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Schedule of Investments PIMCO All Asset All Authority Fund

(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 0.1% =
SHORT-TERM INSTRUMENTS 0.1%

REPURCHASE AGREEMENTS (c) 0.1%

Total Short-Term Instruments (Cost $817)

Total Investments in Securities (Cost $817)

INVESTMENTS IN AFFILIATES 138.5%

MUTUAL FUNDS (a) 137.5%

PIMCO All Asset: Multi-Real Fund

PIMCO All Authority: Multi-RAE PLUS Fund

PIMCO CommoditiesPLUS® Strategy Fund

PIMCO CommodityRealReturn Strategy Fund®
PIMCO Emerging Markets Currency and Short-Term Investments Fund
PIMCO Emerging Markets Local Currency and Bond Fund
PIMCO Extended Duration Fund

PIMCO High Yield Fund

PIMCO High Yield Spectrum Fund

PIMCO Income Fund

PIMCO International Bond Fund (U.S. Dollar-Hedged)
PIMCO Investment Grade Credit Bond Fund

PIMCO Long Duration Total Return Fund

PIMCO Long-Term Credit Bond Fund

PIMCO Long-Term Real Return Fund

PIMCO Long-Term U.S. Government Fund

PIMCO Low Duration Credit Fund

PIMCO Low Duration Fund

PIMCO RAE Emerging Markets Fund

PIMCO RAE Fundamental Advantage PLUS Fund
PIMCO RAE International Fund

PIMCO RAE PLUS EMG Fund

PIMCO RAE PLUS International Fund

PIMCO RAE Worldwide Long/Short PLUS Fund
PIMCO Real Return Fund

PIMCO RealEstateRealReturn Strategy Fund

PIMCO Total Return Fund

PIMCO TRENDS Managed Futures Strategy Fund

Total Mutual Funds (Cost $2,225,713)

SHORT-TERM INSTRUMENTS 1.0%

MUTUAL FUNDS 1.0%

PIMCO Government Money Market Fund
5.450% (a)(b)

Total Short-Term Instruments (Cost $15,680)
Total Investments in Affiliates (Cost $2,241,393)
Total Investments 138.6% (Cost $2,242,210)
Other Assets and Liabilities, net (38.6)%

Net Assets 100.0%

December 31, 2023

(Unaudited)
MARKET
VALUE
SHARES (000s)
$ 817
....................................... o
817
22,586,211 202,372
27,530,921 250,807
3,289,470 21,678
3,033,225 39,280
5,763,195 43,397
14,038,358 84,511
3,815,972 56,515
7,328,111 58,552
989,092 8,912
1,824,472 19,376
14,569,468 143,801
1,116,381 10,036
7,416,781 54,884
1,544,244 14,114
2,799,938 35,391
4,171,242 62,485
1,064,996 9,564
37,734,850 347,161
4,427,778 44,499
9,157,832 77,842
2,011,213 15,868
1,852,329 12,892
2,242,028 16,120
10,351,724 77,534
4,781,753 47,961
2,950,936 74,098
29,101,708 251,730
5816122 .. 62523,
2,143,903
18679916 15679,
15,679
2,159,582
$ 2,160,399
(601,786)

$ 1,558,613



Schedule of Investments PIMCO All Asset All Authority Fund (Cont.)

NOTES TO SCHEDULE OF INVESTMENTS:

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

December 31, 2023

(Unaudited)

#  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of

incorporation may be different from its country of economic exposure.
(a) Institutional Class Shares of each Fund.

(b) Coupon represents a 7-Day Yield.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

(c) REPURCHASE AGREEMENTS:

Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
FICC 2.600%  12/29/2023  01/02/2024 $ 817 U.S. Treasury Notes 3.875% due 01/15/2026 (833) $ 817 817
Total Repurchase Agreements (833) $ 817 817
@ Includes accrued interest.
FAIR VALUE MEASUREMENTS
The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:
Fair Value
Category and Subcategory Level 3 at 12/31/2023
Investments in Securities, at Value
Short-Term Instruments
Repurchase Agreements 0 817 0 $ 817
0 817 0 $ 817
Investments in Affiliates, at Value
Mutual Funds 2,143,903 0 0 2,143,903
Short-Term Instruments
Mutual Funds 15,679 0 0 15,679
2,159,582 0 0 $ 2,159,582
Total Investments 2,159,582 817 0 $ 2,160,399

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.



Schedule of Investments PIMCO All Asset Fund e e

(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

MARKET
VALUE
SHARES (000s)
INVESTMENTS IN SECURITIES 0.0% &
SHORT-TERM INSTRUMENTS 0.0%
REPURCHASE AGREEMENTS (c) 0.0%
$ 518
Total Short-Term Instruments (Cost $518) 518
Total Investments in Securities (Cost $518) 518
INVESTMENTS IN AFFILIATES 100.1%
MUTUAL FUNDS (a) 99.5%
PIMCO All Asset: Multi-RAE PLUS Fund 228,768,953 2,326,580
PIMCO All Asset: Multi-Real Fund 252,646,618 2,263,714
PIMCO Emerging Markets Bond Fund 23,501,313 197,176
PIMCO Emerging Markets Currency and Short-Term Investments Fund 36,232,104 272,828
PIMCO Emerging Markets Local Currency and Bond Fund 94,942,064 571,551
PIMCO Extended Duration Fund 20,354,357 301,448
PIMCO High Yield Fund 44,692,650 357,094
PIMCO Income Fund 15,725,742 167,007
PIMCO International Bond Fund (U.S. Dollar-Hedged) 89,028,079 878,707
PIMCO Investment Grade Credit Bond Fund 9,325,013 83,832
PIMCO Long Duration Total Return Fund 49,722,316 367,945
PIMCO Long-Term Real Return Fund 7,805,363 98,660
PIMCO Long-Term U.S. Government Fund 22,649,846 339,295
PIMCO Low Duration Fund 163,589,901 1,505,027
PIMCO RAE Emerging Markets Fund 41,224,761 414,309
PIMCO RAE Fundamental Advantage PLUS Fund 55,903,023 475,176
PIMCO RAE International Fund 18,289,428 144,304
PIMCO RAE PLUS EMG Fund 15,834,556 110,208
PIMCO RAE PLUS International Fund 14,772,289 106,213
PIMCO RAE US Fund 4,757,903 62,995
PIMCO RAE US Small Fund 7,225,835 69,585
PIMCO RAE Worldwide Long/Short PLUS Fund 62,901,807 471,134
PIMCO Real Return Fund 13,612,217 136,530
PIMCO RealEstateRealReturn Strategy Fund 6,551,010 164,496
PIMCO Total Return Fund 126,272,485 1,092,257
PIMCO TRENDS Managed Futures Strategy Fund 38,053,579

Total Mutual Funds (Cost $13,569,273)

SHORT-TERM INSTRUMENTS 0.6%

MUTUAL FUNDS 0.6%

PIMCO Government Money Market Fund

5.450% (a)(b) BLIS2TT 81,113,
Total Short-Term Instruments (Cost $81,115) 81,113
Total Investments in Affiliates (Cost $13,650,388) 13,468,260
Total Investments 100.1% (Cost $13,650,906) $ 13,468,778
Other Assets and Liabilities, net (0.1)% (14,170)

Net Assets 100.0% $ 13,454,608



Schedule of Investments PIMCO All Asset Fund (Cont.)

NOTES TO SCHEDULE OF INVESTMENTS:

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

December 31, 2023

(Unaudited)

#  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of

incorporation may be different from its country of economic exposure.
(a) Institutional Class Shares of each Fund.

(b) Coupon represents a 7-Day Yield.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

(c) REPURCHASE AGREEMENTS:

Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
FICC 2.600%  12/29/2023  01/02/2024 $ 518 U.S. Treasury Notes 3.875% due 01/15/2026 $ (528) $ 518 $ 518
Total Repurchase Agreements $ (528) $ 518 $ 518
@ Includes accrued interest.
FAIR VALUE MEASUREMENTS
The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:
Fair Value
Category and Subcategory Level 1 Level 3 at 12/31/2023
Investments in Securities, at Value
Short-Term Instruments
Repurchase Agreements $ 0 518 0 $ 518
$ 0 518 0 $ 518
Investments in Affiliates, at Value
Mutual Funds 13,387,147 0 0 13,387,147
Short-Term Instruments
Mutual Funds 81,113 0 0 81,113
$ 13,468,260 0 0 $ 13,468,260
Total Investments $ 13,468,260 518 0 $ 13,468,778

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.



Schedule of Investments PIMCO California Intermediate Municipal Bond Fund

(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 99.0% =
MUNICIPAL BONDS & NOTES 96.7%

ALABAMA 1.7%

Black Belt Energy Gas District, Alabama Revenue Bonds, Series 2021

4.000% due 06/01/2051

Black Belt Energy Gas District, Alabama Revenue Bonds, Series 2023

5.500% due 10/01/2054

Southeast Energy Authority A Cooperative District, Alabama Revenue Bonds, Series 2023
5.000% due 01/01/2054

CALIFORNIA 88.9%

Alameda Corridor Transportation Authority, California Revenue Bonds, Series 2022
0.000% due 10/01/2047 (b)

Alameda County, California Joint Powers Authority Revenue Notes, Series 2023
5.000% due 12/01/2032

Antelope Valley Community College District, California General Obligation Bonds, Series 2022
0.000% due 08/01/2037 (a)

0.000% due 08/01/2038 (a)

0.000% due 08/01/2039 (a)

Antelope Valley Healthcare District, California Revenue Notes, Series 2016
5.000% due 03/01/2026

California Community Choice Financing Authority Revenue Bonds, Series 2021
4.000% due 02/01/2052

California Community Choice Financing Authority Revenue Bonds, Series 2023
5.000% due 07/01/2053

5.000% due 02/01/2054

5.250% due 01/01/2054

5.250% due 11/01/2054

California Department of Water Resources State Revenue Bonds, Series 2022
5.000% due 12/01/2035

California Educational Facilities Authority Revenue Bonds, Series 2015

5.000% due 01/01/2032

California Educational Facilities Authority Revenue Bonds, Series 2018

5.000% due 10/01/2029

5.000% due 10/01/2030

5.000% due 10/01/2031

California Health Facilities Financing Authority Revenue Bonds, Series 2016
4.000% due 08/15/2036

4.000% due 03/01/2039

California Health Facilities Financing Authority Revenue Bonds, Series 2019
5.000% due 10/01/2039

California Health Facilities Financing Authority Revenue Bonds, Series 2020
4.000% due 04/01/2036

4.000% due 06/01/2050

California Health Facilities Financing Authority Revenue Bonds, Series 2021
4.000% due 11/01/2032

California Health Facilities Financing Authority Revenue Notes, Series 2023
5.000% due 08/15/2033

California Housing Finance Revenue Bonds, Series 2019

2.350% due 12/01/2035

California Municipal Finance Authority Certificates of Participation Bonds, (AGM Insured), Series 2022
5.250% due 11/01/2036

California Municipal Finance Authority Revenue Bonds, Series 2023

4.375% due 09/01/2053

California Municipal Finance Authority Revenue Notes, Series 2018

5.000% due 05/15/2029

California Pollution Control Financing Authority Revenue Bonds, Series 2015
3.125% due 11/01/2040

California Pollution Control Financing Authority Revenue Notes, Series 2019
5.000% due 07/01/2029

California Public Finance Authority Revenue Bonds, Series 2017

4.000% due 08/01/2052

California Public Finance Authority Revenue Bonds, Series 2022

4.000% due 07/15/2038

California School Finance Authority Revenue Notes, Series 2016

5.000% due 06/01/2026

California State General Obligation Bonds, Series 2015

3.875% due 12/01/2030

California State General Obligation Notes, Series 2023

6.000% due 03/01/2033

PRINCIPAL
AMOUNT
(000s)

1,500
800

700

2,000
1,000
1,150
1,755
1,750

285
2,000
1,250
3,800
1,000
1,750
1,105
1,490

265

160

265

1,500
1,500

1,110

1,650
1,000

1,000
1,500
2,570
1,100
1,000
1,000
1,000
1,000
3,860
1,500

295
1,500

1,000

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

1,512

1,091
1,215
671
958
896
287
2,015
1,328
4,105
1,058
1,896
1,355
1,561
293
177
289

1,530
1,503

1,140

1,703
966

1,075
1,857
2,057
1,299
1,030
1,074

985
1,046
3,860
1,588

298
1,485

1,096



Schedule of Investments PIMCO California Intermediate Municipal Bond Fund (Cont.)

California State Public Works Board Revenue Bonds, Series 2023

5.000% due 12/01/2035

5.000% due 12/01/2036

5.000% due 12/01/2037

California State University Revenue Bonds, Series 2016

0.550% due 11/01/2049

California Statewide Communities Development Authority Revenue Bonds, Series 2016

5.000% due 05/15/2027

5.250% due 12/01/2056

California Statewide Communities Development Authority Revenue Notes, Series 2016

5.000% due 05/15/2026

Chino Valley Unified School District, California General Obligation Bonds, Series 2022

0.000% due 08/01/2040 (a)

Compton Unified School District, California General Obligation Bonds, (BAM Insured), Series 2019
0.000% due 06/01/2037 (a)

Contra Costa County, California Public Financing Authority Revenue Bonds, Series 2015

5.000% due 06/01/2027

Dry Creek Joint Elementary School District, California General Obligation Bonds, (AGM Insured), Series 2008
0.000% due 08/01/2032 (a)

Folsom Cordova Unified School District, California General Obligation Bonds, (AGM Insured), Series 2019
4.000% due 10/01/2044

Golden State, California Tobacco Securitization Corp. Revenue Bonds, Series 2018

5.000% due 06/01/2030

Huntington Beach Union High School District, California Certificates of Participation Bonds, (AGM Insured), Series 2007
0.000% due 09/01/2032 (a)

Inglewood Redevelopment Agency Successor Agency, California Tax Allocation Bonds, (BAM Insured), Series 2017
5.000% due 05/01/2033

Inland Empire Tobacco Securitization Corp., California Revenue Bonds, Series 2019

3.678% due 06/01/2038

Irvine Facilities Financing Authority, California Special Tax Bonds, Series 2023

5.000% due 09/01/2037

Irvine, California Special Assessment Bonds, Series 2015

5.000% due 09/02/2026

Jurupa Public Financing Authority, California Special Tax Bonds, Series 2014

5.000% due 09/01/2027

Long Beach Bond Finance Authority, California General Obligation Bonds, Series 2023

4.000% due 08/01/2050

Long Beach Unified School District, California General Obligation Bonds, Series 2015

0.000% due 08/01/2037 (a)

Long Beach, California Senior Airport Revenue Refunding Bonds, (AGM Insured), Series 2022

5.000% due 06/01/2036

Los Angeles County, California Housing Development Authority, Revenue Bonds, Series 2023
3.375% due 01/01/2046

Los Angeles County, California Metropolitan Transportation Authority Revenue Bonds, Series 2016
5.000% due 06/01/2028

Los Angeles County, California Metropolitan Transportation Authority Sales Tax Revenue Bonds, Series 2023
5.000% due 07/01/2037

Los Angeles County, California Public Works Financing Authority Revenue Bonds, Series 2022
5.000% due 12/01/2042

Los Angeles Department of Airports, California Revenue Bonds, Series 2017

5.000% due 05/15/2041

Los Angeles Department of Airports, California Revenue Bonds, Series 2018

5.000% due 05/15/2031

Los Angeles Department of Airports, California Revenue Bonds, Series 2022

4.000% due 05/15/2041

Los Angeles Department of Airports, California Revenue Notes, Series 2017

5.000% due 05/15/2027

Los Angeles Department of Water & Power Water System, California Revenue Bonds, Series 2018
5.000% due 07/01/2029

Los Angeles Department of Water & Power water System, California Revenue Bonds, Series 2019
3.770% due 07/01/2045

Los Angeles Department of Water & Power, California Revenue Bonds, Series 2002

3.850% due 07/01/2035

3.900% due 07/01/2035

Los Angeles Department of Water & Power, California Revenue Notes, Series 2023

5.000% due 07/01/2032

Los Angeles Unified School District, California General Obligation Bonds, Series 2023

5.000% due 07/01/2038

Los Angeles Unified School District, California General Obligation Notes, Series 2022

5.000% due 07/01/2031

Menlo Park Community Development Agency Successor Agency, California Tax Allocation Bonds, (AGM Insured), Series 2015
5.000% due 10/01/2027

Mount San Antonio Community College District, California General Obligation Bonds, Series 2019
5.000% due 08/01/2044

Mountain View-Whisman School District, California General Obligation Bonds, Series 2022

4.000% due 09/01/2039

New Haven Unified School District, California General Obligation Bonds, (AGC Insured), Series 2009
0.000% due 08/01/2027 (a)

Northern California Energy Authority Revenue Bonds, Series 2018

4.000% due 07/01/2049

Northern California Gas Authority, Revenue Bonds, Series 2007

4.510% (0.67*US0003M + 0.720%) due 07/01/2027 ~

Northern California Transmission Agency Revenue Bonds, Series 2016

5.000% due 05/01/2029

Ontario Public Financing Authority, California Revenue Bonds, (AGM Insured), Series 2022

5.000% due 11/01/2035

1,400
250
360

1,000

500
1,100

1,000
3,475
3,515
1,725
2,300
1,000
6,660
1,565

750
1,220

550
1,495

775
1,500
1,750
1,000
1,000
1,500
1,500
1,500
1,000
1,500
2,000
1,000
2,725
1,300

4,000
1,650

2,000
1,000
1,410
1,230
1,700
1,000

915
3,000
1,120
1,000

500

December 31, 2023
(Unaudited)

1,692
300
427
904

514
1,104

1,027
1,778
2,047
1,789
1,760
1,002
7,405
1,195

804
1,151

654
1,578

786
1,501

992
1,183
1,002
1,591
1,825
1,701
1,020
1,640
2,016
1,041
3,065
1,300

4,000
1,650

2,448
1,206
1,689
1,287
1,864
1,049

825
3,003
1,106
1,060

601



Schedule of Investments PIMCO California Intermediate Municipal Bond Fund (Cont.)

Orange County, California Community Facilities District Special Tax Bonds, Series 2016

5.000% due 08/15/2027

River Islands Public Financing Authority, California Special Tax, (AGM Insured), Series 2022

5.000% due 09/01/2032

5.000% due 09/01/2034

Riverside, California Sewer Revenue Bonds, Series 2015

5.000% due 08/01/2028

Roseville, California Special Tax Bonds, Series 2015

5.000% due 09/01/2026

Rowland Unified School District, California General Obligation Bonds, Series 2015

0.000% due 08/01/2039 (a)

Sacramento City Financing Authority, California Revenue Bonds, (BAM Insured), Series 2015

5.000% due 12/01/2028

San Bernardino County, California Certificates of Participation Bonds, Series 1992

6.875% due 08/01/2024

San Clemente, California Special Tax Bonds, Series 2015

5.000% due 09/01/2030

5.000% due 09/01/2031

5.000% due 09/01/2032

San Diego County, California Certificates of Participation Bonds, Series 2023

5.000% due 10/01/2048

San Diego County, California Regional Airport Authority Revenue Bonds, Series 2021

5.000% due 07/01/2034

San Diego County, California Regional Airport Authority Revenue Bonds, Series 2023

5.000% due 07/01/2039

San Diego County, California Water Authority Revenue Bonds, Series 2022

5.000% due 05/01/2052

San Diego Public Facilities Financing Authority Sewer, California Revenue Bonds, Series 2016
5.000% due 05/15/2028

San Diego Public Facilities Financing Authority, California Revenue Bonds, Series 2020

4.000% due 08/01/2038

4.000% due 08/01/2045

San Diego Unified School District, California General Obligation Notes, Series 2023

5.000% due 07/01/2028

San Francisco, California City & County Airport Comm-San Francisco International Airport Revenue Bonds, Series 2019
5.000% due 05/01/2038

5.000% due 05/01/2049

San Francisco, California City & County Certificates of Participation Bonds, Series 2021

4.000% due 04/01/2034

San Francisco, California City & County Public Utilities Commission Power Revenue Bonds, Series 2023
5.000% due 11/01/2048

San Francisco, California City & County Public Utilities Commission Wastewater Revenue Bonds, Series 2018
5.000% due 10/01/2034

San Francisco, California City & County Public Utilities Commission Wastewater Revenue Bonds, Series 2023
4.000% due 10/01/2037

San Francisco, California Special Tax District, City & County General Obligation Refunding Notes, Series 2022
5.000% due 06/15/2032

San Joaquin Hills Transportation Corridor Agency, California Revenue Bonds, Series 1993

0.000% due 01/01/2025 (a)

San Marcos Redevelopment Agency Successor Agency, California Tax Allocation Bonds, Series 2015
5.000% due 10/01/2030

San Mateo County, California Community College District General Obligation Bonds, (NPFGC Insured), Series 2006
0.000% due 09/01/2029 (a)

San Mateo County, California Transportation Authority Revenue Bonds, Series 2020

3.650% due 06/01/2049

Santa Ana Unified School District, California General Obligation Bonds, (NPFGC Insured), Series 2002
0.000% due 08/01/2026 (a)

Silicon Valley Clean Water, California Revenue Notes, Series 2021

0.500% due 03/01/2026

Sonoma County, California Junior College District General Obligation Notes, Series 2022

5.000% due 08/01/2029

South San Francisco Public Facilities Financing Authority Multiple Capital Projects At Orange Memorial Park, California Revenue Bonds,
Series 2022

5.000% due 06/01/2036

Southwestern Community College District, California General Obligation Bonds, Series 2017

4.000% due 08/01/2042

State Center Community College District, California General Obligation Bonds, Series 2022

5.000% due 08/01/2040

Stockton Public Financing Authority, California Revenue Bonds, (BAM Insured), Series 2018

5.000% due 10/01/2029

Tobacco Securitization Authority of Southern California Revenue Bonds, Series 2019

5.000% due 06/01/2034

Tustin Community Facilities District, California Special Tax Bonds, Series 2015

5.000% due 09/01/2027

5.000% due 09/01/2029

University of California Revenue Bonds, Series 2017

5.000% due 05/15/2042

University of California Revenue Bonds, Series 2018

5.000% due 05/15/2030

FLORIDA 0.2%

Tampa, Florida Revenue Bonds, Series 2020
0.000% due 09/01/2034 (a)

1,600

535
500

1,000
1,000
1,820
1,000
355
280
285
475
1,800
2,750
1,500
1,130
1,875

1,610
1,375

1,500

1,065
1,040

1,000
1,250
1,500

750
1,000
1,000
1,800
2,575
1,050

380
2,500

1,500

1,000
1,845
500
1,000
500

800
300

1,500

1,500

650

December 31, 2023
(Unaudited)

1,676

621
580

1,040
1,027
843
1,051
363
288
293
488
2,043
3,075
1,655
1,264
1,996

1,690
1,399

1,688

1,133
1,077

1,064
1,420
1,664

812
1,220

973
1,869
2,215
1,050

351
2,317

1,722

1,138
1,875

579
1,116

542

165,984

440
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GEORGIA 0.4%

Main Street Natural Gas, Inc., Georgia Revenue Bonds, Series 2023
5.000% due 12/01/2053

KENTUCKY 0.5%

Kentucky Public Energy Authority Revenue Bonds, Series 2018
4.000% due 01/01/2049

MICHIGAN 0.8%

Detroit, Michigan Sewage Disposal System Revenue Bonds, (AGM Insured), Series 2006
4.390% (TSFR3M) due 07/01/2032 ~

MULTI-STATE 1.3%

Freddie Mac Multifamily ML Certificates, Revenue Bonds, Series 2023
0.000% due 12/25/2036
2.250% due 09/25/2037

PENNSYLVANIA 0.6%

Pennsylvania Economic Development Financing Authority Revenue Bonds, Series 2022
5.500% due 06/30/2037

PUERTO RICO 1.7%

Puerto Rico Electric Power Authority Revenue Bonds, (AGM Insured), Series 2007
4.310% (0.67*US0003M + 0.520%) due 07/01/2029 ~

Puerto Rico Sales Tax Financing Corp. Sales Tax Revenue Bonds, Series 2018
0.000% due 07/01/2031 (a)

Puerto Rico Sales Tax Financing Corp. Sales Tax Revenue Bonds, Series 2019
4.550% due 07/01/2040

TEXAS 0.6%

Tarrant County, Texas Cultural Education Facilities Finance Corp. Revenue Bonds, Series 2022

5.000% due 11/15/2052
Total Municipal Bonds & Notes (Cost $176,533)

U.S. GOVERNMENT AGENCIES 1.5%

Freddie Mac
3.200% due 09/01/2040
3.660% due 01/01/2039

Total U.S. Government Agencies (Cost $2,589)

SHORT-TERM INSTRUMENTS 0.8%

MUNICIPAL BONDS & NOTES 0.8%

Los Angeles County, California Facilities Inc Revenue Notes, Series 2023
5.000% due 06/28/2024

Total Municipal Bonds & Notes (Cost $1,513)
Total Short-Term Instruments (Cost $1,513)
Total Investments in Securities (Cost $180,635)

INVESTMENTS IN AFFILIATES 1.0%
SHORT-TERM INSTRUMENTS 1.0%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 1.0%
PIMCO Short-Term Floating NAV Portfolio Ill

Total Short-Term Instruments (Cost $1,935)

Total Investments in Affiliates (Cost $1,935)

Total Investments 100.0% (Cost $182,570)

Other Assets and Liabilities, net 0.0%

Net Assets 100.0%

700

1,000

1,500

1,299
1,497

1,000

720
2,000

1,000

1,000

1,000
1,998

1,500

SHARES

198,908

December 31, 2023
(Unaudited)

180,604

184,842

186,735
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NOTES TO SCHEDULE OF INVESTMENTS:

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

u  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.

~  Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in
their description.

(a) Zero coupon security.

(b) Security becomes interest bearing at a future date.

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value
Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Municipal Bonds & Notes
Alabama $ 0 $ 3,144 $ 0 $ 3,144
California 0 165,984 0 165,984
Florida 0 440 0 440
Georgia 0 754 0 754
Kentucky 0 1,000 0 1,000
Michigan 0 1,427 0 1,427
Multi-State 0 2466 0 2,466
Pennsylvania 0 1,123 0 1,123
Puerto Rico 0 3,143 0 3,143
Texas 0 1,123 0 1,123
U.S. Government Agencies 0 2723 0 2723
Short-Term Instruments
Municipal Bonds & Notes 0 1,515 0 1,515
$ 0 $ 184,842 $ 0 $ 184,842
Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes $ 1,935 $ 0 $ 0 $ 1,935
Total Investments $ 1,935 $ 184,842 $ 0 $ 186,777

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.
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(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 95.3% =
MUNICIPAL BONDS & NOTES 92.8%

CALIFORNIA 82.5%

Alameda Corridor Transportation Authority, California Revenue Bonds, Series 2022
5.400% due 10/01/2050 (b)

Alhambra Unified School District, California General Obligation Bonds, Series 2022
5.250% due 08/01/2047

Anaheim Housing & Public Improvements Authority, California Revenue Bonds, Series 2022
5.000% due 10/01/2034

Antelope Valley Healthcare District, California Revenue Notes, Series 2016

5.000% due 03/01/2026

Bay Area Toll Authority, California Revenue Bonds, Series 2017

2.950% due 04/01/2047

4.000% due 04/01/2034

5.000% due 04/01/2056

California Community Choice Financing Authority Revenue Bonds, Series 2021
4.000% due 02/01/2052

California Community Choice Financing Authority Revenue Bonds, Series 2023
5.000% due 07/01/2053

5.000% due 02/01/2054

5.250% due 01/01/2054

5.250% due 11/01/2054

5.500% due 10/01/2054

California Community Housing Agency Revenue Bonds, Series 2019

5.000% due 04/01/2049

California Community Housing Agency Revenue Bonds, Series 2021

4.000% due 02/01/2043

4.000% due 02/01/2056

California Community Housing Agency Revenue Bonds, Series 2022

4.500% due 08/01/2052

California County Tobacco Securitization Agency Revenue Bonds, Series 2020
4.000% due 06/01/2049

5.000% due 06/01/2050

California Educational Facilities Authority Revenue Bonds, Series 2017

5.000% due 04/01/2042

California Educational Facilities Authority Revenue Bonds, Series 2018

5.000% due 10/01/2043

California Health Facilities Financing Authority Revenue Bonds, Series 2015
5.000% due 08/15/2054

California Health Facilities Financing Authority Revenue Bonds, Series 2016
4.000% due 08/15/2036

4.000% due 10/01/2036

4.000% due 11/15/2041

California Health Facilities Financing Authority Revenue Bonds, Series 2020
4.000% due 04/01/2040

California Health Facilities Financing Authority Revenue Bonds, Series 2021
4.000% due 11/01/2033

California Housing Finance Revenue Bonds, Series 2019

2.350% due 12/01/2035

California Infrastructure & Economic Development Bank Revenue Bonds, Series 2018
4.220% (MUNIPSA) due 08/01/2047 ~

California Infrastructure & Economic Development Bank Revenue Bonds, Series 2020
0.000% due 01/01/2060 (a)

3.650% due 01/01/2050

4.000% due 07/01/2050

4.125% due 01/01/2035

5.000% due 01/01/2055

California Infrastructure & Economic Development Bank Revenue Notes, Series 2016
5.000% due 07/01/2026

California Municipal Finance Authority Certificates of Participation Bonds, (AGM Insured), Series 2022
5.250% due 11/01/2035

California Municipal Finance Authority Revenue Bonds, (BAM Insured), Series 2021
4.000% due 05/15/2046

California Municipal Finance Authority Revenue Bonds, Series 2017

5.000% due 01/01/2042

California Municipal Finance Authority Revenue Bonds, Series 2018

4.000% due 12/31/2047

5.000% due 06/01/2043

California Municipal Finance Authority Revenue Bonds, Series 2021

4.000% due 11/01/2036

4.000% due 09/01/2050 (c)

California Pollution Control Financing Authority Revenue Bonds, Series 2016
4.750% due 11/01/2046

PRINCIPAL
AMOUNT
(000s)

3,000
1,000
1,000
155
100
1,000
250
2,000
1,250
600
750
1,500
1,000
525

240
250

250

1,000
1,110

300
500
200
1,250
1,000
100
1,000
1,000
234
1,000
4,000
1,720
1,000
485
480
250
1,175
300
1,750

350
500

1,495
1,110

130

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

1,614
1,142
1,094
156
98
1,038
271
2,015
1,328
648
794
1,625
1,110
438

213
188

207

946
1,120

31
521
203
1,275
1,016
100
1,009
1,074
187
993
222
1,718
992
432
380
263
1,404
295
1,786

324
535

1,385
982

133
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California Public Finance Authority Revenue Bonds, Series 2017

4.000% due 08/01/2052

California Public Finance Authority Revenue Bonds, Series 2019

6.250% due 07/01/2054

California School Finance Authority Revenue Bonds, Series 2016

4.500% due 06/01/2031

5.000% due 06/01/2046

5.000% due 08/01/2046

California School Finance Authority Revenue Bonds, Series 2017

5.000% due 07/01/2047

California State General Obligation Bonds, Series 2015

3.875% due 12/01/2030

California State General Obligation Bonds, Series 2017

4.000% due 11/01/2047

California State General Obligation Bonds, Series 2021

5.000% due 09/01/2041

California State General Obligation Bonds, Series 2023

4.000% due 09/01/2043

California State University Revenue Bonds, Series 2018

5.000% due 11/01/2048

California Statewide Communities Development Authority Revenue Bonds, (AGM Insured), Series 2022
5.375% due 08/15/2057

California Statewide Communities Development Authority Revenue Bonds, (CM Insured), Series 2018
4.000% due 07/01/2047

California Statewide Communities Development Authority Revenue Bonds, (CM Insured), Series 2021
4.000% due 11/01/2051

California Statewide Communities Development Authority Revenue Bonds, Series 2016
5.000% due 06/01/2046

5.000% due 12/01/2046

5.250% due 12/01/2056

California Statewide Communities Development Authority Revenue Bonds, Series 2018
5.000% due 12/01/2053

5.000% due 12/01/2057

California Statewide Communities Development Authority Revenue Bonds, Series 2019
4.250% due 11/01/2059

Central Unified School District, California General Obligation Bonds, Series 2021
0.000% due 08/01/2034 (a)

Chabot-Las Positas Community College District, California General Obligation Bonds, Series 2023
5.250% due 08/01/2048

Chino Valley Unified School District, California General Obligation Bonds, Series 2020
5.000% due 08/01/2055

Clovis Unified School District, California General Obligation Bonds, Series 2022
5.250% due 08/01/2041

CMFA Special Finance Agency VII, California Revenue Bonds, Series 2021

4.000% due 08/01/2047

CMFA Special Finance Agency VIII, California Revenue Bonds, Series 2021

4.000% due 08/01/2047

CMFA Special Finance Agency, California Revenue Bonds, Series 2021

4.000% due 08/01/2045

CSCDA Community Improvement Authority, California Revenue Bonds, Series 2021
2.650% due 12/01/2046

3.000% due 02/01/2057

3.100% due 07/01/2045

3.400% due 10/01/2046

3.500% due 10/01/2046

4.000% due 08/01/2056

4.000% due 10/01/2056

4.000% due 02/01/2057

CSCDA Community Improvement Authority, California Revenue Bonds, Series 2022
4.750% due 09/01/2062 (b)

Elk Grove Finance Authority, California Special Tax Bonds, Series 2016

5.000% due 09/01/2046

Foothill-De Anza Community College District, California Certificates of Participation Bonds, Series 2016
4.000% due 04/01/2041

Foothill-Eastern Transportation Corridor Agency, California Revenue Bonds, Series 1995
0.000% due 01/01/2028 (a)

Golden State, California Tobacco Securitization Corp. Revenue Bonds, Series 2015
5.000% due 06/01/2045

Golden State, California Tobacco Securitization Corp. Revenue Bonds, Series 2018
5.000% due 06/01/2030

Golden State, California Tobacco Securitization Corp. Revenue Bonds, Series 2021
0.000% due 06/01/2066 (a)

2.746% due 06/01/2034

3.850% due 06/01/2050

Golden State, California Tobacco Securitization Corp. Revenue Bonds, Series 2022
5.000% due 06/01/2051

Golden State, California Tobacco Securitization Corp. Revenue Notes, Series 2017
5.000% due 06/01/2026

5.000% due 06/01/2027

Golden Valley Unified School District, California General Obligation Bonds, (BAM Insured), Series 2017
0.000% due 08/01/2031 (a)

Hartnell Community College District, California General Obligation Bonds, Series 2017
4.000% due 08/01/2042

Hastings Campus Housing Finance Authority, California Revenue Bonds, Series 2020
5.000% due 07/01/2061

2,165
250
250
300

1,825

1,115

1,000
275

1,000
500
250
700
250

2,250
100
550

1,000

1,100
100

1,495
265
1,000
1,000
600
500
485
1,250
250
500
250
495
1,000
500
250
500
1,000
1,000
100
2,000
1,500
200
7,500
1,000
890
1,000

200
250

500
250

350

December 31, 2023
(Unaudited)

2,165
264
251
295

1,838

1,129
990
278

1,141
523
269
779
252

2,259

95
545
1,003

1,143
104

1,369
185
1,148
1,082
681
400
405
1,022
190
340
188
379
767
377
180
361
508
1,013
101
1,807
1,549
222
886
844
825
1,049

211
271

388
255

299
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Imperial Irrigation District Electric System, California Revenue Bonds, Series 2017

4.000% due 11/01/2041

Indio Finance Authority, California Revenue Bonds, (BAM Insured), Series 2022
4.500% due 11/01/2052

Inland Empire Tobacco Securitization Corp., California Revenue Bonds, Series 2019
3.678% due 06/01/2038

Irvine Facilities Financing Authority, California Special Tax Bonds, (BAM Insured), Series 2023
4.000% due 09/01/2058

Irvine Unified School District, California General Obligation Bonds, Series 2018
4.000% due 09/01/2045

Irvine, California Special Assessment Bonds, Series 2012

5.000% due 09/02/2026

Lake Elsinore Public Financing Authority, California Special Tax Bonds, Series 2015
5.000% due 09/01/2040

Livermore, California Certificates of Participation Bonds, Series 2020

4.000% due 10/01/2038

Long Beach Bond Finance Authority, California General Obligation Bonds, Series 2023
4.000% due 08/01/2050

Long Beach Bond Finance Authority, California Revenue Bonds, Series 2007

5.000% due 11/15/2035

Long Beach Unified School District, California General Obligation Bonds, Series 2015
0.000% due 08/01/2037 (a)

Los Angeles Community College District, California General Obligation Bonds, Series 2017
4.000% due 08/01/2037

Los Angeles County, California Sanitation Districts Financing Authority Revenue Bonds, Series 2016
4.000% due 10/01/2042

Los Angeles Department of Airports, California Revenue Bonds, Series 2017

5.000% due 05/15/2041

Los Angeles Department of Airports, California Revenue Bonds, Series 2020

5.000% due 05/15/2037

Los Angeles Department of Water & Power Water System, California Revenue Bonds, Series 2022
5.000% due 07/01/2047

Los Angeles Department of Water & Power, California Revenue Notes, Series 2022

5.000% due 07/01/2028

Los Angeles Unified School District, California General Obligation Bonds, Series 2022
5.000% due 07/01/2041

Los Angeles, California Wastewater System Revenue Bonds, Series 2013

5.000% due 06/01/2035

M-S-R Energy Authority, California Revenue Bonds, Series 2009

6.125% due 11/01/2029

7.000% due 11/01/2034

Marin Community College District, California General Obligation Bonds, Series 2019

4.000% due 08/01/2039

Menifee Union School District, California General Obligation Bonds, Series 2023

4.000% due 08/01/2046

Metropolitan Water District of Southern California Revenue Bonds, Series 2018

5.000% due 01/01/2037

Metropolitan Water District of Southern California Revenue Bonds, Series 2022

5.000% due 10/01/2035

Mount San Antonio Community College District, California General Obligation Bonds, Series 2019
4.000% due 08/01/2049

5.000% due 08/01/2044

Mount San Jacinto Community College District, California General Obligation Bonds, Series 2018
4.000% due 08/01/2043

5.000% due 08/01/2031

Mountain View-Whisman School District, California General Obligation Bonds, Series 2022
5.000% due 09/01/2034

Napa Valley Community College District, California General Obligation Bonds, Series 2018
4.000% due 08/01/2032

New Haven Unified School District, California General Obligation Bonds, (AGC Insured), Series 2008
0.000% due 08/01/2030 (a)

Norris School District, California General Obligation Bonds, Series 2012

5.200% due 11/01/2040

Northern California Gas Authority, Revenue Bonds, Series 2007

4.510% (0.67*US0003M + 0.720%) due 07/01/2027 ~

Norwalk-La Mirada Unified School District, California General Obligation Bonds, Series 2019
4.000% due 08/01/2048

Ontario International Airport Authority, California Revenue Bonds, (AGM Insured), Series 2021
4.000% due 05/15/2036

4.000% due 05/15/2051

Orange County, California Community Facilities District Special Tax Bonds, Series 2022
5.000% due 08/15/2047

Peralta Community College District, California General Obligation Bonds, Series 2016
4.000% due 08/01/2039

Richmond, California Wastewater Revenue Bonds, Series 2019

5.000% due 08/01/2044

River Islands Public Financing Authority, California Special Tax, (AGM Insured), Series 2022
4.250% due 09/01/2047

Riverside County, California Transportation Commission Revenue Bonds, Series 2017
5.000% due 06/01/2035

Riverside, California Sewer Revenue Bonds, Series 2018

4.000% due 08/01/2038

Roseville, California Special Tax Bonds, Series 2015

5.000% due 09/01/2037

Roseville, California Special Tax Bonds, Series 2017

5.000% due 09/01/2033

150
750
310
1,000
250
100
160
1,215
1,500
120
1,620
200
250
750
690
1,000
1,015
1,000
250

45
200

250
1,000
500
1,250

350
1,450

200
150

200
250
500
250
245
1,500

1,050
1,500

1,090
2,000
250
1,000
740
250
250

500

December 31, 2023
(Unaudited)
152
778
293
990
255
100
163
1,277
1,501
134
918
207
253
765
784
1,138
1,141
1,168
250

49
258

263
1,022
552
1,526

356
1,590

204
169

234
256
41
268
242
1,508

1,080
1,521

1,129
2,007
273
1,019
804
258
255

522
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Sacramento County, California Airport System Revenue Bonds, Series 2018

5.000% due 07/01/2038

Sacramento County, California Special Tax Bonds, Series 2022

5.000% due 09/01/2047

Sacramento County, California Water Financing Authority Revenue Bonds, (NPFGC Insured), Series 2007
4.328% (US0003M + 0.550%) due 06/01/2034 ~

Sacramento, California Special Tax Bonds, Series 2021

4.000% due 09/01/2035

4.000% due 09/01/2050

San Diego County, California Certificates of Participation Bonds, Series 2023

5.000% due 10/01/2048

San Diego County, California Regional Airport Authority Revenue Bonds, Series 2023

5.250% due 07/01/2058

San Diego County, California Water Authority Revenue Bonds, Series 2022

5.000% due 05/01/2052

San Diego Public Facilities Financing Authority, California Revenue Bonds, Series 2019

5.000% due 08/01/2043

San Diego Public Facilities Financing Authority, California Revenue Bonds, Series 2020

4.000% due 08/01/2045

San Diego Unified School District, California General Obligation Bonds, Series 2017

0.000% due 07/01/2034 (a)

4.000% due 07/01/2047

San Diego Unified School District, California General Obligation Bonds, Series 2023

5.000% due 07/01/2048

San Francisco, California City & County Airport Comm-San Francisco International Airport Revenue Bonds, Series 2019
5.000% due 05/01/2049

San Francisco, California City & County Public Utilities Commission Power Revenue Bonds, Series 2023
5.000% due 11/01/2048

San Francisco, California City & County Redevelopment Agency Tax Allocation Bonds, Series 2016
5.000% due 08/01/2027

San Francisco, California Public Utilities Commission Water Revenue Bonds, Series 2016

4.000% due 11/01/2036

San Francisco, California Public Utilities Commission Water Revenue Bonds, Series 2020

5.000% due 11/01/2050

San Jose Evergreen Community College District, California General Obligation Bonds, Series 2014
4.125% due 09/01/2043

San Marcos Redevelopment Agency Successor Agency, California Tax Allocation Bonds, Series 2015
5.000% due 10/01/2030

San Marcos Unified School District, California General Obligation Bonds, Series 2017

4.000% due 08/01/2038

San Mateo County, California Community College District General Obligation Bonds, Series 2018
5.000% due 09/01/2045

San Mateo County, California Transportation Authority Revenue Bonds, Series 2020

3.650% due 06/01/2049

San Rafael City Elementary School District, California General Obligation Bonds, Series 2019
4.000% due 08/01/2047

Santa Ana College Improvement District #1 Rancho Santiago Community College District, California General Obligation Bonds, Series 2017
4.000% due 08/01/2041

Santa Clara Unified School District, California General Obligation Bonds, Series 2019

4.000% due 07/01/2048

South San Francisco Unified School, California General Obligation Bonds, Series 2023
4.000% due 09/01/2048

Temple City Unified School District, California General Obligation Bonds, Series 2013
6.170% due 08/01/2036

Tobacco Securitization Authority of Northern California Revenue Bonds, Series 2021

0.000% due 06/01/2060 (a)

Tobacco Securitization Authority of Southern California Revenue Bonds, Series 2019

0.000% due 06/01/2054 (a)

5.000% due 06/01/2031

University of California Revenue Bonds, Series 2016

4.000% due 05/15/2046

University of California Revenue Bonds, Series 2018

4.000% due 05/15/2043

5.000% due 05/15/2058

Upland, California Certificates of Participation Bonds, Series 2017

4.000% due 01/01/2042

Val Verde Unified School District, California General Obligation Bonds, (AGM Insured), Series 2021
4.000% due 08/01/2046

Val Verde Unified School District, California General Obligation Bonds, (BAM Insured), Series 2020
4.000% due 08/01/2038

GEORGIA 1.1%

Main Street Natural Gas, Inc., Georgia Revenue Bonds, Series 2019
4.000% due 03/01/2050
Main Street Natural Gas, Inc., Georgia Revenue Bonds, Series 2023
5.000% due 12/01/2053

IOWA 0.2%

lowa Finance Authority Midwestern Disaster Area Revenue Refunding Bonds, Series 2022
4.000% due 12/01/2050

250
1,000
495

600
750

1,500
1,700
1,500

500
1,625

550
400

1,000
960
1,000
105
170
1,000
500
200
500
250
1,000
615
200
600
1,000
200
8,720

4,000
500

250

265
100

250
1,575

550

1,000

600

250

December 31, 2023
(Unaudited)

271

1,013

462

609
666

1,702
1,835
1,678

540
1,654

376
402

1,142
994
1,136
112
174
1,103
505
208
514
270
1,000
620
204
604
1,008
231
1,454

764
544

251

269
106

254
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MULTI-STATE 2.2%

Freddie Mac Multifamily ML Certificates, Revenue Bonds, Series 2023
0.000% due 12/25/2036
2.250% due 09/25/2037
4.548% due 08/25/2040

NEVADA 0.3%

Nevada Department of Business & Industry State Revenue Bonds, Series 2020
8.125% due 01/01/2050

NEW YORK 0.1%

Monroe County, New York Industrial Development Agency Revenue Bonds, (FNMA Insured),Series 2023
4.720% due 01/01/2044

PUERTO RICO 3.7%

Commonwealth of Puerto Rico Bonds, Series 2022

0.000% due 11/01/2043

0.000% due 11/01/2051

Commonwealth of Puerto Rico General Obligation Bonds, Series 2021

0.000% due 07/01/2033 (a)

4.000% due 07/01/2041

Commonwealth of Puerto Rico General Obligation Notes, Series 2021

0.000% due 07/01/2024 (a)

Puerto Rico Electric Power Authority Revenue Bonds, (AGM Insured), Series 2007
4.310% (0.67*US0003M + 0.520%) due 07/01/2029 ~

Puerto Rico Sales Tax Financing Corp. Sales Tax Revenue Bonds, Series 2018
0.000% due 07/01/2051 (a)

TENNESSEE 0.7%

Tennessee Energy Acquisition Corp. Revenue Bonds, Series 2021
5.000% due 05/01/2052

TEXAS 1.8%

Board of Regents of the University of Texas System Revenue Bonds, Series 2022
4.000% due 08/15/2052

Texas Water Development Board Revenue Bonds, Series 2023

4.875% due 10/15/2048

5.000% due 10/15/2058

WASHINGTON 0.2%

Washington State Convention Center Public Facilities District Revenue Notes, Series 2021
4.000% due 07/01/2031

Total Municipal Bonds & Notes (Cost $136,902)

U.S. GOVERNMENT AGENCIES 2.2%

Freddie Mac

3.200% due 09/01/2040
3.660% due 01/01/2039
5.210% due 08/01/2040
5.917% due 07/15/2040

Total U.S. Government Agencies (Cost $3,153)

SHORT-TERM INSTRUMENTS 0.3%

REPURCHASE AGREEMENTS (d) 0.3%

Total Short-Term Instruments (Cost $490)
Total Investments in Securities (Cost $140,545)

INVESTMENTS IN AFFILIATES 3.4%
SHORT-TERM INSTRUMENTS 3.4%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 3.4%
PIMCO Short-Term Floating NAV Portfolio Il

999
1,497
1,200

500

200

929
1,966

500
600

306
125

12,000

1,000

1,000

900
600

300

1,000
1,498
699
299

SHARES

520,457

December 31, 2023
(Unaudited)

508
938

313
552

140,628

144,433

5,062



December 31, 2023

Schedule of Investments PIMCO California Municipal Bond Fund (Cont.) (Unaudited)
Total Short-Term Instruments (Cost $5,062) 5062
Total Investments in Affiliates (Cost $5,062) 5,062
Total Investments 98.7% (Cost $145,607) $ 149,495
Other Assets and Liabilities, net 1.3% 2,031

Net Assets 100.0% $ 151,526



Schedule of Investments PIMCO California Municipal Bond Fund (Cont.)

NOTES TO SCHEDULE OF INVESTMENTS:

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

December 31, 2023

(Unaudited)

#  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of

incorporation may be different from its country of economic exposure.

~  Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in

their description.
(a) Zero coupon security.
(b) Security becomes interest bearing at a future date.

(c) RESTRICTED SECURITIES:

Market Value
as Percentage
Maturity Acquisition Market of Net Assets
Issuer Description Coupon Date Date Cost Value
California Municipal Finance Authority Revenue Bonds, Series 2021 4.000% 09/01/2050 11/22/2022 $ 892 $ 982 0.65%
BORROWINGS AND OTHER FINANCING TRANSACTIONS
(d) REPURCHASE AGREEMENTS:
Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
FicC 2.600%  12/29/2023  01/02/2024 $ 490 U.S. Treasury Notes 4.875% due 11/30/2025 $ (500) $ 490 490
Total Repurchase Agreements $ (500) $ 490 490

@ Includes accrued interest.

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value
Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Municipal Bonds & Notes
California $ 0 $ 125,082 $ 0 $ 125,082
Georgia 0 1,651 0 1,651
lowa 0 254 0 254
Multi-State 0 3,365 0 3,365
Nevada 0 509 0 509
New York 0 204 0 204
Puerto Rico 0 5,544 0 5,544
Tennessee 0 1,070 0 1,070
Texas 0 2,650 0 2,650
Washington 0 299 0 299
U.S. Government Agencies 0 3,315 0 3,315
Short-Term Instruments
Repurchase Agreements 0 490 0 490
$ 0 $ 144,433 $ 0 $ 144,433
Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes $ 5,062 $ 0 $ 0 $ 5,062
Total Investments $ 5,062 $ 144,433 $ 0 $ 149,495

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.



Schedule of Investments PIMCO California Municipal Intermediate Value Fund

(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 95.2% =
MUNICIPAL BONDS & NOTES 94.5%

CALIFORNIA 86.3%

Anaheim City School District, California General Obligation Bonds, (AGM/CR/NPFGC Insured), Series 2007
0.000% due 08/01/2030 (a)

Anaheim Housing & Public Improvements Authority, California Revenue Bonds, Series 2022

5.000% due 10/01/2036

Antelope Valley Community College District, California General Obligation Bonds, Series 2022
0.000% due 08/01/2036 (a)

California Health Facilities Financing Authority Revenue Bonds, Series 2017

5.000% due 11/15/2032

5.000% due 02/01/2035

California School Finance Authority Revenue Bonds, Series 2020

4.000% due 07/01/2034

California School Finance Authority Revenue Notes, Series 2020

4.000% due 07/01/2029

California State General Obligation Notes, Series 2020

4.000% due 11/01/2030

California State Public Works Board Revenue Notes, Series 2017

5.000% due 10/01/2027

California State Public Works Board Revenue Notes, Series 2022

5.000% due 08/01/2032

California Statewide Communities Development Authority Revenue Bonds, (CM Insured), Series 2018
5.000% due 07/01/2031

Central Unified School District, California Certificates of Participation Bonds, (BAM Insured), Series 2019
5.000% due 08/01/2032

Chabot-Las Positas Community College District, California General Obligation Bonds, Series 2023

5.000% due 08/01/2039

Corona Public Financing Authority, California Revenue Notes, Series 2016

5.000% due 11/01/2026

East Bay Municipal Utility District Water System, California Revenue Bonds, Series 2015
5.000% due 06/01/2035

East Side Union High School District, California General Obligation Bonds, Series 2015
5.000% due 08/01/2030

Escondido, California General Obligation Bonds, Series 2015

5.000% due 09/01/2036

Fairfield-Suisun Unified School District, California General Obligation Notes, Series 2022
4.000% due 08/01/2026

Folsom Redevelopment Agency Successor Agency, California Tax Allocation Bonds, (BAM Insured), Series 2016
4.000% due 08/01/2028

Gilroy Unified School District, California Certificates of Participation Notes, (BAM Insured), Series 2016

4.000% due 04/01/2026

Glendale, California Electric Revenue Bonds, Series 2016

5.000% due 02/01/2030

Hacienda, Louisiana Puente Unified School District, California Certificates of Participation Bonds, (AGM Insured), Series 2021
4.000% due 06/01/2033

Jefferson School District/San Joaquin County, California General Obligation Bonds, (BAM Insured), Series 2022
4.000% due 08/01/2034

Kern Community College District, California General Obligation Bonds, (AGM Insured), Series 2006

0.000% due 11/01/2028 (a)

Kern High School District, California General Obligation Notes, (AGM Insured), Series 2020

4.000% due 08/01/2027

Los Angeles Department of Airports, California Revenue Bonds, Series 2017

5.000% due 05/15/2032

Los Angeles Unified School District, California General Obligation Notes, Series 2023

5.000% due 07/01/2031

Lynwood Unified School District, California Certificates of Participation Bonds, (AGM Insured), Series 2016
5.000% due 10/01/2028

Modesto Irrigation District, California Revenue Notes, Series 2015

5.000% due 10/01/2024

Municipal Improvement Corp. of Los Angeles, California Revenue Bonds, Series 2016

4.000% due 11/01/2033

5.000% due 11/01/2031

Nipomo Community Services District, California Certificates of Participation Bonds, Series 2022

4.000% due 06/01/2036

Palmdale Elementary School District, California General Obligation Notes, Series 2020

4.000% due 08/01/2027

Pasadena Unified School District, California General Obligation Bonds, Series 2016

5.000% due 08/01/2029

Placentia-Yorba Linda Unified School District, California Certificates of Participation Bonds, (AGM Insured), Series 2016
5.000% due 10/01/2027

Placentia-Yorba Linda Unified School District, California Certificates of Participation Notes, (AGM Insured), Series 2016
5.000% due 10/01/2025

PRINCIPAL
AMOUNT
(000s)

385
545
225

350
250

300
250
245
220
225
600
250
125
580
405
605
500
250
905
330
475
295
350
500
300
920
500
375
350

345
300

405
500
250
445

200

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

320
595
140

384
264

322
269
270
242
267
668
271
147
621
419
630
520
260
933
339
500
319
388
435
318
973
599
396
355

355
320

440
527
267
465

207



Schedule of Investments PIMCO California Municipal Intermediate Value Fund (Cont.)

Poway Unified School District Public Financing Authority, California Special Tax Notes, Series 2015

5.000% due 09/01/2024

5.000% due 09/01/2025

Rio Bravo-Greeley Union School District, California General Obligation Bonds, (AGC Insured), Series 2008

0.000% due 09/01/2029 (a)

Rio Elementary School District Community Facilities District, California Special Tax Bonds, Series 2014

3.250% due 09/01/2026

Riverside County, California Redevelopment Successor Agency Tax Allocation Notes, (AGM Insured), Series 2015
5.000% due 10/01/2025

Sacramento County, California Airport System Revenue Notes, Series 2018

5.000% due 07/01/2028

Sacramento County, California Certificates of Participation Bonds, (AGM Insured), Series 2018
5.000% due 10/01/2032

Sacramento, California Special Tax Notes, Series 2015

5.000% due 09/01/2024

San Bernardino Community College District, California General Obligation Bonds, Series 2017
4.000% due 08/01/2034

San Diego Public Facilities Financing Authority, California Revenue Bonds, Series 2016
5.000% due 08/01/2035

San Diego Public Facilities Financing Authority, California Revenue Notes, Series 2023
5.000% due 10/15/2031

San Jacinto Unified School District, California General Obligation Notes, (AGM Insured), Series 2014
5.000% due 08/01/2024

San Jose Financing Authority, California Revenue Notes, Series 2021

4.000% due 10/01/2028

Santa Clarita Public Finance Authority, California Revenue Bonds, Series 2022

5.000% due 12/01/2034

Simi Valley Unified School District, California General Obligation Bonds, (AGM Insured), Series 2007
0.000% due 08/01/2030 (a)

South San Francisco Public Facilities Financing Authority, California Revenue Bonds, Series 2021
4.000% due 06/01/2034

Southern California Public Power Authority Revenue Bonds, Series 2014

5.000% due 07/01/2038

Val Verde Unified School District, California Certificates of Participation Bonds, (BAM Insured), Series 2015
5.000% due 08/01/2026

Ventura Unified School District, California General Obligation Bonds, Series 2023

5.000% due 08/01/2039

Washington Township Health Care District, California General Obligation Bonds, Series 2023
5.250% due 08/01/2038

West Basin Municipal Water District, California Revenue Bonds, Series 2016

5.000% due 08/01/2034

West Contra Costa Healthcare District, California Special Tax Bonds, Series 2021

4.000% due 07/01/2036

West Contra Costa Healthcare District, California Special Tax Notes, Series 2021

5.000% due 07/01/2029

West Hills Community College District, California General Obligation Notes, Series 2023

5.000% due 08/01/2027

ILLINOIS 6.8%

Chicago Park District, lllinois General Obligation Bonds, Series 2014
5.000% due 01/01/2025

Chicago Park District, lllinois General Obligation Bonds, Series 2016
5.000% due 01/01/2031

University of lllinois Revenue Notes, Series 2018

5.000% due 04/01/2028

KENTUCKY 0.4%

Corbin Independent School District Finance Corp., Kentucky Revenue Notes, Series 2016
3.000% due 02/01/2026

MULTI-STATE 1.0%

Freddie Mac Multifamily ML Certificates, Revenue Bonds, Series 2023
0.000% due 12/25/2036

Total Municipal Bonds & Notes (Cost $27,116)

SHORT-TERM INSTRUMENTS 0.7%

MUTUAL FUNDS 0.7%

Fidelity Investments Money Market Government Portfolio, Class |
5.520% (b)

250
350

450
325
300
750
550
200
335
400
210
750
175
400
475
750
540
215
360
300
250
640
120

350

230
1,000

625

125

300

SHARES

189,445

December 31, 2023
(Unaudited)

252
359
379
322
312
809
614
202
351
426
252
759
189
483
392
829
543
223
422
349
264

678

27,035

190



Schedule of Investments PIMCO California Municipal Intermediate Value Fund (Cont.)

Total Short-Term Instruments (Cost $190)
Total Investments in Securities (Cost $27,306)

INVESTMENTS IN AFFILIATES 3.8%
SHORT-TERM INSTRUMENTS 3.8%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 3.8%

PIMCO Short-Term Floating NAV Portfolio Ill
Total Short-Term Instruments (Cost $1,083)
Total Investments in Affiliates (Cost $1,083)
Total Investments 99.0% (Cost $28,389)

Other Assets and Liabilities, net 1.0%

Net Assets 100.0%

December 31, 2023
(Unaudited)

111,453




Schedule of Investments PIMCO California Municipal Intermediate Value Fund (Cont.) Decembfdn?’;ddzigi

NOTES TO SCHEDULE OF INVESTMENTS:

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

u  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.

(a) Zero coupon security.

(b) Coupon represents a 7-Day Yield.

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value

Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Municipal Bonds & Notes

California $ 0 $ 24,672 $ 0 $ 24,672

lllinois 0 1,949 0 1,949

Kentucky 0 124 0 124

Multi-State 0 290 0 290
Short-Term Instruments

Mutual Funds 190 0 0 190

$ 190 $ 27,035 $ 0 $ 27,225

Investments in Affiliates, at Value
Short-Term Instruments

Central Funds Used for Cash Management Purposes $ 1,084 $ 0 $ 0 $ 1,084
Total Investments $ 1,274 $ 27,035 $ 0 $ 28,309

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.



Schedule of Investments PIMCO California Municipal Opportunistic Value Fund

(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 92.8% =
MUNICIPAL BONDS & NOTES 92.6%

CALIFORNIA 84.2%

Alameda Public Financing Authority, California Revenue Bonds, Series 2010

5.250% due 07/01/2029

Alhambra Unified School District, California General Obligation Bonds, Series 2023

5.250% due 08/01/2048

Alum Rock Union Elementary School District, California General Obligation Bonds, (BAM Insured), Series 2023
5.000% due 08/01/2048

Anaheim Housing & Public Improvements Authority, California Revenue Bonds, Series 2022

5.000% due 10/01/2047

Antelope Valley Community College District, California General Obligation Bonds, Series 2022
0.000% due 08/01/2041 (a)

Brawley Elementary School District, California General Obligation Bonds, (AGM Insured), Series 2022

5.500% due 08/01/2052

Brentwood Union School District, California General Obligation Bonds, Series 2022
5.250% due 08/01/2052

Butte-Glenn Community College District, California General Obligation Bonds, Series 2022
4.000% due 08/01/2047

California Community Choice Financing Authority Revenue Bonds, Series 2021
4.000% due 02/01/2052

California Community Choice Financing Authority Revenue Bonds, Series 2023
5.250% due 11/01/2054

California Educational Facilities Authority Revenue Bonds, Series 2015

5.000% due 04/01/2040

California Health Facilities Financing Authority Revenue Bonds, (CM Insured), Series 2020
5.000% due 11/01/2050

California Health Facilities Financing Authority Revenue Bonds, Series 2017

5.000% due 11/15/2048

California Health Facilities Financing Authority Revenue Bonds, Series 2022

4.000% due 05/15/2051

California Infrastructure & Economic Development Bank Revenue Bonds, Series 2010
5.750% due 08/15/2029

California Municipal Finance Authority Revenue Bonds, (CM Insured), Series 2019
5.000% due 01/01/2049

California Municipal Finance Authority Revenue Bonds, Series 2017

5.000% due 06/01/2042

California State Association of Bay Area Governments Finance Authority for Non-Profit Corp. Revenue Bonds, Series 2014
5.000% due 08/01/2043

California State General Obligation Bonds, (AMBAC Insured), Series 1997

5.125% due 10/01/2027

California State General Obligation Bonds, (SGI Insured), Series 2002

5.000% due 10/01/2028

California State General Obligation Bonds, Series 2000

5.750% due 05/01/2030

California State Public Works Board Revenue Bonds, Series 2014

5.000% due 09/01/2039

California State Public Works Board Revenue Bonds, Series 2021

4.000% due 11/01/2046

California Statewide Communities Development Authority Revenue Bonds, Series 2016

5.000% due 08/15/2046

Cambrian School District, California General Obligation Bonds, Series 2022

5.000% due 08/01/2046

Cascade Union Elementary School District, California General Obligation Bonds, (AGM Insured), Series 2022
5.500% due 08/01/2046

Central School District, California General Obligation Bonds, (BAM Insured), Series 2022

0.000% due 08/01/2044 (a)

Central Union High School District-Imperial County, California General Obligation Bonds, Series 2019
4.000% due 08/01/2049

Chowchilla Union High School District, California General Obligation Bonds, Series 2022

5.500% due 08/01/2052

Cosumnes Community Services District California Revenue Certificates Of Participation, Series 2022
5.000% due 11/01/2042

Discovery Bay California Public Financing Authority Revenue Bonds, Series 2022

5.000% due 12/01/2042

El Centro Elemenatry School District, California Election,General Obligation Bonds, (BAM Insured), Series 2023
5.000% due 08/01/2047

Elk Grove Finance Authority, California Revenue Bonds, Series 2022

5.000% due 11/01/2042

Elk Grove Finance Authority, California Special Tax Bonds, (BAM Insured), Series 2015

5.000% due 09/01/2038

Fairfield, California Certificates of Participation Bonds, (AGC Insured), Series 2007

0.000% due 04/01/2030 (a)

PRINCIPAL
AMOUNT
(000s)

1,160
2,500
1,210
3,925
2,000
1,500
1,425
1,815
3,625
2,500
1,565
1,000
3,975
2,000

500
1,000
2,000
2,455

135

85
2,575
3,000
2,175
1,750
1,150
1,275
2,000
2,000
1,000
1,005
1,315
1,385
1,500

2,000

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

1,162
2,872
1,361
4,160

901
1,674
1,590
1,833
3,551
2,708
1,588
1,068
4,123
1,986

500
1,061
2,104
2,459

135

85
2,599
3,050
2,237
1,904
1,318

525
2,015
2,279
1,106
1,150
1,433
1,571
1,536

1,643



Schedule of Investments PIMCO California Municipal Opportunistic Value Fund (Cont.)

Fallbrook Union High School District, California General Obligation Bonds, (BAM Insured), Series 2022
4.000% due 08/01/2046

Golden State, California Tobacco Securitization Corp. Revenue Bonds, (AGM/CR Insured), Series 2015
5.000% due 06/01/2040

Irvine Facilities Financing Authority, California Special Tax Bonds, (BAM Insured), Series 2023
5.000% due 09/01/2048

Jefferson Elementary School District, California General Obligation Bonds, Series 2023

5.000% due 09/01/2049

La Honda Pescadero Unified School District, California General Obligation Bonds, Series 2022
0.000% due 04/01/2042 (a)

La Mesa-Spring Valley School District, California General Obligation Bonds, Series 2023

5.000% due 08/01/2047

Lake Elsinore Facilities Financing Authority Successor Agency, California Revenue Bonds, (BAM Insured), Series 2022
5.250% due 04/01/2047

Lemon Grove School District, California General Obligation Bonds, Series 2023

5.000% due 08/01/2049

Livermore, California Certificates of Participation Bonds, Series 2022

4.750% due 04/01/2047

Long Beach, California Harbor Revenue Bonds, Series 2019

5.000% due 05/15/2044

Los Angeles County, California Public Works Financing Authority Revenue Bonds, Series 2015
5.000% due 12/01/2044

Los Angeles Department of Airports, California Revenue Bonds, Series 2017

5.000% due 05/15/2041

Los Angeles Department of Water & Power Water System, California Revenue Bonds, Series 2022
5.000% due 07/01/2047

Los Angeles Unified School District, California General Obligation Bonds, Series 2022

5.250% due 07/01/2047

Madera Unified School District, California Certificates of Participation Bonds, (BAM Insured), Series 2018
5.000% due 09/01/2038

5.000% due 09/01/2043

5.000% due 09/01/2045

Marina, California Certificates of Participation Bonds, (AGM Insured), Series 2022

5.250% due 05/01/2047

McFarland Unified School District, California General Obligation Bonds, (BAM Insured), Series 2022
5.250% due 11/01/2049

Merced County, California Certificates of Participation Bonds, (BAM Insured), Series 2022

4.000% due 06/01/2045

Modesto Elementary School District, California General Obligation Bonds, (NPFGC Insured), Series 2023
5.000% due 08/01/2047

Modesto Irrigation District, California Revenue Bonds, (NPFGC Insured), Series 2007

4.358% (US0003M + 0.580%) due 09/01/2027 ~

4.408% (US0003M + 0.630%) due 09/01/2037 ~

Ontario Public Financing Authority, California Revenue Bonds, (AGM Insured), Series 2022

5.000% due 11/01/2047

5.000% due 11/01/2052

Palmdale Financing Authority, California Revenue Bonds, (BAM Insured),Series 2023

4.500% due 06/01/2053

Pittsburg Public California Financing Authority Revenue Bonds, (AGM Insured), Series 2022

5.000% due 08/01/2052

Pittsburg Successor Agency Redevelopment Agency, California Tax Allocation Bonds, (AMBAC Insured), Series 1999
0.000% due 08/01/2024 (a)

Pittsburg Unified School District, California General Obligation Bonds, Series 2018

5.000% due 08/01/2047

Port of Los Angeles, California Revenue Bonds, Series 2014

5.000% due 08/01/2044

Ravenswood City School District California General Obligation Bonds, (AGM Insured), Series 2022
5.250% due 08/01/2045

Regents of the University of California Medical Center Pooled Revenue Bonds, Series 2016

5.000% due 05/15/2041

Regents of the University of California Medical Center Pooled Revenue Bonds, Series 2022

5.000% due 05/15/2047

Riverside County, California Transportation Commission Revenue Bonds, Series 2021

4.000% due 06/01/2046

4.000% due 06/01/2047

Rowland Unified School District, California General Obligation Bonds, Series 2015

4.250% due 08/01/2045

Sacramento County, California Sanitation Districts Financing Authority Revenue Bonds, Series 2014
5.000% due 12/01/2044

San Bernardino City Unified School District, California General Obligation Bonds, (AGM Insured), Series 2015
5.000% due 08/01/2040

San Diego County, California Regional Airport Authority Revenue Bonds, Series 2017

5.000% due 07/01/2047

San Diego County, California Regional Airport Authority Revenue Bonds, Series 2021

5.000% due 07/01/2046

San Diego County, California Regional Transportation Commission Revenue Bonds, Series 2016
5.000% due 04/01/2048

San Diego Public Facilities Financing Authority, California Revenue Bonds, Series 2023

4.000% due 10/15/2048

5.250% due 08/01/2048

San Diego Unified School District, California General Obligation Bonds, Series 2012

0.000% due 07/01/2040 (b)

San Diego Unified School District, California General Obligation Bonds, Series 2023

5.000% due 07/01/2048

San Francisco, California City & County Airport Comm-San Francisco International Airport Revenue Bonds, Series 2014
5.000% due 05/01/2039

2,000
4,340
2,000
1,450
2,215
1,275
2,000
1,170
1,330
3,000
1,145
8,775
2,000
1,915
2,250
4,165
2,500
2,000
1,000
1,750
2,480

1,290
1,600

1,000
1,000

2,750
3,000
3,000
1,275
2,500
1,275
3,750
5,150

985
2,000

2,000
1,000
5,475
3,230
1,500
2,490

1,750
1,500

2,500
2,500

3,865

December 31, 2023
(Unaudited)

2,044
4,483
2,248
1,627

988
1,405
2,236
1,286
1,453
3,289
1,158
8,947
2,276
2,207
2,252
4,169
2,503
2,201
1,087
1,768
2,780

1,276
1,497

1,110
1,091

2,846
3,301
2,943
1,320
2,517
1,428
3,898
5,763

988
1,970

2,011
1,004
5,624
3,304
1,582
2,573

1,775
1,726

2,547
2,856

3,869



Schedule of Investments PIMCO California Municipal Opportunistic Value Fund (Cont.)

5.000% due 05/01/2044

San Francisco, California City & County Airport Comm-San Francisco International Airport Revenue Bonds, Series 2016
5.000% due 05/01/2046

San Joaquin County, California Transportation Authority Measure K Sales Tax Revenue Bonds, Series 2019
5.000% due 03/01/2040

San Jose Financing Authority, California Revenue Bonds, Series 2022

5.000% due 11/01/2047

San Juan Unified School District, California General Obligation Bonds, Series 2022

4.000% due 08/01/2046

5.000% due 08/01/2040

5.000% due 08/01/2041

San Leandro Unified School District, California General Obligation Bonds, Series 2022

5.250% due 08/01/2048

Sanger Unified School District, California Certificates of Participation Bonds, (AGM Insured), Series 2022
5.000% due 06/01/2049

Santa Clara Unified School District, California General Obligation Bonds, Series 2023

5.000% due 08/01/2052

Santa Monica, California Community College District General Obligation Bonds, Series 2022

5.000% due 08/01/2045

South Bay Union School District/San Diego County, California General Obligation Bonds, (AGM Insured), Series 2022
0.000% due 08/01/2037 (a)

South Tahoe Joint Powers Financing Authority,California Revenue Bonds, Series 2023

5.250% due 10/01/2048

Southern California Public Power Authority Revenue Notes, Series 2020

5.000% due 07/01/2030

Stockton Unified School District, California General Obligation Bonds, (AGM Insured), Series 2012
5.000% due 07/01/2027

Sweetwater Union High School District, California General Obligation Bonds, Series 2022

5.000% due 08/01/2052

Ukiah Unified School District, California General Obligation Bonds, (AGM Insured), Series 2022

5.500% due 08/01/2049

University of California Revenue Bonds, Series 2014

4.250% due 05/15/2039

University of California Revenue Bonds, Series 2015

4.000% due 05/15/2033

University of California Revenue Bonds, Series 2017

5.000% due 05/15/2042

Yorba Linda Water District Public Financing Corp., California Revenue Bonds, Series 2022

5.000% due 10/01/2047

ILLINOIS 2.1%

Chicago O'Hare International Airport, lllinois Revenue Bonds, Series 2015
5.000% due 01/01/2046

Chicago Park District, lllinois General Obligation Bonds, Series 2014
5.000% due 01/01/2026

Chicago Park District, lllinois General Obligation Bonds, Series 2015
5.000% due 01/01/2030

5.000% due 01/01/2035

5.000% due 01/01/2040

Chicago Park District, lllinois General Obligation Notes, Series 2015
5.000% due 01/01/2026

INDIANA 0.9%

Fort Wayne Redevelopment Authority, Indiana Revenue Bonds, Series 2022
5.000% due 12/15/2041

MULTI-STATE 1.1%

Freddie Mac Multifamily ML Certificates, Revenue Bonds, Series 2023
0.000% due 12/25/2036

NEW YORK 1.7%

Triborough Bridge & Tunnel Authority Payroll Mobility Tax Senior Lien Bonds, New York Revenue Bonds, Series 2022
5.000% due 05/15/2047

OHIO 0.7%

Warren City School District, Ohio Certificates of Participation Bonds, Series 2023
4.625% due 12/01/2052

PENNSYLVANIA 0.8%

Pennsylvania Turnpike Commission Revenue Bonds, Series 2014
5.000% due 12/01/2044

TEXAS 0.5%

Upper Trinity Regional Water District, Texas Revenue Bonds, Series 2022
5.000% due 08/01/2042

4,640
4,450
1,000
2,000
2,500
1,000
1,035
2,000
3,250
1,260
1,150
1,290
1,825
3,000

775
2,000
1,000
4,000
2,700
2,655

1,820

1,000
1,000

1,000
1,000
805

605

2,050

2,997

4,145

2,000

2,100

1,160

December 31, 2023
(Unaudited)

4,649
4,502
1,095
2,276
2,543
1,130
1,165
2,268
3,340
1,390
1,294

41
2,083
3,000

778

1,290



December 31, 2023

Schedule of Investments PIMCO California Municipal Opportunistic Value Fund (Cont.) (Unaudited)

UTAH 0.6%

Utah Infrastructure Agency Revenue Bonds, Series 2022

5.500% due 10/15/2049 1380 1490,

Total Municipal Bonds & Notes (Cost $238,921) 243,779
SHARES

SHORT-TERM INSTRUMENTS 0.2%

MUTUAL FUNDS 0.2%

Fidelity Investments Money Market Government Portfolio, Class |
5.520% (c) 543,205

Total Short-Term Instruments (Cost $543)
Total Investments in Securities (Cost $239,464) 244,322

INVESTMENTS IN AFFILIATES 5.8%

SHORT-TERM INSTRUMENTS 5.8%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 5.8%

PIMCO Short-Term Floating NAV Portfolio Il 1,556,503 15,140
Total Short-Term Instruments (Cost $15,131) 15,140
Total Investments in Affiliates (Cost $15,131) 15,140
Total Investments 98.6% (Cost $254,595) $ 259,462
Other Assets and Liabilities, net 1.4% 3,812

Net Assets 100.0% $ 263,274



Schedule of Investments PIMCO California Municipal Opportunistic Value Fund (Cont.) Decemb(edn?’;ddzigi

NOTES TO SCHEDULE OF INVESTMENTS:

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

#  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.

~  Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in
their description.

(a) Zero coupon security.

(b) Security becomes interest bearing at a future date.

(c) Coupon represents a 7-Day Yield.

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value
Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Municipal Bonds & Notes
California $ 0 $ 221,711 $ 0 $ 221,711
lllinois 0 5418 0 5418
Indiana 0 2,299 0 2,299
Multi-State 0 2,903 0 2,903
New York 0 4,567 0 4,567
Ohio 0 1,978 0 1,978
Pennsylvania 0 2,123 0 2,123
Texas 0 1,290 0 1,290
Utah 0 1,490 0 1,490
Short-Term Instruments
Mutual Funds 543 0 0 543
$ 543 $ 243,779 $ 0 $ 244,322
Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes $ 15,140 $ 0 $ 0 $ 15,140
Total Investments $ 15,683 $ 243,779 $ 0 $ 259,462

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.



Schedule of Investments PIMCO California Short Duration Municipal Income Fund Decembfdn?ddzigi

(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

PRINCIPAL MARKET
AMOUNT VALUE
(000s) (000s)
INVESTMENTS IN SECURITIES 97.0% &
MUNICIPAL BONDS & NOTES 95.5%
ALABAMA 1.0%
Black Belt Energy Gas District, Alabama Revenue Bonds, Series 2023
5.500% due 10/01/2054 $ 600 § 663
Southeast Energy Authority A Cooperative District, Alabama Revenue Bonds, Series 2023
5.000% due 01/01/2054 B00 ! 41,
1,304
CALIFORNIA 87.4%
Antelope Valley Community College District, California General Obligation Bonds, Series 2022
0.000% due 08/01/2034 (a) 600 420
Antelope Valley Healthcare District, California Revenue Notes, Series 2016
5.000% due 03/01/2026 220 221
Bay Area Toll Authority, California Revenue Bonds, Series 2001
5.120% (MUNIPSA + 1.250%) due 04/01/2036 ~ 1,000 1,004
Bay Area Toll Authority, California Revenue Bonds, Series 2008
4.970% (MUNIPSA + 1.100%) due 04/01/2045 ~ 200 200
Bay Area Toll Authority, California Revenue Bonds, Series 2017
2.000% due 04/01/2053 1,200 1,195
Bay Area Toll Authority, California Revenue Bonds, Series 2018
2.625% due 04/01/2045 680 666
Bay Area Toll Authority, California Revenue Bonds, Series 2021
4.280% (MUNIPSA) due 04/01/2056 ~ 500 486
4.320% (MUNIPSA) due 04/01/2056 ~ 1,000 987
Buena Park, California Revenue Notes, Series 2021
0.595% due 07/01/2024 1,000 977
California Community Choice Financing Authority Revenue Bonds, Series 2021
4.000% due 02/01/2052 2,350 2,368
California Community Choice Financing Authority Revenue Bonds, Series 2023
5.000% due 07/01/2053 2,000 2,126
5.000% due 02/01/2054 700 756
5.250% due 01/01/2054 1,150 1,217
5.250% due 11/01/2054 1,250 1,354
5.500% due 10/01/2054 1,000 1,110
California County Tobacco Securitization Agency Revenue Bonds, Series 2020
5.000% due 06/01/2031 250 276
5.000% due 06/01/2032 300 331
California Educational Facilities Authority Revenue Notes, Series 2018
5.000% due 12/01/2024 675 682
California Health Facilities Financing Authority Revenue Bonds, Series 1998
3.400% due 09/01/2028 1,200 1,200
California Health Facilities Financing Authority Revenue Bonds, Series 2011
3.000% due 03/01/2041 1,725 1,723
California Health Facilities Financing Authority Revenue Bonds, Series 2019
5.000% due 10/01/2039 3,500 3,622
California Health Facilities Financing Authority Revenue Bonds, Series 2022
5.000% due 03/01/2040 605 645
California Health Facilities Financing Authority Revenue Notes, Series 2017
5.000% due 11/15/2024 1,000 1,019
California Health Facilities Financing Authority Revenue Notes, Series 2021
5.000% due 11/01/2031 550 652
California Infrastructure & Economic Development Bank Revenue Bonds, Series 2018
4.220% (MUNIPSA) due 08/01/2047 ~ 2,000 1,987
California Infrastructure & Economic Development Bank Revenue Bonds, Series 2020
3.650% due 01/01/2050 1,935 1,933
California Infrastructure & Economic Development Bank Revenue Bonds, Series 2021
4.570% (MUNIPSA) due 12/01/2050 ~ 1,000 975
California Infrastructure & Economic Development Bank Revenue Notes, Series 2018
5.000% due 10/01/2025 2,500 2,610
California Municipal Finance Authority Revenue Notes, Series 2018
5.000% due 05/15/2024 1,000 1,005
California Pollution Control Financing Authority Revenue Bonds, Series 2017
4.600% due 11/01/2042 1,500 1,500
California State General Obligation Bonds, (AGM Insured), Series 2007
5.250% due 08/01/2032 2,500 3,044
California State General Obligation Notes, Series 2017
5.000% due 08/01/2025 2,880 2,987
California State General Obligation Notes, Series 2020
5.000% due 11/01/2027 1,500 1,645

California State General Obligation Notes, Series 2022
5.000% due 11/01/2026 1,820 1,947



Schedule of Investments PIMCO California Short Duration Municipal Income Fund (Cont.)

California State General Obligation Notes, Series 2023

5.000% due 09/01/2025

California State Public Works Board Revenue Bonds, Series 2015

5.000% due 05/01/2028

California Statewide Communities Development Authority Revenue Bonds, Series 2006
1.450% due 04/01/2028

California Statewide Communities Development Authority Revenue Bonds, Series 2008
3.400% due 08/15/2047

California Statewide Communities Development Authority Revenue Notes, Series 2016
5.000% due 05/15/2024

California Statewide Communities Development Authority Revenue Notes, Series 2018
5.000% due 07/01/2024

City of Covina, California Revenue Notes, Series 2021

0.738% due 08/01/2024

East Side Union High School District, California General Obligation Bonds, (NPFGC Insured), Series 2003
5.250% due 02/01/2026

Eastern Municipal Water District, California Revenue Bonds, Series 2021

3.970% (MUNIPSA) due 07/01/2046 ~

Foothill-Eastern Transportation Corridor Agency, California Revenue Bonds, Series 1995
0.000% due 01/01/2024 (a)

Golden State, California Tobacco Securitization Corp. Revenue Bonds, Series 2015
5.000% due 06/01/2045

Golden State, California Tobacco Securitization Corp. Revenue Notes, Series 2017
5.000% due 06/01/2024

Golden State, California Tobacco Securitization Corp. Revenue Notes, Series 2021
0.988% due 06/01/2024

2.687% due 06/01/2030

Grossmont Healthcare District, California General Obligation Bonds, (AMBAC Insured), Series 2007
0.000% due 07/15/2025 (a)

Inland Empire Tobacco Securitization Corp., California Revenue Bonds, Series 2019

3.678% due 06/01/2038

Irvine Ranch Water District, California Special Assessment Bonds, Series 2009
3.400% due 10/01/2041

Los Angeles County, California Facilities Inc Revenue Bonds, Series 2018

5.000% due 12/01/2051

Los Angeles Department of Water & Power, California Revenue Bonds, Series 2001
2.700% due 07/01/2034

Los Angeles Department of Water & Power, California Revenue Notes, Series 2022
5.000% due 07/01/2028

Los Angeles Department of Water & Power, California Revenue Notes, Series 2023
5.000% due 07/01/2029

Los Angeles Unified School District, California General Obligation Bonds, Series 2014
5.000% due 07/01/2025

Los Angeles Unified School District, California General Obligation Notes, Series 2022
5.000% due 07/01/2028

Los Angeles Unified School District, California General Obligation Notes, Series 2023
5.000% due 07/01/2027

Los Angeles, California Wastewater System Revenue Notes, Series 2022

5.000% due 06/01/2025

Metropolitan Water District of Southern California Revenue Bonds, Series 2017

4.010% (MUNIPSA) due 07/01/2047 ~

Northern California Energy Authority Revenue Bonds, Series 2018

4.000% due 07/01/2049

Orange County, California Special Assessment Notes, Series 2018

3.000% due 09/02/2025

Orange County, California Transportation Authority Revenue Notes, Series 2021

4.000% due 10/15/2024

Roseville, California Special Tax Bonds, Series 2017

5.000% due 09/01/2033

Sacramento County, California Special Tax Notes, Series 2022

5.000% due 09/01/2029

Sacramento County, California Water Financing Authority Revenue Bonds, (NPFGC Insured), Series 2007
4.328% (US0003M + 0.550%) due 06/01/2034 ~

San Bernardino County, California Certificates of Participation Bonds, Series 1992
6.875% due 08/01/2024

San Bernardino County, California Flood Control District Revenue Bonds, Series 2008
3.100% due 08/01/2037

San Diego County, California Regional Airport Authority Revenue Notes, Series 2023
5.000% due 07/01/2033

San Diego Unified School District, California General Obligation Notes, Series 2023
5.000% due 07/01/2028

San Francisco, California Public Utilities Commission Water Revenue Notes, Series 2015
5.000% due 11/01/2024

San Joaquin Hills Transportation Corridor Agency, California Revenue Bonds, Series 1993
0.000% due 01/01/2025 (a)

San Jose Unified School District, California General Obligation Bonds, (NPFGC Insured), Series 2006
0.000% due 08/01/2030 (a)

San Juan Unified School District, California General Obligation Notes, Series 2019
4.000% due 08/01/2025

San Marcos Unified School District, California General Obligation Bonds, Series 2011
0.000% due 08/01/2024 (a)

Santa Clara California Electric Revenue Notes, Series 2018

5.000% due 07/01/2024

Silicon Valley Clean Water, California Revenue Notes, Series 2021

0.500% due 03/01/2026

1,000
1,500
1,000
2,280
1,100

300

550
1,500
4,000
3,525
1,920
1,000

1,000
1,500

1,700
615
2,155
2,630
2,000
1,000
2,000
2,500
1,000
1,000
750
750
1,500
370
1,400
965
1,000
985
445
1,850
1,000
1,000
1,300
2,200
2,520
250
1,000
500

3,000

December 31, 2023
(Unaudited)

1,039
1,543

897
2,280
1,104

303

536
1,550
3,992
3,525
1,983
1,008

983
1,298

1,624
580
2,155
2,972
2,000
1,125
2,305
2,526
1,122
1,094
775
749
1,502
37
1,414
1,008
1,072
920
455
1,850
1,149
1,125
1,325
2,140
2,097
255
983
505

2,780
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Solano County, California Community College District General Obligation Bonds, Series 2015

5.000% due 08/01/2028 250 260

South Placer Wastewater Authority, California Revenue Notes, Series 2020

5.000% due 11/01/2029 250 286

Stockton Public Financing Authority, California Revenue Notes, (BAM Insured), Series 2018

5.000% due 10/01/2024 600 609

Tobacco Securitization Authority of Southern California Revenue Notes, Series 2019

5.000% due 06/01/2024 2,000 2,014

5.000% due 06/01/2026 1,000 1,037

5.000% due 06/01/2029 500 542

University of California Revenue Notes, Series 2015

5.000% due 05/15/2025 1,500 1,551

Washington Unified School District/Yolo County, California General Obligation Bonds, (NPFGC Insured), Series 2004

0.000% due 08/01/2026 (a) 1,000 920

Whittier, California Revenue Notes, Series 2021

0,519% due 06101/2024 T00 687,
114,795

GEORGIA 0.5%

Main Street Natural Gas, Inc., Georgia Revenue Bonds, Series 2023
5.000% due 12/01/2053 600

MICHIGAN 0.5%

Michigan Finance Authority Revenue Bonds, Series 2015
1.200% due 10/15/2030 500 449
Michigan Finance Authority Revenue Notes, Series 2020
2.326% due 06/01/2030 251 247

NEW JERSEY 0.8%

New Jersey Economic Development Authority Revenue Notes, Series 2019
5.250% due 09/01/2024 1,000 1,015

OREGON 0.2%

Oregon State Facilities Authority Revenue Notes, Series 2020
5.000% due 10/01/2027 300 315

PENNSYLVANIA 0.7%

Bethlehem Area School District Authority, Pennsylvania Revenue Notes, Series 2021
3.961% (SOFRRATE) due 01/01/2030 ~ 990 974

PUERTO RICO 2.9%

Puerto Rico Housing Finance Authority Revenue Notes, Series 2023

5.000% due 03/01/2027 1,000 1,041
Puerto Rico Sales Tax Financing Corp. Sales Tax Revenue Bonds, Series 2018

4.500% due 07/01/2034 2,223 2,234
Puerto Rico Sales Tax Financing Corp. Sales Tax Revenue Notes, Series 2018

0.000% due 07/01/2027 (a) 570 497

SOUTH CAROLINA 0.7%

Patriots Energy Group Financing Agency, South Carolina Revenue Bonds, Series 2018
4.000% due 10/01/2048 1,000 1,000

TENNESSEE 0.8%

Tennergy Corp., Tennessee Revenue Bonds, Series 2019
5.000% due 02/01/2050 1,000 1,009



Schedule of Investments PIMCO California Short Duration Municipal Income Fund (Cont.) Decembfdn?ddzigf)

Total Municipal Bonds & Notes (Cost $125,748) 125,526

SHORT-TERM INSTRUMENTS 1.5%

REPURCHASE AGREEMENTS (b) 0.5%

663

MUNICIPAL BONDS & NOTES 1.0%

Port of Los Angeles, California Revenue Notes, Series 2023

5.000% due 06/27/2024 $ 1280 1,263

Total Municipal Bonds & Notes (Cost $1,261) 1,263

Total Short-Term Instruments (Cost $1,924) 1,926

Total Investments in Securities (Cost $127,672) 127,452
SHARES

INVESTMENTS IN AFFILIATES 2.1%

SHORT-TERM INSTRUMENTS 2.1%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 2.1%

PIMCO Short-Term Floating NAV Portfolio Il 283,308 2,756
Total Short-Term Instruments (Cost $2,755) 2,756
Total Investments in Affiliates (Cost $2,755) 2,756
Total Investments 99.1% (Cost $130,427) $ 130,208
Other Assets and Liabilities, net 0.9% 1,172

Net Assets 100.0% $ 131,380



Schedule of Investments PIMCO California Short Duration Municipal Income Fund (Cont.) Decembfdn?ddzigfds)

NOTES TO SCHEDULE OF INVESTMENTS:

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

#  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.

~  Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in
their description.

(a) Zero coupon security.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

(b) REPURCHASE AGREEMENTS:

Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
FICC 2.600%  12/29/2023  01/02/2024 $ 663 U.S. Treasury Notes 4.875% due 11/30/2025 $ (676) $ 663 $ 663
Total Repurchase Agreements $ (676) $ 663 $ 663

@ Includes accrued interest.

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value
Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Municipal Bonds & Notes
Alabama $ 0 $ 1,304 $ 0 $ 1,304
California 0 114,795 0 114,795
Georgia 0 646 0 646
Michigan 0 696 0 696
New Jersey 0 1,015 0 1,015
Oregon 0 315 0 315
Pennsylvania 0 974 0 974
Puerto Rico 0 3,772 0 3,772
South Carolina 0 1,000 0 1,000
Tennessee 0 1,009 0 1,009
Short-Term Instruments
Repurchase Agreements 0 663 0 663
Municipal Bonds & Notes 0 1,263 0 1,263
$ 0 $ 127,452 $ 0 $ 127,452
Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes $ 2,756 $ 0 $ 0 $ 2,756
Total Investments $ 2,756 $ 127,452 $ 0 $ 130,208

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.



Schedule of Investments PIMCO Climate Bond Fund

(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 95.5% =
CORPORATE BONDS & NOTES 58.2%

BANKING & FINANCE 35.6%

AIB Group PLC

4.625% due 07/23/2029

AXA SA

5.625% due 01/16/2054 «
Banco Bilbao Vizcaya Argentaria SA
1.375% due 05/14/2025

Bank of America Corp.
2.456% due 10/22/2025 ¢
4.134% due 06/12/2028

BNP Paribas SA

0.500% due 06/04/2026 *
4.625% due 02/25/2031 +(c)(d)
Boston Properties LP

6.500% due 01/15/2034

Caja Rural de Navarra SCC
3.000% due 04/26/2027
Castellum AB

0.750% due 09/04/2026

CBRE Services, Inc.

2.500% due 04/01/2031
Community Preservation Corp.
2.867% due 02/01/2030

CTP NV

1.250% due 06/21/2029
Deutsche Bank AG

1.875% due 02/23/2028 «

EQT AB

0.875% due 05/14/2031

ERP Operating LP

1.850% due 08/01/2031
Eurofima Europaeische Gesellschaft fuer die Finanzierung von Eisenbahnmaterial
3.125% due 11/09/2031
European Investment Bank
0.750% due 07/15/2027
3.750% due 02/14/2033
Farmers Exchange Capital
5.454% due 10/15/2054 «
Grainger PLC

3.375% due 04/24/2028

HAT Holdings LLC

3.750% due 09/15/2030
Healthpeak OP LLC

2.125% due 12/01/2028

Host Hotels & Resorts LP
2.900% due 12/15/2031
Hudson Pacific Properties LP
5.950% due 02/15/2028

ING Groep NV

4.875% due 05/16/2029 (c)(d)
JPMorgan Chase & Co.
6.070% due 10/22/2027

Kilroy Realty LP

2.500% due 11/15/2032
Kreditanstalt fuer Wiederaufbau
0.000% due 09/15/2031 (b)
2.000% due 11/15/2029
LeasePlan Corp. NV

3.500% due 04/09/2025
Mitsubishi UFJ Financial Group, Inc.
0.848% due 07/19/2029
Mizuho Financial Group, Inc.
5.778% due 07/06/2029
Nationale-Nederlanden Bank NV
1.875% due 05/17/2032

NE Property BV

2.000% due 01/20/2030
Norinchukin Bank

5.430% due 03/09/2028
Prologis International Funding SA
0.875% due 07/09/2029
1.750% due 03/15/2028

December 31, 2023

(Unaudited)

PRINCIPAL MARKET

AMOUNT VALUE

(000s) (000s)

EUR 100 § 114
GBP 100 126
EUR 100 107
$ 200 195
EUR 100 114
200 211

$ 200 162

20 21

EUR 100 1M
100 100

$ 100 85

75 66

EUR 200 183
100 104

100 88

$ 100 82
EUR 100 114
AUD 200 121
$ 240 236

50 42

GBP 100 118
$ 125 105
100 88

50 42

50 44

200 166

200 206

100 76

EUR 650 594
300 324

150 166

200 198

$ 200 206
EUR 100 103
100 89

$ 200 204
EUR 125 122
125 130
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Rayonier LP

2.750% due 05/17/2031
Santander U.K. Group Holdings PLC
2.896% due 03/15/2032 ¢

SELP Finance SARL

0.875% due 05/27/2029

Standard Chartered PLC

0.800% due 11/17/2029

1.214% due 03/23/2025 *
Sumitomo Mitsui Trust Bank Ltd.
5.500% due 03/09/2028

UDR, Inc.

3.100% due 11/01/2034

VIA Outlets BV

1.750% due 11/15/2028
Weyerhaeuser Co.

7.375% due 03/15/2032

ZF Finance GmbH

2.000% due 05/06/2027

INDUSTRIALS 11.7%

AP Moller - Maersk AS
5.875% due 09/14/2033
Aptiv PLC

3.100% due 12/01/2051
Arcadis NV

4.875% due 02/28/2028
Autodesk, Inc.

2.400% due 12/15/2031
Berkeley Group PLC
2.500% due 08/11/2031
Chanel Ceres PLC
1.000% due 07/31/2031
Comcast Corp.

4.650% due 02/15/2033
Continental Wind LLC
6.000% due 02/28/2033
Crown Cork & Seal Co., Inc.
7.375% due 12/15/2026
Ford Motor Co.

6.100% due 08/19/2032
Forvia SE

2.375% due 06/15/2029
Gap, Inc.

3.625% due 10/01/2029
Hanwha Q Cells Americas Holdings Corp.
5.000% due 07/27/2028
Hyundai Capital America
5.800% due 06/26/2025
Liberty Utilities Finance GP 1
2.050% due 09/15/2030
Moody's Corp.

2.000% due 08/19/2031
3.100% due 11/29/2061
MSCI, Inc.

3.625% due 09/01/2030
Oberlin College

2.874% due 10/01/2051
PepsiCo, Inc.

3.900% due 07/18/2032
ProGroup AG

3.000% due 03/31/2026
Reckitt Benckiser Treasury Services PLC
1.750% due 05/19/2032
SEB SA

1.375% due 06/16/2025
T-Mobile USA, Inc.
4.950% due 03/15/2028
VF Corp.

4.250% due 03/07/2029
ZF North America Capital, Inc.
6.875% due 04/14/2028

UTILITIES 10.9%

AES Corp.

2.450% due 01/15/2031

5.450% due 06/01/2028

CenterPoint Energy Houston Electric LLC
5.300% due 04/01/2053

MidAmerican Energy Co.

3.650% due 08/01/2048

EUR

EUR

EUR

EUR

GBP

EUR

EUR

EUR

GBP

EUR

EUR

100

300

100

100
250

200

50

100

100

66

50

100

50

100

150

40

52

70

38

100

50

200

100

200

100
30

100

125

40

100

100

100

100

100

100
40

25

150

December 31, 2023
(Unaudited)

84

256

94

96
248

205

4

69

33

114

43

99

140

40

53

74

38

101

43

202

101

162

83
20

91

82

39

108

107

106

84
41

26

119
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Mississippi Power Co.

3.100% due 07/30/2051 50 34

National Grid PLC

3.875% due 01/16/2029 EUR 100 114

New York State Electric & Gas Corp.

5.650% due 08/15/2028 $ 200 205

NextEra Energy Capital Holdings, Inc.

1.900% due 06/15/2028 100 89

Niagara Mohawk Power Corp.

5.783% due 09/16/2052 40 41

NSTAR Electric Co.

3.100% due 06/01/2051 25 18

Pacific Gas & Electric Co.

6.700% due 04/01/2053 16 17

Public Service Co. of Colorado

3.200% due 03/01/2050 100 72

Public Service Co. of Oklahoma

2.200% due 08/15/2031 100 83

Public Service Electric & Gas Co.

4.650% due 03/15/2033 50 50

Solar Star Funding LLC

5.375% due 06/30/2035 223 222

Southern California Edison Co.

2.500% due 06/01/2031 150 129

Southwestern Public Service Co.

3.150% due 05/01/2050 30 21

3.750% due 06/15/2049 50 38

SSEPLC

4.000% due 09/05/2031 EUR 100 116

TDC Net AS

5.618% due 02/06/2030 100 114

Verizon Communications, Inc.

1.500% due 09/18/2030 $ 280 231

5.050% due 05/09/2033 10 10

Wisconsin Electric Power Co.

4.750% due 09/30/2032 20 20

Wisconsin Power & Light Co.

4.950% due 04/01/2033 12 e 132,
2,026

Total Corporate Bonds & Notes (Cost $11,461) 10,788

MUNICIPAL BONDS & NOTES 1.1%

FLORIDA 0.5%

State Board of Administration Finance Corp., Florida Revenue Notes, Series 2020
2.154% due 07/01/2030 110 94

NEW YORK 0.6%

New York City Municipal Water Finance Authority, New York Revenue Bonds, (BABs), Series 2010
5.724% due 06/15/2042 110

Total Municipal Bonds & Notes (Cost $276)

U.S. GOVERNMENT AGENCIES 4.7%
Uniform Mortgage-Backed Security

4.500% due 02/01/2053 - 07/01/2053 391 379
5.000% due 02/01/2053 - 10/01/2053 40 485
Total U.S. Government Agencies (Cost $834) 864

U.S. TREASURY OBLIGATIONS 2.9%
U.S. Treasury Bonds

2.375% due 02/15/2042 434 333
U.S. Treasury Notes
3.625% due 05/31/2028 200

Total U.S. Treasury Obligations (Cost $615)

NON-AGENCY MORTGAGE-BACKED SECURITIES 2.8%
Credit Suisse Mortgage Capital Trust

3.431% due 11/10/2032 100 82
GCT Commercial Mortgage Trust

6.276% due 02/15/2038 « 100 75
JP Morgan Chase Commercial Mortgage Securities Trust

6.276% due 04/15/2038 « 9% 9%
Natixis Commercial Mortgage Securities Trust

3.622% due 05/15/2039 100 91
One Bryant Park Trust

2.516% due 09/15/2054 100 85
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VASA Trust
6.376% due 07/15/2039 ¢ 100

Total Non-Agency Mortgage-Backed Securities (Cost $602)

ASSET-BACKED SECURITIES 5.1%

BMW Vehicle Lease Trust

5.950% due 08/25/2025 50 50
5.990% due 09/25/2026 50 51

GoodLeap Sustainable Home Solutions Trust

2.100% due 05/20/2048 75 58
4.000% due 04/20/2049 44 39
4.950% due 07/20/2049 90 83
5.520% due 02/22/2055 47 46
Helios Issuer LLC

5.750% due 12/20/2050 98 101

Hertz Vehicle Financing LLC

5.490% due 06/25/2027 50 50
Loanpal Solar Loan Ltd.

2.220% due 03/20/2048 53 39
Mosaic Solar Loan Trust

2.640% due 01/20/2053 80 69
Sunnova Helios Issuer LLC

5.300% due 05/20/2050 97 95
Sunnova Sol Issuer LLC

2.790% due 02/22/2049 132 17
Sunrun Demeter Issuer

2:210% due 01/30/2057 79 o 162
Total Asset-Backed Securities (Cost $1,035) 950

SOVEREIGN ISSUES 5.7%

Agence Francaise de Developpement EPIC

3.500% due 02/25/2033 EUR 100 116
Canada Government Bond

2.250% due 12/01/2029 CAD 50 36
European Union

2.750% due 02/04/2033 EUR 135 152
lle-de-France Mobilites

3.050% due 02/03/2033 100 112
Kingdom of Belgium Government Bond

2.750% due 04/22/2039 100 108
Ministeries Van de Vlaamse Gemeenschap

3.250% due 01/12/2043 100 109
Nederlandse Waterschapsbank NV

3.000% due 04/20/2033 100 114
Netherlands Government International Bond

3.250% due 01/15/2044 25 31
Regie Autonome des Transports Parisiens EPIC

3.250% due 04/11/2033 100 113
Soc Nationale SNCF SACA

3.125% due 11/02/2027 100 112
United Kingdom Gilt

1.500% due 07/31/2053 GBP T0 50
Total Sovereign Issues (Cost $963) 1,053

SHORT-TERM INSTRUMENTS 15.0%

U.S. TREASURY BILLS 15.0%

5.383% due 02/08/2024 - 04/16/2024 (a)(b) $ 2800 2,774
Total Short-Term Instruments (Cost $2,774) 2,774
Total Investments in Securities (Cost $18,560) 17,692
Total Investments 95.5% (Cost $18,560) $ 17,692
Financial Derivative Instruments (e)(f) (0.1)%(Cost or Premiums, net $71) (11)
Other Assets and Liabilities, net 4.6% 851

Net Assets 100.0% $ 18,632
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NOTES TO SCHEDULE OF INVESTMENTS:

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

#  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.

*  Rate shown is the rate in effect as of period end. The rate may be based on a fixed rate, a capped rate or a floor rate and may convert to a variable or floating rate in the future. These securities do
not indicate a reference rate and spread in their description.

(a) Coupon represents a weighted average yield to maturity.
(b) Zero coupon security.
(c) Perpetual maturity; date shown, if applicable, represents next contractual call date.

(d) Contingent convertible security.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

SHORT SALES:
Maturity Principal Payable for
Description Coupon Date Amount Proceeds Short Sales
U.S. Government Agencies (2.1)%
Uniform Mortgage-Backed Security, TBA 4.500% 02/01/2054 $ 400 $ (386) $ (388)
Total Short Sales (2.1)% $ (386) $ (388)

The average amount of borrowings outstanding during the period ended December 31, 2023 was $(15) at a weighted average interest rate of 5.160%. Average borrowings may include reverse repurchase

agreements and sale-buyback transactions, if held during the period.

(e) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

FUTURES CONTRACTS:
LONG FUTURES CONTRACTS
Variation Margin
Unrealized
Expiration #of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
Canada Government 10-Year Bond March Futures 03/2024 1 $ 94 $ 4 $ 0 $ 0
Euro-Bobl March Futures 03/2024 1 132 0 0 0
U.S. Treasury 5-Year Note March Futures 03/2024 63 6,853 135 6 0
United Kingdom Long Gilt March Futures 03/2024 1 131 9 0 (1)
$ 148 $ 6 $ 1)
SHORT FUTURES CONTRACTS
Variation Margin
Unrealized
Expiration #of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
Euro-Bund March Futures 03/2024 5 $ (757) $ (23) $ 8 $ 0
Euro-Schatz March Futures 03/2024 3 (353) (1) 0 0
U.S. Treasury 10-Year Note March Futures 03/2024 6 (677) (21) 0 0
U.S. Treasury 10-Year Ultra Long-Term Bond March Futures ~ 03/2024 8 (944) (41) 1 0
U.S. Treasury Ultra Long-Term Bond March Futures 03/2024 3 (401) (35) 1 0
$ (121) $ 10 $ 0
Total Futures Contracts $ 27 $ 16 $ (1)
SWAP AGREEMENTS:
INTEREST RATE SWAPS
Variation Margin
Pay/
Receive Premiums Unrealized
Floating Payment Maturity Notional Paid/ Appreciation/ Market
Rate Floating Rate Index ~ Fixed Rate  Frequency Date Amount (Received) (Depreciation) Value Asset Liability
1-Day GBP-SONIO
Receive® Compounded-OIS 4.250% Annual  03/20/2054 GBP 60 $ (3) (10) % (13) % 2 3 0
1-Day USD-SOFR
Receive  Compounded-OIS 1.250 Semi-Annual  12/16/2050  $ 280 84 33 17 1 0
3-Month CAD-Bank
Pay Bill 1.000 Semi-Annual  06/16/2026 CAD 500 (31) 4 (27) 0 0
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6-Month EUR-

Pay® EURIBOR 3.250 Annual  03/20/2029 EUR 1,200 22 33 55 0 (4)
6-Month EUR-

Pay® EURIBOR 3.000 Annual  03/20/2034 45 (1) 3 2 0 (1)

Total Swap Agreements $ 4l $ 63 § 134 § 3§ (5)

Cash of $187 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of December 31, 2023.

@ This instrument has a forward starting effective date.

()  FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURRENCY CONTRACTS:

Unrealized Appreciation/(Depreciation

Settlement Currency to Currency to
Counterparty Month be Delivered be Received Asset Liability
BOA 01/2024 GBP 21 $ 26 $ 0 $ 0
BPS 01/2024 CHF 39 45 0 (1)
01/2024 EUR 103 113 0 1)
01/2024 GBP 58 74 0 (1)
01/2024 $ 78 JPY 11,500 3 0
CBK 01/2024 EUR 4 $ 4 0 0
FAR 01/2024 AUD 178 121 0 0
MBC 01/2024 CAD 67 50 0 (1)
01/2024 EUR 4,685 5,151 0 (22)
01/2024 $ 55 AUD 83 2 0
UAG 01/2024 GBP 301 $ 381 0 (3)
Total Forward Foreign Currency Contracts $ 5 $ (29)
FAIR VALUE MEASUREMENTS
The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:
Fair Value
Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Corporate Bonds & Notes
Banking & Finance $ 0 $ 6,597 $ 0 $ 6,597
Industrials 0 2,165 0 2,165
Utilities 0 2,026 0 2,026
Municipal Bonds & Notes
Florida 0 94 0 94
New York 0 120 0 120
U.S. Government Agencies 0 864 0 864
U.S. Treasury Obligations 0 531 0 531
Non-Agency Mortgage-Backed Securities 0 518 0 518
Asset-Backed Securities 0 950 0 950
Sovereign Issues 0 1,053 0 1,053
Short-Term Instruments
U.S. Treasury Bills 0 2,774 0 2,774
Total Investments $ 0 $ 17,692 $ 0 $ 17,692
Short Sales, at Value - Liabilities
U.S. Government Agencies $ 0 $ (388) $ 0 $ (388)
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared 8 1 0 19
Over the counter 0 5 0 5
$ 8 $ 16 $ 0 $ 24
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared (1) (5) 0 (6)
Over the counter 0 (29) 0 (29)
$ (1) $ (34) $ 0 $ (35)
Total Financial Derivative Instruments $ 7 $ (18) $ 0 $ (11)
Totals $ 7 $ 17,286 $ 0 $ 17,293

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.
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(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 130.5% =
CORPORATE BONDS & NOTES 6.2%

BANKING & FINANCE 5.8%

Avolon Holdings Funding Ltd.

2.528% due 11/18/2027

Banca Monte dei Paschi di Siena SpA

7.708% due 01/18/2028 «

Bank of America Corp.

4.962% (EUR003M + 1.000%) due 08/24/2025 ~
5.933% due 09/15/2027

6.766% (SOFRRATE + 1.330%) due 04/02/2026 ~
Barclays PLC

5.304% due 08/09/2026 ¢

Citibank NA

5.488% due 12/04/2026

5.864% due 09/29/2025

Credit Suisse AG

4.750% due 08/09/2024

GA Global Funding Trust

6.727% (SOFRRATE + 1.360%) due 04/11/2025 ~
Goldman Sachs Group, Inc.

3.000% due 03/15/2024

3.272% due 09/29/2025 «

ING Groep NV

7.076% (SOFRINDX + 1.640%) due 03/28/2026 ~
JPMorgan Chase & Co.

2.301% due 10/15/2025 *

6.070% due 10/22/2027

6.702% (SOFRRATE + 1.320%) due 04/26/2026 ~
JPMorgan Chase Bank NA

5.110% due 12/08/2026

Morgan Stanley

2.188% due 04/28/2026

2.720% due 07/22/2025

Morgan Stanley Bank NA

5.882% due 10/30/2026

Toyota Motor Credit Corp.

5.920% due 08/22/2024

UBS Group AG

6.976% (SOFRRATE + 1.580%) due 05/12/2026 ~
Wells Fargo & Co.

2.406% due 10/30/2025 *

Wells Fargo Bank NA

5.254% due 12/11/2026

INDUSTRIALS 0.3%

Sabine Pass Liquefaction LLC

5.750% due 05/15/2024

Volkswagen Group of America Finance LLC
5.800% due 09/12/2025

6.349% due 09/12/2025

UTILITIES 0.1%

Georgia Power Co.

6.144% due 05/08/2025
Verizon Communications, Inc.
2.355% due 03/15/2032

Total Corporate Bonds & Notes (Cost $236,496)

U.S. GOVERNMENT AGENCIES 6.7%

Fannie Mae

2.125% due 04/24/2026 (i)

5.456% due 05/01/2038 ¢

5.882% due 10/25/2036 *

5.902% due 08/25/2037 +

Freddie Mac

3.000% due 10/01/2026 - 11/01/2032

PRINCIPAL
AMOUNT
(000s)

EUR 500
14,600

$ 5,400
19,800

8,900

6,100
23,900

22,000
7,500

4,900
5,806

9,900
1,300
1,100
17,800
9,400

14,000
300

3,700
10,200
6,061
800

28,200

100

5,100
5,500

3,400

379

5,695
1,721

357

12,864

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

224,546

100

5,145

239,027

5443
1,770
10
355

12,357
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5.833% due 07/15/2036 *

5.903% due 05/15/2032 - 09/15/2042 ¢
6.053% due 12/15/2037 «

6.073% due 10/15/2037 ~

Ginnie Mae

0.083% due 10/16/2053 ~(a)

5.757% due 10/20/2043 ¢

6.187% due 10/20/2063 *

6.246% due 08/20/2068 ¢

U.S. Small Business Administration
4.840% due 05/01/2025

4.990% due 09/01/2024

5.160% due 02/01/2028

5.310% due 05/01/2027

5.510% due 11/01/2027

5.820% due 06/01/2026

5.870% due 07/01/2028

6.020% due 08/01/2028

6.770% due 11/01/2028

Uniform Mortgage-Backed Security
3.000% due 12/01/2026

3.500% due 02/01/2045 - 03/01/2048
Uniform Mortgage-Backed Security, TBA
4.000% due 01/01/2054 - 02/01/2054

Total U.S. Government Agencies (Cost $254,557)

U.S. TREASURY OBLIGATIONS 4.2%

U.S. Treasury Bonds

3.000% due 05/15/2045

U.S. Treasury Inflation Protected Securities (f)
0.125% due 10/15/2024 (k)

0.125% due 07/15/2026

0.250% due 01/15/2025 (k)

0.250% due 07/15/2029 (i)(k)
0.375% due 07/15/2025 (i)
0.375% due 07/15/2025 (i)(k)
0.375% due 01/15/2027 (k)
0.500% due 01/15/2028
0.750% due 02/15/2042
0.875% due 02/15/2047
1.000% due 02/15/2049
1.375% due 02/15/2044 (i)
1.375% due 02/15/2044
2.125% due 02/15/2040
2.125% due 02/15/2041
2.500% due 01/15/2029 (i)
3.375% due 04/15/2032
3.875% due 04/15/2029

U.S. Treasury Notes
1.625% due 05/15/2026
2.000% due 02/15/2025

Total U.S. Treasury Obligations (Cost $170,569)

NON-AGENCY MORTGAGE-BACKED SECURITIES 4.7%

1211 Avenue of the Americas Trust

3.901% due 08/10/2035

Adjustable Rate Mortgage Trust

5.871% due 07/25/2035 «~

Ashford Hospitality Trust

6.434% due 04/15/2035 ¢

Atrium Hotel Portfolio Trust

6.589% due 12/15/2036 ~

6.609% due 06/15/2035 ¢

Avon Finance

6.087% due 12/28/2049

Banc of America Funding Trust

4.427% due 05/20/2036 «~

Barclays Commercial Mortgage Securities Trust
6.659% due 07/15/2037 +

Bear Stearns Adjustable Rate Mortgage Trust
6.289% due 01/25/2035 ~

Bear Stearns ALT-A Trust

5.238% due 07/25/2035 ~

Bear Stearns Structured Products, Inc. Trust
4.805% due 01/26/2036 ~

Beast Mortgage Trust

6.526% due 03/15/2036 ¢

BFLD Trust

6.566% due 10/15/2034 ~

Braemar Hotels & Resorts Trust

6.354% due 06/15/2035 ¢

Chase Mortgage Finance Trust

4.726% due 02/25/2037 «~

5.342% due 02/25/2037 ~

132
963
105
279

725
2,014
219
2,502

10
7
13
19
10
12
8
5
18

282
1,260

242,700

2,010

720
5,291
1,169
1,202

22,964
4,022

191
7,602
2,341
2,121
1,023
4,040
9,950
1,482

132

37,760
1,260
2,637

25,577
33,704

1,000
23
433

1,962
1,100

GBP 17,000

4,300
58
452
39
600
1,000
225

60
54

December 31, 2023
(Unaudited)

131
955
105
217

0
1,907
218
2,455

10
7
13
19
10
1
8
5
18

275
1,175

229,734

257,268

1,659

704
5,042
1,135
1,111

22,251
3,897

182
7,196
1,899
1,673

825
3,615
8,903
1,523

136

39,049
1,411
2,908

24,136

161,973

958
21
427

1,867
1,089

21,623
164
4,232
58

317

29

524
996
224

56
53
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ChaseFlex Trust

6.300% due 06/25/2036 ~

Chevy Chase Funding LLC Mortgage-Backed Certificates
5.750% due 01/25/2035 *

Citigroup Mortgage Loan Trust

7.860% due 11/25/2035 «

Colony Mortgage Capital Ltd.

6.604% due 11/15/2038 «

Commercial Mortgage Trust

3.545% due 02/10/2036

Countrywide Alternative Loan Trust

6.000% due 03/25/2037

6.500% due 09/25/2037

Countrywide Home Loan Mortgage Pass-Through Trust
4.392% due 08/20/2035 ~

4.446% due 11/20/2034 ~

Eurosail PLC

6.289% due 06/13/2045 «

First Horizon Alternative Mortgage Securities Trust
5.850% due 04/25/2035 ~

GS Mortgage Securities Corp.

5.366% due 05/03/2032

GS Mortgage Securities Corp. Trust

6.593% due 07/15/2025 ¢

6.876% due 08/15/2032

8.762% due 08/15/2039 ~

GSR Mortgage Loan Trust

4.489% due 11/25/2035 ~

4.836% due 09/25/2035 ~

HarborView Mortgage Loan Trust

5.730% due 03/19/2037 «

5.880% due 12/19/2036 ¢

6.090% due 11/19/2035 «

6.152% due 06/20/2035 ¢

Hawaii Hotel Trust

6.559% due 05/15/2038 *

HPLY Trust

6.475% due 11/15/2036 *

IndyMac INDA Mortgage Loan Trust

3.432% due 11/25/2035 ~

IndyMac INDX Mortgage Loan Trust

5.890% due 07/25/2036 *

InTown Mortgage Trust

7.851% due 08/15/2039 «

JP Morgan Alternative Loan Trust

6.810% due 08/25/2036 p

JP Morgan Chase Commercial Mortgage Securities Trust
4.248% due 07/05/2033

6.785% due 07/05/2033 ~

JP Morgan Mortgage Trust

4.794% due 04/25/2035 «~

5.528% due 07/25/2035 «~

MASTR Adjustable Rate Mortgages Trust
5.386% due 11/21/2034 ~

Mellon Residential Funding Corp. Mortgage Pass-Through Certificates
6.216% due 09/15/2030 «*

Mellon Residential Funding Corp. Mortgage Pass-Through Trust
5.956% due 06/15/2030 *

Merrill Lynch Mortgage Investors Trust
4.407% due 06/25/2035 ~

4.757% due 12/25/2034 ~

4.803% due 05/25/2036 «~

MFA Trust

4.112% due 12/25/2066 ~

MRCD Mortgage Trust

2.718% due 12/15/2036

New Orleans Hotel Trust

6.398% due 04/15/2032 ¢

NYO Commercial Mortgage Trust

6.571% due 11/15/2038 «

One Market Plaza Trust

3.614% due 02/10/2032

One New York Plaza Trust

6.426% due 01/15/2036 *

Opteum Mortgage Acceptance Corp. Asset-Backed Pass-Through Certificates
6.230% due 12/25/2035 «

Residential Accredit Loans, Inc. Trust

5.830% due 06/25/2046 *

6.000% due 09/25/2036

6.000% due 09/25/2036 «

Residential Asset Securitization Trust

6.500% due 09/25/2036

Structured Adjustable Rate Mortgage Loan Trust
6.407% due 11/25/2034 «»

Structured Asset Mortgage Investments Trust
5.890% due 05/25/2036 *

43

20
6,300
1,000

5,296
1,354

895
147

GBP 664

1,000
14,179
6,720
3,100
4

4

529
6,513
214
280
15,550
6,661
110
627
3,000
988

3,750
1,093

2
5

72
27

3

101
32

2
3,863
7,500
1,674
1,000
1,000
14,400
3,168
99
126
330
7,158
440

50

December 31, 2023
(Unaudited)

37

1

20

6,193

934

2,025
526

841
136

843
123
980
14,072
6,680
3,126

40
4

470
5,204
145
254
15,447
6,622
85
609
3,015
933

3,302
1,013

67

26

96

30
3,689
6,544
1,617
925
915
13,729
2,947
23

95
243
2,455
381

3
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6.150% due 05/19/2035 «

Thornburg Mortgage Securities Trust
6.865% due 03/25/2037 ~

Towd Point Mortgage Funding
6.365% due 10/20/2051 «

6.571% due 07/20/2045 ¢

Trinity Square PLC

6.070% due 07/15/2059 *

VASA Trust

6.376% due 07/15/2039 «

Verus Securitization Trust

4.474% due 04/25/2067 b

WaMu Mortgage Pass-Through Certificates Trust
4.510% due 06/25/2034 «~

5.240% due 01/25/2035 ~

5.966% due 10/25/2034 ~

6.210% due 11/25/2034 «

6.210% due 01/25/2045 ~

6.270% due 01/25/2045 ¢

Wells Fargo Mortgage-Backed Securities Trust
4.773% due 04/25/2036 ~

Total Non-Agency Mortgage-Backed Securities (Cost $191,076)

ASSET-BACKED SECURITIES 14.7%

ACE Securities Corp. Home Equity Loan Trust
6.340% due 05/25/2035 ¢

6.370% due 12/25/2034 ¢

ALME Loan Funding DAC

4.715% due 01/15/2032 «

American Money Management Corp. CLO Ltd.
6.670% due 04/25/2031 ¢

AmeriCredit Automobile Receivables Trust
6.190% due 04/19/2027

Arbor Realty Commercial Real Estate Notes Ltd.
6.788% due 01/15/2037 +

AREIT LLC

7.600% due 06/17/2039 ¢

Arivo Acceptance Auto Loan Receivables Trust
3.930% due 05/15/2028

Armada Euro CLO DAC

4.762% due 11/15/2031

Asset-Backed Securities Corp. Home Equity Loan Trust
5.930% due 11/25/2036 ¢

Atlas Senior Loan Fund Ltd.

6.745% due 01/15/2031 «

6.754% due 04/22/2031 «

Atlas Static Senior Loan Fund Ltd.

7.101% due 07/15/2030

Aurium CLO DAC

4.966% due 03/23/2032 ~

Avoca CLO DAC

4.785% due 10/15/2032 ~

4.798% due 01/12/2031 ~

Bain Capital Euro CLO DAC

4.773% due 04/20/2032

5.005% due 07/17/2034 «

Barings CLO Ltd.

6.605% due 04/15/2031 ¢

6.667% due 01/20/2031 «

BDS Ltd.

7.156% due 03/19/2039 ¢

7.492% due 08/19/2038 ¢

Bear Stearns Asset-Backed Securities Trust
6.090% due 02/25/2036 ¢

6.470% due 09/25/2046 ¢

Benefit Street Partners CLO Ltd.

6.605% due 10/15/2030 ¢

6.735% due 07/15/2032 ~

6.777% due 01/20/2031 «

BHG Securitization Trust

3.750% due 06/18/2035

5.320% due 10/17/2035

Black Diamond CLO DAC

4.853% due 01/20/2032

Blackrock European CLO DAC

4.965% due 07/17/2034 ~

BlueMountain CLO Ltd.

6.735% due 07/15/2031 «

BNPP AM Euro CLO DAC

4.822% due 07/22/2032 «

BPCRE Ltd.

7.758% due 01/16/2037 +

BSPRT Issuer Ltd.

7.658% due 07/15/2039 ~

GBP

EUR

EUR

EUR

EUR

EUR

28
1,557

9,067
7,544

7,805
4,310
5,764
21

25

18
130
180
155

120

"
360

19,451
597
15,200
400
3,700
5,002
7,511
4,005

364
891

800
6,000

8,500
3,768

2,048
3,900

2,580
965

2,400
1,800

7,641
244

1,333
500
591

3,245
441

6,047
11,304
594
6,400
500

2,000

December 31, 2023
(Unaudited)

24

182,757

716
326

21,282
591
15,269
394
3,720
4,911
8,229
3,842

365
891

800
6,573

9,268
4,126

2,245
4,236

2,577
964

2,390
1,809

7,399
221

1,331
498
592

3,229
438

6,636
12,281
594
6,974
500

1,985
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Cairn CLO DAC

4.812% due 10/30/2030 *

Carlyle Euro CLO DAC

4.632% due 08/15/2030 ~

Carlyle Global Market Strategies CLO Ltd.
6.655% due 01/15/2031 ¢

7.017% due 07/20/2032 ¢

Carlyle Global Market Strategies Euro CLO DAC
4.715% due 07/15/2030 ¢

Carlyle U.S. CLO Ltd.

6.835% due 01/15/2030 ¢
Carvana Auto Receivables Trust
2.310% due 12/11/2028

6.410% due 09/10/2027

CBAM Ltd.

6.927% due 07/20/2030 ¢

Cedar Funding CLO Ltd.

6.764% due 07/17/2031 «

CIFC Funding Ltd.

6.657% due 04/18/2031 «

6.844% due 11/16/2030 ¢

6.864% due 10/17/2031 «
Citizens Auto Receivables Trust
5.739% due 09/16/2024

6.090% due 10/15/2026

CLNC Ltd.

6.720% due 08/20/2035 ¢
Contego CLO DAC

4.932% due 05/14/2032 ~
Countrywide Asset-Backed Certificates Trust
4.348% due 11/25/2034 «

6.250% due 11/25/2034 ¢

6.325% due 08/25/2034 «

6.505% due 12/25/2035 ¢

CQS U.S. CLO Ltd.

7.266% due 07/20/2031

CRB Securitization Trust
6.960% due 10/20/2033

CVC Cordatus Loan Fund DAC
4.782% due 08/15/2032

Dryden CLO Ltd.

6.705% due 07/15/2031 «

6.721% due 05/15/2032 ¢

Dryden Euro CLO DAC

1.470% due 10/15/2032

Exeter Automobile Receivables Trust
6.070% due 12/15/2025

FHF Trust

4.430% due 01/18/2028

Fifth Third Auto Trust

5.800% due 11/16/2026

Fortress Credit Investments Ltd.
7.187% due 02/23/2039 ¢
Fremont Home Loan Trust
5.610% due 01/25/2037 «

5.710% due 10/25/2036 ¢

FS Rialto Issuer LLC

7.238% due 01/19/2039 ¢

GLS Auto Select Receivables Trust
5.960% due 10/16/2028

6.270% due 08/16/2027

GMF Canada Leasing Trust Asset-Backed Notes
5.458% due 04/21/2025

GPMT Ltd.

6.723% due 07/16/2035 ¢
Greywolf CLO Ltd.

6.800% due 01/27/2031 ¢

GSAMP Trust

5.670% due 11/25/2036 ¢
Halseypoint CLO Ltd.

7.102% due 11/30/2032 ¢

Harvest CLO DAC

4.695% due 01/15/2031 ¢

4.815% due 01/15/2032 «

Hayfin Emerald CLO DAC
4.812% due 05/27/2034 «

Hertz Vehicle Financing LLC
1.990% due 06/25/2026

3.370% due 03/25/2025

5.490% due 06/25/2027

HGI CRE CLO Ltd.

7.038% due 04/20/2037 +

Home Equity Mortgage Loan Asset-Backed Trust
4.986% due 11/25/2034 «*

ICG Euro CLO DAC

5.015% due 10/15/2034 «

PIMCO CommoditiesPLUS® Strategy Fund (Cont.)

EUR

EUR

EUR

EUR

EUR

CAD

EUR

EUR

1,955
2,404

2,818
500

807
434

4,829

453
900
393
622
800

1,424
1,100

9,300
2,519
150
19
2,314
3,520
834
5,167

1,282
500

3,000
20,500
219
450
4,000

1,498
5314

7,400

5,860
12,525

811
1,267
1,300

705
1,800

5,634
5,100

28,300
2,692
10,450
8,290
3,100
175

8,000

December 31, 2023
(Unaudited)

2,141
2,629

2,816
501

886
434

4,764
86

453
900
392
623
801

1,424
1,103

1
10,138
2,121
144
19
2,243
3,529
844
5,641

1,282
499

3,128
20,509
216
451
3,902

738
2,146

7,285

5,962
12,576

617
1,251
1,302

335
1,801

6,166
5,558

30,544
2,574
10,411
8,328
3,067
166

8,686
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Invesco Euro CLO DAC

4.885% due 07/15/2032 ¢

Jubilee CLO DAC

4.865% due 06/15/2032 ~

KKR CLO Ltd.

6.945% due 04/15/2029 «

KREF Ltd.

6.806% due 02/17/2039 «

LCMLP

6.677% due 07/20/2030 *

6.785% due 10/15/2031 ~

LCM Ltd.

6.657% due 03/20/2030 *

6.757% due 04/20/2031 «
LendingPoint Pass-Through Trust
3.250% due 04/15/2028

4.000% due 05/15/2028

LoanCore Issuer Ltd.

6.776% due 07/15/2036 *

6.776% due 11/15/2038 «

M360 Ltd.

6.971% due 11/22/2038 +

Madison Park Funding Ltd.
6.405% due 04/15/2029 ¢

Man GLG Euro CLO DAC

4.705% due 10/15/2030 ¢

4.775% due 10/15/2032
Massachusetts Educational Financing Authority
6.590% due 04/25/2038 *

MF1LLC

7.506% due 06/19/2037 «

MF1 Ltd.

6.706% due 02/19/2037 «

Morgan Stanley ABS Capital, Inc. Trust
6.505% due 07/25/2035 *

Navient Private Education Loan Trust
6.926% due 07/16/2040 «

7.076% due 10/15/2031 «

7.176% due 11/15/2030 «

Navient Private Education Refi Loan Trust
0.940% due 07/15/2069

1.170% due 09/16/2069

7.076% due 11/15/2068 ¢

Navient Student Loan Trust
6.456% due 12/15/2059 ¢

North Westerly ESG CLO DAC
4.972% due 07/05/2032 «

OCP Euro CLO DAC

4.785% due 01/15/2032 «

Octagon Investment Partners Ltd.
6.639% due 02/14/2031 ~

OneMain Financial Issuance Trust
6.099% due 06/16/2036 *

Option One Mortgage Loan Trust
5.610% due 01/25/2037 «

5.610% due 03/25/2037 «

OZLM Ltd.

6.902% due 10/30/2030 ¢

OZLME DAC

4.758% due 07/27/2032 «

Pagaya Al Debt Selection Trust
2.030% due 10/15/2029

4.970% due 01/15/2030

6.060% due 03/15/2030

Palmer Square European Loan Funding DAC
4.685% due 10/15/2031

4.695% due 07/15/2031

Penta CLO DAC

4.906% due 01/25/2033 «

PFP Ltd.

7.636% due 08/19/2035 ¢

Providus CLO DAC

4.802% due 02/15/2035 ¢

Rad CLO Ltd.

6.780% due 07/24/2032 ¢

Ready Capital Mortgage Financing LLC
6.670% due 11/25/2036 ¢

6.987% due 01/25/2037 «

7.823% due 06/25/2037 +

7.908% due 10/25/2039 «

Regatta Funding Ltd.

6.734% due 07/17/2031 «

6.914% due 10/17/2030 ¢
Research-Driven Pagaya Motor Asset Trust
7.130% due 01/26/2032

PIMCO CommoditiesPLUS® Strategy Fund (Cont.)

EUR

EUR

EUR

EUR

EUR

4,300
15,000
481
1,000

291
700

479
700

3,820
7,232

398
1,000

962
1,215

6,049
2,292

276
2,500
1,000
3,588
2,038
2,806
1,996
8,051

362
1,384
5,857

10,000
3,754
1,300
1,200

1,656
1,340

701
5,166
1,449

152
6,654

2,617
1,658

3,500
2,500
5,300
1,700

692
1,430
1,197
3,579

1,915
1,099

494

December 31, 2023
(Unaudited)

4,679
16,337
481
989

291
699

479
698

3,723
7,071

393
979

949
1,210

6,628
2,499

276
2,497
984
3,475
2,046
2,812
2,002
7,009
325
1,394
5,809
10,925
4,123
1,298
1,178

1,034
898

702
5,651
1,427

151
6,641

2,844
1,808

3,811
2,513
5,728
1,699

688
1,433
1,204
3,609

1,915
1,099

497
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Santander Drive Auto Receivables Trust
6.180% due 02/16/2027

Saranac CLO Ltd.

6.859% due 11/20/2029 ~

Saxon Asset Securities Trust
5.780% due 09/25/2037 ¢

SLM Private Education Loan Trust
10.226% due 10/15/2041 «

SMB Private Education Loan Trust
6.206% due 01/15/2053 ¢

6.276% due 02/15/2036 ¢

6.276% due 01/15/2053 ¢

6.320% due 09/15/2054 ¢

Sound Point CLO Ltd.

6.807% due 04/18/2031 ¢
Soundview Home Loan Trust
6.420% due 10/25/2037 ~

St Paul's CLO DAC

4.885% due 04/15/2033 ~
Structured Asset Securities Corp. Mortgage Loan Trust
6.957% due 04/25/2035 ¢
Symphony CLO Ltd.

6.855% due 04/15/2028 ¢

TCW CLO Ltd.

6.610% due 04/25/2031 ¢

Tesla Electric Vehicle Trust
5.540% due 12/21/2026

TIAA CLO Ltd.

6.877% due 07/20/2031 +

TPG Real Estate Finance Issuer Ltd.
6.988% due 02/15/2039 ~

Trillium Credit Card Trust

6.241% due 08/26/2028

TSTAT Ltd.

6.963% due 07/20/2031

Upstart Pass-Through Trust
3.800% due 04/20/2030

Upstart Securitization Trust
4.370% due 05/20/2032

Upstart Structured Pass-Through Trust
4.250% due 06/17/2030

Venture CLO Ltd.

6.678% due 08/28/2029 ¢

Vibrant CLO Ltd.

6.797% due 07/20/2032 «

VMC Finance LLC

7.238% due 02/18/2039 ¢

Voya CLO Ltd.

6.557% due 01/18/2029 «

6.635% due 06/07/2030 ¢

6.715% due 04/15/2031 «

6.865% due 10/15/2030 ¢

Voya Euro CLO DAC

4.885% due 04/15/2033

Wellfleet CLO Ltd.

6.567% due 04/20/2029

6.847% due 07/20/2032 ¢

Westlake Automobile Receivables Trust
6.230% due 01/15/2027

Total Asset-Backed Securities (Cost $537,930)

SOVEREIGN ISSUES 1.1%

Brazil Letras do Tesouro Nacional

0.000% due 04/01/2024 (d)

0.000% due 07/01/2024 (d)

New Zealand Government International Bond
2.000% due 09/20/2025 (f)

Total Sovereign Issues (Cost $40,715)

COMMON STOCKS 0.0%

FINANCIALS 0.0%
Banca Monte dei Paschi di Siena SpA (b)

PIMCO CommoditiesPLUS® Strategy Fund (Cont.)

2,265
130
473

1,490

1,913

2,968

13,987
251

1,400

762

EUR 8,000

7,400
428

7,500

621

3,200

12,500

800

560

274

442

90

2,300

1,900

347

915

773

393

EUR 11,000

$ 125
999

19,600

BRL 83,000
116,230

NZD 2,703

SHARES

46,500

December 31, 2023
(Unaudited)

2,271
131
447

1,568
1,882
2,945

13,762

248

1,399
558
8,725
30
7,408
428
7,524
621
3,135

12,549
800
545
273
432

90
2,284
1,851

347
914
72
393
11,995

126
996

157
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Total Common Stocks (Cost $91) 157

OUNCES

COMMODITIES 11.2%

Gold Warehouse Receipts 211,273
Total Commodities (Cost $347,443)

PRINCIPAL
AMOUNT
(000s)
SHORT-TERM INSTRUMENTS 81.7%
COMMERCIAL PAPER 2.7%
Arrow Electronics, Inc.
5.850% due 01/02/2024 $ 650 650
5.850% due 01/04/2024 1,500 1,499
5.850% due 01/10/2024 1,150 1,148
5.850% due 01/11/2024 1,250 1,247
5.850% due 01/16/2024 500 498
5.900% due 01/12/2024 1,100 1,097
5.900% due 01/19/2024 800 797
5.900% due 01/22/2024 800 797
Bacardi-Martini BV
5.950% due 01/18/2024 300 299
5.950% due 01/23/2024 1,250 1,245
Bank Of Nova Scotia
5.250% due 02/05/2024 CAD 27,500 20,640
Cigna Corp.
5.650% due 01/16/2024 $ 1,600 1,596
5.680% due 01/17/2024 900 897
Conagra Foods, Inc.
5.820% due 01/11/2024 1,650 1,647
5.850% due 01/18/2024 900 897
Constellation Brands, Inc.
5.680% due 01/08/2024 250 250
5.700% due 01/09/2024 350 349
5.740% due 01/05/2024 250 250
5.790% due 01/08/2024 350 349
Constellation Energy Generation LLC
5.660% due 01/09/2024 250 249
5.750% due 02/12/2024 3,000 2,977
Energy Transfer Partners LP
5.850% due 01/04/2024 1,150 1,149
ERAC USA Finance LLC
5.600% due 01/03/2024 250 250
5.600% due 01/08/2024 1,150 1,148
Fidelity National Information Services, Inc.
5.650% due 01/05/2024 2,500 2,497
5.700% due 01/16/2024 1,000 997
5.710% due 01/16/2024 1,350 1,346
Global Payments, Inc.
6.030% due 01/03/2024 500 500
6.030% due 01/05/2024 3,600 3,596
6.030% due 01/11/2024 550 549
6.030% due 01/16/2024 1,200 1,196
6.030% due 01/17/2024 2,100 2,093
6.030% due 01/18/2024 1,600 1,595
Intercontinental Exchange, Inc.
5.600% due 01/02/2024 700 699
5.600% due 01/05/2024 300 300
Kinder Morgan, Inc.
5.700% due 01/22/2024 4,300 4,283
L3Harris Technologies, Inc.
5.770% due 02/20/2024 1,100 1,091
5.800% due 01/16/2024 1,800 1,795
Marathon Oil Corp.
6.050% due 01/03/2024 5,150 5,146
Penske Truck Leasing Co. LP
5.700% due 01/11/2024 450 449
Quanta Storage, Inc.
5.850% due 01/04/2024 400 400
5.900% due 01/08/2024 800 799
5.900% due 01/09/2024 550 549
5.900% due 01/10/2024 700 699
5.900% due 01/12/2024 450 449
5.900% due 01/16/2024 1,150 1,147
5.900% due 01/17/2024 1,100 1,097

5.900% due 01/18/2024 700 698
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Royal Bank of Canada
5.250% due 02/07/2024
5.250% due 02/09/2024
Southern California Edison Co.
5.730% due 01/17/2024
5.750% due 01/03/2024
5.800% due 01/02/2024
5.800% due 01/04/2024
5.800% due 01/08/2024
VF Corp.

6.100% due 01/17/2024
VW Credit, Inc.
5.640% due 01/03/2024
5.700% due 01/04/2024
5.710% due 01/05/2024
5.770% due 01/09/2024

REPURCHASE AGREEMENTS (g) 68.0%

SHORT-TERM NOTES 0.1%

AmeriCredit Automobile Receivables Trust
5.723% due 09/18/2024
Fifth Third Auto Trust
5.618% due 08/15/2024

HUNGARY TREASURY BILLS 0.2%
10.900% due 01/04/2024 (d)(e)

JAPAN TREASURY BILLS 3.3%

(0.259)% due 01/09/2024 - 02/26/2024 (c)(d)

U.S. TREASURY BILLS 7.4%

5.422% due 01/04/2024 - 03/28/2024 (c)(d)(i)(k)
Total Short-Term Instruments (Cost $3,152,352)

Total Investments in Securities (Cost $4,931,229)

INVESTMENTS IN AFFILIATES 3.8%
SHORT-TERM INSTRUMENTS 3.8%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 3.8%

PIMCO Short Asset Portfolio
PIMCO Short-Term Floating NAV Portfolio Ill

Total Short-Term Instruments (Cost $149,212)

Total Investments in Affiliates (Cost $149,212)

Total Investments 134.3% (Cost $5,080,441)

Financial Derivative Instruments (h)(j) (0.6)%(Cost or Premiums, net §(224))
Other Assets and Liabilities, net (33.7)%

Net Assets 100.0%

CAD 18,800
9,900

$ 1,300
450

1,000

450

400

550

2,050

250

500
250

5,298

188

HUF 2,490,000

JPY 18,230,000

$ 286,415

SHARES

14,977,557
2,883

December 31, 2023
(Unaudited)

14,105
7,425

1,296
450
999
450
399

548
2,048

250
499

104,614

2,629,123

3,160,882
5,046,027

145,222

145,250
145,250
5,191,277
(21,302)
(1,305,930)

3,864,045
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NOTES TO CONSOLIDATED SCHEDULE OF INVESTMENTS:

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

#  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.

«  Security valued using significant unobservable inputs (Level 3).
~  Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in

their description.

*  Rate shown is the rate in effect as of period end. The rate may be based on a fixed rate, a capped rate or a floor rate and may convert to a variable or floating rate in the future. These securities do
not indicate a reference rate and spread in their description.

b  Coupon represents a rate which changes periodically based on a predetermined schedule or event. Rate shown is the rate in effect as of period end.
(a) Security is an Interest Only ("I0") or 10 Strip.

(b) Security did not produce income within the last twelve months.

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

(d) Zero coupon security.

(e) Coupon represents a yield to maturity.

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

BORROWINGS AND OTHER FINANCING TRANSACTIONS

(9) REPURCHASE AGREEMENTS:

Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
BPS 5510%  01/02/2024  01/03/2024 $ 617,100 U.S. Treasury Notes 0.375% - 2.750% due 04/30/2025 - $  (629,838) $ 617,100 $ 617,100
02/15/2028
5.600 12/29/2023  01/02/2024 851,000 U.S. Treasury Notes 2.750% - 2.875% due 05/15/2032 - (866,445) 851,000 851,529
08/15/2032
CEW 4.970 12/28/2023  01/04/2024 CAD 140,000 Province of Alberta 3.300% due 12/01/2046 (100,143) 105,656 105,728
Province of Ontario 2.050% due 06/02/2030 (7,296)
DEU 5.150 12/29/2023  01/02/2024 $ 9,600 U.S. Treasury Notes 0.625% due 05/15/2030 (9,789) 9,600 9,605
U.S. Treasury Notes 0.625% due 05/15/2030 (4,385) 4,300 4,302
5.420 12/29/2023  01/02/2024 20,700 U.S. Treasury Bonds 2.000% due 11/15/2041 (21,099) 20,700 20,712
5.480 01/02/2024  01/03/2024 448,100 U.S. Treasury Notes 1.625% due 05/15/2031 (457,265) 448,100 448,100
2.600 12/29/2023  01/02/2024 1,079 U.S. Treasury Notes 0.375% - 4.875% due 11/30/2025 (1,101) 1,079 1,079
FICC 5.330 12/29/2023  01/02/2024 78,800 U.S. Treasury Bonds 4.625% due 02/15/2040 (80,376) 78,800 78,847
JPS 5.360 11/02/2023 TBD® 150,026 U.S. Treasury Bonds 2.250% - 3.875% due 08/15/2040 - (176,679) 150,026 151,383
05/15/2041
5.500 12/28/2023  01/04/2024 21,756 U.S. Treasury Inflation Protected Securities 1.375% due (21,661) 21,757 21,773
07/15/2033
5.640 12/29/2023  01/02/2024 215,200 U.S. Treasury Notes 4.125% due 01/31/2025 (219,746) 215,200 215,335
RCY 5.450 12/29/2023  01/02/2024 100,000 U.S. Treasury Notes 2.875% due 05/15/2032 (102,121) 100,000 100,061
SOG 5.380 10/24/2023 TBD® 5,805 Amgen, Inc. 3.625% due 05/22/2024 (1,991) 5,805 5,866
Barclays Bank PLC 4.337% due 01/10/2028 (2,478)
Morgan Stanley 1.593% due 05/04/2027 (1,846)
Total Repurchase Agreements $ (2,704,259) $ 2,629,123 $ 2,631,420
SHORT SALES:
Maturity Principal Payable for
Description Coupon Date Amount Proceeds Short Sales
U.S. Government Agencies (0.3)%
Uniform Mortgage-Backed Security, TBA 3.500% 02/01/2054 $ 14,500 $ (12,861) $ (13,318)
U.S. Treasury Obligations (0.6)%
U.S. Treasury Inflation Protected Securities 1.375% 07/15/2033 22,179 (21,443) (21,661)
Total Short Sales (0.9)% $ (34,304) $ (34,979)

Cash of $21,252 has been pledged as collateral under the terms of master agreements as of December 31, 2023.

@ Includes accrued interest.
@ Open maturity repurchase agreement.

The average amount of borrowings outstanding during the period ended December 31, 2023 was $(1,302) at a weighted average interest rate of 5.076%. Average borrowings may include reverse
repurchase agreements and sale-buyback transactions, if held during the period.

(h) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
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WRITTEN OPTIONS:
COMMODITY OPTIONS

Strike Expiration # of Premiums Market
Description Price Date Contracts  Notional Amount (Received) Value
Call - NYMEX Crude February 2024 Futures $ 83.000 01/17/2024 23 8 23 $ (33) (2)
Call - NYMEX Crude February 2024 Futures 84.000 01/17/2024 42 42 (70) (3)
Call - NYMEX Crude February 2024 Futures 85.000 01/17/2024 43 43 (63) (3)
Call - NYMEX Crude February 2024 Futures 86.000 01/17/2024 44 44 (63) (3)
Call - NYMEX Crude February 2024 Futures 87.000 01/17/2024 69 69 (110) (3)
Call - NYMEX Crude February 2024 Futures 88.000 01/17/2024 73 73 (108) (3)
Call - NYMEX Crude February 2024 Futures 88.500 01/17/2024 45 45 (62) (2)
Call - NYMEX Crude March 2024 Futures 78.000 02/14/2024 50 50 (66) (62)
Call - NYMEX Crude March 2024 Futures 78.500 02/14/2024 105 105 (153) (119)
Call - NYMEX Crude March 2024 Futures 79.000 02/14/2024 54 54 (77) (56)
Call - NYMEX Crude March 2024 Futures 80.000 02/14/2024 55 55 (65) (47)
Call - NYMEX Crude March 2024 Futures 81.000 02/14/2024 55 55 (78) (39)
Put - NYMEX Natural Gas April 2024 Futures 1.800 03/25/2024 100 1,000 (134) (76)

$ (1,082) (418)

FUTURE STYLED COMMODITY OPTIONS(

Strike Expiration # of Premiums Market
Description Price Date Contracts  Notional Amount (Received) Value
Call - EUREX Dutch TTF Natural Gas April 2024 Futures 60.000 03/26/2024 47§ 34 $ (55) (48)
Call - EUREX Dutch TTF Natural Gas April 2024 Futures 65.000 03/26/2024 40 29 (64) (34)
Call - EUREX Dutch TTF Natural Gas April 2024 Futures 70.000 03/26/2024 52 37 (71) (39)
Call - EUREX Dutch TTF Natural Gas April 2024 Futures 75.000 03/26/2024 18 13 (43) (12)
Call - EUREX Dutch TTF Natural Gas August 2024 Futures 70.000 07/26/2024 9 7 (30) (16)
Call - EUREX Dutch TTF Natural Gas August 2024 Futures 75.000 07/26/2024 18 13 (44) (30)
Call - EUREX Dutch TTF Natural Gas July 2024 Futures 70.000 06/26/2024 9 7 (30) (14)
Call - EUREX Dutch TTF Natural Gas July 2024 Futures 75.000 06/26/2024 18 13 (44) (24)
Call - EUREX Dutch TTF Natural Gas June 2024 Futures 70.000 05/24/2024 9 6 (30) (11)
Call - EUREX Dutch TTF Natural Gas June 2024 Futures 75.000 05/24/2024 18 13 (43) (21)
Call - EUREX Dutch TTF Natural Gas May 2024 Futures 70.000 04/26/2024 9 7 (31) (9)
Call - EUREX Dutch TTF Natural Gas May 2024 Futures 75.000 04/26/2024 18 13 (44) (16)
Call - EUREX Dutch TTF Natural Gas September 2024 Futures 70.000 08/27/2024 9 6 (30) (19)
Call - EUREX Dutch TTF Natural Gas September 2024 Futures 75.000 08/27/2024 18 13 (43) (35)
Put - EUREX Dutch TTF Natural Gas April 2024 Futures 25.000 03/26/2024 18 13 (44) (32)
Put - EUREX Dutch TTF Natural Gas August 2024 Futures 25.000 07/26/2024 18 13 (46) (58)
Put - EUREX Dutch TTF Natural Gas July 2024 Futures 25.000 06/26/2024 18 13 (46) (52)
Put - EUREX Dutch TTF Natural Gas June 2024 Futures 25.000 05/24/2024 18 13 (44) (43)
Put - EUREX Dutch TTF Natural Gas May 2024 Futures 25.000 04/26/2024 18 13 (46) (39)
Put - EUREX Dutch TTF Natural Gas September 2024 Futures 25.000 08/27/2024 18 13 (44) (60)
Call - ICE Brent Crude April 2024 Futures 84.000 02/26/2024 61 61 (85) (84)
Call - ICE Brent Crude April 2024 Futures 84.500 02/26/2024 47 47 (63) (59)
Call - ICE Brent Crude April 2024 Futures 85.000 02/26/2024 84 84 (124) (98)
Call - ICE Brent Crude April 2024 Futures 86.000 02/26/2024 57 57 (103) (58)
Call - ICE Brent Crude April 2024 Futures 87.000 02/26/2024 114 114 (193) (99)
Call - ICE Brent Crude March 2024 Futures 87.000 01/26/2024 43 43 (74) (15)
Call - ICE Brent Crude March 2024 Futures 88.000 01/26/2024 58 58 (95) (17)
Call - ICE Brent Crude March 2024 Futures 89.000 01/26/2024 56 56 (86) (14)
Call - ICE Brent Crude March 2024 Futures 89.500 01/26/2024 44 44 (69) (10)
Call - ICE Brent Crude March 2024 Futures 90.000 01/26/2024 44 44 (63) (10)
Call - ICE Brent Crude March 2024 Futures 91.000 01/26/2024 29 29 (46) (5)

$ (1,873) (1,081)
Total Written Options $ (2,955) (1,499)
FUTURES CONTRACTS:
LONG FUTURES CONTRACTS
Variation Margin®@
Unrealized
Expiration #of Notional Appreciation/

Description Month Contracts Amount (Depreciation) Asset Liability
Arabica Coffee July Futures 07/2024 14 $ 978 $ (49) 0 (50)
Brent Crude April Futures 02/2024 96 7,383 (100) 0 (13)
Brent Crude December Futures 10/2024 379 28,425 (1,268) 0 (95)
Brent Crude December Futures 10/2026 145 10,127 (453) 0 (32)
Brent Crude June Futures 04/2024 1,003 76,870 (4,776) 0 (181)
Brent Crude March Futures 01/2024 295 22,727 (1,000) 0 (32)
California Carbon Allowance December Futures 1212024 2,851 120,654 7,943 28 0
Cocoa March Futures 03/2024 94 3,944 693 0 (56)
Copper Futures May Futures 05/2024 3 644 30 30 0
European Climate Exchange March Futures 03/2024 108 9,307 (277) 40 0
Gas Oil December Futures 12/2024 259 18,266 (2,358) 0 (330)
Gas Oil December Futures 12/2025 15 1,021 (51) 0 (15)
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Gold 100 oz. April Futures 04/2024 37 7,740 83 0 (43)
Hard Red Winter Wheat March Futures 03/2024 106 3,403 (58) 0 (9)
Iron Ore March Futures 03/2024 1,370 18,773 1,733 207 0
Lean Hogs February Futures 02/2024 198 5,384 (166) 0 (38)
Live Cattle April Futures 04/2024 210 14,469 23 0 (2)
Natural Gas August Futures 07/2024 49 1,303 (459) 0 (121)
Natural Gas July Futures 06/2024 49 1,296 (465) 0 (124)
Natural Gas March Futures 02/2024 100 2,327 (36) 0 (50)
Natural Gas March Futures 02/2025 241 8,155 (1,143) 0 (14)
Natural Gas May Futures 04/2024 267 6,323 (86) 0 (109)
Natural Gas November Futures 10/2024 22 680 (165) 0 (1)
Natural Gas October Futures 09/2024 562 15,410 (7,519) 0 (96)
Natural Gas September Futures 08/2024 49 1,275 (430) 0 (116)
New York Harbor April Futures 03/2024 246 25,324 (2,908) 0 (141)
New York Harbor June Futures 05/2024 61 6,149 (420) 0 (36)
New York Harbor May Futures 04/2024 18 1,831 (230) 0 (11)
Palladium March Futures 03/2024 1 1,220 (63) 0 (34)
RBOB Gasoline March Futures 02/2024 143 12,768 (639) 25 0
Soybean March Futures 03/2024 275 17,848 (1,034) 0 (193)
Soybean Meal March Futures 03/2024 839 32,385 (3,552) 0 (394)
Soybean November Futures 11/2024 35 2,180 (44) 0 (23)
U.S. Treasury 5-Year Note March Futures 03/2024 345 37,527 808 30 0
U.S. Treasury 10-Year Ultra Long-Term Bond March Futures ~ 03/2024 96 11,330 537 0 (9)
United Kingdom Long Gilt March Futures 03/2024 1 131 9 0 (1)
Wheat March Futures 03/2024 628 19,719 (809) 0 (110)
WTI Crude August Futures 07/2024 582 41,724 (3,670) 0 (116)
WTI Crude December Futures 11/2025 16 1,070 (100) 0 (3)
WTI Crude December Futures 11/2026 131 8,429 (443) 0 (30)
WTI Crude February Futures 01/2024 9 645 (65) 0 (1)
WTI Crude June Futures 05/2024 7 5,121 (92) 0 (12)
WTI Crude June Futures 05/2025 1,521 104,112 (730) 0 (319)
WTI Crude June Futures 05/2026 3 196 1 0 (1)
WTI Crude March Futures 02/2024 80 5,747 (150) 0 (10)
WTI Crude November Futures 10/2024 244 17,239 (532) 0 (56)
WTI Crude October Futures 09/2024 320 22,714 (1,036) 0 (74)
WTI Crude September Futures 08/2024 476 33,958 (2,143) 0 (105)

(27,659) 360 $ (3,206)
SHORT FUTURES CONTRACTS

Variation Margin®@
Unrealized
Expiration #of Notional Appreciation/

Description Month Contracts Amount (Depreciation) Asset Liability
Aluminum March Futures 03/2024 332 (19,762) (1,341) 0 $ (1,341)
Arabica Coffee March Futures 03/2024 69 (4,872) (805) 251 0
Brent (ICE) Dubai February Futures 02/2024 35 (12) 16 4 0
Brent Crude December Futures 10/2025 1,213 (87,348) 4,855 267 0
Brent Crude June Futures 04/2025 112 (8,221) 68 25 0
Brent Crude June Futures 04/2026 3 (213) 0 1 0
Brent Crude September Futures 07/2024 210 (15,933) 1,420 48 0
Copper March Futures 03/2024 8 (778) 2 7 0
Copper May Futures 05/2024 7 (684) (34) 6 0
Corn July Futures 07/2024 261 (6,447) 85 26 0
Corn March Futures 03/2024 2,293 (54,029) 3,354 344 0
Cotton No. 2 July Futures 07/2024 15 (621) (12) 0 (3)
Gas Oil June Futures 06/2024 91 (6,545) 462 130 0
Gas Oil June Futures 06/2025 25 (1,729) 88 29 0
Gas Oil March Futures 03/2024 221 (16,238) 2,573 398 0
Gas Oil September Futures 09/2024 415 (29,621) 4,275 560 0
Gold 100 oz. February Futures 02/2024 2,113 (437,771) (8,179) 2,472 0
Hard Red Winter Wheat July Futures 07/2024 145 (4,684) 7 2 0
Lead March Futures 03/2024 144 (7,461) (96) 8 (104)
Lean Hogs April Futures 04/2024 397 (11,886) 198 24 0
Live Cattle February Futures 02/2024 79 (5,325) 32 13 0
Natural Gas April Futures 03/2024 9 (207) (13) 4 0
Natural Gas April Futures 03/2024 21 (537) 109 55 0
Natural Gas December Futures 11/2024 584 (20,668) 2,400 0 (23)
Natural Gas February Futures 01/2024 190 (4,777) 38 82 0
Natural Gas January Futures 12/2024 241 (9,158) 1,213 0 7
Natural Gas July Futures 06/2024 401 (10,635) 51 105 0
Natural Gas June Futures 05/2024 41 (1,049) 340 103 0
Natural Gas March Futures 02/2024 65 (2,076) 214 236 0
Natural Gas March Futures 02/2024 110 (2,925) 288 316 0
Natural Gas May Futures 04/2024 41 (1,081) 354 109 0
New York Harbor March Futures 02/2024 488 (51,142) 6,077 232 0
Nickel March Futures 03/2024 65 (6,471) 266 266 0
Platinum April Futures 04/2024 55 (2,775) (142) 39 0
RBOB Gasoline June Futures 05/2024 6 (579) 12 0 0
Silver March Futures 03/2024 8 (963) 5 1 0
Soybean July Futures 07/2024 76 (4,989) 226 50 0
Soybean Meal July Futures 07/2024 80 (3,088) 62 36 0
Soybean Oil July Futures 07/2024 182 (5,334) 101 0 (20)
Soybean Oil March Futures 03/2024 104 (3,006) 167 0 (13)
Sugar No. 11 July Futures 06/2024 98 (2,240) 37 90 0
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U.S. Treasury 10-Year Note March Futures 03/2024 1,113 (125,647) (3,971) 0 0
U.S. Treasury Ultra Long-Term Bond March Futures 03/2024 262 (35,002) (3,190) 139 0
Wheat July Futures 07/2024 178 (5,747) 12 18 0
WTI Crude April Futures 03/2024 291 (20,955) 2,352 38 0
WTI Crude December Futures 11/2024 1,747 (122,814) 7,333 437 0
WTI Crude December Futures 11/2025 713 (47,685) 3,540 150 0
WTI Crude February Futures 01/2025 160 (11,136) 489 37 0
WTI Crude January Futures 1212024 89 (6,225) 218 21 0
WTI Crude July Futures 06/2024 122 (8,780) 258 22 0
WTI Crude March Futures 02/2025 122 (8,453) 254 26 0
WTI Crude May Futures 04/2024 89 (6,420) 258 12 0
Zinc March Futures 03/2024 69 (4,595) (219) 0 (219)
$ 26,093 $ 7,249 $ (1,730)
Total Futures Contracts $ (1,566) $ 7,609 $ (4,936)
SWAP AGREEMENTS:
CREDIT DEFAULT SWAPS ON CORPORATE ISSUES - SELL PROTECTION®)
Variation Margin
Implied
Credit Spread at Premiums Unrealized
Reference Fixed Payment Maturity ~ December 31, Notional Paid/ Appreciation/ Market
Entity Receive Rate  Frequency Date 20234 Amount® (Received) (Depreciation) Valug® Asset Liability
Verizon
Communicatio
ns, Inc. 1.000%  Quarterly 12/20/2024 0.451% $ 600 $ 2 3 1 $ 3 9 0 3 0
INTEREST RATE SWAPS
Variation Margin
Pay/
Receive Premiums Unrealized
Floating Payment Maturity Notional Paid/ Appreciation/ Market
Rate Floating Rate Index  Fixed Rate  Frequency Date Amount (Received) (Depreciation) Value Asset Liability
1-Day JPY-
MUTKCALM
Receive  Compounded-OIS 0.400% Annual  12/15/2045 JPY 990 § 0 3 1 $ 1 $ 0 3 0
1-Day USD-SOFR
Receive  Compounded-OIS 1.750 Semi-Annual  12/21/2026  $ 15,700 1,199 (174) 1,025 1 0
Pay CPURNSA 2.242 Maturity ~ 11/21/2026 39,000 2,165 (6,030) (3,865) 3 0
$ 3364 § (6,203) § (2839 § 4§ 0
Total Swap Agreements $ 3366 (6,202) $ (2,836) $ 4 0

(i)  Securities with an aggregate market value of $57,568 and cash of $5,991 have been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of December

31,2023,

@ Future styled option variation margin asset of $124 and liability of $(50) is outstanding at period end.

@ Unsettled variation margin asset of $28 and liability of $(28) for closed futures is outstanding at period end.

@ Ifthe Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional
amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) pay a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

@ Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on issues as of period end serve as indicators of the current status of the
payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may
include upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of default or
other credit event occurring as defined under the terms of the agreement.

©  The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap

agreement.

©®  The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the
credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent
a deterioration of the underlying referenced instrument's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURRENCY CONTRACTS:

Unrealized Appreciation/(Depreciation

Settlement Currency to Currency to

Counterparty Month be Delivered be Received Asset Liability

BOA 01/2024 GBP 2,246 $ 2,853 $ 0 $ (10)
01/2024 JPY 2,843,053 19,266 0 (910)
01/2024 NzZD 2,425 1,477 0 (55)
01/2024 $ 591 GBP 465 2 0

BPS 01/2024 GBP 8,565 $ 10,864 0 (54)
01/2024 HUF 846,976 2,410 0 (30)
01/2024 JPY 1,657,729 11,306 0 (458)
01/2024 $ 467 EUR 422 0 (1)
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01/2024 2,249 GBP 1,773 1 0
01/2024 2 HUF 808 0 0
01/2024 38,088 JPY 5,606,600 1,700 0
BRC 01/2024 EUR 221,176 $ 243,245 0 (979)
01/2024 JPY 6,400,000 43,563 0 (1,856)
02/2024 11,830,000 79,784 0 (4,801)
CBK 01/2024 EUR 305 330 0 7)
01/2024 HUF 286,814 819 0 (8)
01/2024 $ 5,039 EUR 4,568 6 0
02/2024 CAD 9,900 $ 7,162 0 (314)
DUB 01/2024 140,133 106,150 390 0
GLM 01/2024 MXN 524 30 0 (1)
04/2024 BRL 83,000 16,627 0 (319)
07/2024 17,230 3,444 0 (41)
JPM 01/2024 HUF 1,111,857 3,169 0 (36)
01/2024 JPY 4,821 33 0 (1)
07/2024 BRL 99,000 19,749 0 (274)
MBC 01/2024 CAD 1,330 983 0 (21)
01/2024 EUR 21,355 23,478 0 (102)
01/2024 HUF 98,128 279 0 (4)
01/2024 $ 844 EUR 769 5 0
01/2024 1,949 GBP 1,539 12 0
MYl 01/2024 HUF 138,277 $ 393 0 (5)
01/2024 JPY 1,079,977 7,325 0 (339)
SSB 02/2024 CAD 46,300 33,592 0 (1,367)
UAG 01/2024 GBP 46,533 58,888 0 (427)
01/2024 $ 12,193 GBP 9,635 88 0
Total Forward Foreign Currency Contracts $ 2,214 $ (12,420)
WRITTEN OPTIONS:
INFLATION-CAPPED OPTIONS
Initial ~ Floating Expiration Notional Premiums Market
Counterparty  Description Index Rate Date Amount® (Received) Value
Maximum of [(Final Index/Initial Index - 1)
GLM Cap - OTC CPALEMU 100.151 - 3.000%] or 0 06/22/2035 10,900 $ (496) $ (398)
Total Written Options $ (496) $ (398)
SWAP AGREEMENTS:
COMMODITY FORWARD SWAPS
Swap Agreements, at Value
Unrealized
Fixed Price Payment Maturity # of Premiums Appreciation/
Counterparty Pay/Receive  Underlying Reference Commodity Per Unit  Frequency Date Units Paid/(Received) (Depreciation) Asset Liability
BPS Receive GASOILCO 1Q24 $ 20800 Maturity 03/31/2024 135,000 $ 452§ (311) § 141§ 0
Pay JETCO 1Q24 23.700 Maturity 03/31/2024 135,000 (545) 222 0 (323)
GST Receive EWFUEL 1Q24 5.850 Maturity 03/31/2024 15,000 0 (15) 0 (15)
Receive GASOILCO 1Q24 26.200 Maturity 03/31/2024 21,000 0 91) 0 91)
Receive GASOILCO 2Q24 24.400 Maturity 06/30/2024 15,000 0 (66) 0 (66)
Pay JETCO 1Q24 28.200 Maturity 03/31/2024 21,000 0 43 43 0
Pay JETCO 2Q24 26.600 Maturity 06/30/2024 15,000 0 57 57 0
$ 93 $ (161) § 241§ (495)
CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION®
Swap Agreements, at Value®
Unrealized
Fixed Payment Maturity Notional Premiums Appreciation/
Counterparty Index/Tranches Receive Rate  Frequency Date Amount® Paid/(Received) (Depreciation) Asset Liability
DUB CMBX.NA.AAA.7 Index 0.500% Monthly ~ 01/17/2047 $ 19 0 $ 0 $ 0 $ 0
CMBX.NA.AAA .8 Index 0.500 Monthly 10/17/2057 3,093 (139) 141 2 0
MYC CMBX.NA.AAA.7 Index 0.500 Monthly ~ 01/17/2047 1 0 0 0 0
$ (139) § 141§ 2§ 0
TOTAL RETURN SWAPS ON COMMODITY INDICES
Swap Agreements, at Value
Unrealized
Underlying Payment Maturity Notional Premiums Appreciation/
Counterparty Pay/Receive® Reference # of Units Financing Rate Frequency Date Amount Paid/(Received) (Depreciation) Asset Liability
BPS Receive BCOMF1NTC Index 271,752 1.200% Monthly 02/15/2024  § 34788 § 0 s (14) % 0 $ (14)
5.450% (3-Month
U.S. Treasury Bill
rate plus a
Receive CSIXTR Index 73,057 specified spread) Monthly  02/15/2024 463,986 0 (1,677) 0 (1,677)
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5.450% (3-Month
U.S. Treasury Bill
rate plus a
CiB Receive CSIXTR Index 38,930 specified spread) Monthly ~ 02/15/2024 247,246 0 (893) 0 (893)
Receive PIMCODB Index 404,359 0.000% Monthly  02/15/2024 76,869
GST Receive BCOMAG Index 26,628 1.800% Monthly  02/15/2024 1,702 0 (39) 0 (39)
5.480% (3-Month
U.S. Treasury Bill
rate plus a
Receive BCOMFINTC Index 198,480 specified spread) Monthly  02/15/2024 67,615 0 (151) 0 (151)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
Receive BCOMF1TC Index 44,060 specified spread) Monthly  02/15/2024 16,047 (55) 0 (55)
Receive BCOMIN Index 12,560 0.010% Monthly ~ 02/15/2024 1,755 37 37 0
Receive CMDSKEWLS Index 111,625 2.500% Monthly  02/15/2024 31,280 0 (209) 0 (209)
5.430% (3-Month
U.S. Treasury Bill
rate plus a
Receive CSIXTR Index 67,196 specified spread) Monthly  02/15/2024 426,768 0 (1,538) 0 (1,538)
5.180% (3-Month
U.S. Treasury Bill

o
=
©
£
o
=
©
£

oo

rate plus a
JPM Pay BCOMTR Index 2,100,289 specified spread) Monthly  01/16/2024 475,817 0 1,415 1,415 0
Receive BCOMAG Index 26,628 1.500% Monthly ~ 02/15/2024 1,702 0 (39) 0 (39)
5.410% (3-Month
U.S. Treasury Bill
rate plus a
Receive BCOMF1TC Index 2,442,024 specified spread) Monthly ~ 02/15/2024 465,184 0 (1,595) 0 (1,595)
Receive BCOMIN Index 12,561 1.100% Monthly ~ 02/15/2024 1,755 0 37 37 0
5.440% (3-Month
U.S. Treasury Bill
rate plus a
Receive CSIXTR Index 59,182 specified spread) Monthly ~ 02/15/2024 375,869 93 (1,480) 0 (1,387)
Receive JMABNIC5 Index 548,368 0.000% Monthly ~ 02/15/2024 98,700 0 (884) 0 (884)
Receive JMABNIUS Index 5,678 0.000% Monthly  02/15/2024 1,020 0 9) 0 9)
Receive®  JMABFNJ2 Index « 90,192 0.000% Monthly  12/31/2024 9,418 0 0 0 0
5.440% (3-Month
U.S. Treasury Bill
rate plus a
MAC Receive CSIXTR Index 45,420 specified spread) Monthly ~ 02/15/2024 288,466 0 (1,041) 0 (1,041)
Receive PIMCODB Index 1,238,131 0.000% Monthly  02/15/2024 227,679 0 1,806) 0 (1,806)
1.500% (1-Month
USD-LIBOR plus
a specified
Receive PIMCODB Index 4,500 spread) Monthly ~ 03/15/2024 712 0 (5) 0 (5)
5.450% (3-Month
U.S. Treasury Bill
rate plus a
MEI Receive CSIXTR Index 42,981 specified spread) Monthly ~ 02/15/2024 272,974 0 (986) 0 (986)
5.450% (3-Month
U.S. Treasury Bill
rate plus a
RBC Receive CSIXTR Index 58,058 specified spread) Monthly ~ 02/15/2024 368,731 0 (1,332) 0 (1,332)
5.410% (3-Month
U.S. Treasury Bill
rate plus a
SOG Receive CSIXTR Index 84,096 specified spread) Monthly ~ 02/15/2024 534,099 0 (1,920) 0 (1,920)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
UAG Receive CSIXTR Index 75,986 specified spread) Monthly  02/15/2024 482,589 0 (1,732) 0 (1,732)
$ 9 $ (16,409)  $ 1489 § (17,805)
VOLATILITY SWAPS
Swap Agreements, at Value
Unrealized
Pay/Receive Volatility Payment Maturity Notional Premiums Appreciation/
Counterparty Volatility Reference Entity Strike  Frequency Date Amount Paid/(Received) (Depreciation) Asset Liability
GST Pay GOLDLNPM Index® 4.162% Maturity 01/30/2024 $ 5268 § 0 131§ 131§ 0
JPM Pay GOLDLNPM Index(® 6.970 Maturity 08/02/2024 4,105 0 193 193 0
Pay GOLDLNPM Index® 4.080 Maturity 10/16/2025 70,058 0 257 257 0
Pay GOLDLNPM Index(® 4.203 Maturity 10/22/2025 13,557 0 65 65 0
Pay GOLDLNPM Index(® 6.325 Maturity 04/10/2026 162,405 0 4,046 4,046 0
$ 0 4692 § 4692 § 0
Total Swap Agreements $ (139) § (11,737)  § 6424 § (18,300)

(k) Securities with an aggregate market value of $12,563 have been pledged as collateral for financial derivative instruments as governed by International Swaps and Derivatives Association, Inc.
master agreements as of December 31, 2023.

@ Notional Amount represents the number of contracts.
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@ Ifthe Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional
amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) pay a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

@ The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap
agreement.

@ The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the
credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent
a deterioration of the underlying referenced instrument's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

©  Receive represents that the Fund receives payments for any positive net return on the underlying reference. The Fund makes payments for any negative net return on such underlying reference. Pay represents
that the Fund receives payments for any negative net return on the underlying reference. The Fund makes payments for any positive net return on such underlying reference.

®  Variance Swap

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value
Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Corporate Bonds & Notes
Banking & Finance $ 0 $ 224,546 $ 0 $ 224,546
Industrials 0 10,758 0 10,758
Utilities 0 3,723 0 3,723
U.S. Government Agencies 0 257,268 0 257,268
U.S. Treasury Obligations 0 161,973 0 161,973
Non-Agency Mortgage-Backed Securities 0 181,840 917 182,757
Asset-Backed Securities 0 568,940 166 569,106
Sovereign Issues 0 41,129 0 41,129
Common Stocks
Financials 157 0 0 157
Commaodities 0 433,727 0 433,727
Short-Term Instruments
Commercial Paper 0 104,614 0 104,614
Repurchase Agreements 0 2,629,123 0 2,629,123
Short-Term Notes 0 5,486 0 5,486
Hungary Treasury Bills 0 7173 0 7173
Japan Treasury Bills 0 129,311 0 129,311
U.S. Treasury Bills 0 285,176 0 285,176
$ 157 $ 5,044,787 $ 1,083 $ 5,046,027
Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes $ 145,250 $ 0 $ 0 $ 145,250
Total Investments $ 145,407 $ 5,044,787 $ 1,083 $ 5,191,277
Short Sales, at Value - Liabilities
U.S. Government Agencies 0 (13,318) 0 (13,318)
U.S. Treasury Obligations 0 (21,661) 0 (21,661)
$ 0 $ (34,979) $ 0 $ (34,979)
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared 7,440 173 0 7,613
Qver the counter 0 8,638 0 8,638
$ 7,440 $ 8,811 $ 0 $ 16,251
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared (6,426) (9) 0 (6,435)
Over the counter 0 (31,118) 0 (31,118)
$ (6,426) $ (31,127) $ 0 $ (37,553)
Total Financial Derivative Instruments $ 1,014 $ (22,316) $ 0 $ (21,302)
Totals $ 146,421 $ 4,987,492 $ 1,083 $ 5,134,996

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.
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(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 122.0% =

CORPORATE BONDS & NOTES 1.5%

BANKING & FINANCE 1.5%

Avolon Holdings Funding Ltd.
2.528% due 11/18/2027
Credit Suisse AG

5.779% (SOFRINDX + 0.390%) due 02/02/2024 ~

Jyske Realkredit AS
0.500% due 10/01/2043
1.000% due 10/01/2050
1.000% due 10/01/2053
1.500% due 10/01/2053
2.000% due 10/01/2053
2.500% due 10/01/2047
Nordea Kredit Realkreditaktieselskab
0.500% due 10/01/2043
1.000% due 10/01/2053
1.500% due 10/01/2053
2.000% due 10/01/2053
2.500% due 10/01/2047
Nykredit Realkredit AS
0.500% due 10/01/2043
1.000% due 10/01/2050
1.000% due 10/01/2053
1.500% due 10/01/2053
2.000% due 10/01/2053
2.500% due 10/01/2047
Realkredit Danmark AS
1.000% due 10/01/2050
1.000% due 10/01/2053
1.500% due 10/01/2053
2.000% due 10/01/2053
2.500% due 04/01/2047
UBS Group AG

0.650% due 01/14/2028 «

4.965% (EUR003M + 1.000%) due 01/16/2026 ~

6.373% due 07/15/2026 «
7.750% due 03/01/2029 «

INDUSTRIALS 0.0%

VMware, Inc.
3.900% due 08/21/2027

UTILITIES 0.0%

Eversource Energy
2.900% due 10/01/2024

Total Corporate Bonds & Notes (Cost $102,210)

U.S. GOVERNMENT AGENCIES 9.8%

Fannie Mae

5.765% due 03/25/2036 ¢

5.850% due 05/01/2035 ¢

5.897% due 02/25/2037 +

Freddie Mac

5.295% due 06/01/2033 ¢

6.301% due 01/01/2034 «

Ginnie Mae

6.246% due 08/20/2068 ¢

Uniform Mortgage-Backed Security
4.500% due 09/01/2052 - 11/01/2052
Uniform Mortgage-Backed Security, TBA
3.000% due 01/01/2054

4.000% due 01/01/2054 - 02/01/2054
4.500% due 02/01/2054

5.500% due 02/01/2054

6.000% due 02/01/2054

PRINCIPAL
AMOUNT
(000s)

$ 532
900

DKK 699
121,050

674

9,801

10,299

10

258

82
107,326
5,096

2

2,953
79

19
104,335
61,636
9

33,413
18,970
154,102
19,849
8

EUR 400
400

$ 250
EUR 400

200

35
238

41

4,852
984

1,000
272,166
50,500
21,700
128,300

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

472
900

84
14,058
73
1,154
1,260
1

31

10
12,337
624

0

354

9

2
12,539
6,937
1

3,873
2,176
17,57
2,241
1

404

442
253

78,317

79,387

34
234

41

4,761
955

885
257,652
48,987
21,798
130,280
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6.500% due 02/01/2054
Total U.S. Government Agencies (Cost $497,031)

U.S. TREASURY OBLIGATIONS 75.9%

U.S. Treasury Bonds

3.000% due 05/15/2045

U.S. Treasury Inflation Protected Securities (d)
0.125% due 04/15/2025

0.125% due 10/15/2025 (g)(i)

0.125% due 04/15/2026

0.125% due 07/15/2026 (i)

0.125% due 10/15/2026

0.125% due 04/15/2027 (i)(k)

0.125% due 07/15/2030 (k)

0.125% due 01/15/2031

0.125% due 07/15/2031 (k)

0.125% due 01/15/2032

0.250% due 01/15/2025 (i)(k)

0.250% due 07/15/2029

0.250% due 02/15/2050 (k)

0.375% due 07/15/2025 (g)

0.375% due 07/15/2025 (i)

0.375% due 01/15/2027

0.375% due 07/15/2027

0.500% due 01/15/2028 (k)

0.625% due 01/15/2026 (i)

0.625% due 02/15/2043 (k)

0.750% due 07/15/2028

0.750% due 02/15/2042 (k)

0.750% due 02/15/2045 (k)

0.875% due 01/15/2029

0.875% due 02/15/2047 (k)

1.000% due 02/15/2046 (k)

1.125% due 01/15/2033

1.250% due 04/15/2028 (g)

1.375% due 07/15/2033

1.375% due 02/15/2044 (k)

1.375% due 02/15/2044
1.625% due 10/15/2027
1.750% due 01/15/2028 (i)
2.125% due 02/15/2040 (k)
2.125% due 02/15/2041 (k)
2.375% due 01/15/2025
2.500% due 01/15/2029 (i)
3.875% due 04/15/2029

Total U.S. Treasury Obligations (Cost $4,069,973)

NON-AGENCY MORTGAGE-BACKED SECURITIES 1.1%

Adjustable Rate Mortgage Trust
4.543% due 10/25/2035 ~

4.820% due 09/25/2035 ~
Alliance Bancorp Trust

5.950% due 07/25/2037 +
American Home Mortgage Assets Trust
5.660% due 05/25/2046 ¢

5.932% due 11/25/2046 *

BAMLL Commercial Mortgage Securities Trust
6.526% due 09/15/2038 «

Banc of America Funding Trust
4.306% due 01/20/2047 ~

4.379% due 05/20/2036 «~
4.772% due 05/25/2035 ~

5.061% due 01/20/2047 ~

6.052% due 05/20/2035 ¢

Banc of America Mortgage Trust
5.217% due 07/25/2035 ~

5.222% due 11/25/2035 «~

BCAP LLC Trust

3.930% due 04/26/2036 ~

5.810% due 01/25/2037 «

Bear Stearns Adjustable Rate Mortgage Trust
4.213% due 07/25/2036 ~

4.635% due 02/25/2036 ~

4.983% due 05/25/2033 «~
5.566% due 10/25/2035 ~

6.250% due 07/25/2034 «~

Bear Stearns ALT-A Trust
4.140% due 09/25/2047 ~

4.730% due 09/25/2035 ~

5.770% due 09/25/2034 «~
5.790% due 02/25/2034 ¢

BSST Mortgage Trust

6.662% due 02/15/2037 ~

38,300

1,370

167,711
513,083
284,114
71,404
814,668
5,884
15,660
93,016
3421
11,654
7,534
4,230
598
316,607
43,203
163,797
62,888
429,452
35,324
562
163,852
4,902
1,307
163,765
637
8,440
13,841
51,287
54,325
8,681
2,878
299,437
58,641
3,843
3,267
118,778
53,036
15,255

12
232

127
130

562
531

293
97

174
20

2,634
152
65
211

2,200

December 31, 2023
(Unaudited)

504,912

1,131

161,740
493,434
270,480
68,051
773,777
5,531
14,155
83,072
3,043
10,242
7,314
3911
391
306,783
41,863
155,693
59,774
406,501
34,087
439
156,864
3,977
1,023
156,785
503
6,912
13,103
49,968
52,710
7,678
2,575
297,254
58,297
3,951
3,358
117,857
54,847

3,905,896

106
201

1,268

68
1,298

2,935

2,678
89
10

53

118
115

484
493

259
87
10

166
19

1,261
90

61
258

1,921
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Chase Mortgage Finance Trust

4.114% due 03/25/2037 ~

4.371% due 09/25/2036 ~

4.770% due 12/25/2035 ~

CIM Trust

1.951% due 06/25/2057 ~

6.452% due 02/25/2049 «

Citigroup Mortgage Loan Trust

3.937% due 12/25/2035 ~

6.277% due 09/25/2035 «*

6.980% due 05/25/2035 *

7.860% due 03/25/2036 *

CitiMortgage Alternative Loan Trust
6.000% due 06/25/2037

Countrywide Alternative Loan Trust
4.727% due 11/25/2035 ~

5.000% due 07/25/2035

5.500% due 07/25/2035 «

5.652% due 02/20/2047 «

5.667% due 12/20/2046 *

5.830% due 05/25/2047 ~

5.890% due 07/25/2046 *

6.000% due 03/25/2037

6.012% due 12/25/2035 ¢

6.457% due 03/25/2037 ~

6.500% due 08/25/2032 «

Countrywide Home Loan Mortgage Pass-Through Trust
3.701% due 10/20/2035 «~

4.430% due 09/25/2047 ~

5.500% due 11/25/2035

5.500% due 04/25/2038 «

6.000% due 04/25/2036

6.110% due 03/25/2035 *

Credit Suisse Mortgage Capital Certificates
5.401% due 10/26/2036 ~

5.620% due 09/29/2036 ¢

Credit Suisse Mortgage Capital Mortgage-Backed Trust
6.421% due 10/25/2037 ~

Deutsche ALT-A Securities, Inc. Mortgage Loan Trust
5.500% due 12/25/2035

Deutsche ALT-B Securities, Inc. Mortgage Loan Trust
5.570% due 10/25/2036 «*

Eurosail PLC

5.485% due 10/17/2040 «

First Horizon Alternative Mortgage Securities Trust
6.000% due 02/25/2037

Great Hall Mortgages PLC

5.469% due 03/18/2039 «

5.489% due 06/18/2038 ¢

GSR Mortgage Loan Trust

4.489% due 11/25/2035 ~

4.579% due 11/25/2035 ~

4.976% due 11/25/2035 ~

HarborView Mortgage Loan Trust

4.725% due 08/19/2036 «~

5.660% due 09/19/2037 «

5.910% due 05/19/2035 *

5.970% due 01/19/2036 ¢

IndyMac IMSC Mortgage Loan Trust
5.830% due 07/25/2047 «

IndyMac INDX Mortgage Loan Trust
3.767% due 09/25/2035 ~

4.392% due 06/25/2035 «~

4.995% due 10/25/2034 ~

5.850% due 09/25/2046 *

5.870% due 11/25/2046 +

6.030% due 07/25/2035 ~

JP Morgan Alternative Loan Trust
5.930% due 12/25/2036 ¢

JP Morgan Chase Commercial Mortgage Securities Trust
6.859% due 12/15/2031 ¢

JP Morgan Mortgage Trust

3.750% due 07/27/2037 ~

4.473% due 08/25/2036 ~

4.856% due 06/25/2036 ~

4.879% due 11/25/2035 ~

4.909% due 06/25/2035 «~

4.917% due 07/25/2035 ~

5.528% due 07/25/2035 «~

Luminent Mortgage Trust

5.870% due 10/25/2046 +

MASTR Adjustable Rate Mortgages Trust
5.950% due 05/25/2037 «

Merrill Lynch Alternative Note Asset Trust
6.070% due 03/25/2037 «

11.715% due 06/25/2037 ~

PIMCO CommodityRealReturn Strategy Fund® (Cont.)

447
325
109

2,765
99

193
17
24
22

140

144
691
98
2,365
182
765
67
179
183
182
20

220
53
74

275
25

287
938

1317
195

49

EUR 121
$ 1613
GBP 38
17

457

155

19

282
976

1,140
149
57
225
2,196
229
166
2,385
317
157
369

98
17

349
249

625
229

December 31, 2023
(Unaudited)

416
267
101

2,488
96

124
16
24
20

122

127
396
4l
1,823
156
651
59
68
152
100
19

193
30
il

143
23

246
906

806
161

38
134
666

48
22

86
383
86

18
40
256
589

7
121
52
214
1,871
208
120
2,138
260
144
268
80

15

38
306
105

155
126
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Merrill Lynch Mortgage Investors Trust

3.976% due 05/25/2034 «~

4.407% due 06/25/2035 ~

4.751% due 09/25/2035 ~

4.803% due 05/25/2036 «~

Merrill Lynch Mortgage-Backed Securities Trust
3.628% due 04/25/2037 ~

New Residential Mortgage Loan Trust

2.750% due 07/25/2059 ~

4.500% due 05/25/2058 ~

Residential Accredit Loans, Inc. Trust

4.261% due 08/25/2035 ~

5.365% due 02/25/2036 ~

5.770% due 08/25/2035 ¢

5.850% due 12/25/2036 ¢

Residential Asset Securitization Trust

5.500% due 05/25/2035 ¢

6.500% due 09/25/2036

6.500% due 06/25/2037

Residential Funding Mortgage Securities, Inc. Trust
5.091% due 09/25/2035 ~

6.000% due 06/25/2037

6.500% due 03/25/2032 «

Sequoia Mortgage Trust

3.701% due 01/20/2047 ~

6.170% due 10/19/2026 «~

Structured Adjustable Rate Mortgage Loan Trust
5.119% due 02/25/2036 ~

5.790% due 10/25/2035 ¢

Structured Asset Mortgage Investments Trust
5.850% due 06/25/2036 ¢

5.890% due 04/25/2036 ¢

5.910% due 05/25/2046 ¢

5.970% due 07/19/2035 ¢

Towd Point Mortgage Funding

6.365% due 10/20/2051 ¢

Towd Point Mortgage Trust

2.750% due 10/25/2056 ~

6.470% due 05/25/2058 ¢

Wachovia Mortgage Loan Trust LLC

3.901% due 08/20/2035 ~

WaMu Mortgage Pass-Through Certificates Trust
3.704% due 02/25/2037 ~

4.337% due 08/25/2036 ~

4.397% due 12/25/2046 ¢

4.469% due 09/25/2036 ~

5.752% due 01/25/2047 «

5.907% due 09/25/2033 «~

5.992% due 06/25/2046 ¢

6.012% due 08/25/2046 ¢

6.212% due 11/25/2042 «

6.512% due 11/25/2046 ~

Washington Mutual Mortgage Pass-Through Certificates Trust
6.500% due 08/25/2035 «

Wells Fargo Mortgage-Backed Securities Trust
4.773% due 04/25/2036 ~

6.478% due 10/25/2036 ~

Total Non-Agency Mortgage-Backed Securities (Cost $68,286)

ASSET-BACKED SECURITIES 11.9%

522 Funding CLO Ltd.

6.717% due 10/20/2031 «
ABFC Trust

5.610% due 10/25/2036 *
ACAS CLO Ltd.

6.547% due 10/18/2028 «

ACE Securities Corp. Home Equity Loan Trust
5.590% due 10/25/2036 *
Adagio CLO DAC

4.685% due 10/15/2031 ~
Allegro CLO Ltd.

6.820% due 10/16/2031 ~
Anchorage Capital CLO Ltd.
6.705% due 07/15/2030 «
6.814% due 07/22/2032 «

Apex Credit CLO Ltd.

6.622% due 09/20/2029 *
Apidos CLO

6.557% due 07/18/2029 «
6.594% due 07/17/2030 «
Aqueduct European CLO DAC
4.633% due 07/20/2030 ¢
Arbor Realty Commercial Real Estate Notes Ltd.
6.788% due 01/15/2037

GBP

EUR

EUR

77
115
64
45
599

546
66

391
251
414
720
737
640

11,821
844
436
177
251
190
394

78

2,475
429

6,158

84
3,858

74

190

4,000
3,427

2,372

2,500
2,300

3,576
1,600

479

808
385

5,081

20,250

December 31, 2023
(Unaudited)

65
109
52
40

517

516
64

154
213
3
621
468
220
2,703
563
325
169
164
114
360
75

861
389

7,858

84
3,926
66
70
52
373
490
859
20
65
177
44
409

85

57,257

3,990
3,170

2,369

2,722
2,302

3,574
1,593

479

807
384

5,568

19,946
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Ares European CLO DAC
4.575% due 04/15/2030
4.745% due 10/15/2031
4.843% due 04/20/2032
Argent Securities Trust
5.770% due 07/25/2036 ¢
5.790% due 05/25/2036 ¢
Armada Euro CLO DAC
4.685% due 07/15/2031

Atlas Senior Loan Fund Ltd.
6.745% due 01/15/2031 ¢
6.754% due 04/22/2031 +

Avoca CLO DAC

4.798% due 01/12/2031 ~

Bain Capital Euro CLO DAC
4.733% due 01/20/2032

Bear Stearns Asset-Backed Securities Trust
6.420% due 10/25/2037 ~
Benefit Street Partners CLO Ltd.
6.525% due 07/15/2029 ~
6.735% due 07/15/2032 ~
BlueMountain Fuji EUR CLO DAC
4.615% due 07/15/2030 ¢
4.685% due 01/15/2031
BPCRE Ltd.

7.758% due 01/16/2037 +

Cairn CLO DAC

4.552% due 04/30/2031
4.745% due 10/15/2031 «
Carbone CLO Ltd.

6.817% due 01/20/2031 ~
Carlyle Euro CLO DAC

4.632% due 08/15/2030 ~
4.665% due 01/15/2031
Carlyle Global Market Strategies CLO Ltd.
6.754% due 04/22/2032 ¢
Carlyle Global Market Strategies Euro CLO DAC
4.752% due 11/15/2031

CBAM Ltd.

6.797% due 04/20/2032 ~
6.927% due 07/20/2030 ¢

Cedar Funding CLO Ltd.
6.764% due 07/17/2031 «

Cent CLO Ltd.

6.619% due 07/27/2030 ¢

CIFC Funding Ltd.

6.627% due 04/20/2030 ¢
6.684% due 04/23/2029 ¢
6.844% due 11/16/2030 ¢
6.864% due 10/17/2031 «

CIT Mortgage Loan Trust
6.970% due 10/25/2037 +
Citigroup Mortgage Loan Trust
5.550% due 01/25/2037 «
5.650% due 03/25/2037 +
5.820% due 03/25/2037 ~
5.930% due 12/25/2036 ~
6.170% due 11/25/2046 +
6.175% due 03/25/2037 +
Citigroup Mortgage Loan Trust, Inc.
5.965% due 10/25/2036 ¢
Countrywide Asset-Backed Certificates Trust
4.348% due 11/25/2034 «
5.610% due 07/25/2037 +
5.670% due 09/25/2037 +
5.970% due 03/25/2037 +
Crestline Denali CLO Ltd.
6.797% due 01/20/2030 ¢
6.814% due 10/23/2031 «

CVC Cordatus Loan Fund DAC
4.555% due 09/15/2031
4.615% due 10/15/2031 «
Dryden CLO Ltd.

6.651% due 05/15/2031 ¢
6.653% due 01/17/2033 «
Dryden Euro CLO DAC

4.752% (EUR00O3M + 0.750%) due 05/15/2032 ~
Dryden Senior Loan Fund
6.555% due 04/15/2029 «
6.852% due 08/15/2030 ¢
Elevation CLO Ltd.

6.590% due 10/25/2030 ¢
Euro-Galaxy CLO DAC

4.589% due 04/24/2034
Fremont Home Loan Trust
5.605% due 10/25/2036 ¢

PIMCO CommodityRealReturn Strategy Fund® (Cont.)

EUR 2,061
2,073
5,200

$ 4,217
2,389

EUR 6,465

$ 364
3,298

EUR 2,355
6,591
$ 1,490

249
2,150

EUR 296
11,025

$ 5,600

EUR 3,880
3,008

$ 2,434

EUR 569
9,222

$ 1,500
EUR 6,089

$ 1,600
2,642

2,400
1,766

269
1,302
533
1,850

4,368

39
9,249
5771

935
11,000
3,200

7,400
7,502
2,838
1,482
4,863

186
10,031

EUR 3,087
8,681

$ 1,546
1,850

EUR 2,11

$ 3,021
2,911

905

EUR 5,944

December 31, 2023
(Unaudited)

2,257
2,267
5,650

3,728
583

7,062

364
3,297

2,579
7,187
1,402

249
2,141

325
12,038

5,603

4,233
3,364

2,435

622
10,081

1,500
6,629

1,600
2,643

2,400
1,765
269
1,301
534
1,851
4,323
27
7,610
4,749
613
8,640
2,874
7137
6,315
2,582
1,316
4,633

186
10,033

3,356
9,456

1,546
1,837

2,297

3,016
2,910

903
6,446

424
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Galaxy CLO Ltd.

6.625% due 10/15/2030 *
Greywolf CLO Ltd.

6.800% due 01/27/2031 «

GSAA Home Equity Trust
6.070% due 03/25/2037 «

GSAMP Trust

5.840% due 03/25/2047 «

5.990% due 02/25/2046 *

6.445% due 03/25/2035 *
Halseypoint CLO Ltd.

7.102% due 11/30/2032 «

Harvest CLO DAC

4.566% due 06/26/2030 ¢

4.605% due 10/15/2031 ¢

4.673% due 10/20/2031

4.872% due 11/18/2030 ¢

Home Equity Asset Trust

6.145% due 02/25/2036 *

Home Equity Mortgage Loan Asset-Backed Trust
5.690% due 04/25/2037 «

HSI Asset Securitization Corp. Trust
5.770% due 07/25/2036 ~

6.010% due 02/25/2036 ¢

ICG U.S. CLO Ltd.

6.754% due 07/22/2031 ¢

IndyMac INDB Mortgage Loan Trust
5.610% due 07/25/2036 ¢

Invesco Euro CLO DAC

4.885% due 07/15/2032 «

JP Morgan Mortgage Acquisition Trust
5.680% due 10/25/2036 ~

5.750% due 06/25/2037 *

5.770% due 07/25/2036 ~

Jubilee CLO DAC

4.615% due 04/15/2031 ¢

KKR CLO Ltd.

6.597% due 07/18/2030 *

6.605% due 07/15/2030 *

Laurelin DAC

4.713% due 10/20/2031 «

LCMLP

6.528% due 07/19/2027 +

6.785% due 10/15/2031 ~

LCM Ltd.

6.725% due 04/15/2031 «

6.747% due 01/20/2031 ¢

Lehman ABS Manufactured Housing Contract Trust
7.170% due 04/15/2040 ~

Lehman XS Trust

4.719% due 06/25/2036 p

5.790% due 05/25/2036 *
LoanCore Issuer Ltd.

6.888% due 01/17/2037 «

Madison Park Euro Funding DAC
4.715% due 01/15/2032 «

Madison Park Funding Ltd.
6.574% due 07/23/2029 ~

6.594% due 01/22/2028 «

6.610% due 04/25/2029 «

6.619% due 07/27/2031 «

6.667% due 04/20/2032 ¢
Magnetite Ltd.

6.521% due 11/15/2028 ¢

6.635% due 04/15/2031 «

Man GLG Euro CLO DAC

4.615% due 12/15/2031

4.835% due 01/15/2030 ¢
Marathon CLO Ltd.

6.805% due 04/15/2029 «

Marble Point CLO Ltd.

6.695% due 10/15/2030 *

MASTR Asset-Backed Securities Trust
5.620% due 10/25/2036 *

MASTR Specialized Loan Trust
6.210% due 01/25/2037 «

MF1 Ltd.

7.176% due 11/15/2035 «
MidOcean Credit CLO

6.682% due 01/29/2030 *

Morgan Stanley ABS Capital, Inc. Trust
5.530% due 05/25/2037 «

Morgan Stanley Mortgage Loan Trust
6.190% due 04/25/2037 +

6.410% due 11/25/2036 p

PIMCO CommodityRealReturn Strategy Fund® (Cont.)

EUR

EUR

EUR

EUR

EUR

EUR

3,829
1,390

514
2,500
1,697
1,099
2,000
6,880
7,913
4,723
3,793
2,275
1,615

7,090
1,182

5,235
3,867
1,200
73
4,500
12,576
800

2,599
1,764

4,560

1,364
3,500

1,900
2,139

2,188

2,891
1,079

7,500
4,500
2,862
2,867
1,053
2,086
1,850

461
1,487

4,894
577

425
4,860
1,483

19,103
1,994
1,048

360

585
1,482

December 31, 2023
(Unaudited)

3,825
1,392

201
1,912
1,576
1,023
2,001
7,514
8,591
5137
4,151
2,198
1,224

3,068
1,154

5,237
1,203
1,306
72
3,871
5,338
863

2,597
1,762

4,985

1,365
3,496

1,891
2,142

1,908

2,723
931

7,357
4,895
2,859
2,867
1,049
2,085
1,852

461
1,484

5,341
637

425
4,869
493
7,807
1,992
1,049
304

164
346
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Mountain View CLO Ltd.

6.775% due 07/15/2031 ~

Neuberger Berman CLO Ltd.

6.587% due 10/18/2029 ~

6.717% due 04/20/2031 «

New Century Home Equity Loan Trust
6.235% due 02/25/2035 ¢

NovaStar Mortgage Funding Trust
5.810% due 11/25/2036 ¢

6.175% due 01/25/2036 *

OAK Hill European Credit Partners DAC
4.723% due 01/20/2032

Oak Hill European Credit Partners DAC
4.733% due 10/20/2031 «

Oaktree CLO Ltd.

6.784% due 04/22/2030 ¢

6.797% due 10/20/2032 ~

OCP CLO Ltd.

6.797% due 07/20/2029 ¢

OCP Euro CLO DAC

4.785% due 01/15/2032 «

4.882% due 09/22/2034 «

OZLM Ltd.

6.777% due 10/20/2031 ¢

6.837% due 07/20/2032 ¢

6.902% due 10/30/2030 ¢

Palmer Square CLO Ltd.

6.687% due 04/18/2031 ¢

Palmer Square European Loan Funding DAC
4.685% due 10/15/2031 «

4.745% due 04/15/2031

Palmer Square Loan Funding Ltd.
6.455% due 10/15/2029 +

Park Place Securities, Inc. Asset-Backed Pass-Through Certificates
7.495% due 12/25/2034 «

Popular ABS Mortgage Pass-Through Trust
5.780% due 06/25/2047 «

6.340% due 02/25/2036 ~

Rad CLO Ltd.

6.780% due 07/24/2032 «

Renaissance Home Equity Loan Trust
6.570% due 09/25/2037 +

Residential Asset Securities Corp. Trust
5.770% due 09/25/2036 ¢

5.950% due 08/25/2036 ¢

Rockford Tower Europe CLO DAC
4.968% due 12/20/2031 «

Saranac CLO Ltd.

6.781% due 08/13/2031 ¢

Securitized Asset-Backed Receivables LLC Trust
5.730% due 12/25/2036 ¢

5.910% due 10/25/2036 ¢

5.970% due 05/25/2036 ¢

Sound Point CLO Ltd.

6.757% due 01/20/2032 ~

6.797% due 01/21/2031 ~

Soundview Home Loan Trust

5.590% due 11/25/2036 ¢

Starwood Commercial Mortgage Trust
6.556% due 07/15/2038 ~

Stratus CLO Ltd.

6.577% due 12/28/2029 +

Structured Asset Investment Loan Trust
6.190% due 04/25/2033 ¢

Symphony CLO Ltd.

6.535% due 04/15/2028 «
TCI-Symphony CLO Ltd.

6.675% due 10/13/2032 ¢

TCW CLO Ltd.

6.610% due 04/25/2031 ¢

TIAA CLO Ltd.

6.877% due 07/20/2031 ¢

Toro European CLO DAC

4.908% due 01/12/2032 «

TPG Real Estate Finance Issuer Ltd.
6.988% due 02/15/2039 ~

Venture CLO Ltd.

6.535% due 04/15/2027 +

6.631% due 09/07/2030 ¢

6.715% due 07/15/2031 ¢

6.727% due 07/20/2030 ¢

6.777% due 01/20/2029 ~

6.807% due 04/20/2032 ¢

6.812% due 07/30/2032 ¢

Vibrant CLO Ltd.

6.582% due 06/20/2029 ~

PIMCO CommodityRealReturn Strategy Fund® (Cont.)

EUR

EUR

EUR

EUR

EUR

3,825

1,060
2,950

1,231

8,018
1,038

3,058
3,890

2,200
2,500

4,998

15,752
9,700

400
3,700
1,110

585

8,169
6,171

528
3,100

2,162
4,300

1,400
13,449

8,703
653

1,571
2,665
1,673
18,668
3,921

1,500
2,663

430
293
914
1,005
104
6,300
5,987
2,102
4,900
6,300
1,777
2,302
3,638
2,879
760
9,000
14,700

1,815

December 31, 2023
(Unaudited)

3,828

1,057
2,948

1,189

2,418
1,025

3,344
4,247

2,196
2,490

5,001

17,301
10,556

400
3,690
1,112

585

8,874
6,717

525
2,856

1,994
3,937

1,399
5,657

7977
591

1,721
2,665
1,515
6,287
2,056

1,490
2,661

130
290
909
1,004
104
6,282
5,991
2,102
5,367
6,172
1,777
2,298
3,638
2,877
760
8,975
14,671

1,815



December 31, 2023

Consolidated Schedule of Investments PIMCO CommodityRealReturn Strategy Fund® (Cont.) (Unaudited)
6.797% due 07/20/2032 « 2,400 2,383
VMC Finance LLC

7.238% due 02/18/2039 * 16,275 15,851
Voya CLO Ltd.

6.614% due 04/17/2030 « 2,539 2,538
6.635% due 06/07/2030 * 1,126 1,124
6.655% due 10/15/2030 * 4,539 4,530
6.755% due 07/14/2031 « 2,361 2,362
6.865% due 10/15/2030 * 6,841 6,836
Wellfleet CLO Ltd.

6.567% due 04/20/2029 * 513 514
6.587% due 04/20/2028 * 2 2
6.847% due 07/20/2032 « 7,690 7,666
Wells Fargo Home Equity Asset-Backed Securities Trust

7.870% due 12/25/2034 ~ 1,460 1,441
Wind River CLO Ltd.

6.707% due 07/18/2031 « 1,765 1,764
6.735% due 07/15/2031 - BT00 3,689
Total Asset-Backed Securities (Cost $642,732) 611,263

SOVEREIGN ISSUES 9.2%

Brazil Letras do Tesouro Nacional

0.000% due 04/01/2024 (b) BRL 123,000 24,684

0.000% due 07/01/2024 (b) 140,000 27,426

Canada Government Real Return Bond

4.250% due 12/01/2026 (d) CAD 20,226 16,555

France Government International Bond

0.100% due 03/01/2026 (d) EUR 25,512 27,898

0.100% due 07/25/2031 (d) 51,103 55,632

0.100% due 07/25/2038 (d) 33,915 35,099

0.250% due 07/25/2024 (d) 19,388 21,262

Italy Buoni Poliennali Del Tesoro

0.400% due 05/15/2030 (d) 18,351 18,938

1.400% due 05/26/2025 (d) 97,945 106,427

Japan Government International Bond

0.100% due 03/10/2028 (d) JPY 6,271,280 46,745

0.100% due 03/10/2029 (d) 11,962,391 89,379

New Zealand Government International Bond

2.000% due 09/20/2025 (d) NzD 9108 5,740

Total Sovereign Issues (Cost $512,878) 475,785
SHARES

PREFERRED SECURITIES 0.1%

FINANCIALS 0.1%

Bank of America Corp.
5.875% due 03/15/2028 +(e) 3,840,000

Total Preferred Securities (Cost $3,840)

PRINCIPAL
AMOUNT
(000s)
SHORT-TERM INSTRUMENTS 12.5%
COMMERCIAL PAPER 1.6%
Arrow Electronics, Inc.
5.850% due 01/02/2024 $ 950 949
5.850% due 01/04/2024 250 250
5.850% due 01/11/2024 1,550 1,547
5.850% due 01/16/2024 250 249
5.900% due 01/12/2024 1,500 1,497
5.900% due 01/19/2024 1,150 1,146
5.900% due 01/22/2024 1,100 1,096
AT&T, Inc.
5.700% due 03/19/2024 16,000 15,799
Bacardi-Martini BV
5.950% due 01/18/2024 350 349
Cigna Corp.
5.650% due 01/16/2024 2,000 1,994
5.680% due 01/17/2024 1,400 1,396
Conagra Foods, Inc.
5.820% due 01/11/2024 2,150 2,146
5.850% due 01/18/2024 250 249
Constellation Brands, Inc.
5.700% due 01/09/2024 400 399

5.740% due 01/05/2024 300 300
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Energy Transfer Partners LP
5.850% due 01/04/2024
ERAC USA Finance LLC
5.600% due 01/08/2024
Fidelity National Information Services, Inc.
5.650% due 01/05/2024
5.700% due 01/08/2024
5.700% due 01/16/2024
5.710% due 01/16/2024
Global Payments, Inc.
6.030% due 01/03/2024
6.030% due 01/05/2024
6.030% due 01/16/2024
6.030% due 01/17/2024
Intercontinental Exchange, Inc.
5.600% due 01/02/2024
5.600% due 01/03/2024
Kinder Morgan, Inc.

5.700% due 01/22/2024
L3Harris Technologies, Inc.
5.770% due 02/20/2024
5.800% due 01/16/2024
Marathon Oil Corp.

6.050% due 01/03/2024
Marriott International, Inc.
5.700% due 01/16/2024
Penske Truck Leasing Co. LP
5.700% due 01/11/2024
Quanta Storage, Inc.

5.900% due 01/02/2024
5.900% due 01/08/2024
5.900% due 01/09/2024
5.900% due 01/12/2024
5.900% due 01/16/2024
5.900% due 01/17/2024
5.900% due 01/18/2024
Southern California Edison Co.
5.730% due 01/17/2024
5.750% due 01/03/2024
5.800% due 01/02/2024
5.800% due 01/04/2024
5.800% due 01/08/2024

VF Corp.

6.100% due 01/17/2024

VW Credit, Inc.

5.640% due 01/03/2024
5.700% due 01/04/2024
5.710% due 01/05/2024
5.770% due 01/09/2024

REPURCHASE AGREEMENTS (f) 0.5%

SHORT-TERM NOTES 0.0%

Argentina Treasury Bond BONCER
3.750% due 05/20/2024

HUNGARY TREASURY BILLS 0.1%
10.900% due 01/04/2024 (b)(c)

U.S. TREASURY BILLS 10.3%

5.379% due 01/04/2024 - 02/29/2024 (a)(b)(i)(k)
Total Short-Term Instruments (Cost $643,275)
Total Investments in Securities (Cost $6,540,225)

INVESTMENTS IN AFFILIATES 0.8%
SHORT-TERM INSTRUMENTS 0.8%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 0.8%
PIMCO Short-Term Floating NAV Portfolio Il

1,650
1,450

3,150

250
1,250
1,750

750
4,800
1,600
3,650

900
850

5,650

1,650
2,450

6,750
250
650

1,950
1,100

750

550
1,450
1,450
1,000

400
250
1,150
400
350
800
2,650
250

650
400

ARS 99,709

HUF 2,578,000

$ 531,540

SHARES

4,059,873

December 31, 2023
(Unaudited)

1,648
1,448

3,147

250
1,247
1,745

749
4,794
1,595
3,638

899
849

5,628

1,636
2,443

6,745
249
649

1,949
1,098
749
549
1,446
1,445
997

399
250
1,149
400
349

798

527,840

643,147
6,281,332

39,490



Consolidated Schedule of Investments PIMCO CommodityRealReturn Strategy Fund® (Cont.) iy

(Unaudited)
Total ShortTerm Instruments (Cost $39.492) 39490
Total Investments in Affiliates (Cost $39,492) 39,490
Total Investments 122.8% (Cost $6,579,717) $ 6,320,822
Financial Derivative Instruments (h)(j) (0.4)%(Cost or Premiums, net $(13,577)) (21,394)
Other Assets and Liabilities, net (22.4)% (1,152,282)
Net Assets 100.0% s 5,147,146



Consolidated Schedule of Investments PIMCO CommodityRealReturn Strategy Fund® (Cont.)

December 31, 2023
(Unaudited)

NOTES TO CONSOLIDATED SCHEDULE OF INVESTMENTS:

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

b

(a)
(b)
(c)
(d)
()

The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.

Security valued using significant unobservable inputs (Level 3).
Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in

their description.

Rate shown is the rate in effect as of period end. The rate may be based on a fixed rate, a capped rate or a floor rate and may convert to a variable or floating rate in the future. These securities do
not indicate a reference rate and spread in their description.

Coupon represents a rate which changes periodically based on a predetermined schedule or event. Rate shown is the rate in effect as of period end.
Coupon represents a weighted average yield to maturity.

Zero coupon security.

Coupon represents a yield to maturity.

Principal amount of security is adjusted for inflation.

Perpetual maturity; date shown, if applicable, represents next contractual call date.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

() REPURCHASE AGREEMENTS:
Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
FICC 2.600%  12/29/2023  01/02/2024 $ 2,126 U.S. Treasury Notes 0.375% due 11/30/2025 $ (2,169) $ 2,126 $ 2,126
SAL 5.400 12/29/2023  01/02/2024 21,400 U.S. Treasury Notes 1.125% due 10/31/2026 (21,859) 21,400 21,413
Total Repurchase Agreements $ (24,028) $ 23,526 $ 23,539
REVERSE REPURCHASE AGREEMENTS:
Payable for
Reverse
Amount Repurchase
Counterparty Borrowing Rate® Settlement Date Maturity Date Borrowed® Agreements
BOO 5.490% 12/18/2023 01/12/2024 $ (10,627)  $ (10,651)
STR 5.540 01/02/2024 01/03/2024 (581,875) (581,875)
5.660 12/29/2023 01/02/2024 (637,735) (638,136)
Total Reverse Repurchase Agreements $ (1,230,662)
SHORT SALES:
Maturity Principal Payable for
Description Coupon Date Amount Proceeds Short Sales
U.S. Government Agencies (0.5)%
Uniform Mortgage-Backed Security, TBA 3.500% 02/01/2054 $ 2,000 $ (1,774) $ (1,837)
Uniform Mortgage-Backed Security, TBA 4.000 01/01/2054 26,677 (25,310) (25,234)
Total Short Sales (0.5)% $ (27,084) $ (27,071)

(g9) Securities with an aggregate market value of $661,156 have been pledged as collateral under the terms of master agreements as of December 31, 2023.

@ Includes accrued interest.

@ The average amount of borrowings outstanding during the period ended December 31, 2023 was $(215,795) at a weighted average interest rate of 5.236%. Average borrowings may include reverse repurchase
agreements and sale-buyback transactions, if held during the period.

(h) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

WRITTEN OPTIONS:
COMMODITY OPTIONS

Strike Expiration # of Premiums Market
Description Price Date Contracts  Notional Amount (Received) Value
Call - NYMEX Crude February 2024 Futures $ 83.000 01/17/2024 6 $ 6 $ (9) (1)
Call - NYMEX Crude February 2024 Futures 84.000 01/17/2024 10 10 (17) (1)
Call - NYMEX Crude February 2024 Futures 85.000 01/17/2024 9 9 (13) (1)
Call - NYMEX Crude February 2024 Futures 86.000 01/17/2024 10 10 (14) (1)
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Call - NYMEX Crude February 2024 Futures 87.000 01/17/2024 15 15 (24) (1)
Call - NYMEX Crude February 2024 Futures 88.000 01/17/2024 16 16 (23) (1)
Call - NYMEX Crude February 2024 Futures 88.500 01/17/2024 10 10 (14) 0
Call - NYMEX Crude March 2024 Futures 78.000 02/14/2024 11 11 (15) (13)
Call - NYMEX Crude March 2024 Futures 78.500 02/14/2024 22 22 (32) (25)
Call - NYMEX Crude March 2024 Futures 79.000 02/14/2024 12 12 (17) (12)
Call - NYMEX Crude March 2024 Futures 80.000 02/14/2024 13 13 (15) (11)
Call - NYMEX Crude March 2024 Futures 81.000 02/14/2024 12 12 (17) (8)
Put - NYMEX Natural Gas April 2024 Futures 1.800 03/25/2024 20 200 (27) (15)
$ (237) $ (90)

FUTURE STYLED COMMODITY OPTIONS(

Strike Expiration # of Premiums Market
Description Price Date Contracts  Notional Amount (Received) Value
Call - EUREX Dutch TTF Natural Gas April 2024 Futures 60.000 03/26/2024 15 § 11 $ (17) $ (15)
Call - EUREX Dutch TTF Natural Gas April 2024 Futures 65.000 03/26/2024 10 7 (16) 9)
Call - EUREX Dutch TTF Natural Gas April 2024 Futures 70.000 03/26/2024 6 4 (10) 4)
Call - EUREX Dutch TTF Natural Gas April 2024 Futures 75.000 03/26/2024 4 3 (9) (3)
Call - EUREX Dutch TTF Natural Gas August 2024 Futures 70.000 07/26/2024 2 1 (7) (4)
Call - EUREX Dutch TTF Natural Gas August 2024 Futures 75.000 07/26/2024 4 3 (10) (7)
Call - EUREX Dutch TTF Natural Gas July 2024 Futures 70.000 06/26/2024 2 1 7 (3)
Call - EUREX Dutch TTF Natural Gas July 2024 Futures 75.000 06/26/2024 4 3 (10) (5)
Call - EUREX Dutch TTF Natural Gas June 2024 Futures 70.000 05/24/2024 2 1 7 (3)
Call - EUREX Dutch TTF Natural Gas June 2024 Futures 75.000 05/24/2024 4 3 (10) (5)
Call - EUREX Dutch TTF Natural Gas May 2024 Futures 70.000 04/26/2024 2 1 7 (2)
Call - EUREX Dutch TTF Natural Gas May 2024 Futures 75.000 04/26/2024 4 3 (10) 4)
Call - EUREX Dutch TTF Natural Gas September 2024 Futures 70.000 08/27/2024 2 1 7 (4)
Call - EUREX Dutch TTF Natural Gas September 2024 Futures 75.000 08/27/2024 4 3 (10) (8)
Put - EUREX Dutch TTF Natural Gas April 2024 Futures 25.000 03/26/2024 4 3 (10) 7
Put - EUREX Dutch TTF Natural Gas August 2024 Futures 25.000 07/26/2024 4 3 (10) (13)
Put - EUREX Dutch TTF Natural Gas July 2024 Futures 25.000 06/26/2024 4 3 (10) (12)
Put - EUREX Dutch TTF Natural Gas June 2024 Futures 25.000 05/24/2024 4 3 (10) (9)
Put - EUREX Dutch TTF Natural Gas May 2024 Futures 25.000 04/26/2024 4 3 (10) 9)
Put - EUREX Dutch TTF Natural Gas September 2024 Futures 25.000 08/27/2024 4 3 (10) (13)
Call - ICE Brent Crude April 2024 Futures 84.000 02/26/2024 12 12 (17) (16)
Call - ICE Brent Crude April 2024 Futures 84.500 02/26/2024 12 12 (16) (15)
Call - ICE Brent Crude April 2024 Futures 85.000 02/26/2024 18 18 (27) (21)
Call - ICE Brent Crude April 2024 Futures 86.000 02/26/2024 13 13 (23) (13)
Call - ICE Brent Crude April 2024 Futures 87.000 02/26/2024 25 25 (42) (22)
Call - ICE Brent Crude March 2024 Futures 87.000 01/26/2024 9 9 (15) (3)
Call - ICE Brent Crude March 2024 Futures 88.000 01/26/2024 13 13 (21) (4)
Call - ICE Brent Crude March 2024 Futures 89.000 01/26/2024 13 13 (20) (3)
Call - ICE Brent Crude March 2024 Futures 89.500 01/26/2024 9 9 (14) (2)
Call - ICE Brent Crude March 2024 Futures 90.000 01/26/2024 10 10 (14) 2
Call - ICE Brent Crude March 2024 Futures 91.000 01/26/2024 6 6 9) (1)

$ (415) $ (241)

FUTURE STYLED OPTIONS ON EXCHANGE-TRADED FUTURES CONTRACTS("

Strike Expiration # of Premiums Market
Description Price Date Contracts  Notional Amount (Received) Value
Call - ICE 3-Month Euribor April 2024 Futures 96.750 04/12/2024 1,847 § 4,618 $ (1,251) $ (1,249)
Total Written Options $ (1,903) $ (1,580)
FUTURES CONTRACTS:
LONG FUTURES CONTRACTS

Variation Margin®
Unrealized
Expiration # of Notional Appreciation/

Description Month Contracts Amount (Depreciation) Asset Liability
Arabica Coffee July Futures 07/2024 11 $ 768 $ (39) 0 $ (40)
Brent Crude April Futures 02/2024 22 1,692 (23) 0 (3)
Brent Crude December Futures 10/2024 103 7,725 (427) 0 (26)
Brent Crude December Futures 10/2026 34 2,375 (103) 0 (8)
Brent Crude June Futures 04/2024 281 21,536 (1,611) 0 (51)
Brent Crude March Futures 01/2024 309 23,805 (868) 0 (34)
California Carbon Allowance December Futures 12/2024 2,923 123,701 8,227 29 0
Cocoa March Futures 03/2024 79 3,315 592 0 (47)
Copper Futures May Futures 05/2024 1 215 10 10 0
Euro-BTP March Futures 03/2024 512 67,346 2,540 0 (1,119)
European Climate Exchange March Futures 03/2024 106 9,134 (384) 40 0
Gas Oil December Futures 1212024 59 4,161 (537) 0 (75)
Gas Oil December Futures 12/2025 3 204 (10) 0 (3)
Gold 100 oz. April Futures 04/2024 26 5,439 53 0 (30)
Gold 100 oz. February Futures 02/2024 15 3,108 18 0 (18)
Hard Red Winter Wheat March Futures 03/2024 306 9,823 (1,135) 0 (27)
Iron Ore March Futures 03/2024 1,327 18,184 1,626 201 0
Lean Hogs February Futures 02/2024 44 1,196 (23) 0 8)
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Live Cattle April Futures 04/2024 177 12,195 19 0 (2)
Natural Gas April Futures 03/2024 39 899 (357) 0 (18)
Natural Gas August Futures 07/2024 1 293 (99) 0 27)
Natural Gas July Futures 06/2024 1 291 (101) 0 (28)
Natural Gas March Futures 02/2024 316 7,353 79 0 (158)
Natural Gas March Futures 02/2025 53 1,794 (247) 0 (3)
Natural Gas May Futures 04/2024 121 2,865 12 0 (50)
Natural Gas November Futures 10/2024 1 31 (9) 0 0
Natural Gas October Futures 09/2024 144 3,948 (2,030) 0 (25)
Natural Gas September Futures 08/2024 1 286 (93) 0 (26)
New York Harbor April Futures 03/2024 55 5,662 (648) 0 (31)
New York Harbor June Futures 05/2024 37 3,730 (440) 0 (22)
New York Harbor May Futures 04/2024 4 407 (51) 0 (2)
Palladium March Futures 03/2024 8 887 (9) 0 (25)
RBOB Gasoline March Futures 02/2024 65 5,803 (480) 1 0
Soybean March Futures 03/2024 231 14,992 (876) 0 (162)
Soybean Meal March Futures 03/2024 705 27,213 (2,894) 0 (331)
Soybean November Futures 11/2024 8 498 (10) 0 (5)
U.S. Treasury 5-Year Note March Futures 03/2024 1,458 158,592 2,889 125 0
U.S. Treasury 10-Year Ultra Long-Term Bond March Futures ~ 03/2024 2,665 314,512 10,520 0 (250)
U.S. Treasury Ultra Long-Term Bond March Futures 03/2024 923 123,307 11,113 0 (490)
Wheat March Futures 03/2024 838 26,313 (1,785) 0 (147)
WTI Crude August Futures 07/2024 130 9,320 (817) 0 (26)
WTI Crude December Futures 11/2024 6 422 (5) 0 (2)
WTI Crude December Futures 11/2025 4 268 (19) 0 (1)
WTI Crude December Futures 11/2026 33 2,123 (103) 0 (8)
WTI Crude February Futures 01/2024 9 645 (61) 0 (1)
WTI Crude June Futures 05/2025 359 24,574 (116) 0 (75)
WTI Crude June Futures 05/2026 1 65 1 0 0
WTI Crude March Futures 02/2024 18 1,293 (33) 0 (2)
WTI Crude November Futures 10/2024 54 3,815 (118) 0 (12)
WTI Crude October Futures 09/2024 70 4,969 (225) 0 (16)
WTI Crude September Futures 08/2024 114 8,133 (524) 0 (25)

20,389 416 $ (3,459)
SHORT FUTURES CONTRACTS

Variation Margin®
Unrealized
Expiration # of Notional Appreciation/

Description Month Contracts Amount (Depreciation) Asset Liability
Aluminum March Futures 03/2024 274 (16,310) (1,075) 0 $ (1,075)
Arabica Coffee March Futures 03/2024 58 (4,096) (692) 211 0
Australia Government 3-Year Bond March Futures 03/2024 284 (20,680) (206) 23 (28)
Australia Government 10-Year Bond March Futures 03/2024 126 (10,017) (293) 50 (62)
Brent (ICE) Dubai February Futures 02/2024 8 (3) 4 1 0
Brent Crude December Futures 10/2025 282 (20,307) 1,134 62 0
Brent Crude June Futures 04/2025 39 (2,863) (8) 9 0
Brent Crude June Futures 04/2026 1 (71) (1) 0 0
Brent Crude September Futures 07/2024 45 (3,414) 299 10 0
Copper March Futures 03/2024 1 (97) (2) 1 0
Copper May Futures 05/2024 2 (195) (10) 2 0
Corn July Futures 07/2024 310 (7,657) 138 31 0
Corn March Futures 03/2024 2,322 (54,712) 3,624 348 0
Euro-Bobl March Futures 03/2024 58 (7,637) (124) 30 0
Euro-Bund March Futures 03/2024 781 (118,309) (2,381) 1,224 0
Euro-Bux| 30-Year Bond March Futures 03/2024 137 (21,434) (1,733) 596 0
Euro-Oat March Futures 03/2024 1,074 (155,924) (4,570) 1,873 0
Euro-Schatz March Futures 03/2024 5,509 (647,971) (3,752) 395 (274)
Gas Oil June Futures 06/2024 125 (8,991) 968 178 0
Gas Qil June Futures 06/2025 5 (346) 18 6 0
Gas Oil March Futures 03/2024 341 (25,055) 3,969 614 0
Gas Oil September Futures 09/2024 95 (6,781) 976 128 0
Hard Red Winter Wheat July Futures 07/2024 125 (4,038) 15 2 0
Lead March Futures 03/2024 17 (6,062) (75) 8 (82)
Lean Hogs April Futures 04/2024 334 (10,000) 167 20 0
Live Cattle February Futures 02/2024 18 (1,213) 8 3 0
Natural Gas April Futures 03/2024 5 (128) 25 13 0
Natural Gas December Futures 11/2024 145 (5,132) 560 0 (6)
Natural Gas February Futures 01/2024 42 (1,056) 8 18 0
Natural Gas January Futures 1212024 53 (2,014) 262 0 (2)
Natural Gas July Futures 06/2024 174 (4,614) 28 45 0
Natural Gas June Futures 05/2024 9 (230) 70 23 0
Natural Gas March Futures 02/2024 95 (2,526) 259 273 0
Natural Gas March Futures 02/2024 50 (1,597) 177 182 0
Natural Gas May Futures 04/2024 9 (237) 73 24 0
New York Harbor March Futures 02/2024 164 (17,187) 2,132 78 0
Nickel March Futures 03/2024 52 (5,177) 187 187 0
Platinum April Futures 04/2024 50 (2,523) (171) 35 0
RBOB Gasoline June Futures 05/2024 1 (97) 4 0 0
Short Euro-BTP March Futures 03/2024 901 (106,080) (712) 199 0
Silver March Futures 03/2024 10 (1,204) (44) 14 0
Soybean July Futures 07/2024 14 (919) 31 9 0
Soybean Meal July Futures 07/2024 61 (2,355) 47 28 0
Soybean Qil July Futures 07/2024 138 (4,045) 76 0 (15)
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Soybean Oil March Futures 03/2024 87 (2,515) 143 0 (10)

Sugar No. 11 July Futures 06/2024 56 (1,280) 28 51 0

U.S. Treasury 2-Year Note March Futures 03/2024 2,947 (606,829) (3,857) 0 (368)

U.S. Treasury 10-Year Note March Futures 03/2024 3,057 (345,107) (11,278) 0 0

U.S. Treasury Long-Term Bond March Futures 03/2024 4,290 (535,982) (38,721) 804 0

Wheat July Futures 07/2024 94 (3,035) (7) 9 0

WTI Crude April Futures 03/2024 65 (4,681) 523 9 0

WTI Crude December Futures 11/2024 421 (29,596) 1,874 105 0

WTI Crude December Futures 11/2025 154 (10,300) 751 32 0

WTI Crude February Futures 01/2025 35 (2,436) 106 8 0

WTI Crude January Futures 12/2024 19 (1,329) 46 5 0

WTI Crude July Futures 06/2024 27 (1,943) 58 5 0

WTI Crude June Futures 05/2024 6 (433) 17 1 0

WTI Crude March Futures 02/2025 27 (1,871) 56 6 0

WTI Crude May Futures 04/2024 19 (1,370) 55 3 0

Zinc March Futures 03/2024 52 (3,463) (154) 0 (154)

$ (50,950) $ 7,991 $ (2,076)

Total Futures Contracts $ (30,561) $ 8,407 $ (5,535)

SWAP AGREEMENTS:

INTEREST RATE SWAPS

Variation Margin

Pay/

Receive Premiums Unrealized

Floating Payment Maturity Notional Paid/ Appreciation/ Market

Rate Floating Rate Index ~ Fixed Rate  Frequency Date Amount (Received) (Depreciation) Value Asset Liability
1-Day JPY-
MUTKCALM

Receive  Compounded-OIS 0.300% Semi-Annual  09/20/2027 JPY 2,495,000 (45) 107 $ 62 3 $ 0
1-Day JPY-
MUTKCALM

Receive  Compounded-OIS 0.300 Semi-Annual  03/20/2028 568,470 (11) 35 24 1 0
1-Day JPY-
MUTKCALM

Receive  Compounded-OIS 0.550 Annual  09/14/2028 9,360,000 (108) (351) (459) 13 0
1-Day JPY-
MUTKCALM

Receive  Compounded-OIS 0.500 Annual  12/15/2031 4,681,000 92 431 523 14 0
1-Day USD-SOFR

Pay Compounded-OIS 4.606 Annual  10/31/2025  § 306,100 (1,638) 3,509 1,871 83 0
1-Day USD-SOFR

Pay Compounded-OIS 4611 Annual  10/31/2025 3,000 (16) 35 19 1 0
1-Day USD-SOFR

Pay Compounded-OIS 4.645 Annual  10/31/2025 12,800 (68) 156 88 3 0
1-Day USD-SOFR

Receive  Compounded-OIS 4.250 Annual  12/20/2025 379,500 1,811 (2,735) (924) 0 (104)
1-Day USD-SOFR

Pay Compounded-OIS 4.868 Annual  12/22/2025 21,350 269 37 306 7 0
1-Day USD-SOFR

Receive  Compounded-OIS 4.870 Annual  12/22/2025 127,000 (500) (1,327) (1,827) 0 (44)
1-Day USD-SOFR

Pay® Compounded-OIS 3.900 Annual  03/22/2026 105,650 0 177 177 48 0
1-Day USD-SOFR

Receive  Compounded-OIS 1.750 Semi-Annual  12/21/2026 12,400 499 310 809 1 0
1-Day USD-SOFR

Receive  Compounded-OIS 1.500 Semi-Annual  06/21/2027 900 48 25 73 0 0
1-Day USD-SOFR

Receive  Compounded-OIS 1.840 Semi-Annual  11/15/2028 50,400 (7) 4,676 4,669 0 (4)
1-Day USD-SOFR

Pay Compounded-OIS 2.300 Semi-Annual  11/15/2028 201,300 (2,657) (11,789) (14,446) 25 0
1-Day USD-SOFR

Receive  Compounded-OIS 1.840 Semi-Annual  11/21/2028 27,000 (6) 2,498 2,492 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 2.340 Semi-Annual  11/21/2028 98,800 (1,245) (5,627) (6,872) 12 0
1-Day USD-SOFR

Pay® Compounded-OIS 3.085 Annual  02/13/2034 198,900 (1,540) (4,327) (5,867) 0 (99)
1-Day USD-SOFR

Pay Compounded-OIS 1.975 Semi-Annual  11/15/2053 10,400 3 (3,185) (3,182) 0 (41)
1-Day USD-SOFR

Receive  Compounded-OIS 2.285 Semi-Annual  11/15/2053 41,300 2,594 7,654 10,248 168 0
1-Day USD-SOFR

Pay Compounded-OIS 1.888 Semi-Annual  11/21/2053 5,500 2 (1,772) (1,770) 0 (22)
1-Day USD-SOFR

Receive  Compounded-OIS 2.237 Semi-Annual  11/21/2053 20,100 1,248 3,912 5,160 83 0
1-Day USD-SOFR

Receive® Compounded-OIS 2.865 Annual  02/13/2054 88,500 1,835 5,208 7,043 343 0
6-Month EUR-

Pay EURIBOR 0.550 Annual  08/10/2024 EUR 3,800 (13) (126) (139) 0 (2)
6-Month EUR-

Pay EURIBOR 0.700 Annual  04/11/2027 11,500 (56) (728) (784) 0 (16)
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Pay
Pay
Pay
Pay
Pay

Pay

6-Month EUR-
EURIBOR
6-Month EUR-
EURIBOR
6-Month EUR-
EURIBOR
6-Month EUR-
EURIBOR
6-Month EUR-
EURIBOR
6-Month EUR-
EURIBOR
6-Month EUR-

Pay® EURIBOR

6-Month EUR-

Receive  EURIBOR

6-Month EUR-

Receive EURIBOR

6-Month EUR-

Receive  EURIBOR

6-Month EUR-

Receive® EURIBOR
Receive CPTFEMU
Receive CPTFEMU
Receive CPTFEMU

Pay

CPTFEMU

Receive CPTFEMU
Receive CPTFEMU
Receive CPTFEMU
Receive CPTFEMU
Receive CPTFEMU

Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay

CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU
CPTFEMU

Receive CPTFEMU
Receive CPTFEMU

Pay

CPURNSA

Receive  CPURNSA
Receive  CPURNSA
Receive  CPURNSA
Receive  CPURNSA
Receive  CPURNSA
Receive  CPURNSA
Receive  CPURNSA
Receive  CPURNSA

Pay
Pay
Pay
Pay
Pay
Pay
Pay

CPURNSA
CPURNSA
CPURNSA
CPURNSA
CPURNSA
CPURNSA
CPURNSA

Receive  CPURNSA
Receive FRCPXTOB

Pay
Pay

FRCPXTOB
FRCPXTOB

Total Swap Agreements

@i
&)
@

[©)]

(]

0.650

0.650

1.000

1.000

2.879

2915

3.000

0.190

0.195

0.197

2.750
3.000
3.130
2.359
1.380
2.600
2.550
2.720
2470
1.710
2.356
2.362
2.390
2488
1.950
2.580
2.590
2.550
2421
2.590
2.680
2.700
2.763
2.682
2.736
2.548
2.620
2.510
2419
2.768
2.813
2.703
2.690
1.794
1.798
1.890
2.335
2.352
2.360
2.364
2.165
1.954
1.998
2.311
1.030
1.617
1.910

Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual

Annual
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity
Maturity

04/12/2027

05/11/2027

05/13/2027

05/18/2027

08/15/2032

08/15/2032

03/20/2034

11/04/2052

11/04/2052

11/08/2052

03/20/2054
05/15/2027
05/15/2027
08/15/2030
03/15/2031
05/15/2032
06/15/2032
06/15/2032
07/15/2032
03/15/2033
11/15/2033
11/15/2033
11/15/2033
05/15/2037
11/15/2048
03/15/2052
03/15/2052
04/15/2052
05/15/2052
12/15/2052
04/15/2053
04/15/2053
09/15/2053
10/15/2053
10/15/2053
11/15/2053
11/15/2053
09/08/2024
03/05/2026
05/13/2026
05/14/2026
05/25/2026
06/01/2026
08/24/2027
08/25/2027
08/27/2027
02/05/2028
05/09/2028
05/09/2028
05/10/2028
04/16/2029
06/03/2029
07/25/2029
02/24/2031
03/15/2024
07/15/2028
01/15/2038

EUR

21,700
14,800
25,200
11,200
39,900
29,400
486,950
8,600
8,950
17,500

143,830
14,300
12,300
12,400
32,100
19,100
45,400
12,300

9,900
5,200
19,400
10,900
11,300
23,120
2,020
4,100
11,000
3,000
3,330
9,000
11,200
5,100
10,700
3,400
5,500
3,500
3,100
60,200
8,100
24,600
9,800
9,590
10,400
90,200
21,700
40,100
32,120
10,270
15,460
15,760
14,300
32,350
95,800
34,100
10,510
8,760
5,600

December 31, 2023

(Unaudited)

(118) (1,404) (1,522) 0 (30)
112) (893) (1,005) 0 (24)
(92) (1,252) (1,344) 0 (40)
(42) (550) (592) 0 (18)
0 1,215 1,215 0 (364)

0 991 991 0 (268)
(8,284) 33,800 25,516 0 (5,430)
532 3,758 4,290 169 0
6 4,448 4,454 176 0
1,090 7,609 8,699 345 0
4,730 (19,691) (14,961) 4,058 0
7 263 270 0 (12)

0 140 140 0 (10)
137 162 299 0 (6)
(232) (6,565) (6,797) 85 0
97 292 389 0 0

0 278 278 0 @7
(120) (18) (138) 0 (5)
0 170 170 0 (3)
0 841 834 2 0
(30) 476 446 0 (1)
0 258 258 0 (6)
1 290 301 0 !
27 (721) (694) 0 (29)
7 (463) (456) 13 0
2 (168) (166) 0 (5)
(196) (209) (405) 0 (15)
4 117) (113) 0 ®)
0 (258) (258) 0 (5)

0 303 303 0 (35)

9 869 878 0 (76)

34 403 437 0 (36)
29 1,138 1,167 0 (79)

0 275 275 0 (23)

50 504 554 0 (41)
(11) 111) (122) 17 0
0 (188) (188) 18 0

0 57 57 0 (22)
0 758 758 2 0
0 1,778 1,778 12 0
0 685 685 5 0
2 " 713 4 0
0 77 771 3 0
0 13,164 13,164 4 0
0 3,158 3,158 1 0
0 5,571 5,571 1 0
70 (2,916) (2,846) 11 0
0 (876) (876) 0 @)
0 (1,307) (1,307) 0 3)
0 (1,327) (1,327) 0 3)
0 (1,612) (1,612) 1 0
0 (4,271) (4,271) 0 @)
21 (12,054) (12,033) 25 0
0 3,563 3,563 0 (22)

@) 990 988 0 37)
0 (711) (711) 19 0
16 (662) (646) 21 0

$ (1,874 $ 28148 § 26,274 $ 5797 § (7,037)

Securities with an aggregate market value of $89,826 and cash of $10,422 have been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of December

31,2023.

Future styled option variation margin asset of $181 and liability of $(75) is outstanding at period end.

Unsettled variation margin asset of $13 and liability of $(7) for closed futures is outstanding at period end.

This instrument has a forward starting effective date.

FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
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FORWARD FOREIGN CURRENCY CONTRACTS:
Unrealized Appreciation/(Depreciation
Settlement Currency to Currency to
Counterparty Month be Delivered be Received Asset Liability
BOA 01/2024 AUD 750 $ 496 0 (15)
01/2024 GBP 509 646 0 2
01/2024 JPY 8,522,474 57,753 0 (2,729)
01/2024 $ 227 GBP 178 1 0
01/2024 149 MXN 2,543 0 0
03/2024 CNH 318,038 $ 44,240 0 (650)
03/2024 IDR 364,852 23 0 0
03/2024 $ 2,562 TWD 79,045 56 0
06/2024 KRW 28,706,753 $ 22,066 0 (313)
BPS 01/2024 DKK 341,970 50,402 0 (255)
01/2024 EUR 484 528 0 (6)
01/2024 GBP 1,940 2,461 0 (12)
01/2024 HUF 918,881 2,615 0 (33)
01/2024 JPY 5,486,189 37,404 0 (1,530)
01/2024 KRW 394,134 300 0 (5)
01/2024 $ 300 BRL 1,474 4 0
01/2024 3,981 DKK 27,030 23 0
01/2024 1,491 EUR 1,342 0 9)
01/2024 863 GBP 680 4 0
01/2024 3 HUF 923 0 0
01/2024 750 IDR 11,600,734 4 0
01/2024 3,986 NzZD 6,485 113 0
01/2024 20,296 ZAR 376,257 245 0
02/2024 TWD 1,153 $ 36 0 (2)
03/2024 2,966 96 0 (3)
BRC 01/2024 EUR 425,505 467,962 0 (1,883)
01/2024 KRW 839,995 650 1 0
01/2024 NzZD 20,901 12,858 0 (354)
01/2024 $ 11,541 MXN 202,485 330 0
01/2024 596 ZAR 11,092 10 0
03/2024 12,194 IDR 189,567,494 17 0
CBK 01/2024 HUF 256,745 $ 733 0 7
01/2024 IDR 10,028,549 652 0 0
01/2024 MXN 196 1 0 0
01/2024 NOK 1,615 151 0 (8)
01/2024 $ 3,415 CAD 4,567 32 0
01/2024 524 GBP 414 4 0
01/2024 ZAR 13,131 $ 697 0 (20)
03/2024 ILS 185 51 0 0
03/2024 $ 652 IDR 10,031,123 0 0
06/2024 KRW 63,684 $ 49 0 0
06/2024 $ 47 KRW 61,437 1 0
DUB 01/2024 KRW 454,895 $ 350 0 (1)
GLM 01/2024 CAD 95,520 70,303 1 (1,793)
01/2024 DKK 396,778 58,529 0 (247)
01/2024 $ 326 MXN 5,654 5 0
01/2024 ZAR 6,648 $ 349 0 (14)
04/2024 BRL 123,000 24,640 0 (473)
07/2024 10,000 1,999 0 (24)
JPM 01/2024 HUF 1,371,668 3,904 0 (50)
01/2024 $ 700 IDR 10,770,900 0 0
01/2024 301 KRW 388,847 0 0
02/2024 16,747 BRL 82,136 134 0
03/2024 SGD 143 $ 108 0 (1)
06/2024 KRW 630,578 488 0 (4)
07/2024 BRL 130,000 25,933 0 (360)
MBC 01/2024 EUR 5718 6,287 0 (27)
01/2024 HUF 21,113 60 0 (1)
01/2024 JPY 171,000 1,196 0 (17)
01/2024 $ 698 EUR 636 4 0
03/2024 TWD 429 $ 14 0 1)
MYI 01/2024 HUF 1,861 5 0 0
01/2024 JPY 3,237,393 21,959 0 (1,016)
01/2024 $ 28,981 DKK 196,380 109 0
01/2024 3,994 NzZD 6,495 112 0
01/2024 204 ZAR 3,740 1 0
03/2024 699 IDR 10,847,551 6 0
06/2024 KRW 33,601 $ 26 0 0
RYL 01/2024 $ 2,727 DKK 18,385 0 (4)
SCX 01/2024 6,266 MXN 110,009 184 0
03/2024 TWD 1,037,707 $ 33,363 0 (1,010)
03/2024 $ 11,150 INR 932,671 18 0
SOG 03/2024 TWD 4,575 $ 145 0 (6)
UAG 01/2024 GBP 10,542 13,341 0 97)
01/2024 JPY 341,070 2,328 0 (92)
01/2024 $ 4,677 GBP 3,695 34 0
01/2024 939 MXN 16,501 28 0
03/2024 10,602 INR 887,164 21 0
Total Forward Foreign Currency Contracts 1,602 (13,074)
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Consolidated Schedule of Investments PIMCO CommaodityRealReturn Strategy Fund® (Cont.) (Unaudited)
WRITTEN OPTIONS:
INFLATION-CAPPED OPTIONS
Initial ~ Floating Expiration Notional Premiums Market
Counterparty  Description Index Rate Date Amount® (Received) Value
Maximum of [(Final Index/Initial Index - 1)
GLM Cap - OTC CPALEMU 100.151 - 3.000%] or 0 06/22/2035 31,400 $ (1,429) $ (1,146)
Maximum of [(Final Index/Initial Index - 1)
JPM Cap - OTC CPURNSA 234.781 -4.000%] or 0 05/16/2024 25,800 (179) 0
$ (1,608) $ (1,146)
INTEREST RATE SWAPTIONS
Floating Rate Pay/Receive Exercise Expiration Notional Premiums Market
Counterparty  Description Index Floating Rate Rate Date Amount® (Received) Value
Call - OTC 2-Year Interest Rate
BPS Swap 3-Month USD-LIBOR Receive 4.700% 02/13/2024 203,900 $ (890) $ (3,018)
Call - OTC 2-Year Interest Rate
CBK Swap 6-Month EUR-EURIBOR  Receive 2.950 09/15/2025 63,900 (772) (1,490)
Put - OTC 2-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.950 09/15/2025 63,900 (772) (350)
Call - OTC 2-Year Interest Rate
FAR Swap 3-Month USD-LIBOR Receive 4760 01/16/2024 151,100 (703) (2,133)
Call - OTC 2-Year Interest Rate
GLM Swap 3-Month USD-LIBOR Receive 3.900 03/20/2024 211,300 (1,020) (1,177)
Call - OTC 2-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Receive 2.900 08/29/2025 40,200 (522) (880)
Put - OTC 2-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.900 08/29/2025 40,200 (522) (202)
Call - OTC 2-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Receive 2.465 12/04/2025 42,400 (512) (675)
Put - OTC 2-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.465 12/04/2025 42,400 (512) (361)
Call - OTC 2-Year Interest Rate
GST Swap 6-Month EUR-EURIBOR  Receive 2.800 09/01/2025 86,700 (1,093) (1,766)
Put - OTC 2-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.800 09/01/2025 86,700 (1,093) (480)
Call - OTC 2-Year Interest Rate
JPM Swap 3-Month USD-LIBOR Receive 4.750 01/16/2024 22,900 (106) (319)
Call - OTC 2-Year Interest Rate
MYC Swap 3-Month USD-LIBOR Receive 4.758 01/16/2024 26,100 (120) (367)
$ (8,637) $ (13,218)
Total Written Options $ (10,245) $ (14,364)
SWAP AGREEMENTS:
COMMODITY FORWARD SWAPS
Swap Agreements, at Value
Unrealized
Fixed Price Payment Maturity # of Premiums Appreciation/
Counterparty Pay/Receive  Underlying Reference Commodity Per Unit ~ Frequency Date Units Paid/(Received) (Depreciation) Asset Liability
BPS Receive GASOILCO 1Q24 $ 20.800 Maturity 03/31/2024 30,000 88 § (56) $ 32§ 0
Pay JETCO 1Q24 23.700 Maturity 03/31/2024 30,000 (109) 37 0 (72)
GST Receive EWFUEL 1Q24 5.850 Maturity 03/31/2024 3,000 0 (3) 0 (3)
Receive GASOILCO 1Q24 26.200 Maturity 03/31/2024 3,000 0 (13) 0 (13)
Receive GASOILCO 2Q24 24.400 Maturity 06/30/2024 3,000 0 (13) 0 (13)
Pay JETCO 1Q24 28.200 Maturity 03/31/2024 3,000 0 6 6 0
Pay JETCO 2Q24 26.600 Maturity 06/30/2024 3,000 0 11 11 0
1) 61§ 49 8 (101)
TOTAL RETURN SWAPS ON COMMODITY INDICES
Swap Agreements, at Value
Unrealized
Underlying Payment Maturity Notional Premiums Appreciation/
Counterparty Pay/Receive® Reference # of Units Financing Rate Frequency Date Amount Paid/(Received) (Depreciation) Asset Liability
BPS Receive BCOMFINTC Index 159,133 1.200% Monthly  02/15/2024  $ 20,371 0 3 @8 $ 0 3 8)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
Receive BCOMF1TC Index 6,701,094 specified spread) Monthly ~ 02/15/2024 658,734 0 (2,258) 0 (2,258)
5.380% (3-Month
U.S. Treasury Bill
rate plus a
Receive BCOMTR Index 2,145,513 specified spread) Monthly  02/15/2024 486,062 0 (1,492) 0 (1,492)
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CBK
CiB
GST

JPM

MAC

MEI

MYC

Receive

Receive
Receive
Receive

Receive

Receive
Receive

Pay

Receive

Receive

Receive

Receive

Receive

Receive
Receive
Receive
Receive
Receive

Pay
Pay

Receive
Receive

Receive

Receive
Receive

Receive

Receive

Receive

Receive

BCOMTR1 Index

CIXBSTR3 Index
PIMCODB Index
BCOMAG Index

BCOMF1NTC Index

BCOMF1TC Index
BCOMIN Index

BCOMTR Index

BCOMTR1 Index

BCOMTR2 Index

BCOMF1TC Index

BCOMTR Index

BCOMTR1 Index

BCOMTR2 Index
CMDSKEWLS Index
BCOMAG Index
BCOMIN Index
JMABNIUS Index

BCOMTR Index
JMABNICS Index

BCOMTR Index
JMABNICS Index

BCOMTR1 Index

BCOMTR2 Index
PIMCODB Index

BCOMTR Index

BCOMTR1 Index

BCOMTR2 Index

BCOMTR Index

259,853

692,892
1,060,209
51,480

12,344

705,857
24,284

615,388

708,061

572,917

705,858

1,709,269

708,060

572,918
124,170
72,528
27,753
5,678

4,111,540
453,725

5,069,704
1,251,970

1,215,042

1,791,034
1,411,791

1,424,520

1,283,780

658,442

131,258

5.40% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.410% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
0.000%

1.800%

5.460% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
0.110%

5.390% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.390% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.400% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
2.500%

1.500%

1.100%

0.000%

5.390% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
0.000%

5.390% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
0.000%

5.390% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.390% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
0.000%

5.380% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.380% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.380% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)
5.370% (3-Month
U.S. Treasury Bill
rate plus a
specified spread)

Monthly

Monthly
Monthly
Monthly

Monthly

Monthly
Monthly

Monthly

Monthly

Monthly

Monthly

Monthly

Monthly

Monthly
Monthly
Monthly
Monthly
Monthly

Monthly
Monthly

Monthly
Monthly

Monthly

Monthly
Monthly

Monthly

Monthly

Monthly

Monthly

02/15/2024

02/15/2024
02/15/2024
02/15/2024

02/15/2024

02/15/2024
02/15/2024

02/15/2024

02/15/2024

02/15/2024

08/16/2032

08/16/2032

08/16/2032

08/16/2032
08/16/2032
02/15/2024
02/15/2024
02/15/2024

08/15/2024
08/15/2024

08/15/2025
08/15/2025

08/15/2024

08/15/2024
08/15/2024

02/15/2024

02/15/2024

02/15/2024

08/30/2024

22,490

172,194
201,547
3,291

4,205

257,088
3,392

139,415

178,028

131,554

257,088

387,232

178,028

131,554
34,795
4,636
3,877
1,020

931,462
81,665

1,148,632
225,339

136,364

217,451
259,613

322,722

239,914

111,860

29,736

oo

cocococo

(1)

(473)
(1,293)
(76)

(881)
7

563

(548)

(309)

(881)

(1,190)

3,076
731

(4,091)
(2,018)

(419)

(@11)
(2,060)

(991)

(759)

(219)

@1

December 31, 2023

oo

563

o3
oNooo

3,076
731

(Unaudited)

(n

(473)
(1,293)
(76)

(548)

(309)

(881)

(1,190)

(3,625)
(2,018)

419)

@11)
(2,060)

(991)

(759)

(219)

@1
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December 31, 2023

(Unaudited)
5.410% (3-Month
U.S. Treasury Bill
rate plus a
Receive BCOMTR1 Index 193,729 specified spread) Monthly  08/30/2024 128,067 0 (395) 0 (395)
0.000% (3-Month
U.S. Treasury Bill
rate plus a
RBC Receive RBCAECOT Index 838,405 specified spread) Monthly  12/31/2024 64,471 0 (29) 0 (29)
0.000% (3-Month
U.S. Treasury Bill
rate plus a
Receive RBCAECR1 Index 303,641 specified spread) Monthly  12/31/2024 33,067 0 (15) 0 (15)
0.000% (3-Month
U.S. Treasury Bill
rate plus a
Receive RBCAECTO Index 4,309,621 specified spread) Monthly  12/31/2024 325,553 0 (146) 0 (146)
5.380% (3-Month
U.S. Treasury Bill
rate plus a
SOG Receive BCOMTR Index 2,525 specified spread) Monthly  02/15/2024 572 0 (2) 0 (2)
5.390% (3-Month
U.S. Treasury Bill
rate plus a
UAG Receive BCOMTR Index 36,914 specified spread) Monthly  02/15/2024 8,363 0 25 25 0
$ 466 § (17,797)  § 4549 § (21,880)
TOTAL RETURN SWAPS ON SECURITIES
Swap Agreements, at Value
Unrealized
Underlying Payment Maturity Notional Premiums Appreciation/
Counterparty Pay/Receive® Reference # of Shares Financing Rate  Frequency Date Amount Paid/(Received) (Depreciation) Liability
U.S. Treasury Inflation
BPS Receive Protected Securities N/A 5.530% Maturity ~ 01/04/2024 775,000 $ 0 $ 10,880 § 10,880 § 0
U.S. Treasury Inflation
GLM Receive Protected Securities N/A 5.510% Maturity ~ 01/09/2024 48,100 0 470 470 0
U.S. Treasury Inflation
MYC Receive Protected Securities N/A 5.570% Maturity ~ 01/09/2024 100,000 0 1,111 1,111 0
5.460% (1-
Month USD-
LIBOR plus a
U.S. Treasury Inflation specified
Receive Protected Securities N/A spread) Maturity  01/16/2024 600,000 0 69 69 0
U.S. Treasury Inflation
Receive Protected Securities N/A 5.620% Maturity ~ 01/16/2024 1,250,000 0 7,535 7,838 (303)
5.540% (1-
Month USD-
LIBOR plus a
U.S. Treasury Inflation specified
Receive Protected Securities N/A spread) Maturity  02/23/2024 70,000 0 (454) 0 (454)
$ 0 9 19611 § 20,368 $ (757)
VOLATILITY SWAPS
Swap Agreements, at Value
Unrealized
Pay/Receive Volatility Payment Maturity Notional Premiums Appreciation/
Counterparty Volatility Reference Entity Strike  Frequency Date Amount Paid/(Received) (Depreciation) Liability
GST Pay GOLDLNPM Index® 4.162% Maturity 01/30/2024 $ 1,39 § 0 3B 0§ 3B 0§ 0
JPM Pay GOLDLNPM Index® 6.970 Maturity 08/02/2024 600 0 28 28 0
Pay GOLDLNPM Index® 4.080 Maturity 10/16/2025 93,889 0 344 344 0
Pay GOLDLNPM Index® 4.203 Maturity 10/22/2025 16,933 0 81 81 0
Pay GOLDLNPM Index® 6.325 Maturity 04/10/2026 66,938 0 1,668 1,668 0
$ 0 3 2,156 § 2156 § 0
Total Swap Agreements $ 45 $ 3939 § 27122 § (22,738)

(k)  Securities with an aggregate market value of $20,701 have been pledged as collateral for financial derivative instruments as governed by International Swaps and Derivatives Association, Inc.

master agreements as of December 31, 2023.

@ Notional Amount represents the number of contracts.

@ Receive represents that the Fund receives payments for any positive net return on the underlying reference. The Fund makes payments for any negative net return on such underlying reference. Pay represents
that the Fund receives payments for any negative net return on the underlying reference. The Fund makes payments for any positive net return on such underlying reference.

®  Variance Swap

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Category and Subcategory

Level 1

Level 2

Level 3

Fair Value
at 12/31/2023
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Investments in Securities, at Value
Corporate Bonds & Notes
Banking & Finance
Industrials
Utilities
U.S. Government Agencies
U.S. Treasury Obligations
Non-Agency Mortgage-Backed Securities
Asset-Backed Securities
Sovereign Issues
Preferred Securities
Financials
Short-Term Instruments
Commercial Paper
Repurchase Agreements
Short-Term Notes
Hungary Treasury Bills
U.S. Treasury Bills

Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes

Total Investments

Short Sales, at Value - Liabilities
U.S. Government Agencies

Financial Derivative Instruments - Assets

Exchange-traded or centrally cleared
Over the counter

Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Over the counter

Total Financial Derivative Instruments

Totals

December 31, 2023
(Unaudited)

0 78,317 0 78,317

0 874 0 874

0 196 0 196

0 504,912 0 504,912

0 3,905,896 0 3,905,896

0 56,269 988 57,257

0 611,263 0 611,263

0 475,785 0 475,785

0 3,685 0 3,685

0 84,249 0 84,249

0 23,526 0 23,526

0 105 0 105

0 7,427 0 7,427

0 527,840 0 527,840

0 6,280,344 988 6,281,332
39,490 0 0 39,490
39,490 6,280,344 988 6,320,822
0 (27,071) 0 (27,071)
7478 6,726 0 14,204
0 28,724 0 28,724
7,478 35,450 0 42,928
(6,007) (8,145) 0 (14,152)
0 (50,176) 0 (50,176)
(6,007) (58,321) 0 (64,328)
1,471 (22,871) 0 (21,400)
40,961 6,230,402 988 6,272,351

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.
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(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

PRINCIPAL
AMOUNT
(000s)
INVESTMENTS IN SECURITIES 117.1% =
LOAN PARTICIPATIONS AND ASSIGNMENTS 5.0%
Al Aqua Merger Sub, Inc.
TBD% due 07/31/2028 $ 1,500
Asurion Corp.
TBD% due 08/19/2028 1,696
Bausch & Lomb Corp.
TBD% due 09/29/2028 1,696
BCPE Empire Holdings, Inc.
TBD% due 12/11/2028 1,700
BDO U.S.A. PC
11.356% due 08/31/2028 « 1,274
Charter Communications Operating LLC
7.360% due 12/07/2030 700
Cloud Software Group, Inc.
TBD% - 9.990% due 03/30/2029 1,700
Forward Air Corp.
9.856% due 12/19/2030 700
Lifepoint Health, Inc.
11.168% due 11/16/2028 1,700
Mauser Packaging Solutions Holding Co.
9.343% due 08/14/2026 1,700
Olympus Water U.S. Holding Corp.
10.348% due 11/09/2028 1,640
Trident TPI Holdings, Inc.
9.848% due 09/15/2028 698
Total Loan Participations and Assignments (Cost $16,640)
CORPORATE BONDS & NOTES 72.9%
BANKING & FINANCE 30.4%
AerCap Ireland Capital DAC
2.875% due 08/14/2024 2,800
Alistate Corp.
8.579% due 08/15/2053 * 300
Ally Financial, Inc.
4.750% due 06/09/2027 1,700
6.848% due 01/03/2030 100
American Assets Trust LP
3.375% due 02/01/2031 400
American Homes 4 Rent LP
3.375% due 07/15/2051 1,800
American Tower Corp.
2.700% due 04/15/2031 1,400
2.950% due 01/15/2051 3,775
3.650% due 03/15/2027 100
5.800% due 11/15/2028 600
Antares Holdings LP
3.750% due 07/15/2027 250
Ares Capital Corp.
7.000% due 01/15/2027 900
Assured Guaranty U.S. Holdings, Inc.
6.125% due 09/15/2028 200
Athene Global Funding
0.950% due 01/08/2024 300
Aviation Capital Group LLC
3.500% due 11/01/2027 1,986
Avolon Holdings Funding Ltd.
2.528% due 11/18/2027 2,400
3.950% due 07/01/2024 400
Bank of America Corp.
3.824% due 01/20/2028 « 2,200
5.819% due 09/15/2029 2,200
5.933% due 09/15/2027 750
Bank of America NA
5.526% due 08/18/2026 500
Barclays PLC
5.746% due 08/09/2033 « 1,300
BGC Group, Inc.
4.375% due 12/15/2025 100

Blue Owl Finance LLC
3.125% due 06/10/2031 2,100

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

1,509
1,692
1,698
1,707
1,268

699

1,665

2,748
298

1,642
103

327
1,237
1,203
2,521

96

624

225

926

210

300
1,832

2,128
395

2,115
2,272
766
509
1,316
96

1,733
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BNP Paribas SA

7.750% due 08/16/2029 «(f)(g)
BPCE SA

6.612% due 10/19/2027
Brandywine Operating Partnership LP
3.950% due 11/15/2027

7.800% due 03/15/2028

Cantor Fitzgerald LP

7.200% due 12/12/2028
Charles Schwab Corp.

5.916% due 05/13/2026

6.196% due 11/17/2029

Credit Acceptance Corp.
9.250% due 12/15/2028

Credit Suisse AG

5.185% (EUR003M + 1.230%) due 05/31/2024 ~
DAE Sukuk Difc Ltd.

3.750% due 02/15/2026

EPR Properties

3.600% due 11/15/2031

4.500% due 06/01/2027

Fairfax Financial Holdings Ltd.
6.000% due 12/07/2033

Ford Motor Credit Co. LLC
3.375% due 11/13/2025

4.389% due 01/08/2026

Fortress Transportation & Infrastructure Investors LLC

7.875% due 12/01/2030

FS KKR Capital Corp.

7.875% due 01/15/2029
GGAM Finance Ltd.

8.000% due 02/15/2027
Global Atlantic Fin Co.
3.125% due 06/15/2031

GLP Capital LP

4.000% due 01/15/2030
4.000% due 01/15/2031
6.750% due 12/01/2033
Goldman Sachs Group, Inc.
5.798% due 08/10/2026
Grainger PLC

3.000% due 07/03/2030

HAT Holdings LLC

3.375% due 06/15/2026
8.000% due 06/15/2027

Host Hotels & Resorts LP
2.900% due 12/15/2031
3.375% due 12/15/2029
3.500% due 09/15/2030

HSBC Holdings PLC

4.600% due 12/17/2030 «(f)(g)
5.402% due 08/11/2033 «
5.887% due 08/14/2027
Hudson Pacific Properties LP
3.950% due 11/01/2027
4.650% due 04/01/2029
5.950% due 02/15/2028

Intesa Sanpaolo SpA

4.950% due 06/01/2042 ¢
Invitation Homes Operating Partnership LP
5.500% due 08/15/2033
JPMorgan Chase & Co.
3.540% due 05/01/2028 *
JPMorgan Chase Bank NA
5.110% due 12/08/2026

Kilroy Realty LP

4.750% due 12/15/2028
Morgan Stanley

4.210% due 04/20/2028 +
4.889% due 07/20/2033 ¢
Mutual of Omaha Cos. Global Funding
5.800% due 07/27/2026

Nexi SpA

2.125% due 04/30/2029 (j)
Nissan Motor Acceptance Co. LLC
2.450% due 09/15/2028
Nomura Holdings, Inc.
1.851% due 07/16/2025
OneMain Finance Corp.
7.875% due 03/15/2030
PennyMac Financial Services, Inc.
7.875% due 12/15/2029
Principal Life Global Funding
1.250% due 08/16/2026
Rexford Industrial Realty LP
2.125% due 12/01/2030

EUR

GBP

EUR

700
250

775
600

200

200
600

800
1,300
1,300

100
150

50

800
1,800

800
400
700
900
2,000
400
400
200
600

1,300
1,000

1,100
200
3,300
900
700
200
900
100
100
600
2,300
8,000
250
200

1,600
4,450

50
1,775
1,600

900
900
800
700

700

December 31, 2023
(Unaudited)

716

257

693
607

205

197
630

854
1,440
1,251

83
142

51

766
1,751

834
424
718
738

1,827
361
432
202
656

1,223
1,043

924
180
2,947
753
703
203
754
89
428
2,305
7,640
252
191

1,565
4,341

51
1,735
1,372

853
927
825
635

573



Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.)

RGA Global Funding
6.000% due 11/21/2028
Rocket Mortgage LLC
2.875% due 10/15/2026
Santander U.K. Group Holdings PLC
3.823% due 11/03/2028 «
SBA Communications Corp.
3.125% due 02/01/2029
SLM Corp.

3.125% due 11/02/2026
Societe Generale SA
3.337% due 01/21/2033 «
6.691% due 01/10/2034 «
UBS Group AG

4.988% due 08/05/2033 ¢
6.442% due 08/11/2028 «
6.537% due 08/12/2033 «
VICI Properties LP

3.875% due 02/15/2029
4.500% due 01/15/2028
Vornado Realty LP

2.150% due 06/01/2026
Wells Fargo & Co.

3.526% due 03/24/2028 «
4.897% due 07/25/2033
Weyerhaeuser Co.

4.000% due 04/15/2030
4.000% due 03/09/2052
4.750% due 05/15/2026
7.375% due 03/15/2032
Yango Justice International Ltd.
7.500% due 04/15/2024 A(b)

INDUSTRIALS 35.8%

Alaska Airlines Pass-Through Trust
4.800% due 02/15/2029

Altice France SA

5.125% due 07/15/2029

American Airlines Pass-Through Trust
3.200% due 12/15/2029

3.375% due 11/01/2028

3.575% due 07/15/2029

3.700% due 04/01/2028

American Builders & Contractors Supply Co., Inc.
4.000% due 01/15/2028

Amgen, Inc.

5.150% due 03/02/2028

5.250% due 03/02/2030

Ashtead Capital, Inc.

4.375% due 08/15/2027

5.950% due 10/15/2033

Boeing Co.

3.950% due 08/01/2059

5.705% due 05/01/2040

5.805% due 05/01/2050

5.930% due 05/01/2060

Booz Allen Hamilton, Inc.

3.875% due 09/01/2028

5.950% due 08/04/2033

Boston Scientific Corp.

2.650% due 06/01/2030

British Airways Pass-Through Trust
3.300% due 06/15/2034

Carnival Corp.

4.000% due 08/01/2028

Centene Corp.

2.450% due 07/15/2028

CGl, Inc.

1.450% due 09/14/2026

Charter Communications Operating LLC
3.950% due 06/30/2062

6.150% due 11/10/2026

Cheniere Energy Partners LP
3.250% due 01/31/2032

4.500% due 10/01/2029

Cheniere Energy, Inc.

4.625% due 10/15/2028

Choice Hotels International, Inc.
3.700% due 12/01/2029

3.700% due 01/15/2031

Concentrix Corp.

6.650% due 08/02/2026
Constellation Oil Services Holding SA
13.500% due 06/30/2025 «

300
1,800
1,100
1,000
2,400

1,200
1,700

1,400
900
1,300

2,225
500

1,700

200
6,400

2,000
3,025
600
142

700

841
1,060
202
173
67
106
1,800

1,400
1,800

2,300
200

2,350
800
500
500

800
100

3,600
167
3,600
2,100
100

1,200
400

2,300
1,800

2,300

2,500
550

800

314

December 31, 2023
(Unaudited)

311

1,662

1,035

900

2,240

1,010
1,797

1,355
935
1,388

2,046
477

1,534

191
6,238

1,906
2,494
597
165

102,335

819
826
185
158
62
98
1,705

1,434
1,851

2,211
204

1,800
828
518
519

754
106

3,216
149
3,349
1,872
91

756
409

1,962
1,724

2,247

2,218
475

820

3N



Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.)

Constellation Oil Services Holding SA (3.000% Cash or 4.000% PIK)
3.000% due 12/31/2026 (a)
Continental Resources, Inc.
5.750% due 01/15/2031

Cox Communications, Inc.
3.500% due 08/15/2027

DAE Funding LLC

1.550% due 08/01/2024
Diamond Sports Group LLC
5.375% due 08/15/2026 *(b)
6.625% due 08/15/2027 A(b)
Elevance Health, Inc.

2.250% due 05/15/2030
Energy Transfer LP

4.950% due 06/15/2028
5.000% due 05/15/2044

EQT Corp.

5.000% due 01/15/2029
Esercizi Aeroportuali SEA SpA
3.500% due 10/09/2025 (j)
Glencore Funding LLC
5.400% due 05/08/2028
Global Payments, Inc.
1.200% due 03/01/2026
5.950% due 08/15/2052

GTCR W-2 Merger Sub LLC
7.500% due 01/15/2031

HCA, Inc.

3.500% due 09/01/2030
Howard Midstream Energy Partners LLC
8.875% due 07/15/2028
Humana, Inc.

4.875% due 04/01/2030
Hyundai Capital America
5.500% due 03/30/2026
6.539% due 08/04/2025
Imperial Brands Finance PLC
3.125% due 07/26/2024
5.500% due 09/28/2026
6.125% due 07/27/2027
INEOS Quattro Finance 2 PLC
2.500% due 01/15/2026
Intelsat Jackson Holdings SA
6.500% due 03/15/2030

JDE Peet's NV

2.250% due 09/24/2031

John Lewis PLC

4.250% due 12/18/2034

JT International Financial Services BV
3.875% due 09/28/2028
Kinetik Holdings LP

6.625% due 12/15/2028

Las Vegas Sands Corp.
3.200% due 08/08/2024
Leidos, Inc.

2.300% due 02/15/2031
Market Bidco Finco PLC
4.750% due 11/04/2027
Marvell Technology, Inc.
5.750% due 02/15/2029
Mattel, Inc.

3.375% due 04/01/2026

Melco Resorts Finance Ltd.
5.375% due 12/04/2029
5.625% due 07/17/2027

MGM China Holdings Ltd.
4.750% due 02/01/2027
Mileage Plus Holdings LLC
6.500% due 06/20/2027
Moody's Corp.

3.100% due 11/29/2061

MSCI, Inc.

3.625% due 11/01/2031
Mundys SpA

1.875% due 02/12/2028
NetApp, Inc.

3.300% due 09/29/2024
Netflix, Inc.

4.875% due 04/15/2028
Newell Brands, Inc.

4.875% due 06/01/2025
Newfold Digital Holdings Group, Inc.
11.750% due 10/15/2028
NextEra Energy Operating Partners LP
7.250% due 01/15/2029

EUR

GBP

EUR

GBP

EUR

EUR

831
1,750
800
600

700
1,200

1,900

1,600
1,100

900
800
1,600

100
1,700

300
2,700
900
2,300

300
300

200
800
200
600
70
150
700
800
300
1,400
3,800
2,100
70
2,500

400
2,000

2,650
70
1,200
3,800
2,500
440
3,700
775
500

400

December 31, 2023
(Unaudited)

605

1,743

762

585

36
63

1,646

1,595
967

892
867
1,630

92
1,736

317
2,448
946
2,332

302
300

197
1,029
206
643
67
120
649
764
306
1,374
3,183
2,085
72
2,380

354
1,876

2,523
70
813
3,349
2,542
433
3,752
763
538

419



Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.)

Northern Star Resources Ltd.
6.125% due 04/11/2033
Oracle Corp.

2.300% due 03/25/2028 (h)
PRA Health Sciences, Inc.
2.875% due 07/15/2026
Prosus NV

3.832% due 02/08/2051
Royal Caribbean Cruises Ltd.
4.250% due 07/01/2026
Royalty Pharma PLC
1.750% due 09/02/2027
Sands China Ltd.

4.300% due 01/08/2026
5.650% due 08/08/2028
Santos Finance Ltd.
3.649% due 04/29/2031
Sealed Air Corp.

1.573% due 10/15/2026
Silgan Holdings, Inc.
1.400% due 04/01/2026
Spirit AeroSystems, Inc.
9.750% due 11/15/2030
Stryker Corp.

4.850% due 12/08/2028
Studio City Finance Ltd.
5.000% due 01/15/2029

Teva Pharmaceutical Finance Netherlands BV

3.150% due 10/01/2026

Time Warner Cable Enterprises LLC
8.375% due 07/15/2033
Transocean Titan Financing Ltd.
8.375% due 02/01/2028

Travel & Leisure Co.

6.625% due 07/31/2026

United Airlines Pass-Through Trust
4.150% due 10/11/2025

5.800% due 07/15/2037

5.875% due 04/15/2029

United Airlines, Inc.

4.375% due 04/15/2026

United Rentals North America, Inc.
3.875% due 11/15/2027

Venture Global Calcasieu Pass LLC
3.875% due 08/15/2029

3.875% due 11/01/2033

4.125% due 08/15/2031

Virgin Australia Holdings Pty. Ltd.
8.125% due 11/15/2024 (b)

VOC Escrow Ltd.

5.000% due 02/15/2028

Walgreens Boots Alliance, Inc.
3.200% due 04/15/2030
Warnermedia Holdings, Inc.
4.279% due 03/15/2032

Wynn Macau Ltd.

5.125% due 12/15/2029

5.500% due 10/01/2027

Zoetis, Inc.

2.000% due 05/15/2030

UTILITIES 6.7%

Avangrid, Inc.

3.150% due 12/01/2024

Black Hills Corp.

1.037% due 08/23/2024

Blue Racer Midstream LLC
7.625% due 12/15/2025
Clearway Energy Operating LLC
4.750% due 03/15/2028

CMS Energy Corp.

2.950% due 02/15/2027

DTE Energy Co.

2.529% due 10/01/2024 p

Edison International

6.950% due 11/15/2029
Endeavor Energy Resources LP
5.750% due 01/30/2028

EP Infrastructure AS

1.816% due 03/02/2031

2.045% due 10/09/2028
Gazprom PJSC via Gaz Finance PLC
2.950% due 01/27/2029

50
743
1,000
2,000
1,700
1,800

200
4,300

3,200
1,300
900
300
100
325
1,800
200
1,100
150
151
600
65
400
2,600
4,600
1,125
1,300
848
2,200
800
1,900

1,000
500

1,600

461
100
1,550
875
100
147
100
850

EUR 1,100
800

$ 1,500

December 31, 2023
(Unaudited)

50

677

935

1,258

1,643

1,615

192
4,267

2,789
1,172
822
323
101
273
1,668
232
1,142
151
150
611
66
390
2,484
4,179

955
1,147

2,109

120,639

451
97
1,572
844
94
144
109
851

943
740

862



Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.)

Genesis Energy LP

8.250% due 01/15/2029
Georgia Power Co.

6.144% due 05/08/2025
IPALCO Enterprises, Inc.
3.700% due 09/01/2024
National Grid PLC

5.602% due 06/12/2028
Niagara Mohawk Power Corp.
3.508% due 10/01/2024
ONEOK, Inc.

5.550% due 11/01/2026
5.650% due 11/01/2028
Pacific Gas & Electric Co.
2.500% due 02/01/2031
3.300% due 12/01/2027
3.950% due 12/01/2047
4.550% due 07/01/2030
Pennsylvania Electric Co.
5.150% due 03/30/2026

Plains All American Pipeline LP
4.500% due 12/15/2026
Southern California Edison Co.
5.650% due 10/01/2028
Tallgrass Energy Partners LP
6.000% due 12/31/2030
Telecom lItalia SpA

7.875% due 07/31/2028

Vistra Operations Co. LLC
3.550% due 07/15/2024
3.700% due 01/30/2027
4.300% due 07/15/2029
6.950% due 10/15/2033

Total Corporate Bonds & Notes (Cost $245,172)

U.S. GOVERNMENT AGENCIES 21.2%

Freddie Mac

5.992% due 11/25/2055 «~

Uniform Mortgage-Backed Security
3.000% due 05/01/2052

4.000% due 11/01/2053

4.500% due 07/01/2052 - 01/01/2053
5.000% due 08/01/2052 - 10/01/2053
Uniform Mortgage-Backed Security, TBA
4.000% due 01/01/2054

5.500% due 02/01/2054

6.000% due 02/01/2054

6.500% due 02/01/2054

Total U.S. Government Agencies (Cost $70,376)

U.S. TREASURY OBLIGATIONS 4.7%

U.S. Treasury Inflation Protected Securities (e)
0.125% due 07/15/2024 (m)

0.125% due 04/15/2025 (m)

0.250% due 01/15/2025

U.S. Treasury Notes

4.500% due 11/15/2033

Total U.S. Treasury Obligations (Cost $15,841)

NON-AGENCY MORTGAGE-BACKED SECURITIES 3.6%

American Home Mortgage Investment Trust
7.549% due 11/25/2045 «

AREIT LLC

7.470% due 02/17/2028

Banc of America Funding Trust

4.423% due 09/20/2047 ~

7.000% due 10/25/2037 «

Banc of America Mortgage Trust

4.302% due 10/25/2035 ~

BCAP LLC Trust

5.910% due 05/25/2047 «

6.000% due 07/26/2037 «~

Bear Stearns ALT-A Trust

3.884% due 04/25/2037 ~

Bear Stearns Asset-Backed Securities Trust
5.820% due 12/25/2035 «*

BX Commercial Mortgage Trust

6.375% due 02/15/2039

Chase Mortgage Finance Trust

5.108% due 09/25/2036 «~

100
1,700
200
100
200

1,500
200

400

200

1,200

400

100

2,500

600

400

EUR 700
$ 1,100
1,700

3,000
150

361
188
981
14,705
3,878
600
5,900

18,800
25,800

1,425
357
260

13,200

32
500

340
135

381

102
138

304
249
405

56

December 31, 2023
(Unaudited)

103

1,704

197

103

197

1,527
207

330
187
881
381
100
2,469
626
372
861
1,085

1,611
2,811

22,617
245,591

226
166
927
14,265
3,842
568

5,927
19,090

71,449

1,401
345
252

13,862

501

284
92

305

96
"7

220
119
398

49



Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.)

CIM Trust

5.000% due 05/25/2062

Citigroup Mortgage Loan Trust

6.000% due 11/25/2036 «

Countrywide Alternative Loan Trust

5.500% due 04/25/2035 «*

5.662% due 09/20/2046 ¢

5.750% due 07/25/2035

5.770% due 06/25/2035 ¢

5.850% due 07/25/2046 ¢

5.850% due 09/25/2046 ¢

6.000% due 10/25/2035 ~

6.000% due 08/25/2036 ¢

6.000% due 05/25/2037

6.090% due 11/25/2035 ¢

Countrywide Home Loan Mortgage Pass-Through Trust
3.862% due 09/25/2037 ~

5.750% due 07/25/2037

6.000% due 10/25/2034 «

Credit Suisse Mortgage Capital Certificates
3.945% due 12/29/2037 ~

Credit Suisse Mortgage Capital Mortgage-Backed Trust
6.000% due 07/25/2036

Credit Suisse Mortgage Capital Trust

0.000% due 01/25/2060 (d)

DBGS Mortgage Trust

6.871% due 10/15/2036 +

Deutsche ALT-A Securities, Inc. Mortgage Loan Trust
5.570% due 08/25/2037 +

5.620% due 02/25/2047 ~

First Horizon Alternative Mortgage Securities Trust
4.594% due 08/25/2035 ~

6.000% due 05/25/2036

Impac Secured Assets Trust

5.770% due 11/25/2036 ¢

IndyMac IMJA Mortgage Loan Trust

6.250% due 11/25/2037

IndyMac INDX Mortgage Loan Trust

3.669% due 05/25/2037 «~

3.751% due 11/25/2035 ~

5.970% due 02/25/2037 ~

Lux Trust

8.052% due 08/15/2040

MASTR Adjustable Rate Mortgages Trust

7.338% due 11/25/2034 «~

Merrill Lynch Alternative Note Asset Trust
5.690% due 03/25/2037 «

Morgan Stanley Mortgage Loan Trust

3.278% due 11/25/2037 ~

Residential Accredit Loans, Inc. Trust

5.065% due 07/25/2035 «~

5.172% due 12/26/2034 ~

5.500% due 08/25/2035 ¢

Residential Funding Mortgage Securities, Inc. Trust
6.000% due 10/25/2036 «

VASA Trust

6.376% due 07/15/2039 ¢

WaMu Mortgage Pass-Through Certificates Trust
4.272% due 12/25/2036 ~

5.810% due 07/25/2047 «

Total Non-Agency Mortgage-Backed Securities (Cost $14,467)

ASSET-BACKED SECURITIES 5.2%

ABFC Trust

6.470% due 06/25/2037

6.520% due 03/25/2034 «

ACE Securities Corp. Home Equity Loan Trust
6.295% due 12/25/2045 «

Allegro CLO Ltd.

6.827% due 07/20/2032

Argent Securities, Inc. Asset-Backed Pass-Through Certificates

5.930% due 01/25/2036 ¢

Bear Stearns Asset-Backed Securities Trust
7.270% due 07/25/2034 «

Citigroup Mortgage Loan Trust

5.790% due 12/25/2036 *

Elmwood CLO Ltd.

6.717% due 10/20/2034

7.054% due 01/17/2034

Goldentree Loan Management U.S. CLO Ltd.
7.027% due 01/20/2034

GSAMP Trust

5.590% due 12/25/2036 *

5.700% due 12/25/2046 ~

738
20
247
74
94
268
72
232
137
210
599
97
61
83

3,858

253
101
244
213
500

64

1,811

255
17

213
347

500

100
54

282
432

536
1,000
398
90
892

500
600

800

415
351

December 31, 2023
(Unaudited)

732

2,083
291
625
949

143
987

114
81
225
133
506
58
446
170
15

7
273

216
412

407
998
365

95
498

501
601

800

196
174



December 31, 2023

Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.) (Unaudited)
HSI Asset Securitization Corp. Trust

6.250% due 11/25/2035 « 656 601
Lehman XS Trust

5.780% due 03/25/2037 « 708 619
MASTR Asset-Backed Securities Trust

5.690% due 08/25/2036 * 491 189
5.770% due 08/25/2036 * 1,111 428
Morgan Stanley ABS Capital, Inc. Trust

5.600% due 01/25/2037 « 3,282 1,321
5.610% due 10/25/2036 ~ 629 272
5.620% due 10/25/2036 * 1,615 844
5.620% due 12/25/2036 * 90 46
5.770% due 06/25/2036 * 149 123
5.930% due 09/25/2036 * 697 298
Morgan Stanley Mortgage Loan Trust

6.465% due 09/25/2046 b 1,014 338
New Century Home Equity Loan Trust

8.470% due 01/25/2033 « 57 49
People's Financial Realty Mortgage Securities Trust

5.610% due 09/25/2036 ¢ 3,481 894
Renaissance Home Equity Loan Trust

5.879% due 06/25/2037 b 2,099 576
Residential Asset Mortgage Products Trust

5.930% due 12/25/2035 ¢ 1,027 849
Residential Asset Securities Corp. Trust

5.843% due 08/25/2034 ¢ 158 153
Securitized Asset-Backed Receivables LLC Trust

5.970% due 03/25/2036 ¢ 1,215 744
5.970% due 05/25/2036 * 745 390
SG Mortgage Securities Trust

5.830% due 02/25/2036 * 1,016 507
Silver Rock CLO Ltd.

7.138% due 10/20/2033 700 698
Structured Asset Investment Loan Trust

6.595% due 01/25/2035 * 1,024 848
6.850% due 04/25/2033 «» 35 34
7.045% due 01/25/2035 « 1,102 848
7.195% due 01/25/2035 - T e 404
Total Asset-Backed Securities (Cost $19,484) 17,336

SOVEREIGN ISSUES 3.0%

Argentina Government International Bond

1.000% due 07/09/2029 29 11

3.500% due 07/09/2041 p 1,800 615

Australia Government International Bond

1.000% due 11/21/2031 AUD 900 495

Brazil Letras do Tesouro Nacional

0.000% due 07/01/2024 (d) BRL 16,800 3,291

Mexico Government International Bond

2.750% due 11/27/2031 (e) MXN 10,300 535

3.000% due 12/03/2026 (e) 1,277 70

4.000% due 11/30/2028 (e) 11,976 690

South Africa Government International Bond

10.500% due 12/21/2026 ZAR 78100 4,470

Total Sovereign Issues (Cost $11,629) 10,177
SHARES

COMMON STOCKS 0.0%

ENERGY 0.0%

Constellation Oil 'B' «(c)(h) 904655 98

FINANCIALS 0.0%

Intelsat Emergence SA «(c)(h) R 27

REAL ESTATE 0.0%

Stearns Holding LLC 'B' «(c) 04919 0

Total Common Stocks (Cost $719) 125

WARRANTS 0.0%

ENERGY 0.0%

Constellation Oil ‘D' - Exp. 06/10/2071 «(h) 1

FINANCIALS 0.0%
Guaranteed Rate, Inc. - Exp. 12/31/2060 « 1,461 0



Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.)

INFORMATION TECHNOLOGY 0.0%
Cineworld Group PLC - Exp. 11/23/2025 «(h)
UTILITIES 0.0%

Vistra Corp. - Exp. 02/02/2024
Total Warrants (Cost $284)

SHORT-TERM INSTRUMENTS 1.5%

COMMERCIAL PAPER 0.4%

AT&T, Inc.
5.700% due 03/19/2024

REPURCHASE AGREEMENTS (i) 1.1%

SHORT-TERM NOTES 0.0%

Argentina Treasury Bond BONCER
3.750% due 05/20/2024

Total Short-Term Instruments (Cost $5,178)
Total Investments in Securities (Cost $399,790)

INVESTMENTS IN AFFILIATES 0.0%
SHORT-TERM INSTRUMENTS 0.0%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 0.0%

PIMCO Short-Term Floating NAV Portfolio Il

Total Short-Term Instruments (Cost $77)

Total Investments in Affiliates (Cost $77)

Total Investments 117.1% (Cost $399,867)

Financial Derivative Instruments (k)(1) (0.2)%(Cost or Premiums, net $(537))
Other Assets and Liabilities, net (16.9)%

Net Assets 100.0%

5,979

34,977

PRINCIPAL
AMOUNT
(000s)

$ 1,400

ARS 4,666

SHARES

7,966

December 31, 2023
(Unaudited)

394,643

394,720

(589)
6)
336,995




Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.)

NOTES TO SCHEDULE OF INVESTMENTS:

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

December 31, 2023

(Unaudited)

u  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of

incorporation may be different from its country of economic exposure.
A Security is in default.

«  Security valued using significant unobservable inputs (Level 3).

~  Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in

their description.

*  Rate shown is the rate in effect as of period end. The rate may be based on a fixed rate, a capped rate or a floor rate and may convert to a variable or floating rate in the future. These securities do

not indicate a reference rate and spread in their description.

b  Coupon represents a rate which changes periodically based on a predetermined schedule or event. Rate shown is the rate in effect as of period end.

(a) Payment in-kind security.

(b) Security is not accruing income as of the date of this report.

(c) Security did not produce income within the last twelve months.

(d) Zero coupon security.

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

(f)  Perpetual maturity; date shown, if applicable, represents next contractual call date.
(g) Contingent convertible security.

(h) RESTRICTED SECURITIES:

LONG SECURITIES
Market Value
Acquisition Market as Percentage
Issuer Description Date Cost Value of Net Assets
Cineworld Group PLC - Exp. 11/23/2025 12/21/2020 $ 0 $ 0 0.00%
Constellation Oil 'B' 06/10/2022 98 98 0.03
Constellation Qil 'D' - Exp. 06/10/2071 06/10/2022 0 0 0.00
Intelsat Emergence SA 11/12/2019 - 07/03/2023 85 27 0.01
Oracle Corp. 2.300% due 03/25/2028 10/04/2023 645 677 0.20
$ 828 $ 802 0.24%
SHORT SECURITIES
Market Value
Maturity Acquisition Market as Percentage
Issuer Description Coupon Date Date Cost Value of Net Assets
General Motors Co. 6.800% 10/01/2027 12/21/2022 $ (1,677) $ (1,697) (0.50)%
$ (1,677) $ (1,697) (0.50)%
BORROWINGS AND OTHER FINANCING TRANSACTIONS
() REPURCHASE AGREEMENTS:
Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
FICC 2.600%  12/29/2023  01/02/2024 $ 2,098 U.S. Treasury Notes 4.875% due 11/30/2025 $ (2,140) $ 2,098 $ 2,099
RDR 5.150 12/15/2023  02/02/2024 1,692 General Motors Co. 6.800% due 10/01/2027 (1,697) 1,692 1,696
Total Repurchase Agreements $ (3,837) $ 3,790 $ 3,795
REVERSE REPURCHASE AGREEMENTS:
Payable for
Reverse
Amount Repurchase
Counterparty Borrowing Rate® Settlement Date Maturity Date Borrowed® Agreements
JML 2.000% 11/14/2023 TBD®  EUR (290) $ (322)
3.000 08/24/2023 TBD® (342) (381)
Total Reverse Repurchase Agreements $ (703)
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December 31, 2023

PIMCO Credit Opportunities Bond Fund (Cont.) (Unaudited)
SHORT SALES:
Maturity Principal Payable for
Description Coupon Date Amount Proceeds Short Sales®
Corporate Bonds & Notes (0.5)%
Industrials (0.5)%
General Motors Co. 6.800% 10/01/2027 $ 1,600 $ (1,678) $ (1,724)
U.S. Government Agencies (0.2)%
Uniform Mortgage-Backed Security, TBA 4.000% 01/01/2054 800 (749) (757)
Total Short Sales (0.7)% $ (2,427) $ (2,481)

(i) Securities with an aggregate market value of $716 have been pledged as collateral under the terms of master agreements as of December 31, 2023.

@ Includes accrued interest.

@ The average amount of borrowings outstanding during the period ended December 31, 2023 was $(586) at a weighted average interest rate of 2.943%. Average borrowings may include reverse repurchase

agreements and sale-buyback transactions, if held during the period.
@ Open maturity reverse repurchase agreement.

@ Payable for short sales includes $(28) of accrued interest.

(k)  FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

FUTURES CONTRACTS:
SHORT FUTURES CONTRACTS
Variation Margin
Unrealized
Expiration # of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
3-Month SOFR Active Contract December Futures 03/2024 133 (31,469) $ 906 $ 0 $ 2
Japan Government 10-Year Bond March Futures 03/2024 2 (2,081) (13) 5 (3)
U.S. Treasury 10-Year Note March Futures 03/2024 133 (15,014) (470) 0 0
U.S. Treasury 10-Year Ultra Long-Term Bond March Futures ~ 03/2024 107 (12,628) (610) 10 0
U.S. Treasury Long-Term Bond March Futures 03/2024 158 (19,740) (1,541) 30 0
U.S. Treasury Ultra Long-Term Bond March Futures 03/2024 61 (8,149) (691) 32 0
Total Futures Contracts $ (2,419) $ 7 $ (5)
SWAP AGREEMENTS:
CREDIT DEFAULT SWAPS ON CORPORATE ISSUES - BUY PROTECTION®
Variation Margin
Implied
Credit Spread at Premiums Unrealized

Reference Fixed Payment Maturity ~ December 31, Notional Paid/ Appreciation/ Market
Entity (Pay) Rate  Frequency Date 2023®) Amount® (Received) (Depreciation) Value® Asset Liability
AutoZone, Inc. (1.000)%  Quarterly 06/20/2024 0.076% $ 4400 § (118) 97 $ 1) $ $ 0
ConocoPhillips (1.000)  Quarterly 12/20/2024 0.129 300 0 4) 4) 0
Johnson
Controls
International
PLC (1.000)  Quarterly 12/20/2024 0.111 4,200 (153) 116 (37) 1)
Tyson Foods,
Inc. (1.000)  Quarterly 06/20/2024 0.188 4,400 (129) 111 (18) 0

$ (400) 320 § (80) $ $ ™
CREDIT DEFAULT SWAPS ON CORPORATE ISSUES - SELL PROTECTION®

Variation Margin
Implied
Fixed Credit Spread at Premiums Unrealized

Reference Receive Payment Maturity ~ December 31, Notional Paid/ Appreciation/ Market
Entity Rate  Frequency Date 2023® Amount® (Received) (Depreciation) Value® Asset Liability
AT&T, Inc. 1.000%  Quarterly 06/20/2027 0.674% $ 100 § (1) 2 3 1 $ $ 0
AT&T, Inc. 1.000  Quarterly 06/20/2028 0.750 400 2 6 4 0
MetLife, Inc. 1.000 Quarterly  12/20/2024 0.342 200 3 (2) 1 0
Rolls-Royce
PLC 1.000  Quarterly 06/20/2025 0.458 EUR 450 (81) 85 4 0
Rolls-Royce
PLC 1.000  Quarterly 12/20/2025 0.508 600 (54) 61 7 0
T-Mobile USA,
Inc. 5.000  Quarterly 06/20/2028 0.588 $ 100 17 1 18 0
Toll Brothers
Finance Corp. 1.000  Quarterly 06/20/2026 0.555 700 (6) 14 8 0
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Verizon

Communication

s, Inc. 1.000  Quarterly 12/20/2024 0.451 400 1 2 0 0

Verizon

Communication

s, Inc. 1.000  Quarterly 12/20/2028 0.739 200 3 3 0 0

171 48 1 $ 0
INTEREST RATE SWAPS
Variation Margin

Pay/

Receive Unrealized

Floating Payment Maturity Notional Appreciation/ Market

Rate Floating Rate Index  Fixed Rate  Frequency Date Amount (Depreciation) Value Asset Liability
1-Day GBP-SONIO

Pay Compounded-0IS 4.320% Annual  10/20/2033 GBP 100 12 1 0 $ (1)
1-Day GBP-SONIO

Receive® Compounded-OIS 4.250 Annual  03/20/2054 400 (67) (87) 12 0
1-Day JPY-
MUTKCALM

Receive  Compounded-OIS 0.000 Annual  09/15/2027 JPY 292,500 28 27 0 0
1-Day JPY-
MUTKCALM

Receive  Compounded-OIS 1.000 Annual  09/20/2043 120,000 26 43 5 0
1-Day USD-SOFR

Receive® Compounded-OIS 3.750 Annual  06/20/2029  § 11,900 9) (225) 0 (6)
1-Day USD-SOFR

Receive  Compounded-OIS 4.250 Annual  11/22/2033 300 (18) (19) 0 0
1-Day USD-SOFR

Receive  Compounded-OIS 4.030 Annual  12/15/2033 400 (17) (19) 0 0
1-Day USD-SOFR

Receive  Compounded-OIS 3.950 Annual  12/19/2033 300 (11) (12) 0 0
1-Day USD-SOFR

Receive  Compounded-OIS 3.842 Annual  12/26/2033 200 (5) (6) 0 0
1-Day USD-SOFR

Receive  Compounded-OIS 3.854 Annual  12/29/2033 200 (5) (6) 0 0
1-Day USD-SOFR

Receive® Compounded-OIS 3.750 Annual  01/02/2034 100 2) (2) 0 0
1-Day USD-SOFR

Receive® Compounded-OIS 3.810 Annual  01/02/2034 100 (3) (3) 0 0
1-Day USD-SOFR

Receive® Compounded-OIS 3.684 Annual  01/03/2034 100 (1) (2 0 (2
1-Day USD-SOFR

Receive  Compounded-OIS 2.060 Semi-Annual  10/27/2053 4,000 940 1,168 16 0
3-Month EUR-

Receive  EURIBOR 2.920 Annual  12/13/2028 EUR 400 9) (10) 2 0
3-Month EUR-

Receive  EURIBOR 2.880 Annual  12/19/2028 400 8) 9) 2 0
3-Month EUR-

Receive  EURIBOR 2.950 Annual  12/29/2028 200 (5) (5) 1 0
3-Month EUR-

Receive® EURIBOR 2.760 Annual  01/03/2029 200 3) (3) 0 (4)
3-Month EUR-

Receive EURIBOR 2.890 Annual  12/22/2033 300 (10) (11) 4 0
3-Month EUR-

Receive EURIBOR 2910 Annual  12/29/2033 200 ) (8) 2 0

Receive  3-Month ZAR-JIBAR 7.300  Quarterly  04/28/2027 ZAR 46,700 40 40 5 0
6-Month AUD-BBR-

Pay BBSW 4.500 Semi-Annual  09/20/2033 AUD 2,600 67 48 2 0
6-Month AUD-BBR-

Pay® BBSW 4.500 Semi-Annual  03/20/2034 3,100 72 55 3 0
6-Month EUR-

Receive EURIBOR 3.255 Annual  11/22/2028 EUR 100 4) 4) 0 0
6-Month EUR-

Receive  EURIBOR 3.179 Annual  11/29/2028 200 7 7 1 0
6-Month EUR-

Receive EURIBOR 3.250 Annual  03/20/2029 1,400 (57) (65) 5 0
6-Month EUR-

Receive EURIBOR 0.000 Annual  03/17/2053 1,310 591 722 25 0
6-Month EUR-

Receive® EURIBOR 2.750 Annual  03/20/2054 1,600 (222) (166) 45 0

Pay CAONREPO Index 3.750 Semi-Annual  09/20/2025 CAD 700 9 4) 0 0

Pay®  CAONREPO Index 3.750 Semi-Annual  12/20/2025 11,400 130 (22) 5 0

1,445 1,419 135§ (13)
Total Swap Agreements 1,936 1,387 136 $ (14)

Cash of $4,777 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of December 31, 2023.

@ Ifthe Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of protection an amount equal to the
notional amount of the swap and deliver the referenced obligation or underlying securities comprising the referenced index or (ii) receive a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.
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(Unaudited)

@ Ifthe Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional
amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (i) pay a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

©®  Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on issues as of period end serve as indicators of the current status of the
payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may
include upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of default or

other credit event occurring as defined under the terms of the agreement.

@ The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap

agreement.

®  The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the
credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent

a deterioration of the underlying referenced instrument's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

®  This instrument has a forward starting effective date.

I)  FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURRENCY CONTRACTS:

Unrealized Appreciation/(Depreciation
Settlement Currency to Currency to
Counterparty Month be Delivered be Received Asset Liability
BOA 01/2024 GBP 79 $ 100 $ 0 0
01/2024 $ 773 JPY 114,044 36 0
03/2024 114 INR 9,573 0 0
BPS 01/2024 EUR 2,641 $ 2,906 12 (22)
01/2024 GBP 300 381 0 2)
01/2024 $ 332 BRL 1,626 3 0
01/2024 781 JPY 114,900 35 0
01/2024 ZAR 42,663 $ 2,301 0 (28)
03/2024 $ 41 IDR 627,078 0 0
03/2024 398 INR 33,252 1 0
BRC 02/2024 40 TRY 1,207 0 0
03/2024 147 HKD 1,145 0 0
03/2024 125 TRY 3,968 0 (1)
04/2024 267 8,600 0 (4)
BSH 01/2024 BRL 10,000 $ 2,007 0 (52)
01/2024 $ 3,243 BRL 16,000 50 0
07/2024 BRL 16,800 $ 3,338 0 (60)
CBK 01/2024 3,209 659 0 2
01/2024 MXN 23,418 1,328 0 (45)
01/2024 $ 395 AUD 587 5 0
01/2024 123 NOK 1,319 7 0
01/2024 ZAR 4,670 $ 245 0 (10)
04/2024 $ 659 BRL 3,241 3 0
GLM 01/2024 BRL 6,000 $ 1,184 0 (51)
01/2024 MXN 13,593 780 0 (17)
01/2024 $ 312 BRL 1,585 15 0
01/2024 864 MXN 15,163 25 0
01/2024 ZAR 10,337 $ 544 0 (20)
03/2024 $ 93 IDR 1,431,334 0 0
03/2024 67 TRY 2,102 0 (1)
JPM 03/2024 59 IDR 904,525 0 0
03/2024 119 INR 9,966 0 0
MBC 01/2024 CAD 3,112 $ 2,300 0 (49)
01/2024 EUR 10,002 10,993 0 (51)
01/2024 ZAR 15,612 817 0 (36)
03/2024 $ Il IDR 1,101,720 0 0
MYI 01/2024 CAD 395 $ 300 1 0
01/2024 $ 224 ZAR 4123 1 0
03/2024 568 IDR 8,741,191 0 0
RBC 04/2024 1 MXN 22 0 0
SCX 01/2024 ZAR 4,436 $ 234 0 (8)
03/2024 $ 36 IDR 548,770 0 0
03/2024 259 INR 21,698 0 0
03/2024 609 THB 21,057 12 0
UAG 01/2024 GBP 1,630 $ 2,063 0 (15)
01/2024 $ 553 NOK 5,903 28 0
01/2024 ZAR 8,641 $ 453 0 (19)
Total Forward Foreign Currency Contracts $ 234 (493)
PURCHASED OPTIONS:
INTEREST RATE SWAPTIONS
Floating Rate Pay/Receive Exercise Expiration Notional Market
Counterparty  Description Index Floating Rate Rate Date Amount® Cost Value
Put - OTC 1-Year Interest Rate
GLM Swap 3-Month USD-LIBOR Receive 4.975% 05/29/2024 3,800 $ 4 2
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Total Purchased Options $ 4 $ 2
WRITTEN OPTIONS:
INTEREST RATE SWAPTIONS
Floating Rate Pay/Receive Exercise Expiration Notional Premiums Market
Counterparty  Description Index Floating Rate Rate Date Amount® (Received) Value
Call - OTC 10-Year Interest Rate
BOA Swap 3-Month USD-LIBOR Receive 3.288% 01/19/2024 100 $ 0 $ 0
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.738 01/19/2024 100 0 0
Call - OTC 10-Year Interest Rate
BPS Swap 3-Month USD-LIBOR Receive 3.494 01/08/2024 100 (1) (1)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.994 01/08/2024 100 (1) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.545 01/16/2024 300 (1) 4)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.995 01/16/2024 300 (1) 0
Call - OTC 10-Year Interest Rate
CBK Swap 3-Month USD-LIBOR Receive 3.235 01/22/2024 300 (1) (1)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.685 01/22/2024 300 (1) (1)
Call - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Receive 2.590 01/05/2024 200 (1) (2)
Put - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.960 01/05/2024 200 (1) 0
Call - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Receive 2.310 01/18/2024 100 0 0
Put - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.700 01/18/2024 100 0 0
Call - OTC 10-Year Interest Rate
FAR Swap 3-Month USD-LIBOR Receive 3.489 01/08/2024 200 (1) (2)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.989 01/08/2024 200 (1) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.273 01/16/2024 200 (1) (1)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.550 01/16/2024 200 (1) 3)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.723 01/16/2024 200 (1) 0
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.000 01/16/2024 200 (1) 0
Call - OTC 2-Year Interest Rate
GLM Swap 3-Month USD-LIBOR Receive 3.195 05/29/2024 1,900 (4) 7
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.648 01/04/2024 300 (1) (5)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.560 01/05/2024 300 2) (3)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.594 01/05/2024 300 (2) (4)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.010 01/05/2024 300 (2 0
Put- OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.044 01/05/2024 300 (2 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.300 01/16/2024 300 (1) (1)
Put- OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.750 01/16/2024 300 (1) (1)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.285 01/19/2024 100 0 0
Put- OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.735 01/19/2024 100 0 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.215 01/22/2024 300 (1) (1)
Put- OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.665 01/22/2024 300 (1) (1)
Call - OTC 5-Year Interest Rate
GST Swap 6-Month EUR-EURIBOR  Receive 2440 01/08/2024 300 ) )
Put - OTC 5-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.860 01/08/2024 300 (1) 0
Call - OTC 10-Year Interest Rate
JPM Swap 3-Month USD-LIBOR Receive 3.600 01/12/2024 200 (1) (3)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.050 01/12/2024 200 (1) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.350 01/18/2024 200 (1) (1)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.750 01/18/2024 200 (1) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.205 01/22/2024 100 0 0
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.655 01/22/2024 100 0 0
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Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.170 01/29/2024 200 (1) (1)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.620 01/29/2024 200 (1) 1)
Call - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Receive 2.650 01/04/2024 300 1) (5)
Put - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 3.030 01/04/2024 300 (1) 0
Call - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Receive 2490 01/12/2024 200 (1) (2)
Put - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.890 01/12/2024 200 (1) 0
Call - OTC 10-Year Interest Rate
MYC Swap 3-Month USD-LIBOR Receive 3.670 01/04/2024 300 (1) (5)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.120 01/04/2024 300 (1) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.455 01/08/2024 300 (2) (2)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.475 01/08/2024 100 (1) (1)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.955 01/08/2024 300 (1) 0
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.975 01/08/2024 100 (1) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.600 01/12/2024 200 (1) (3)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4,050 01/12/2024 200 (1) 0
Call - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Receive 2.330 01/15/2024 200 (1) (1)
Put - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.740 01/15/2024 200 (1) 0
Call - OTC 10-Year Interest Rate
UAG Swap 3-Month USD-LIBOR Receive 3.344 01/18/2024 200 (1) (1)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.744 01/18/2024 200 (1) 0
$ (56) $ (65)
OPTIONS ON SECURITIES
Strike Expiration Notional Premiums Market
Counterparty  Description Price Date Amount® (Received) Value
Call - OTC Uniform Mortgage-Backed Security, TBA 5.000%
BOA due 01/01/2054 $ 97.891 01/09/2024 300 $ (1) $ (3)
Call - OTC Uniform Mortgage-Backed Security, TBA 6.000%
due 02/01/2054 101.094 02/06/2024 300 (1) (3)
Put - OTC Uniform Mortgage-Backed Security, TBA 6.000%
JPM due 02/01/2054 99.227 02/06/2024 200 (1) 0
Call - OTC Uniform Mortgage-Backed Security, TBA 6.000%
due 02/01/2054 101.227 02/06/2024 200 (1) 2
Put - OTC Uniform Mortgage-Backed Security, TBA 4.500%
SAL due 02/01/2054 95.813 02/06/2024 300 (2) (1)
Call - OTC Uniform Mortgage-Backed Security, TBA 4.500%
due 02/01/2054 97.813 02/06/2024 300 (1) (2)
Call - OTC Uniform Mortgage-Backed Security, TBA 5.000%
due 01/01/2054 99.906 01/09/2024 200 (1) 0
$ 8) $ (1)
Total Written Options $ (64) $ (76)
SWAP AGREEMENTS:
TOTAL RETURN SWAPS ON INTEREST RATE INDICES
Swap Agreements, at Value
Unrealized
Underlying Payment Maturity Notional Premiums Appreciation/
Counterparty Pay/Receive® Reference # of Units Financing Rate Frequency Date Amount Paid/(Received) (Depreciation) Asset Liability
1.113% (1-Month
USD-LIBOR plus
iBoxx USD Liquid a specified
BPS Receive Investment Grade Index N/A spread) Maturity  03/20/2024  $ 5900 §$ 72 3 (522) $ 0 $ (450)
Total Swap Agreements $ 72 $ (522) $ 0 $ (450)

(m) Securities with an aggregate market value of $264 have been pledged as collateral for financial derivative instruments as governed by International Swaps and Derivatives Association, Inc. master

agreements as of December 31, 2023.

@ Notional Amount represents the number of contracts.

@ Receive represents that the Fund receives payments for any positive net return on the underlying reference. The Fund makes payments for any negative net return on such underlying reference. Pay represents
that the Fund receives payments for any negative net return on the underlying reference. The Fund makes payments for any positive net return on such underlying reference.



December 31, 2023

Schedule of Investments PIMCO Credit Opportunities Bond Fund (Cont.) (Unaudited)

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value
Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Loan Participations and Assignments $ 0 $ 15,395 $ 1,268 $ 16,663
Corporate Bonds & Notes
Banking & Finance 0 102,335 0 102,335
Industrials 0 120,328 311 120,639
Utilities 0 22,617 0 22,617
U.S. Government Agencies 0 71,223 226 71,449
U.S. Treasury Obligations 0 15,860 0 15,860
Non-Agency Mortgage-Backed Securities 0 11,497 768 12,265
Asset-Backed Securities 0 17,302 34 17,336
Sovereign Issues 0 10,177 0 10,177
Common Stocks
Energy 0 0 98 98
Financials 0 0 27 27
Short-Term Instruments
Commercial Paper 0 1,382 0 1,382
Repurchase Agreements 0 3,790 0 3,790
Short-Term Notes 0 5 0 5
$ 0 $ 391,911 $ 2,732 $ 394,643
Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes $ 77 $ 0 $ 0 $ 77
Total Investments $ 7 $ 391,911 $ 2,732 $ 394,720
Short Sales, at Value - Liabilities
Corporate Bonds & Notes 0 (1,724) 0 (1,724)
U.S. Government Agencies 0 (757) 0 (757)
$ 0 $ (2,481) $ 0 $ (2,481)
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared 5 208 0 213
Over the counter 0 236 0 236
$ 5 $ 444 $ 0 $ 449
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared (3) (16) 0 (19)
Over the counter 0 (1,019) 0 (1,019)
$ (3) $ (1,035) $ 0 $ (1,038)
Total Financial Derivative Instruments $ 2 $ (591) $ 0 $ (589)
Totals $ 79 $ 388,839 $ 2,732 $ 391,650

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.



Schedule of Investments PIMCO Diversified Income Fund

(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 104.6% =

LOAN PARTICIPATIONS AND ASSIGNMENTS 3.4%

Air Canada

9.139% due 08/11/2028

Altar Bidco, Inc.

10.813% due 02/01/2030

Altice France SA

10.894% due 08/15/2028

American Airlines, Inc.

10.427% due 04/20/2028

AP Core Holdings LLC

10.970% due 09/01/2027

Asurion Corp.

9.706% due 08/19/2028

BCPE Empire Holdings, Inc.

10.106% due 12/11/2028

Boels Topholding BV

7.112% - 7.237% (EUR001M + 3.250%) due 02/06/2027 ~
Carnival Corp.

8.720% due 10/18/2028

Castlelake LP

2.950% (LIBORO3M + 2.950%) due 05/13/2031 «~
CenturyLink, Inc.

7.720% due 03/15/2027

Charter Communications Operating LLC
7.133% due 02/01/2027

Clear Channel Outdoor Holdings, Inc.
9.145% due 08/21/2026

Curo Group Holdings Corp. (6.000% Cash and 12.000% PIK)

18.000% due 08/02/2027 (c)
Diamond Sports Group LLC
TBD% - 15.420% due 05/25/2026
DirecTV Financing LLC

10.650% due 08/02/2027

Endure Digital, Inc.

9.422% due 02/10/2028

Envalior Finance GmbH
10.883% due 03/29/2030
Foundation Building Materials Holding Co. LLC
8.895% due 01/31/2028

Frontier Communications Corp.
9.220% due 10/08/2027

GIP Blue Holding LP

9.970% due 09/29/2028

Graham Packaging Co., Inc.
8.470% due 08/04/2027

Hertz Corp.

8.720% due 06/30/2028
iHeartCommunications, Inc.
8.470% due 05/01/2026

IRB Holding Corp.

8.456% due 12/15/2027

Ivanti Software, Inc.

9.907% due 12/01/2027

Lifepoint Health, Inc.

11.168% due 11/16/2028

Marriott Ownership Resorts, Inc.
7.206% due 08/29/2025

Medline Borrower LP

8.470% due 10/23/2028

MH Sub LLC

9.220% due 09/13/2024

MPH Acquisition Holdings LLC
9.900% due 09/01/2028

Nouryon Finance BV

8.182% (EUR003M + 4.250%) due 04/03/2028 ~
Olympus Water U.S. Holding Corp.
9.360% due 11/09/2028

Organon & Co.

8.472% due 06/02/2028

Project Mercury

8.127% (EUR006M + 4.200%) due 08/11/2030 «~
Sabre GLBL, Inc.

8.970% due 12/17/2027

PRINCIPAL
AMOUNT
(000s)

$ 1,872
900

7,014

4,365

2,600

153

1,965

EUR 2,586
$ 3424
6,759

5517

12,961

965

744

561

1,834

2,341

993

975

1,945

3,920

2,213

2,675

648

2,675

1,286

1,863

77

1,965

1,025

880

EUR 755
$ 2,254
2479

EUR 2,700

$ 2,701

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

1,880
893
6,322
4,491
2,545
153
1,973
2,863
3,434
6,083
3,825
12,977
957
662
425
1,838
2,299
916
974
1,938
3,943
2,219
2,671
561
2,682
1,225
1,861
773
1,977
1,027
851
836
2,253
2,488
2,990

2,376



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

SOCAR Turkey Enerji AS

7.387% (EUR006M + 3.450%) due 08/11/2026 ~
Softbank Vision Fund

5.000% due 12/21/2025 «

Sotera Health Holdings LLC

8.395% due 12/11/2026

Standard Industries, Inc.

7.721% due 09/22/2028

TransDigm, Inc.

8.598% due 08/24/2028

United Airlines, Inc.

9.220% due 04/21/2028

White Cap Buyer LLC

9.106% due 10/19/2027

Windstream Services LLC

9.448% due 02/23/2027

11.706% due 09/21/2027

Worldwide Express Operations LLC
9.610% due 07/26/2028

Zephyrus Capital Aviation Partners LLC
4.605% due 10/15/2038

Total Loan Participations and Assignments (Cost $118,418)

CORPORATE BONDS & NOTES 46.6%

BANKING & FINANCE 13.9%

AerCap Ireland Capital DAC
3.650% due 07/21/2027
4.450% due 04/03/2026

AlA Group Ltd.

3.200% due 09/16/2040
Aircastle Ltd.

2.850% due 01/26/2028

Ally Financial, Inc.

8.000% due 11/01/2031
American Assets Trust LP
3.375% due 02/01/2031
American Homes 4 Rent LP
2.375% due 07/15/2031
3.375% due 07/15/2051
4.900% due 02/15/2029
American Tower Corp.
2.100% due 06/15/2030
2.750% due 01/15/2027
2.900% due 01/15/2030
3.375% due 10/15/2026
3.700% due 10/15/2049
3.800% due 08/15/2029
AmWINS Group, Inc.
4.875% due 06/30/2029
Antares Holdings LP
2.750% due 01/15/2027

Aon Corp.

2.800% due 05/15/2030
Armor Holdco, Inc.

8.500% due 11/15/2029
Assured Guaranty U.S. Holdings, Inc.
3.150% due 06/15/2031
Aviation Capital Group LLC
5.500% due 12/15/2024
Avolon Holdings Funding Ltd.
2.528% due 11/18/2027
2.875% due 02/15/2025
3.250% due 02/15/2027
4.250% due 04/15/2026
5.250% due 05/15/2024
Banca Monte dei Paschi di Siena SpA
3.625% due 09/24/2024
7.708% due 01/18/2028 ¢
10.500% due 07/23/2029
Banco de Credito del Peru SA
4.650% due 09/17/2024
Banco Mercantil del Norte SA
8.375% due 10/14/2030 «(h)(i)
Banco Santander SA
2.746% due 05/28/2025
Banco Votorantim SA
4.500% due 09/24/2024

Bank of America Corp.
2.676% due 06/19/2041 «
2.687% due 04/22/2032 «
2.884% due 10/22/2030 ¢
3.705% due 04/24/2028 «

EUR

EUR

PEN

4,000
7,056

948
2,573
3,420
1,781

970

4,000
386

1,081

180

10,055
550

800
560
14,166
810
100
100
1,910
1,200
1,860
870
290
2,000
1,950
1,100
1,050
670
550
1,250
3,030
7,590
2,000
500
1,575
4,700
1,300
2,400
2,400
5,400
2,600
800
600
640
3,000

4,490
6,700

December 31, 2023
(Unaudited)

4,361
6,738

948
2,581
3,440
1,790

973

3,960
366

1,062

114,560

9,563
540

608
500
15,505
661
83

69
1,891
1,007
1,745
775
278
1,518
1,853
1,006
931
595
499
1,109
3,015
6,731
1,931
463
1,522
4,676
1,426
2,656
2,916
1,418
2,567
773
590
458
2,534

3,987
6,402



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

Barclays PLC

2.894% due 11/24/2032 ¢
4.375% due 01/12/2026
4.375% due 03/15/2028 «(h)(i)
6.125% due 12/15/2025 «(h)(i)
6.375% due 12/15/2025 «(h)(i)
7.125% due 06/15/2025 «(h)(i)
8.000% due 06/15/2024 +(h)(i)
BGC Group, Inc.

4.375% due 12/15/2025

BNP Paribas SA

1.904% due 09/30/2028 *

2.219% due 06/09/2026 ¢

3.052% due 01/13/2031 «

4.625% due 01/12/2027 «(h)(i)

4.705% due 01/10/2025 ¢

7.000% due 08/16/2028 «(h)(i)

BPCE SA

6.714% due 10/19/2029

7.003% due 10/19/2034

Brixmor Operating Partnership LP
4.125% due 05/15/2029

Brookfield Finance, Inc.

3.900% due 01/25/2028

4.350% due 04/15/2030

4.700% due 09/20/2047

Brookfield Property REIT, Inc.

5.750% due 05/15/2026

CaixaBank SA

6.750% due 06/13/2024 «(h)(i)

6.840% due 09/13/2034

Citigroup, Inc.

2.572% due 06/03/2031 «(j)
Commerzbank AG

8.625% due 02/28/2033

Corsair International Ltd.

8.802% due 01/28/2027 +

9.152% due 01/28/2029 +

Credicorp Capital Sociedad Titulizadora SA
10.100% due 12/15/2043 «

Credit Acceptance Corp.

9.250% due 12/15/2028

Credit Agricole SA

1.907% due 06/16/2026 *

Credit Suisse AG AT1 Claim

Crown Castle, Inc.

2.250% due 01/15/2031

3.100% due 11/15/2029

3.250% due 01/15/2051

3.650% due 09/01/2027

4.000% due 03/01/2027

4.000% due 11/15/2049

CubeSmart LP

2.000% due 02/15/2031

Curo Group Holdings Corp.

7.500% due 08/01/2028

DAE Sukuk Difc Ltd.

3.750% due 02/15/2026

Deutsche Bank AG

3.729% due 01/14/2032 «(j)

5.882% due 07/08/2031 ¢

Discover Bank

4.650% due 09/13/2028

Doctors Co. An Interinsurance Exchange
4.500% due 01/18/2032

Enact Holdings, Inc.

6.500% due 08/15/2025

Equinix, Inc.

3.200% due 11/18/2029

Erste Group Bank AG

4.250% due 10/15/2027 «(h)(i)

Essex Portfolio LP

1.650% due 01/15/2031

2.650% due 03/15/2032

2.650% due 09/01/2050

Extra Space Storage LP

3.875% due 12/15/2027

4.000% due 06/15/2029

Ford Motor Credit Co. LLC

1.744% due 07/19/2024

2.748% due 06/14/2024

2.900% due 02/16/2028

3.021% due 03/06/2024

3.375% due 11/13/2025

3.815% due 11/02/2027

4.535% due 03/06/2025

GBP

EUR

GBP

EUR

PEN

EUR

EUR
GBP

EUR

GBP

900
4,100
1,800
3,000

600
3,700
2,800

2,540

100
1,600
4,600
2,200

500
2,000

2,500
2,500

190
432
3,400
626
1,595

400
2,500

4,400
4,000

1,500
1,500

31,400
2,750

3,550
12,750

2,050
1,020
2,470
1,464
199
500

1,525
1,775
7,625

3,000
2,800

1,100
2,800
690
910
400

700
690
300

112
150

1,400
1,300
1,400
1,000
13,100
800
4,900

December 31, 2023
(Unaudited)

738
4,045
1,404
2,873

730
4,599
2,788

2,439
89
1,528
4,046
1,928
500
1,968

2,635
2,720

181
416
3,282
546
1,550

442
2,642

3,761
5,432

1,656
1,656

8,564
2,935

3,370
1,529

1,699
914
1,729
1,393
193
396

1,245
599
7,339

2,516
2,720

1,048
2,233
688
837
379

555
577
181

107
143

1,524
1,635
1,258
1,101
12,542
747
6,160



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

4.542% due 08/01/2026
4.675% due 12/01/2024 «
5.125% due 06/16/2025
5.584% due 03/18/2024
7.200% due 06/10/2030
7.350% due 11/04/2027
7.350% due 03/06/2030

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028

6.500% due 10/01/2025

Freedom Mortgage Corp.

6.625% due 01/15/2027

7.625% due 05/01/2026

Globalworth Real Estate Investments Ltd.
3.000% due 03/29/2025

GLP Capital LP

4.000% due 01/15/2030

5.750% due 06/01/2028

Goldman Sachs Group, Inc.

3.800% due 03/15/2030

Goodman U.S. Finance Three LLC
3.700% due 03/15/2028

Hanover Insurance Group, Inc.
2.500% due 09/01/2030
HAT Holdings LLC
3.375% due 06/15/2026
3.750% due 09/15/2030
Highwoods Realty LP
3.050% due 02/15/2030
Host Hotels & Resorts LP
3.875% due 04/01/2024
Howard Hughes Corp.
4.125% due 02/01/2029
4.375% due 02/01/2031
HSBC Holdings PLC
2.357% due 08/18/2031 ¢
2.804% due 05/24/2032 «
2.848% due 06/04/2031 «
3.973% due 05/22/2030 ¢
4.041% due 03/13/2028 +
4.250% due 08/18/2025
4.292% due 09/12/2026 +
4.583% due 06/19/2029 «
4.600% due 12/17/2030 «(h)(i)
4.700% due 03/09/2031 «(h)(i)
5.875% due 09/28/2026 *(h)(i)
7.008% (US0003M + 1.380%) due 09/12/2026 ~
Hudson Pacific Properties LP

3.250% due 01/15/2030

4.650% due 04/01/2029

ING Groep NV

5.750% due 11/16/2026 *(h)(i)

Intesa Sanpaolo SpA

5.017% due 06/26/2024

6.625% due 06/20/2033

JAB Holdings BV

2.200% due 11/23/2030

Jefferies Finance LLC

5.000% due 08/15/2028

JPMorgan Chase & Co.

3.509% due 01/23/2029 «

Kennedy-Wilson, Inc.

4.750% due 03/01/2029

KKR Group Finance Co. LLC

3.500% due 08/25/2050

3.750% due 07/01/2029

Ladder Capital Finance Holdings LLLP
4.250% due 02/01/2027

LeasePlan Corp. NV

2.875% due 10/24/2024

7.375% due 05/29/2024 +(h)(i)

Liberty Mutual Finance Europe DAC
1.750% due 03/27/2024

Lima Metro Line 2 Finance Ltd.

5.875% due 07/05/2034

Lloyds Bank PLC

0.000% due 04/02/2032 p

Lloyds Banking Group PLC

4.375% due 03/22/2028

4.550% due 08/16/2028

4.947% due 06/27/2025 «(h)(i)

7.500% due 09/27/2025 «(h)(i)

LPL Holdings, Inc.

4.000% due 03/15/2029

Midcap Financial Issuer Trust

5.625% due 01/15/2030

o=

EUR

GBP

EUR

EUR

600
600
8,920
1,150
150
300
150

6,750
8,178

2,500
1,100

1,000

100
890

2,500
1,450
820

1,970
2,520

100
560

3,475
500

400
1,700
4,600
1,140
1,020
4,200
1,000

400
2,450
1,100
2,500
1,700

480
300

2,800

200
3,300

335

1,100

10,000

700

970
300

1,130

600
2,000

260
89
3,200
200
1,000
1,900
2,400
1,385

1,350

December 31, 2023
(Unaudited)

581

664

8,812

1,149

160

317

161

6,497
8,159

2,388
1,086

1,011

91
899

2,351
1,351
673

1,853
2,126

83
557

3,102
435

332
1,420
3,959
1,066

983
4,109

980

388
2,049

899
3,035
1,716

353
244

2,616

198
3,385

270
986
9,483
585

691
282

1,066

587
2,221

285
88
2,069
196
985
2,051
2,356
1,283

1,205
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6.500% due 05/01/2028
Mitsubishi UFJ Financial Group, Inc.
2.048% due 07/17/2030

2.193% due 02/25/2025

Mizuho Financial Group, Inc.
0.797% due 04/15/2030

2.201% due 07/10/2031 «

2.869% due 09/13/2030 *
Nationstar Mortgage Holdings, Inc.
6.000% due 01/15/2027
Nationwide Building Society
3.960% due 07/18/2030 *
NatWest Group PLC

2.000% due 03/04/2025 «
4.600% due 06/28/2031 «(h)(i)
5.125% due 05/12/2027 «(h)(i)
6.000% due 12/29/2025 «(h)(i)
Navient Corp.

5.625% due 01/25/2025

NE Property BV

1.875% due 10/09/2026

Nissan Motor Acceptance Co. LLC
2.750% due 03/09/2028

Nomura Holdings, Inc.

2.648% due 01/16/2025

2.679% due 07/16/2030

Nordea Bank Abp

6.625% due 03/26/2026 +(h)(i)
Omega Healthcare Investors, Inc.
4.500% due 01/15/2025

4.950% due 04/01/2024
OneMain Finance Corp.

4.000% due 09/15/2030

5.375% due 11/15/2029

6.625% due 01/15/2028

6.875% due 03/15/2025

7.125% due 03/15/2026

Oxford Finance LLC

6.375% due 02/01/2027

Pacific LifeCorp

3.350% due 09/15/2050

Park Intermediate Holdings LLC
4.875% due 05/15/2029

5.875% due 10/01/2028

7.500% due 06/01/2025
PennyMac Financial Services, Inc.
4.250% due 02/15/2029

5.375% due 10/15/2025

5.750% due 09/15/2031
Physicians Realty LP

3.950% due 01/15/2028

4.300% due 03/15/2027

PRA Group, Inc.

7.375% due 09/01/2025
Prudential Funding Asia PLC
3.125% due 04/14/2030
Rayonier LP

2.750% due 05/17/2031

Realty Income Corp.

3.250% due 01/15/2031

3.950% due 08/15/2027
Regency Centers LP

2.950% due 09/15/2029

Rexford Industrial Realty LP
2.125% due 12/01/2030

RHP Hotel Properties LP
4.500% due 02/15/2029

RLJ Lodging Trust LP

3.750% due 07/01/2026

Rocket Mortgage LLC

3.875% due 03/01/2031

4.000% due 10/15/2033
Sammons Financial Group, Inc.
3.350% due 04/16/2031
Santander Holdings USA, Inc.
3.244% due 10/05/2026
Santander U.K. Group Holdings PLC
3.823% due 11/03/2028 «

6.750% due 06/24/2024 +(h)(i)
SBA Communications Corp.
3.875% due 02/15/2027

SLM Corp.

4.200% due 10/29/2025

SMBC Aviation Capital Finance DAC
3.550% due 04/15/2024

EUR

EUR

GBP

EUR

GBP

1,600

2,000
3,500

200
2,500
1,000
2,000
2,400

700
1,700
1,700
3,490

100

400
1,525

1,700
2,300

1,500

700
1,900

550
3,149
20
5,030
1,740
1,000
1,000
1,700
2,025
855
1,850
2,440
2,375

23
3,000

4,000
150
300

800
438

100
1,860
1,275

975

560
3,850

1,025
5,000

2,400
2,550

1,000
2,000

300

December 31, 2023
(Unaudited)

1,499

1,684
3,383

188
2,083
885
1,987
2,244
770
1,280
1,953
3,383
94
404
1,347

1,651
1,962

1,491

689
1,895

47
2,953
20
5,096
1,774
946
723
1,575
1,993
860
1,667
2414
2,202

22
2,921

4,070
136
251

721
426

90
1,523
1,187

925

493
3,275

824
4,713

2,257
3,253

961
1,942

298
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Spirit Realty LP

3.200% due 01/15/2027

3.200% due 02/15/2031

3.400% due 01/15/2030

Standard Chartered PLC

3.265% due 02/18/2036 *

4.305% due 05/21/2030 ¢

Stifel Financial Corp.

4.000% due 05/15/2030

Sumitomo Mitsui Financial Group, Inc.
2.130% due 07/08/2030

2.348% due 01/15/2025

2.750% due 01/15/2030

Sunac China Holdings Ltd. (5.000% Cash or 6.000% PIK)
5.000% due 09/30/2026 (c)

Sunac China Holdings Ltd. (5.250% Cash or 6.250% PIK)
5.250% due 09/30/2027 (c)

Sunac China Holdings Ltd. (5.500% Cash or 6.500% PIK)
5.500% due 09/30/2027 (c)

Sunac China Holdings Ltd. (5.750% Cash or 6.750% PIK)
5.750% due 09/30/2028 (c)

Sunac China Holdings Ltd. (6.000% Cash or 7.000% PIK)
6.000% due 09/30/2029 (c)

Sunac China Holdings Ltd. (6.250% Cash or 7.250% PIK)
6.250% due 09/30/2030 (c)

Synchrony Financial

2.875% due 10/28/2031

Tesco Property Finance PLC

5.411% due 07/13/2044

5.801% due 10/13/2040

6.052% due 10/13/2039

TP ICAP Finance PLC

5.250% due 05/29/2026

Trust Fibra Uno

6.390% due 01/15/2050

UBS AG

5.125% due 05/15/2024 (i)

UBS Group AG

2.095% due 02/11/2032 «

2.593% due 09/11/2025 «

3.091% due 05/14/2032 «

3.869% due 01/12/2029 «

4.194% due 04/01/2031 +

UniCredit SpA

2.569% due 09/22/2026 *

UPC Broadband Finco BV

4.875% due 07/15/2031

VICI Properties LP

3.875% due 02/15/2029

4.125% due 08/15/2030

4.250% due 12/01/2026

5.750% due 02/01/2027

Wells Fargo & Co.

2.393% due 06/02/2028 *

3.000% due 04/22/2026

3.068% due 04/30/2041 «

3.196% due 06/17/2027 «

Welltower OP LLC

4.250% due 04/15/2028

Weyerhaeuser Co.

4.000% due 04/15/2030

6.950% due 10/01/2027

7.375% due 03/15/2032

Willis North America, Inc.

2.950% due 09/15/2029

INDUSTRIALS 27.6%

AA Bond Co. Ltd.

6.500% due 01/31/2026
Academy Ltd.

6.000% due 11/15/2027
Acadia Healthcare Co., Inc.
5.000% due 04/15/2029
5.500% due 07/01/2028
AdaptHealth LLC

6.125% due 08/01/2028
Adevinta ASA

2.625% due 11/15/2025
Advantage Sales & Marketing, Inc.
6.500% due 11/15/2028
Agilent Technologies, Inc.
2.100% due 06/04/2030
Ahead DB Holdings LLC
6.625% due 05/01/2028

GBP

GBP

EUR

500
820
900

2,400
2,600

980
400
900
1,900
23

23

47

70

70

33
1,700
90
192
6,720
4,900
2,100
1,800
700
1,950
1,525
4,250
3,100
8,650
2,000
3,550
625
2,030
1,030
2,900
282
2,100
7,200
385
2,410
460
508

200

2,000
350

800
1,000

1,050
1,000
2,085

370

1,350

December 31, 2023
(Unaudited)

473
724
820

1,967
2,430

890
337

874
1,682

1,363
1M1
251

8,939

6,057

1,703

1,787
559

1,908

1,300

4,010

2,889

8,137

1,763

3,264
570

1,955

1,034

2,657
270

1,590

6,886
378

2,297

493
590

466,191

2,435
344

il
986

907
1,096
1,924

319

1,178



December 31, 2023

Schedule of Investments PIMCO Diversified Income Fund (Cont.) (Unaudited)
Air Canada Pass-Through Trust

3.600% due 09/15/2028 467 440
5.250% due 10/01/2030 892 876
Aker BP ASA

3.750% due 01/15/2030 800 735
4.000% due 01/15/2031 1,300 1,195
Alaska Airlines Pass-Through Trust

4.800% due 02/15/2029 1,208 1,176
Albertsons Cos., Inc.

4.625% due 01/15/2027 100 97
Alcon Finance Corp.

2.600% due 05/27/2030 900 781
Allegion U.S. Holding Co., Inc.

3.200% due 10/01/2024 500 490
3.550% due 10/01/2027 600 571
ALROSA Finance SA

3.100% due 06/25/2027 «(d) 5,500 330
4.650% due 04/09/2024 "«(d) 2,200 132
Altice Financing SA

3.000% due 01/15/2028 EUR 1,200 1,187
5.750% due 08/15/2029 $ 6,375 5,666
Altice France Holding SA

8.000% due 05/15/2027 EUR 600 382
10.500% due 05/15/2027 $ 750 486
Altice France SA

2.125% due 02/15/2025 EUR 4,000 4,270
3.375% due 01/15/2028 1,025 901
4.250% due 10/15/2029 800 705
5.125% due 01/15/2029 $ 2,100 1,635
5.500% due 10/15/2029 5,225 4,104
8.125% due 02/01/2027 3,350 3,091
AMC Networks, Inc.

4.250% due 02/15/2029 1,630 1,245
American Airlines Pass-Through Trust

2.875% due 01/11/2036 3,738 3,180
3.000% due 04/15/2030 118 106
3.150% due 08/15/2033 288 252
3.200% due 12/15/2029 1,484 1,353
3.350% due 04/15/2031 1,405 1,270
3.375% due 11/01/2028 1,381 1,266
3.575% due 07/15/2029 864 806
3.600% due 03/22/2029 645 604
3.600% due 04/15/2031 126 111
3.650% due 02/15/2029 412 382
3.700% due 04/01/2028 264 246
American Airlines, Inc.

5.500% due 04/20/2026 6,063 6,023
5.750% due 04/20/2029 2,975 2,903
American Builders & Contractors Supply Co., Inc.

3.875% due 11/15/2029 1,000 893
Amgen, Inc.

5.600% due 03/02/2043 2,400 2,481
5.650% due 03/02/2053 1,350 1,421
ANGI Group LLC

3.875% due 08/15/2028 1,810 1,530
AngloGold Ashanti Holdings PLC

3.750% due 10/01/2030 400 348
Anheuser-Busch InBev Worldwide, Inc.

4.375% due 04/15/2038 520 494
4.950% due 01/15/2042 2,100 2,104
Antofagasta PLC

2.375% due 10/14/2030 800 656
Apache Corp.

4.875% due 11/15/2027 870 832
Arches Buyer, Inc.

4.250% due 06/01/2028 1,505 1,365
Ardagh Packaging Finance PLC

2.125% due 08/15/2026 EUR 1,800 1,777
Ashtead Capital, Inc.

4.000% due 05/01/2028 $ 700 659
ATS Corp.

4.125% due 12/15/2028 650 598
Avantor Funding, Inc.

3.875% due 07/15/2028 EUR 1,500 1,626
3.875% due 11/01/2029 $ 1,825 1,659
4.625% due 07/15/2028 1,820 1,760
Axalta Coating Systems LLC

3.375% due 02/15/2029 1,250 1,123
4.750% due 06/15/2027 1,150 1,119
B.C. Unlimited Liability Co.

4.000% due 10/15/2030 3,400 3,054
4.375% due 01/15/2028 4,660 4,455
BAE Systems PLC

3.400% due 04/15/2030 1,000 923
Baidu, Inc.

1.720% due 04/09/2026 1,000 929



Schedule of Investments

3.425% due 04/07/2030

BAT Capital Corp.

3.557% due 08/15/2027
4.540% due 08/15/2047
Bausch & Lomb Escrow Corp.
8.375% due 10/01/2028
Bausch Health Cos., Inc.
5.500% due 11/01/2025
Bayer U.S. Finance LLC
4.250% due 12/15/2025
4.375% due 12/15/2028
BCPE Empire Holdings, Inc.
7.625% due 05/01/2027
Beacon Roofing Supply, Inc.
4.500% due 11/15/2026
Becton Dickinson & Co.
2.823% due 05/20/2030
Bellis Acquisition Co. PLC
3.250% due 02/16/2026
Bioceanico Sovereign Certificate Ltd.
0.000% due 06/05/2034 (f)
Black Knight InfoServ LLC
3.625% due 09/01/2028
Block Communications, Inc.
4.875% due 03/01/2028
Block, Inc.

2.750% due 06/01/2026
3.500% due 06/01/2031
Boardwalk Pipelines LP
3.400% due 02/15/2031
Boeing Co.

3.250% due 02/01/2028
3.625% due 02/01/2031
5.040% due 05/01/2027
5.150% due 05/01/2030
5.805% due 05/01/2050
5.930% due 05/01/2060
Booz Allen Hamilton, Inc.
3.875% due 09/01/2028
Boston Scientific Corp.
2.650% due 06/01/2030
Boyne USA, Inc.

4.750% due 05/15/2029
British Airways Pass-Through Trust
2.900% due 09/15/2036
4.250% due 05/15/2034
Broadcom, Inc.

2.600% due 02/15/2033
3.137% due 11/15/2035
3.187% due 11/15/2036
3.419% due 04/15/2033
3.469% due 04/15/2034
3.500% due 02/15/2041
4.300% due 11/15/2032
4.926% due 05/15/2037
Builders FirstSource, Inc.
4.250% due 02/01/2032

BWX Technologies, Inc.
4.125% due 06/30/2028

CA Magnum Holdings
5.375% due 10/31/2026
Cable One, Inc.

4.000% due 11/15/2030
Cablevision Lightpath LLC
3.875% due 09/15/2027
Caesars Entertainment, Inc.
6.250% due 07/01/2025
Cameron LNG LLC

3.302% due 01/15/2035
3.402% due 01/15/2038
3.701% due 01/15/2039
Canadian Pacific Railway Co.
3.500% due 05/01/2050
4.200% due 11/15/2069
Cargo Aircraft Management, Inc.
4.750% due 02/01/2028
Carnival Corp.

4.000% due 08/01/2028
Catalent Pharma Solutions, Inc.
2.375% due 03/01/2028

CCO Holdings LLC

4.500% due 05/01/2032
4.500% due 06/01/2033
5.125% due 05/01/2027
5.375% due 06/01/2029

PIMCO Diversified Income Fund (Cont.)

GBP

EUR

600

283
766

1,000
500

2,100
800

1,700
800
270

2,725

1,041
430

1,600

1,325
1,400

1,260
2,390
1,075

600
1,235
1,350
2,570

870

720
1,000

1,179
823

1,000

906
5,240
2,380
5,534
1,625
1,590
1,038

725
1,770
2,400
1,575
1,000
2,120

300

400

300

500
270

2,095
6,550
1,500

600
2,675

6,000
1,000

December 31, 2023
(Unaudited)

547

270
589

1,056
458

2,047
761

1,641
780
241

3,232
746
408

1,408

1,250
1,246

1,127
2,269
999
606
1,258
1,399
2,666
820
643
941

1,011
768

824
744
4,249
2,091
4,817
1,290
1,526
1,005
655
1,643
2,238
1,277
879
2,127
256
338
255

384
224

1,920
6,004
1,446

515
2,267

5,801
944



December 31, 2023

Schedule of Investments PIMCO Diversified Income Fund (Cont.) (Unaudited)
Centene Corp.

4.250% due 12/15/2027 2,200 2,122
CF Industries, Inc.

5.150% due 03/15/2034 2,825 2,799
Charles River Laboratories International, Inc.

4.000% due 03/15/2031 375 339
4.250% due 05/01/2028 420 400
Charter Communications Operating LLC

3.500% due 06/01/2041 2,200 1,557
3.700% due 04/01/2051 6,600 4,299
3.750% due 02/15/2028 1,300 1,228
3.850% due 04/01/2061 3,325 2,075
3.900% due 06/01/2052 1,875 1,263
4.400% due 12/01/2061 2,525 1,748
5.125% due 07/01/2049 4,840 3,937
5.375% due 04/01/2038 500 452
5.375% due 05/01/2047 100 85
7.289% (US0003M + 1.650%) due 02/01/2024 ~ 3,604 3,604
Cheniere Corpus Christi Holdings LLC

3.700% due 11/15/2029 1,410 1,333
5.875% due 03/31/2025 4,950 4,963
Cheniere Energy Partners LP

4.000% due 03/01/2031 2,625 2,390
Cheniere Energy, Inc.

4.625% due 10/15/2028 3,625 3,541
Cheplapharm Arzneimittel GmbH

4.375% due 01/15/2028 EUR 2,000 2,158
5.500% due 01/15/2028 $ 300 284
Chesapeake Energy Corp.

5.500% due 02/01/2026 1,600 1,588
5.875% due 02/01/2029 225 221
6.750% due 04/15/2029 1,525 1,541
Chobani LLC

4.625% due 11/15/2028 900 842
Choice Hotels International, Inc.

3.700% due 12/01/2029 1,850 1,641
Clarivate Science Holdings Corp.

3.875% due 07/01/2028 1,725 1,628
4.875% due 07/01/2029 1,200 1,127
CommScope, Inc.

4.750% due 09/01/2029 1,200 807
6.000% due 03/01/2026 593 529
7.125% due 07/01/2028 3,110 1,480
8.250% due 03/01/2027 965 510
Community Health Systems, Inc.

5.250% due 05/15/2030 2,150 1,801
5.625% due 03/15/2027 2,275 2,117
6.000% due 01/15/2029 1,000 901
6.875% due 04/15/2029 2,975 1,923
Connect Finco SARL

6.750% due 10/01/2026 2,840 2,825
Consolidated Communications, Inc.

5.000% due 10/01/2028 550 452
Constellation Brands, Inc.

4.100% due 02/15/2048 1,000 852
Constellation Qil Services Holding SA (3.000% Cash or 4.000% PIK)

3.000% due 12/31/2026 (c) 619 451
Continental Resources, Inc.

4.375% due 01/15/2028 500 485
Continental Wind LLC

6.000% due 02/28/2033 155 158
CoStar Group, Inc.

2.800% due 07/15/2030 1,020 868
Coty, Inc.

3.875% due 04/15/2026 EUR 775 856
5.000% due 04/15/2026 $ 1,607 1,583
CSC Holdings LLC

5.375% due 02/01/2028 900 796
6.500% due 02/01/2029 650 574
CVS Health Corp.

3.250% due 08/15/2029 100 93
4.780% due 03/25/2038 715 678
CVS Pass-Through Trust

5.773% due 01/10/2033 226 225
5.926% due 01/10/2034 25 25
6.036% due 12/10/2028 52 53
6.943% due 01/10/2030 5,292 5,408
7.507% due 01/10/2032 4,031 4,241
8.353% due 07/10/2031 877 948
DAE Funding LLC

1.550% due 08/01/2024 2,250 2,193
1.625% due 02/15/2024 4,300 4277
2.625% due 03/20/2025 4,000 3,842
DCP Midstream Operating LP

3.250% due 02/15/2032 2,350 2,041

5.625% due 07/15/2027 1,170 1,200



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

Dell International LLC
3.450% due 12/15/2051
6.020% due 06/15/2026
8.100% due 07/15/2036
Delta Air Lines, Inc.

4.500% due 10/20/2025
4.750% due 10/20/2028
Diamond Foreign Asset Co.
8.500% due 10/01/2030
Diamond Sports Group LLC
5.375% due 08/15/2026 A(d)
6.625% due 08/15/2027 A(d)
Directv Financing LLC
5.875% due 08/15/2027
DISH DBS Corp.

5.750% due 12/01/2028

DT Midstream, Inc.

4.125% due 06/15/2029
4.375% due 06/15/2031
eBay, Inc.

2.700% due 03/11/2030
Ecopetrol SA

7.375% due 09/18/2043
Edgewell Personal Care Co.
4.125% due 04/01/2029
Edwards Lifesciences Corp.
4.300% due 06/15/2028
Elanco Animal Health, Inc.
6.650% due 08/28/2028
Empresa de los Ferrocarriles del Estado
3.068% due 08/18/2050

Empresa de Transporte de Pasajeros Metro SA

3.650% due 05/07/2030
4.700% due 05/07/2050
Energy Transfer LP
3.750% due 05/15/2030
5.000% due 05/15/2050
5.250% due 04/15/2029
5.875% due 01/15/2024
5.950% due 12/01/2025
6.000% due 02/01/2029
6.125% due 12/15/2045
6.500% due 02/01/2042
EnLink Midstream LLC
5.625% due 01/15/2028
Enterprise Products Operating LLC
4.200% due 01/31/2050
EQM Midstream Partners LP
4.500% due 01/15/2029
6.000% due 07/01/2025
6.500% due 07/01/2027
EQT Corp.

5.000% due 01/15/2029
7.000% due 02/01/2030
Expedia Group, Inc.
2.950% due 03/15/2031
4.625% due 08/01/2027
6.250% due 05/01/2025
FAGE International SA
5.625% due 08/15/2026
Fair Isaac Corp.

4.000% due 06/15/2028
Ferguson Finance PLC
3.250% due 06/02/2030
First Student Bidco, Inc.
4.000% due 07/31/2029
Fiserv, Inc.

4.400% due 07/01/2049
Ford Motor Co.

3.250% due 02/12/2032
5.291% due 12/08/2046
Foundation Building Materials, Inc.
6.000% due 03/01/2029
Freeport-McMoRan, Inc.
4.125% due 03/01/2028
4.375% due 08/01/2028
5.250% due 09/01/2029
Fresenius Medical Care U.S. Finance, Inc.
2.375% due 02/16/2031
Frontier Communications Holdings LLC
5.875% due 10/15/2027
Full House Resorts, Inc.
8.250% due 02/15/2028
Gap, Inc.

3.625% due 10/01/2029
3.875% due 10/01/2031

1,410
1,720
594

2,400
2,705

5,500

3,163
1,677

3,400
3,600

1,480
1,880

1,090
2,130
1,300

368
1,470
1,700

1,000
4,700

780
675
200
130

40

1,975

2,080
800
750
200

2,220
144

1,930

900
2,000

364
400
1,323
741
2,095
600
2,675
520

1,900
250

375
2,920
1,000

500
2,940
2,750
2,975

3,100
1,550
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1,021
1,761
731

2,364
2,662

5,629

162
88

3,197
2,878

1,363
1,698

970
2,035
1,185

363
1,527
1,037

922
3,898

725
603
202
130

40

1,994

2,100
846
742
174

2,099
144

1,966

892
2,149

321
398
1,337
726
1,984
537
2,322
459

1,581
221

338
2,197
961
506
2,274
2,659
2,799

2,654
1,279



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

Garda World Security Corp.
4.625% due 02/15/2027

Gartner, Inc.

3.750% due 10/01/2030

4.500% due 07/01/2028

Gazprom PJSC Via Gaz Capital SA
8.625% due 04/28/2034

Gen Digital, Inc.

5.000% due 04/15/2025

General Motors Co.

6.800% due 10/01/2027 (j)

Global Partners LP

6.875% due 01/15/2029

GN Bondco LLC

9.500% due 10/15/2031

goeasy Ltd.

9.250% due 12/01/2028

GoTo Group, Inc.

5.500% due 09/01/2027

Gray Oak Pipeline LLC

3.450% due 10/15/2027

Grifols SA

3.875% due 10/15/2028

4.750% due 10/15/2028

GTCR W-2 Merger Sub LLC
7.500% due 01/15/2031

GYP Holdings Corp.

4.625% due 05/01/2029

HCA, Inc.

3.500% due 09/01/2030

4.500% due 02/15/2027

5.375% due 09/01/2026

5.625% due 09/01/2028

5.875% due 02/15/2026

5.875% due 02/01/2029
HealthEquity, Inc.

4.500% due 10/01/2029

Hilton Domestic Operating Co., Inc.
3.625% due 02/15/2032

3.750% due 05/01/2029

4.000% due 05/01/2031

5.750% due 05/01/2028

Hilton Grand Vacations Borrower Escrow LLC
4.875% due 07/01/2031

5.000% due 06/01/2029

Hilton Worldwide Finance LLC
4.875% due 04/01/2027

Howard Midstream Energy Partners LLC
6.750% due 01/15/2027
iHeartCommunications, Inc.
6.375% due 05/01/2026

8.375% due 05/01/2027

IHO Verwaltungs GmbH (3.875% Cash or 4.625% PIK)
3.875% due 05/15/2027 (c)

IHO Verwaltungs GmbH (6.000% Cash or 6.750% PIK)
6.000% due 05/15/2027 (c)

Imola Merger Corp.

4.750% due 05/15/2029

INEOS Quattro Finance 2 PLC
2.500% due 01/15/2026

Infor, Inc.

1.750% due 07/15/2025

Intelligent Packaging Ltd. Finco, Inc.
6.000% due 09/15/2028

Intelsat Jackson Holdings SA
6.500% due 03/15/2030

Inter Media & Communication SpA
6.750% due 02/09/2027

IQVIA, Inc.

5.700% due 05/15/2028

Iris Holdings, Inc. (8.750% Cash or 9.500% PIK)
8.750% due 02/15/2026 (c)

JetBlue Pass-Through Trust
4.000% due 05/15/2034

John Lewis PLC

4.250% due 12/18/2034
KazMunayGas National Co. JSC
5.375% due 04/24/2030

5.750% due 04/19/2047

Kinder Morgan, Inc.

7.750% due 01/15/2032

Kraft Heinz Foods Co.

4.375% due 06/01/2046

6.875% due 01/26/2039

Lamar Media Corp.

3.625% due 01/15/2031

EUR

EUR

EUR

EUR

GBP
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2,825
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5,500
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600

1,670

3,300

2,000

2,060
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1,750
900

1,500

400
1,230
3,360
2,813
3,224
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1,600
2,000
6,375
5,000
1,375
1,500

1,100
1,675
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1,825
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1,000
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3,600
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2,500
864

5,016
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636

1,619

3,226

2,138
998
438

1,770
817

1,586

367
1,115
3,322
2,827
3,302

207
1,653
1,860
5,571
4,641
1,261
1,502

975
1,547

574
891

452
624

1,301
1,609
1,736
1,072
849
2,008
4,979
854
1,020
489
1,416
742

1,591
3,165

11,497

6,641
1,154

689



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

4.000% due 02/15/2030

Las Vegas Sands Corp.
3.900% due 08/08/2029
Legends Hospitality Holding Co. LLC
5.000% due 02/01/2026

Leidos, Inc.

2.300% due 02/15/2031

4.375% due 05/15/2030

Lenovo Group Ltd.

3.421% due 11/02/2030

Level 3 Financing, Inc.

3.625% due 01/15/2029

3.750% due 07/15/2029
Leviathan Bond Ltd.

6.500% due 06/30/2027
LifePoint Health, Inc.

11.000% due 10/15/2030

Live Nation Entertainment, Inc.
4.750% due 10/15/2027

Marriott International, Inc.
3.500% due 10/15/2032

Marriott Ownership Resorts, Inc.
4.500% due 06/15/2029

Masco Corp.

4.500% due 05/15/2047
Masonite International Corp.
3.500% due 02/15/2030

Mattel, Inc.

3.375% due 04/01/2026

3.750% due 04/01/2029

5.875% due 12/15/2027

Melco Resorts Finance Ltd.
4.875% due 06/06/2025

5.375% due 12/04/2029

5.625% due 07/17/2027

MGM China Holdings Ltd.
4.750% due 02/01/2027

5.375% due 05/15/2024

5.875% due 05/15/2026

MGM Resorts International
5.500% due 04/15/2027
Midwest Gaming Borrower LLC
4.875% due 05/01/2029

Mileage Plus Holdings LLC
6.500% due 06/20/2027
Mitchells & Butlers Finance PLC
6.469% due 09/15/2032

MMK International Capital DAC
4.375% due 06/13/2024 "«(d)
MPH Acquisition Holdings LLC
5.500% due 09/01/2028

MPLX LP

4.250% due 12/01/2027
Mundys SpA

1.625% due 02/03/2025
National Fuel Gas Co.

2.950% due 03/01/2031

NCL Corp. Ltd.

3.625% due 12/15/2024

5.875% due 02/15/2027

8.125% due 01/15/2029

Netflix, Inc.

3.625% due 05/15/2027

3.625% due 06/15/2030

3.875% due 11/15/2029

4.875% due 06/15/2030

5.375% due 11/15/2029

5.875% due 11/15/2028

6.375% due 05/15/2029

New Albertsons LP

6.570% due 02/23/2028

Newell Brands, Inc.

4.875% due 06/01/2025
Newfold Digital Holdings Group, Inc.
6.000% due 02/15/2029

Nissan Motor Co. Ltd.

4.345% due 09/17/2027

4.810% due 09/17/2030

Noble Finance LLC

8.000% due 04/15/2030
Northriver Midstream Finance LP
5.625% due 02/15/2026

Novelis Corp.

3.250% due 11/15/2026

3.875% due 08/15/2031

GBP

EUR

EUR

500
1,630
500

950
640

3,000

4,250
1,825

1,470
2,400
480
2,210
575
490
5,300
875
725
400
700
5,700
1,630
3,900
2,250
2,675
1,110
1,400
560
1,700
3,300
1,175
100
500
1,150
2,150
900
2,000
4,730
2,000
3,200
2,560
1,655
5,900
1,070
800
480
1,325

3,000
3,880

2,000
2,350

600
700

December 31, 2023
(Unaudited)

459
1,504
500

796
613

2,651

2,231
949

1,386
2,531
461
1,971
507
423
4,601
833
663
400
680
5,043
1,529
3,713
2,242
2,621
1,102
1,304
562
1,975
198
1,053
98
537
964
2,090
893
2,001
5,292
2,252
3,660
2,595
1,712
6,226
1,164
747
473
1,002

2,872
3,630

2,083
2,281

565
618



December 31, 2023

Schedule of Investments PIMCO Diversified Income Fund (Cont.) (Unaudited)
NPC Ukrenergo

6.875% due 11/09/2028 600 163
NuStar Logistics LP

5.750% due 10/01/2025 1,800 1,790
6.375% due 10/01/2030 1,310 1,314
NVR, Inc.

3.000% due 05/15/2030 940 838
NXP BV

3.150% due 05/01/2027 200 190
3.875% due 06/18/2026 1,400 1,365
Occidental Petroleum Corp.

5.500% due 12/01/2025 (j) 2,625 2,626
6.375% due 09/01/2028 3,980 4,186
6.450% due 09/15/2036 250 265
6.625% due 09/01/2030 1,990 2,119
8.875% due 07/15/2030 1,040 1,218
Odebrecht Qil & Gas Finance Ltd.

0.000% due 01/29/2024 (f)(h) 3,197 110
Olympus Water U.S. Holding Corp.

3.875% due 10/01/2028 EUR 1,750 1,776
4.250% due 10/01/2028 $ 1,700 1,532
ON Semiconductor Corp.

3.875% due 09/01/2028 1,820 1,690
Open Text Holdings, Inc.

4.125% due 02/15/2030 600 544
Oracle Corp.

3.850% due 04/01/2060 3,200 2,323
Organon & Co.

4.125% due 04/30/2028 8,000 7,371
Outfront Media Capital LLC

7.375% due 02/15/2031 1,000 1,051
Pactiv Evergreen Group Issuer, Inc.

4.000% due 10/15/2027 3,100 2,900
Pelabuhan Indonesia Persero PT

5.375% due 05/05/2045 2,000 1,947
Penske Truck Leasing Co. LP

3.350% due 11/01/2029 100 90
3.450% due 07/01/2024 1,610 1,591
Performance Food Group, Inc.

6.875% due 05/01/2025 800 803
Pertamina Persero PT

4.150% due 02/25/2060 1,000 790
4.175% due 01/21/2050 1,500 1,255
4.700% due 07/30/2049 3,000 2,675
5.625% due 05/20/2043 3,100 3,143
6.500% due 05/27/2041 3,000 3,317
6.500% due 11/07/2048 3,500 3,921
Petroleos de Venezuela SA

5.375% due 04/12/2037 11,221 1,251
5.500% due 04/12/2047 47,485 5,342
Petroleos Mexicanos

6.350% due 02/12/2048 4,526 2,878
6.375% due 01/23/2045 8,510 5,554
6.700% due 02/16/2032 2,538 2,109
6.750% due 09/21/2047 13,456 8,821
6.950% due 01/28/2060 7,462 4,924
7.690% due 01/23/2050 22,770 16,222
Petrorio Luxembourg Trading SARL

6.125% due 06/09/2026 900 884
PetSmart, Inc.

4.750% due 02/15/2028 1,950 1,840
7.750% due 02/15/2029 825 803
Pinnacle Bidco PLC

8.250% due 10/11/2028 EUR 3,000 3,453
Post Holdings, Inc.

4.625% due 04/15/2030 $ 2,510 2,311
5.625% due 01/15/2028 200 198
Presidio Holdings, Inc.

4.875% due 02/01/2027 1,810 1,776
8.250% due 02/01/2028 460 465
Prestige Brands, Inc.

3.750% due 04/01/2031 850 744
5.125% due 01/15/2028 100 97
Prime Security Services Borrower LLC

3.375% due 08/31/2027 3,400 3,155
5.750% due 04/15/2026 1,440 1,449
ProFrac Holdings LLC

12.581% due 01/23/2029 « 697 690
Prosus NV

1.539% due 08/03/2028 EUR 1,500 1,433
1.985% due 07/13/2033 2,350 1,924
3.061% due 07/13/2031 $ 1,850 1,496
3.680% due 01/21/2030 1,200 1,051
3.832% due 02/08/2051 2,000 1,258

4.027% due 08/03/2050 900 591



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

PTC, Inc.

4.000% due 02/15/2028

Quanta Services, Inc.

2.900% due 10/01/2030

ReNew Pvt Ltd.

5.875% due 03/05/2027

Rockies Express Pipeline LLC

4.800% due 05/15/2030

Roller Bearing Co. of America, Inc.
4.375% due 10/15/2029

Rolls-Royce PLC

4.625% due 02/16/2026 EUR
S&P Global, Inc.

4.250% due 05/01/2029 $
4.750% due 08/01/2028

Sabine Pass Liquefaction LLC

4.500% due 05/15/2030

5.625% due 03/01/2025

5.750% due 05/15/2024

Sabre Global, Inc.

8.625% due 06/01/2027

Sands China Ltd.

3.100% due 03/08/2029

3.500% due 08/08/2031

4.300% due 01/08/2026

5.375% due 08/08/2025

5.650% due 08/08/2028

Santos Finance Ltd.

3.649% due 04/29/2031

Sartorius Finance BV

4.500% due 09/14/2032 EUR
4.875% due 09/14/2035

Sasol Financing USA LLC

4.375% due 09/18/2026 $
6.500% due 09/27/2028

Saudi Arabian Oil Co.

3.250% due 11/24/2050

3.500% due 11/24/2070

Seadrill Finance Ltd.

8.375% due 08/01/2030

Seagate HDD Cayman

9.625% due 12/01/2032

Sensata Technologies BV

4.000% due 04/15/2029

SIG Combibloc PurchaseCo SARL
2.125% due 06/18/2025 EUR
Simmons Foods, Inc.

4.625% due 03/01/2029 $
Sirius XM Radio, Inc.

3.875% due 09/01/2031

4.125% due 07/01/2030

Sitio Royalties Operating Partnership LP
7.875% due 11/01/2028

Smith & Nephew PLC

2.032% due 10/14/2030

Southern Co.

3.700% due 04/30/2030

Southwestern Energy Co.

5.375% due 02/01/2029

Spectrum Brands, Inc.

3.875% due 03/15/2031

5.500% due 07/15/2030

Speedway Motorsports LLC

4.875% due 11/01/2027

Spirit AeroSystems, Inc.

9.750% due 11/15/2030

Spirit Airlines Pass-Through Trust
3.650% due 08/15/2031

4.100% due 10/01/2029

Spirit Loyalty Cayman Ltd.

8.000% due 09/20/2025

SRS Distribution, Inc.

4.625% due 07/01/2028

6.125% due 07/01/2029

Stagwell Global LLC

5.625% due 08/15/2029

Standard Industries, Inc.

2.250% due 11/21/2026 EUR
3.375% due 01/15/2031 $
4.375% due 07/15/2030

4.750% due 01/15/2028

5.000% due 02/15/2027

Station Casinos LLC

4.500% due 02/15/2028

4.625% due 12/01/2031

200
975
478
1,430
1,000
1,000

400
345

2,300
7,544

814

740
3,700
2,100
1,000
2,100
4,100
1,325

2,500
5,200

1,800
4,350

550
2,000

3,350
3,698
2,500
1,400

250

1,050
1,200

1,000
1,700
2,300

660

425
2,100

950
2,000

70
335

1,800

1,525
500

3,000

3,990
6,420
1,190
1,200
1,170

1,220
2,000

December 31, 2023
(Unaudited)

190

856

458

1,310

927

1,126

399
351

2,249
7,563

814

674
3,229
1,762

961
2,072
4,068
1,155

2,884
6,072

1,678
4,149

392
1,380

3,498
4,232
2,326
1,518

217

900
1,071

1,037
1,409
2,168

645

387
2,040

895
2,152

57
308

1,297

1,448
475

2,763

4,179
5,533
1,094
1,156
1,142

1,151
1,805



December 31, 2023

Schedule of Investments PIMCO Diversified Income Fund (Cont.) (Unaudited)
Stryker Corp.

2.900% due 06/15/2050 400 290
Sunoco LP

4.500% due 05/15/2029 1,875 1,744
Superior Plus LP

4.500% due 03/15/2029 800 743
T-Mobile USA, Inc.

2.050% due 02/15/2028 2,300 2,077
2.250% due 02/15/2026 1,300 1,233
2.550% due 02/15/2031 1,165 1,004
2.625% due 02/15/2029 2,475 2,231
2.875% due 02/15/2031 3,210 2,832
3.000% due 02/15/2041 1,700 1,273
3.300% due 02/15/2051 1,000 723
3.500% due 04/15/2031 3,325 3,044
3.750% due 04/15/2027 760 737
3.875% due 04/15/2030 4,650 4,411
TeamSystem SpA

3.500% due 02/15/2028 EUR 400 410
Teck Resources Ltd.

3.900% due 07/15/2030 $ 1,040 966
TEGNA, Inc.

4.625% due 03/15/2028 2,150 2,011
4.750% due 03/15/2026 1,000 973
Teleflex, Inc.

4.625% due 11/15/2027 200 195
Tenet Healthcare Corp.

4.375% due 01/15/2030 1,200 1,113
4.625% due 06/15/2028 660 630
Thames Water Utilities Finance PLC

4.375% due 01/18/2031 EUR 6,200 6,489
TK Elevator Midco GmbH

4.375% due 07/15/2027 1,000 1,071
TMS Issuer SARL

5.780% due 08/23/2032 $ 9,800 10,247
Topaz Solar Farms LLC

5.750% due 09/30/2039 615 612
TopBuild Corp.

4.125% due 02/15/2032 1,000 891
TransDigm, Inc.

4.625% due 01/15/2029 775 728
Transurban Finance Co. Pty. Ltd.

2.450% due 03/16/2031 800 666
Travel & Leisure Co.

4.500% due 12/01/2029 2,100 1,883
4.625% due 03/01/2030 1,100 985
5.650% due 04/01/2024 9,291 9,287
6.000% due 04/01/2027 188 187
TreeHouse Foods, Inc.

4.000% due 09/01/2028 1,690 1,498
TripAdvisor, Inc.

7.000% due 07/15/2025 870 873
Turkish Airlines Pass-Through Trust

4.200% due 09/15/2028 178 168
Twilio, Inc.

3.625% due 03/15/2029 1,800 1,644
U.S. Airways Pass-Through Trust

3.950% due 05/15/2027 209 199
U.S. Foods, Inc.

4.750% due 02/15/2029 600 570
U.S. Renal Care, Inc.

10.625% due 06/28/2028 779 598
Uber Technologies, Inc.

4.500% due 08/15/2029 950 908
United Airlines Pass-Through Trust

2.700% due 11/01/2033 250 212
2.900% due 11/01/2029 538 469
3.100% due 01/07/2030 188 172
3.500% due 09/01/2031 380 347
4.150% due 02/25/2033 1,090 1,008
5.800% due 07/15/2037 3,000 3,054
5.875% due 04/15/2029 3,410 3,456
United Airlines, Inc.

4.375% due 04/15/2026 5,080 4,954
4.625% due 04/15/2029 1,400 1,311
Univision Communications, Inc.

4.500% due 05/01/2029 1,400 1,251
Valaris Ltd.

8.375% due 04/30/2030 1,000 1,025
Vale Overseas Ltd.

3.750% due 07/08/2030 460 424
6.875% due 11/10/2039 770 846
Valvoline, Inc.

3.625% due 06/15/2031 1,375 1,176

Venture Global Calcasieu Pass LLC
3.875% due 08/15/2029 6,300 5723



Schedule of Investments

Venture Global LNG, Inc.

8.125% due 06/01/2028

8.375% due 06/01/2031

Verisure Holding AB

3.250% due 02/15/2027

Veritas U.S., Inc.

7.500% due 09/01/2025

Vertiv Group Corp.

4.125% due 11/15/2028

Viasat, Inc.

6.500% due 07/15/2028

Viavi Solutions, Inc.

3.750% due 10/01/2029

Viking Cruises Ltd.

7.000% due 02/15/2029

Viking Ocean Cruises Ship Ltd.
5.625% due 02/15/2029

Viper Energy Partners LP

5.375% due 11/01/2027

Virgin Media Secured Finance PLC
4.250% due 01/15/2030

5.000% due 04/15/2027

5.250% due 05/15/2029

5.500% due 05/15/2029

Virgin Media Vendor Financing Notes DAC
4.875% due 07/15/2028

Vmed 02 U.K. Financing PLC
3.250% due 01/31/2031

4.250% due 01/31/2031

VOC Escrow Ltd.

5.000% due 02/15/2028

Wabtec Transportation Netherlands BV
1.250% due 12/03/2027
Walgreens Boots Alliance, Inc.
3.600% due 11/20/2025

Western Digital Corp.

4.750% due 02/15/2026

Western Midstream Operating LP
3.100% due 02/01/2025

4.050% due 02/01/2030
Westinghouse Air Brake Technologies Corp.
4.700% due 09/15/2028

White Cap Buyer LLC

6.875% due 10/15/2028

PIMCO Diversified Income Fund (Cont.)

EUR

GBP

GBP

EUR

EUR

GBP

White Cap Parent LLC (8.250% Cash or 9.000% PIK)

8.250% due 03/15/2026 (c)
Windstream Escrow LLC
7.750% due 08/15/2028
WMG Acquisition Corp.
2.250% due 08/15/2031

WR Grace Holdings LLC
4.875% due 06/15/2027
Wyndham Hotels & Resorts, Inc.
4.375% due 08/15/2028
Wynn Las Vegas LLC
5.250% due 05/15/2027
5.500% due 03/01/2025
Wynn Macau Ltd.

5.625% due 08/26/2028
Wynn Resorts Finance LLC
5.125% due 10/01/2029
Yellowstone Energy LP
5.750% due 12/31/2026 «
Yum! Brands, Inc.

4.625% due 01/31/2032
Zayo Group Holdings, Inc.
4.000% due 03/01/2027

ZF North America Capital, Inc.
6.875% due 04/14/2028
ZipRecruiter, Inc.

5.000% due 01/15/2030

UTILITIES 5.1%

Alabama Power Co.
1.450% due 09/15/2030
Ameren lllinois Co.
3.250% due 03/15/2050
ATE&T, Inc.

2.550% due 12/01/2033
2.750% due 06/01/2031
3.500% due 09/15/2053
3.550% due 09/15/2055
3.650% due 09/15/2059
3.800% due 12/01/2057

EUR

3,000
2,500

2,000
1,040
1,775
1,590
1,300
1,200

550

660
5,200
3,200

100
8,710
3,100

2,400
3,850

2,518

400
2,700
3,040

200
2,320

100
1,050
700
1,000
800
1,810
2,760

3,800
509

5,325
2,250
1,538
2,125

460
2,000

1,000

1,570
300

547
2,000
2,526

10,091
5,552
1,157

December 31, 2023
(Unaudited)

3,032
2,502
2,126

859
1,666
1,308
1,140
1,191

537

649
5813
3,984

119
8,426
3,648

2,444
3,367

2,413

408
3,286
2,984

195
2,172

99
1,018
698
877
77
1,744
2,583

3,701
507

4,936
2,126
1,533

1,989

920,833

1,269
221

446
1,754
1,835
7,262
3,984

861



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

Atlantica Sustainable Infrastructure PLC
4.125% due 06/15/2028

Blue Racer Midstream LLC
7.625% due 12/15/2025
Centrais Eletricas Brasileiras SA
3.625% due 02/04/2025
Clearway Energy Operating LLC
3.750% due 02/15/2031
Cleveland Electric llluminating Co.
4.550% due 11/15/2030
CrownRock LP

5.000% due 05/01/2029

Duke Energy Florida LLC
1.750% due 06/15/2030

Edison International

3.550% due 11/15/2024
Electricite de France SA
5.250% due 10/13/2055
9.125% due 03/15/2033 (h)
Enel Finance International NV
2.250% due 07/12/2031

2.650% due 09/10/2024
6.000% due 10/07/2039
Entergy Corp.

2.950% due 09/01/2026
Entergy Texas, Inc.

1.750% due 03/15/2031

Eskom Holdings SOC Ltd.
6.350% due 08/10/2028

Exelon Corp.

4.050% due 04/15/2030
4.700% due 04/15/2050
FirstEnergy Corp.

2.250% due 09/01/2030
FirstEnergy Transmission LLC
2.866% due 09/15/2028
Gazprom PJSC via Gaz Finance PLC
2.950% due 01/27/2029
3.250% due 02/25/2030

India Green Energy Holdings
5.375% due 04/29/2024
IPALCO Enterprises, Inc.
4.250% due 05/01/2030
Kentucky Utilities Co.

3.300% due 06/01/2050

Lumen Technologies, Inc.
4.000% due 02/15/2027
Mid-Atlantic Interstate Transmission LLC
4.100% due 05/15/2028
Narragansett Electric Co.
3.395% due 04/09/2030
National Grid PLC

0.750% due 09/01/2033
NextEra Energy Capital Holdings, Inc.
2.200% due 12/02/2026

NGPL PipeCo LLC

4.875% due 08/15/2027
7.768% due 12/15/2037
NiSource, Inc.

3.600% due 05/01/2030
ONEOK, Inc.

6.350% due 01/15/2031

Pacific Gas & Electric Co.
2.100% due 08/01/2027
2.500% due 02/01/2031

2.950% due 03/01/2026
3.150% due 01/01/2026
3.250% due 06/01/2031

3.300% due 03/15/2027
3.300% due 12/01/2027
3.400% due 08/15/2024
3.500% due 06/15/2025
3.500% due 08/01/2050
3.750% due 02/15/2024
3.750% due 07/01/2028
3.750% due 08/15/2042
3.950% due 12/01/2047
4.200% due 03/01/2029
4.200% due 06/01/2041
4.250% due 03/15/2046
4.300% due 03/15/2045
4.450% due 04/15/2042
4.500% due 07/01/2040
4.550% due 07/01/2030
4.600% due 06/15/2043
4.650% due 08/01/2028

EUR

AUD

575
325
600
2,665
600
1,325
900
400

300
6,100

1,700
2,200
1,300

100
2,000
2,000

790
200

280
2,000

4,800
3,430

1,200
300
100
580
650
600

4,200

6,900

1,602
1,139

1,000
1,000

300
1,400
400
1,110
350
700
2,900
800
1,610
130
890
150
100
1,000
2,000
500
200
600
500
1,400
544
300
800

December 31, 2023
(Unaudited)

539

330

581

2,350

569

1,293

751

393

261
6,825

1,383
2,149
1,325

95
1,639
1,951

754
180

236
1,815

2,760
2,007

1,188
278
73
375
628
547
3,567
4,375

1,574
1,270

931
1,069

271
1,156
379
1,065
303
655
2,709
787
1,561
90
887
141

734
1,893
401
154

405
1,186
519
248
769



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

4.950% due 07/01/2050
Pattern Energy Operations LP
4.500% due 08/15/2028
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara
3.000% due 06/30/2030
4.000% due 06/30/2050
4.375% due 02/05/2050
4.875% due 07/17/2049
6.150% due 05/21/2048
6.250% due 01/25/2049

Rio Qil Finance Trust

8.200% due 04/06/2028

San Diego Gas & Electric Co.
1.700% due 10/01/2030
Southern California Edison Co.
2.850% due 08/01/2029
3.650% due 02/01/2050
4.650% due 10/01/2043
4.875% due 03/01/2049
5.625% due 02/01/2036
6.650% due 04/01/2029
Southern California Gas Co.
2.550% due 02/01/2030
Southern Gas Corridor CJSC
6.875% due 03/24/2026

Sprint LLC

7.125% due 06/15/2024
7.625% due 02/15/2025
7.625% due 03/01/2026
System Energy Resources, Inc.
2.140% due 12/09/2025
Tallgrass Energy Partners LP
6.000% due 12/31/2030
7.500% due 10/01/2025

Targa Resources Partners LP
4.000% due 01/15/2032
4.875% due 02/01/2031

6.875% due 01/15/2029
Telecom ltalia Capital SA
7.200% due 07/18/2036
7.721% due 06/04/2038
Telecom Italia SpA

7.875% due 07/31/2028

Tierra Mojada Luxembourg SARL
5.750% due 12/01/2040
Verizon Communications, Inc.
2.550% due 03/21/2031

2.987% due 10/30/2056
Vodafone Group PLC

4.375% due 02/19/2043
4.875% due 06/19/2049
5.125% due 06/19/2059
5.250% due 05/30/2048
7.875% due 02/15/2030

Total Corporate Bonds & Notes (Cost $1,746,478)

CONVERTIBLE BONDS & NOTES 0.0%

BANKING & FINANCE 0.0%

Sunac China Holdings Ltd. (1.000% PIK)
1.000% due 09/30/2032 (c)

Total Convertible Bonds & Notes (Cost $9)

MUNICIPAL BONDS & NOTES 0.0%

ILLINOIS 0.0%

Chicago Transit Authority, lllinois Revenue Bonds, Series 2008
6.899% due 12/01/2040

Total Municipal Bonds & Notes (Cost $902)

U.S. GOVERNMENT AGENCIES 14.1%

Fannie Mae

0.000% due 09/25/2040 +(a)

0.348% due 09/25/2037 +(a)

5.903% due 10/18/2030 ¢

6.500% due 06/25/2028

6.850% due 12/18/2027

Freddie Mac

5.953% due 09/15/2030 ¢

6.212% due 10/25/2044 - 02/25/2045 ¢

444
920

5,200
5,400
1,000
3,200
2,820
2,000

1,838
1,900
100
1,475
800
300
1,000
200
800
6,980
12,045
12,440
2,725
1,200

2,775
930

775
4,645
580

100
150

EUR 3,800
$ 4,795

1,209
4,300

3,700
930
700

1,000
300

7

679

330
376

December 31, 2023
(Unaudited)

380
871

4,640
4,189

829
2,836
2,896
2,085

1,883
1,571

91
1,144
732
276
1,021
213

704
7,101
12,105
12,665
2,849
1,118

2,584
936

709
4,518
600

101
153

4,672
4,332

1,043
2,858

3,230
844
643
976

171,283

1,558,307




Schedule of Investments PIMCO Diversified Income Fund (Cont.)

6.412% (H15T1Y + 1.500%) due 07/25/2044 ~
6.500% due 07/25/2043

Ginnie Mae

2.750% due 11/20/2026 - 11/20/2027 +

3.625% (H15T1Y + 1.500%) due 03/20/2026 - 07/20/2026 ~

3.875% (H15T1Y + 1.500%) due 05/20/2026 ~
6.112% due 09/16/2042 ~

U.S. Small Business Administration
4.340% due 03/01/2024

Uniform Mortgage-Backed Security
3.000% due 02/01/2047

3.500% due 11/01/2045 - 10/01/2048
4.000% due 07/01/2048 - 06/01/2049
5.000% due 11/01/2035

Uniform Mortgage-Backed Security, TBA
3.000% due 02/01/2054 - 03/01/2054
4.500% due 02/01/2054

5.000% due 01/01/2054 - 02/01/2054
5.500% due 02/01/2054

6.000% due 02/01/2054

6.500% due 02/01/2054

Total U.S. Government Agencies (Cost $465,334)

U.S. TREASURY OBLIGATIONS 11.7%

U.S. Treasury Bonds
1.750% due 08/15/2041
1.875% due 02/15/2041
2.875% due 05/15/2043
3.125% due 02/15/2042
3.125% due 02/15/2043
3.750% due 11/15/2043
4.750% due 11/15/2043 (b)(I)
U.S. Treasury Notes

2.000% due 06/30/2024 (n)
2.125% due 02/29/2024 (n)(p)
2.125% due 07/31/2024
2.125% due 09/30/2024 (n)
2.250% due 11/15/2024 (n)(p)
2.250% due 12/31/2024 (n)
3.500% due 02/15/2033
3.750% due 04/15/2026

Total U.S. Treasury Obligations (Cost $427,567)

NON-AGENCY MORTGAGE-BACKED SECURITIES 5.0%

Adjustable Rate Mortgage Trust

3.874% due 01/25/2036 «~

American Home Mortgage Assets Trust
5.660% due 05/25/2046 *

5.680% due 10/25/2046 ¢

5.712% due 02/25/2047 «

American Home Mortgage Investment Trust
6.500% due 03/25/2047 p

7.549% due 12/25/2035 ¢

BAMLL Commercial Mortgage Securities Trust
6.459% due 04/15/2036 ~

Banc of America Funding Trust

2.371% due 03/20/2036 «~

4.817% due 09/20/2035 ~

5.500% due 01/25/2036 «

6.000% due 07/25/2037

6.000% due 08/25/2037

Banc of America Mortgage Trust

3.887% due 02/25/2036 ~

4.578% due 06/25/2035 ~

4.994% due 11/20/2046 ~

6.000% due 10/25/2036 «

Barclays Commercial Mortgage Securities Trust
4.314% due 12/15/2051

Bear Stearns Adjustable Rate Mortgage Trust
3.250% due 02/25/2033 «~

4.635% due 02/25/2036 ~

4.782% due 01/25/2035 ~

4.924% due 01/25/2035 ~

5.030% due 08/25/2035 ~

5.652% due 01/25/2034 ~

5.820% due 01/25/2034 ~

6.340% due 02/25/2033 «~

Bear Stearns ALT-A Trust

4.037% due 03/25/2036 ~

4.170% due 08/25/2036 ~

4.196% due 11/25/2036 ~

4.228% due 11/25/2036 ~

4.488% due 05/25/2035 ~

4.492% due 11/25/2036 ~

569
5,909
1,331

16

77,600
86,200
59,100
63,200
78,800
105,600

14,900
57,400
12,532
30,600
18,631

1,500
11,700

42,600
17,100
33,800
22,400
16,300
87,000

8,100
50,000

33

118
409
19,665

1,871
480

3,600

1
26
33
209
58

7
52
425
70

600

1
169
21

5
230

1

3

1

137
263
105
94

61
2,023

December 31, 2023
(Unaudited)

w
S o

N W

1

516
5514
1,279

17

68,765
83,617
58,477
63,486
80,016
108,211

470,193

10,369
41,299
10,293
26,533
15,933

1,402
12,554

41,937
17,012
33,231
21,941
15,936
84,858

7,858
49,545

390,701

30

98
217
7,246

1,328
156

3,585



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

4.730% due 09/25/2035 ~

5.810% due 08/25/2036 *

Chase Home Lending Mortgage Trust
3.250% due 03/25/2063

3.250% due 09/25/2063

Chase Mortgage Finance Trust
5.500% due 11/25/2035

5.500% due 07/25/2037

Chevy Chase Funding LLC Mortgage-Backed Certificates
5.680% due 10/25/2046 *

5.707% due 01/25/2036 «*

Citigroup Commercial Mortgage Trust
3.209% due 05/10/2049

Citigroup Global Markets Mortgage Securities, Inc.
5.970% due 05/25/2032 «*

Citigroup Mortgage Loan Trust
3.906% due 05/25/2035 ~

4.318% due 03/25/2034 ~

4.523% due 09/25/2037 ~

4.752% due 04/25/2037 ~

4.783% due 09/25/2037 «~

5.322% due 08/25/2035 ~

6.980% due 05/25/2035 *

7.110% due 10/25/2035 ~

7.780% due 10/25/2035 *

CitiMortgage Alternative Loan Trust
6.000% due 06/25/2037

Commercial Mortgage Trust

4.228% due 05/10/2051

Countrywide Alternative Loan Trust
4.174% due 02/25/2037 ~

4.394% due 10/25/2035 «~

5.500% due 03/25/2035

5.500% due 11/25/2035

5.500% due 12/25/2035

5.500% due 01/25/2036

5.667% due 12/20/2046 *

5.682% due 07/20/2046 ~

5.710% due 06/25/2036 *

5.750% due 02/25/2035

5.752% due 09/20/2046 ¢

5.830% due 04/25/2046 *

5.870% due 02/25/2036 *

6.000% due 10/25/2036

6.000% due 02/25/2037

6.012% due 12/25/2035 *

6.132% due 11/20/2035 ¢

6.250% due 11/25/2036

6.250% due 12/25/2036 ¢

6.250% due 08/25/2037

6.457% due 03/25/2037 ~

Countrywide Home Loan Mortgage Pass-Through Trust
4.198% due 02/25/2034 «~

4.241% due 07/20/2034 «~

5.500% due 01/25/2035

5.500% due 09/25/2035

5.500% due 12/25/2035

5.930% due 05/25/2035 *

6.000% due 05/25/2036

6.000% due 01/25/2037

Countrywide Home Loan Reperforming REMIC Trust
5.810% due 06/25/2035 ~

Credit Suisse First Boston Mortgage Securities Corp.
4.631% due 06/25/2033 «~

6.000% due 01/25/2036

Deutsche ALT-A Securities, Inc. Mortgage Loan Trust
5.500% due 12/25/2035

5.970% due 02/25/2035 *

Deutsche ALT-B Securities, Inc. Mortgage Loan Trust
6.800% due 07/25/2036 p

EMF-NL Prime BV

4.785% due 04/17/2041 «

Eurosail PLC

4.419% due 09/10/2044 +

6.039% due 09/13/2045 «

6.289% due 06/13/2045 «

6.289% due 06/13/2045 ~

First Horizon Mortgage Pass-Through Trust
5.445% due 02/25/2036 «~

5.750% due 05/25/2037

GMAC Mortgage Corp. Loan Trust
3.357% due 04/19/2036 ~

4.264% due 11/19/2035 «~

GreenPoint Mortgage Funding Trust
6.010% due 11/25/2045 «

317
436

6,157
5,930

236
930

577
47

1,100

87

191
125

182
941

75
EUR 361
4,400

GBP 3,871
2,509

216

4

30
27

December 31, 2023
(Unaudited)

188
388

5,443
5221

172
4l

564
4

1,041
6

84
8
168
106
39
1
5
84
68

383
940
336

3,002
299
214

60
604
223

1,444
185
276

4,334

3,169

1,517
966
125

1,780
496
186

1,381

46

19

65
169
68

98
48
60
1,388

37

36
209

151
905

61
383
4,711
4,870
3,185
273

15
196

24
23



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

GreenPoint Mortgage Funding Trust Pass-Through Certificates
5.725% due 10/25/2033 «~

GSR Mortgage Loan Trust

3.966% due 05/25/2035 ~

4.381% due 06/25/2034 «~

4.489% due 11/25/2035 ~

4.593% due 05/25/2034 «~

4.630% due 01/25/2036 ~

4.976% due 11/25/2035 ~

5.778% due 09/25/2035 ~

6.000% due 02/25/2036

6.000% due 03/25/2037

6.000% due 05/25/2037

6.050% due 08/25/2046

HarborView Mortgage Loan Trust
4.041% due 06/19/2036 ~

5.660% due 09/19/2037 «

5.850% due 01/19/2038 «

5.880% due 12/19/2036 *

HomeBanc Mortgage Trust

5.990% due 01/25/2036 ~

HPLY Trust

6.475% due 11/15/2036 *

IndyMac INDX Mortgage Loan Trust
3.326% due 07/25/2037 ~

3.681% due 06/25/2036 ~

3.869% due 08/25/2036 «~

5.950% due 07/25/2035 *

6.010% due 06/25/2037 *

JP Morgan Alternative Loan Trust
5.750% due 03/25/2037 «

JP Morgan Mortgage Trust

3.750% due 07/27/2037 ~

4.285% due 04/25/2036 ~

4.354% due 06/25/2037 ~

4.354% due 06/25/2037 «~

4.436% due 06/25/2036 «~

4.642% due 07/25/2035 «~

4.916% due 04/25/2035 «~

5.048% due 08/25/2035 ~

5.528% due 07/25/2035 «~

5.750% due 01/25/2036

Lehman XS Trust

5.830% due 07/25/2037 «

MASTR Adjustable Rate Mortgages Trust
3.284% due 11/25/2033 «~

5.752% due 01/25/2047 «*

5.950% due 05/25/2037 «

6.090% due 09/25/2037 «

6.150% due 05/25/2047 ~

MASTR Alternative Loan Trust
5.000% due 12/26/2049 «

5.870% due 03/25/2036 ~

Merrill Lynch Alternative Note Asset Trust
5.790% due 01/25/2037 «

11.715% due 06/25/2037 ~

Merrill Lynch Mortgage Investors Trust
3.976% due 05/25/2034 «~

5.598% due 11/25/2035 ~

5.890% due 02/25/2036 *

MFA Trust

1.381% due 04/25/2065 ~

6.775% due 10/25/2058 p

Mill City Mortgage Loan Trust
2.750% due 07/25/2059 ~

3.250% due 05/25/2062

Morgan Stanley Mortgage Loan Trust
3.278% due 11/25/2037 ~

6.000% due 10/25/2037

MortgagelT Mortgage Loan Trust
5.970% due 09/25/2037 «

New Residential Mortgage Loan Trust
2.750% due 07/25/2059 ~

Nomura Asset Acceptance Corp. Alternative Loan Trust
6.320% due 03/25/2047 p

OBX Trust

6.844% due 04/25/2063 p

OPEN Trust

8.451% due 10/15/2028

Opteum Mortgage Acceptance Corp. Asset-Backed Pass-Through Certificates
6.230% due 12/25/2035 «

Prime Mortgage Trust

5.970% due 02/25/2035 +

RBSGC Mortgage Pass-Through Loan Trust
5.500% due 11/25/2035 ~

42
128

93
58
31

979
168
48
10,636

106
269
370
1,992

60
766
94
191
47
23
65
444
485
19
512
141
40
1
125
100
189
265
1
32
87
448
500

358
502

5,702
85

7
30
433

2,568
2,718

3,225
398

564
3,882

3,115
3,185
74
2,911
10,073
385

61

991

December 31, 2023
(Unaudited)

39
105

91
53
29
32

457
92

35
2,699

55
229
324

1,592

57
761
62
166
32
21
77
454
446
102
402
107
27
10
17
83
88
243
31
37
443
394

242
55

1,671
47

65
29
407

2,378
2,752

3,083
388

375
2121

2,323
3,011
7
2,970
10,124
358
60

829



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

RBSSP Resecuritization Trust

6.500% due 10/26/2036 ~

Residential Accredit Loans, Inc. Trust
4.129% due 02/25/2035 ~

5.365% due 02/25/2036 ~

5.670% due 05/25/2037 «

5.850% due 07/25/2036 *

5.870% due 12/25/2046

5.930% due 05/25/2037 «*

6.000% due 06/25/2036

6.000% due 05/25/2037

6.500% due 07/25/2036 «

Residential Asset Securitization Trust
4.750% due 12/26/2049 «

5.870% due 01/25/2046 *

6.000% due 02/25/2036

6.250% due 09/25/2037

Residential Funding Mortgage Securities, Inc. Trust
4.842% due 02/25/2036 ~

5.091% due 09/25/2035 ~

6.000% due 10/25/2036

Stratton Mortgage Funding PLC

6.121% due 07/20/2060 ¢

Structured Adjustable Rate Mortgage Loan Trust
4.212% due 09/25/2036 ~

4.351% due 01/25/2035 ~

4.520% due 03/25/2036 ~

5.159% due 09/25/2035 ~

5.870% due 04/25/2047 «

6.070% due 10/25/2034

Structured Asset Mortgage Investments Trust
5.910% due 05/25/2036 ¢

5.990% due 05/25/2046 «*

6.130% due 09/19/2032 ¢

Structured Asset Securities Corp. Mortgage Pass-Through Certificates
7.323% due 06/25/2033 «~

Towd Point Mortgage Funding

6.365% due 10/20/2051 «

Towd Point Mortgage Trust

2.900% due 10/25/2059 ~

6.470% due 10/25/2048 ¢

6.470% due 05/25/2058 *

Verus Securitization Trust

3.889% due 03/25/2060 ~

5.999% due 02/25/2068 p

6.665% due 09/25/2068 p

7.070% due 10/25/2068 p

Wachovia Mortgage Loan Trust LLC
3.901% due 08/20/2035 ~

6.182% due 10/20/2035 ~

WaMu Mortgage Pass-Through Certificates Trust
3.858% due 02/25/2037 ~

4.063% due 12/25/2036 ~

4.335% due 02/27/2034 «

4.397% due 12/25/2046 ¢

4.469% due 09/25/2036 ~

5.662% due 09/25/2033 ~

5.712% due 02/25/2047 «

5.762% due 06/25/2047 ~

5.892% due 10/25/2046 ¢

5.990% due 11/25/2045 «

6.010% due 12/25/2045 ¢

6.012% due 08/25/2046 *

6.060% due 07/25/2046 ¢

6.110% due 08/25/2045 «

6.212% due 11/25/2042 «

6.412% due 06/25/2042 «

6.412% due 08/25/2042 «

6.512% due 10/25/2046 ~

Washington Mutual Mortgage Pass-Through Certificates Trust
4.052% due 09/25/2036 p

5.852% due 05/25/2047 «*

5.950% due 01/25/2047 «

Wells Fargo Commercial Mortgage Trust
2.725% due 02/15/2053

Wells Fargo Mortgage-Backed Securities Trust
4.674% due 04/25/2036 ~

5.924% due 11/25/2037 ~

6.073% due 09/25/2033 «~

Total Non-Agency Mortgage-Backed Securities (Cost $186,403)

ASSET-BACKED SECURITIES 7.5%

Aames Mortgage Investment Trust
6.775% due 06/25/2035 ~

GBP

GBP

855

49
92
213
85
119
36
49
44
195

231
718
322
1,853

183
124
202

1,424

662
88

38
430
275
2,107

609
47

912

9,774
7,323
387

100
2,184
7,024
8,153

65
10

1,303
168

1
146
1,108
284
32
520
434
349
787
454
214

85

16,061

320

7,511

December 31, 2023
(Unaudited)

725

42
79
192
79
105
30
38
34
152

48
209
135
784

161
83
152

1,815

459
86
28

381

236

1,846

479
28

1,164

9,191
7,391
394

97
2,187
7,125
8,316

1,137
143

93
122
1,026
237
23
434
395
313
714
374
202

76

4,736

292

167,794

6,705



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

ABFC Trust

5.630% due 01/25/2037 «

5.690% due 01/25/2037 «

Accredited Mortgage Loan Trust

5.951% due 04/25/2035 *

ACE Securities Corp. Home Equity Loan Trust
6.070% due 02/25/2036 *

American Money Management Corp. CLO Ltd.
6.581% due 11/10/2030 *

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

3.793% due 04/25/2034

6.145% due 01/25/2036 *

6.250% due 05/25/2034 «

Argent Securities Trust

6.010% due 05/25/2036 ~

Avis Budget Rental Car Funding AESOP LLC
6.120% due 04/20/2027

Bear Stearns Asset-Backed Securities Trust
6.205% due 09/25/2035 ~

6.270% due 10/27/2032 «*

6.270% due 09/25/2046 *

6.520% due 01/25/2037

6.520% due 08/25/2037 «

6.720% due 08/25/2037 «

7.270% due 07/25/2035

Carrington Mortgage Loan Trust
5.950% due 06/25/2036 *

6.265% due 09/25/2035 *

6.295% due 02/25/2035 *

Cedar Funding CLO Ltd.

6.705% due 05/29/2032

Citigroup Mortgage Loan Trust
5.970% due 08/25/2036 *

7.250% due 05/25/2036 p

Citigroup Mortgage Loan Trust, Inc.
5.860% due 06/25/2037 «

College Avenue Student Loans LLC
6.500% due 06/25/2054

6.987% due 06/25/2054

7.330% due 06/25/2054

7.580% due 06/25/2054

8.210% due 06/25/2054

10.120% due 06/25/2054
Countrywide Asset-Backed Certificates Trust
4.113% due 02/25/2036

4.347% due 10/25/2046 ~

5.006% due 10/25/2035

5.456% due 07/25/2035 ~

5.690% due 09/25/2037 «

5.730% due 11/25/2037 «

5.760% due 11/25/2037 ~

5.790% due 09/25/2046 «*

5.930% due 05/25/2037 «

6.050% due 06/25/2037 «

6.095% due 08/25/2035 «p

6.170% due 11/25/2036 ~

CRB Securitization Trust

6.960% due 10/20/2033

CSAB Mortgage-Backed Trust
6.672% due 06/25/2036 p

Cumulus Static CLO DAC

5.499% due 04/25/2033

Fieldstone Mortgage Investment Trust
5.777% due 11/25/2036 ¢

First Franklin Mortgage Loan Trust
5.950% due 10/25/2036 *

6.745% due 07/25/2034 «

First NLC Trust

5.610% due 08/25/2037 «

5.750% due 08/25/2037 «

GLS Auto Select Receivables Trust
6.670% due 12/17/2029

GSAA Home Equity Trust

5.810% due 09/25/2036 *

5.950% due 11/25/2036 *

6.070% due 03/25/2037 «

6.070% due 05/25/2047 «

GSAMP Trust

5.970% due 05/25/2046 *

Hertz Vehicle Financing LLC
1.990% due 06/25/2026

Home Equity Asset Trust

6.030% due 08/25/2036 *

Home Equity Mortgage Loan Asset-Backed Trust
5.610% due 11/25/2036 *

5.660% due 04/25/2037 «

515
2,203

934
68
2,803

618
1,879
120

559
10,000

488

1
1,412
6,137
224
168
12,847

2,327
930
2,249

5,600

1,419
139

449

5,685
4,687
2,600
2,000
500
700
7,250
92
3,627
2,706
66
3,676
5478

1,752
3,159

767
3,335
227

EUR 2,000

798
103

137
9N

1,600
933
1,171
180
107
3,181
1,790
3,812

4,943
3,284

December 31, 2023
(Unaudited)

296
1,270
933
67
2,798
582
1,837
119
136
10,165
486
1
1,340
5,900
195
165
12,613
2,208
903
2,204
5,501

1,384
72

443
5,939
4,708
2,704
2,067

527

722
6,640

3,571
2,664

3,330
5,059

1,667
3,053
79
649
3,375
65
2,207
523

518
101

68
45

1,645
209
3,659
70

65
2,974
1,711
3,719

4,517
2,123



Schedule of Investments PIMCO Diversified Income Fund (Cont.)

5.710% due 11/25/2036 * 1,600
6.130% due 03/25/2036 ¢ 6,000
JP Morgan Mortgage Acquisition Corp.

5.980% due 02/25/2036 ¢ 4,377
6.400% due 12/25/2035 2,190
JP Morgan Mortgage Acquisition Trust

5.770% due 07/25/2036 ~ 904
Long Beach Mortgage Loan Trust

6.220% due 02/25/2034 892
MASTR Asset-Backed Securities Trust

5.790% due 11/25/2036 ~ 9,499
6.295% due 10/25/2034 « 219
MASTR Specialized Loan Trust

6.595% due 11/25/2035 ¢ 2,567
Merrill Lynch Mortgage Investors Trust

5.610% due 04/25/2047 « 979
5.730% due 03/25/2037 + 879
5.790% due 03/25/2037 « 459
Morgan Stanley ABS Capital, Inc. Trust

5.560% due 01/25/2037 « 475
5.610% due 10/25/2036 ~ 1,730
5.670% due 09/25/2036 ¢ 1,474
5.690% due 10/25/2036 ¢ 1,048
6.265% due 03/25/2034 ¢ 450
7.045% due 09/25/2034 «» 54
Morgan Stanley Home Equity Loan Trust

5.820% due 04/25/2037 + 151
Morgan Stanley Mortgage Loan Trust

6.000% due 04/25/2037 ~ 11,150
6.190% due 04/25/2037 « 205
6.226% due 10/25/2036 b 183
Nationstar Home Equity Loan Trust

5.770% due 03/25/2037 3,000
Navient Student Loan Trust

7.038% due 03/15/2072 1,443
7.230% due 03/15/2072 500
New Century Home Equity Loan Trust

6.355% due 05/25/2034 ~ 3,779
Option One Mortgage Loan Trust

5.610% due 03/25/2037 + 218
5.690% due 01/25/2037 ~ 344
5.970% due 07/25/2036 ¢ 1,342
Pagaya Al Debt Selection Trust

7.128% due 06/16/2031 856
7.464% due 06/16/2031 500
Renaissance Home Equity Loan Trust

5.612% due 04/25/2037 p 927
6.410% due 05/25/2034 832
Residential Asset Mortgage Products Trust

5.910% due 12/25/2036 1,844
Residential Asset Securities Corp. Trust

6.565% due 03/25/2035 ¢ 1,517
Santander Drive Auto Receivables Trust

5.930% due 07/17/2028 2,775
5.980% due 04/16/2029 2,313
6.160% due 12/17/2029 4,300
6.400% due 03/17/2031 2,313
6.430% due 02/18/2031 5,400
Saxon Asset Securities Trust

5.870% due 09/25/2047 « 5,367
Securitized Asset-Backed Receivables LLC Trust

5.590% due 12/25/2036 ¢ 230
5.730% due 01/25/2037 7,594
5.890% due 11/25/2036 ¢ 23,735
6.050% due 12/25/2035 ¢ 241
6.430% due 10/25/2035 ~ 3,151
SG Mortgage Securities Trust

5.680% due 10/25/2036 ¢ 2,000
SMB Private Education Loan Trust

6.150% due 09/15/2053 4,185
6.930% due 09/15/2053 1,996
6.988% due 09/15/2053 6,793
7.540% due 09/15/2053 408
8.870% due 09/15/2053 842
Soundview Home Loan Trust

5.620% due 06/25/2037 ~ 2,398
5.670% due 01/25/2037 «* 322
5.730% due 02/25/2037 + 1,267
Specialty Underwriting & Residential Finance Trust

5.076% due 12/25/2036 ¢ 223
5.740% due 04/25/2037 ~ 4,931
Start Ltd.

4.089% due 03/15/2044 264
Structured Asset Investment Loan Trust

5.620% due 09/25/2036 ¢ 110

5.790% due 05/25/2036 «* 9

December 31, 2023
(Unaudited)

1,236
5,468

4,288
2,114

384
872

5,619
210

2,430

399
782
409

21
747
521
453
450

54

79
3,967

54
2,574

1,446
526

3,718

193
195
755

858
504

251
742

1,784
1,486

2,827
2,356
4,400
2,377
5,542

4,905
52
7,156
6,790
232
2,070
1,425
4,381
2,111
6,868
887
1,584
313
358

212
3,410

240

107
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6.270% due 07/25/2034 «

6.370% due 04/25/2035 *

Structured Asset Securities Corp. Mortgage Loan Trust
6.100% due 11/25/2037

Venture CLO Ltd.

6.535% due 04/15/2027 «

Total Asset-Backed Securities (Cost $260,513)

SOVEREIGN ISSUES 15.0%

Albania Government International Bond
3.500% due 06/16/2027

Angolan Government International Bond
8.000% due 11/26/2029

9.125% due 11/26/2049

Argentina Government International Bond
0.750% due 07/09/2030 b

1.000% due 07/09/2029

3.500% due 07/09/2041 b

3.625% due 07/09/2035 p

Bank Gospodarstwa Krajowego

6.250% due 10/31/2028

Brazil Government International Bond
2.875% due 06/06/2025

4.750% due 01/14/2050

Chile Government International Bond
1.250% due 01/29/2040

4.950% due 01/05/2036

Colombia Government International Bond
4.500% due 01/28/2026

4.500% due 03/15/2029

5.200% due 05/15/2049

7.500% due 02/02/2034

8.750% due 11/14/2053

Costa Rica Government International Bond
6.125% due 02/19/2031

7.300% due 11/13/2054

Dominican Republic International Bond
4.875% due 09/23/2032

5.500% due 01/27/2025

5.875% due 01/30/2060

6.500% due 02/15/2048

6.850% due 01/27/2045

6.875% due 01/29/2026

Ecuador Government International Bond
0.000% due 07/31/2030 (f)

2.500% due 07/31/2040 p

3.500% due 07/31/2035 b

6.000% due 07/31/2030 p

Egypt Government International Bond
4.750% due 04/11/2025

6.375% due 04/11/2031

7.053% due 01/15/2032

7.500% due 02/16/2061

7.625% due 05/29/2032

8.750% due 09/30/2051

El Salvador Government International Bond
7.125% due 01/20/2050

Emirate of Abu Dhabi Government International Bond
2.700% due 09/02/2070

3.125% due 09/30/2049

3.875% due 04/16/2050

Ghana Government International Bond
6.375% due 02/11/2027 A(d)
7.875% due 03/26/2027 A(d)
7.875% due 02/11/2035 (d)
8.125% due 03/26/2032 A(d)
8.750% due 03/11/2061 (d)
8.950% due 03/26/2051 A(d)
Guatemala Government International Bond
4.500% due 05/03/2026

4.900% due 06/01/2030

5.375% due 04/24/2032

6.125% due 06/01/2050

Hungary Government International Bond
3.125% due 09/21/2051

5.375% due 09/12/2033
Indonesia Government International Bond
1.100% due 03/12/2033

1.300% due 03/23/2034

4.350% due 01/11/2048

4.750% due 07/18/2047 (1)
6.625% due 02/17/2037

Israel Government International Bond
3.800% due 05/13/2060

EUR

EUR

EUR

EUR

4,322
11,000

9N

279

1,900

4,600
3,600

45,147
2,318
17,680
3241

5,200

1,000
7,101

4,530
537

7,100
5,000
5,700
10,000
5,000

1,000
1,700

3,550
7,000
5,200
1,250
7,700
4,000

585
2,778
14,181
14,413

4,200
13,700
2,200
4,000
700
1,900

2,000

8,000
6,000
700

900
4,980
2,000
5,260
1,500
3,100

4,000
1,400

700
2,400

2,100
10,000

1,675
2,700
200
1,000
14,600

2,480

December 31, 2023
(Unaudited)

4,278
9,920

870

2,030

4,099
2,948

18,136
926
6,040
1,106

5,498

967
5,486

3,508
532

7,001
4,698
4,471
10,580
5,761

1,027
1,849

3241
6,974
4,511
1,198
7,700
4,082

169
889
5,008
6,746

4,234
9,764
1,514
2,349

488
1,207

1,424

5,085
4,423
589

404
2,238
881
2,327
651
1,347

3,893
1,351

679
2,280

1,430
11,826

1,468
2,346
187
992
17,155

1,786



December 31, 2023

Schedule of Investments PIMCO Diversified Income Fund (Cont.) (Unaudited)
Ivory Coast Government International Bond

4.875% due 01/30/2032 EUR 4,600 4,294
5.250% due 03/22/2030 3,300 3,283
5.875% due 10/17/2031 2,000 1,985
Jordan Government International Bond

5.850% due 07/07/2030 $ 5,500 5,129
Kazakhstan Government International Bond

2.375% due 11/09/2028 EUR 3,200 3,403
Mexico Government International Bond

3.750% due 04/19/2071 $ 900 603
3.771% due 05/24/2061 29,126 19,838
4.280% due 08/14/2041 724 599
4.400% due 02/12/2052 (1) 1,007 800
4.750% due 04/27/2032 1,600 1,544
5.000% due 04/27/2051 2,000 1,741
5.750% due 10/12/2110 5,500 4,943
Nigeria Government International Bond

6.125% due 09/28/2028 2,600 2,311
6.500% due 11/28/2027 5,700 5,225
7.143% due 02/23/2030 4,600 4,157
7.375% due 09/28/2033 1,600 1,369
7.875% due 02/16/2032 4,700 4,238
North Macedonia Government International Bond

3.675% due 06/03/2026 EUR 2,000 2,148
Oman Government International Bond

5.625% due 01/17/2028 $ 5,000 5,104
6.000% due 08/01/2029 1,100 1,142
6.250% due 01/25/2031 1,700 1,792
6.750% due 01/17/2048 4,980 5,223
Panama Government International Bond

4.500% due 04/16/2050 2,200 1,532
6.400% due 02/14/2035 5,000 4,893
6.700% due 01/26/2036 10,200 10,134
9.375% due 04/01/2029 2,100 2,397
Paraguay Government International Bond

4.950% due 04/28/2031 2,500 2,447
5.600% due 03/13/2048 2,200 2,012
Peru Government International Bond

2.783% due 01/23/2031 2,175 1,899
8.750% due 11/21/2033 7,040 8,882
Perusahaan Penerbit SBSN Indonesia

2.800% due 06/23/2030 1,300 1,175
3.800% due 06/23/2050 1,300 1,089
Qatar Government International Bond

4.400% due 04/16/2050 3,200 2,956
4.817% due 03/14/2049 4,200 4,098
Republic of Kenya Government International Bond

7.000% due 05/22/2027 700 658
8.000% due 05/22/2032 1,600 1,452
Romania Government International Bond

1.750% due 07/13/2030 EUR 3,000 2,686
2.000% due 04/14/2033 2,000 1,657
2.625% due 12/02/2040 3,750 2,795
2.750% due 04/14/2041 425 316
2.875% due 04/13/2042 1,495 1,121
3.375% due 01/28/2050 2,750 2,076
4.625% due 04/03/2049 4,620 4,296
Russia Government International Bond

5.250% due 06/23/2047 (d) $ 200 7
Saudi Government International Bond

3.450% due 02/02/2061 2,000 1,411
3.750% due 01/21/2055 3,100 2,367
4.500% due 10/26/2046 31,600 28,047
5.000% due 04/17/2049 300 284
Senegal Government International Bond

4.750% due 03/13/2028 EUR 700 716
6.250% due 05/23/2033 $ 1,700 1,524
Serbia Government International Bond

1.000% due 09/23/2028 EUR 1,700 1,588
1.500% due 06/26/2029 3,300 3,082
1.650% due 03/03/2033 2,500 2,048
2.050% due 09/23/2036 900 693
3.125% due 05/15/2027 2,900 3,069
South Africa Government International Bond

4.300% due 10/12/2028 $ 5,300 4,969
4.665% due 01/17/2024 5,200 5,199
4.850% due 09/30/2029 4,400 4,137
5.650% due 09/27/2047 3,010 2,415
5.750% due 09/30/2049 8,000 6,413
6.300% due 06/22/2048 2,100 1,803
Sri Lanka Government International Bond

6.200% due 05/11/2027 N(d) 800 406
7.850% due 03/14/2029 (d) 1,800 909
Turkey Government International Bond

4.250% due 03/13/2025 6,425 6,317

5.125% due 02/17/2028 9,600 9,169



Schedule of Investments

5.250% due 03/13/2030

5.600% due 11/14/2024

5.750% due 05/11/2047

6.000% due 01/14/2041

6.125% due 10/24/2028

7.375% due 02/05/2025

7.625% due 04/26/2029

Ukraine Government International Bond
4.375% due 01/27/2032

6.750% due 06/20/2028

7.750% due 09/01/2024

7.750% due 09/01/2025

7.750% due 09/01/2028

Uruguay Government International Bond
5.100% due 06/18/2050

Venezuela Government International Bond
7.000% due 03/31/2048 A(d)

8.250% due 10/13/2024 (d)

Vietnam Government International Bond
5.500% due 03/12/2028

Total Sovereign Issues (Cost $627,140)

COMMON STOCKS 0.2%

COMMUNICATION SERVICES 0.0%
Clear Channel Outdoor Holdings, Inc. ()

iHeartMedia, Inc. 'A’ ()
iHeartMedia, Inc. 'B' «(e)

CONSUMER DISCRETIONARY 0.0%

Caesars Entertainment, Inc. (e)
Urbi Desarrollos Urbanos SAB de CV (e)

ENERGY 0.0%
Constellation Qil ‘B «(e)(j)
FINANCIALS 0.1%

Hipotecaria Su Casita SA de CV «(e)
Intelsat Emergence SA «(e)(j)

INDUSTRIALS 0.0%

Mcdermott International Ltd. (e)
Neiman Marcus Group Ltd. LLC «(e)(j)

REAL ESTATE 0.0%

Sunac Services Holdings Ltd.
UTILITIES 0.1%

Windstream Units «(e)

Total Common Stocks (Cost $13,704)

WARRANTS 0.0%

FINANCIALS 0.0%

Intelsat Emergence SA - Exp. 02/17/2027 «
Total Warrants (Cost $14)

PREFERRED SECURITIES 0.5%

FINANCIALS 0.5%

Brighthouse Holdings LLC
6.500% due 07/27/2037 p(h)
Charles Schwab Corp.
4.000% due 06/01/2026
4.000% due 12/01/2030
5.000% due 12/01/2027

«(h
«h
«(h
5.375% due 06/01/2025 «(h

PIMCO Diversified Income Fund (Cont.)

3,000
5,920
3,560
8,700
12,700
6,200
5,100

EUR 10,500
5,300

$ 18,500
4,700

4,600

3,000

2,700
2,700

3,927

SHARES

228,414
52,704
40,902

4,701
2,960

674,061

157,773
72,646

14,432
2,151

189,647

50,061

2,562

400,000

2,000,000
2,400,000
4,200,000
1,000,000

December 31, 2023
(Unaudited)
2,760

5,927

2,800

7417

12,519

6,317

5,292

2,411

1,413

5,680

1,406

1,298

3,020

413
425

502,549

366

1,765
1,905
3,547

988
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Citigroup, Inc.

4.000% due 12/10/2025 +(h)
Discover Financial Services
6.125% due 06/23/2025 +(h)

Farm Credit Bank of Texas

5.700% due 09/15/2025 +(h)
Nationwide Building Society
10.250% ~

PNC Financial Services Group, Inc.
6.250% due 03/15/2030 +(h)

Total Preferred Securities (Cost $19,280)

SHORT-TERM INSTRUMENTS 0.6%

REPURCHASE AGREEMENTS (k) 0.1%

SHORT-TERM NOTES 0.0%

Argentina Treasury Bond BONCER
3.750% due 05/20/2024

HUNGARY TREASURY BILLS 0.5%

10.900% due 01/04/2024 (f)(q)
Total Short-Term Instruments (Cost $17,279)

Total Investments in Securities (Cost $3,883,041)

INVESTMENTS IN AFFILIATES 8.1%
SHORT-TERM INSTRUMENTS 8.1%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 8.1%

PIMCO Short Asset Portfolio
PIMCO Short-Term Floating NAV Portfolio Il

Total Short-Term Instruments (Cost $269,754)

Total Investments in Affiliates (Cost $269,754)

Total Investments 112.7% (Cost $4,152,795)

Financial Derivative Instruments (m)(o) (0.1)%(Cost or Premiums, net $4,346)
Other Assets and Liabilities, net (12.6)%

Net Assets 100.0%

1,575,000
2,390,000
3,600,000

4,258

1,000,000

PRINCIPAL
AMOUNT
(000s)

ARS 32,762

HUF 5,362,000

SHARES

2,798,203
24,905,884

December 31, 2023
(Unaudited)

1,455
2,315
3,415

707

17,169
3,496,101

27,131

269,391
269,391
3,765,492
(2,524)
(420,644)

3,342,324
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Schedule of Investments PIMCO Diversified Income Fund (Cont.) (Unaudited)

NOTES TO SCHEDULE OF INVESTMENTS:

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

u  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.
A Security is in default.
«  Security valued using significant unobservable inputs (Level 3).
~  Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in
their description.
*  Rate shown is the rate in effect as of period end. The rate may be based on a fixed rate, a capped rate or a floor rate and may convert to a variable or floating rate in the future. These securities do
not indicate a reference rate and spread in their description.
b  Coupon represents a rate which changes periodically based on a predetermined schedule or event. Rate shown is the rate in effect as of period end.
(a) Security is an Interest Only ("IO0") or IO Strip.
(b) When-issued security.
(c) Payment in-kind security.
(d) Security is not accruing income as of the date of this report.
(e) Security did not produce income within the last twelve months.
(f)  Zero coupon security.
(g) Coupon represents a yield to maturity.
(h) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(i) Contingent convertible security.
() RESTRICTED SECURITIES:
Market Value
Acquisition Market as Percentage
Issuer Description Date Cost Value of Net Assets
Citigroup, Inc. 2.572% due 06/03/2031 05/26/2020 $ 4,400 $ 3,761 0.11%
Constellation Oil 'B' 06/10/2022 73 73 0.00
Deutsche Bank AG 3.729% due 01/14/2032 01/11/2021 - 01/28/2021 3,004 2,516 0.08
General Motors Co. 6.800% due 10/01/2027 05/07/2020 - 10/19/2021 630 636 0.02
Intelsat Emergence SA 09/05/2018 - 07/03/2023 6,174 2,070 0.06
Neiman Marcus Group Ltd. LLC 09/25/2020 0 323 0.01
Occidental Petroleum Corp. 5.500% due 12/01/2025 12/08/2020 2,625 2,626 0.08
$ 16,906 $ 12,005 0.36%
BORROWINGS AND OTHER FINANCING TRANSACTIONS
(k) REPURCHASE AGREEMENTS:
Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
FICC 2.600%  12/29/2023  01/02/2024 $ 1,688 U.S. Treasury Notes 4.875% due 11/30/2025 $ (1,722) $ 1,688 $ 1,688
Total Repurchase Agreements $ (1,722) $ 1,688 $ 1,688
REVERSE REPURCHASE AGREEMENTS:
Payable for
Reverse
Amount Repurchase
Counterparty Borrowing Rate® Settlement Date Maturity Date Borrowed® Agreements
BPS 4.500% 11/22/2023 TBD® $ (268) § (269)
4.800 09/28/2023 TBD® (707) (716)
DEU (0.950) 12/28/2023 01/02/2024 (12,753) (12,751)
Total Reverse Repurchase Agreements $ (13,736)
SHORT SALES:
Maturity Principal Payable for
Description Coupon Date Amount Proceeds Short Sales
U.S. Government Agencies (2.6)%
Uniform Mortgage-Backed Security, TBA 2.000% 02/01/2054 $ 107,800 $ (86,714) $ (88,228)

Total Short Sales (2.6)% $ 86,714  § (88,228)
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() Securities with an aggregate market value of $13,646 have been pledged as collateral under the terms of master agreements as of December 31, 2023.

@ Includes accrued interest.

December 31, 2023
(Unaudited)

@ The average amount of borrowings outstanding during the period ended December 31, 2023 was $(9,075) at a weighted average interest rate of 1.843%. Average borrowings may include reverse repurchase

agreements and sale-buyback transactions, if held during the period.
@ Open maturity reverse repurchase agreement.

(m) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

FUTURES CONTRACTS:
LONG FUTURES CONTRACTS
Variation Margin®
Unrealized
Expiration #of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
Canada Government 10-Year Bond March Futures 03/2024 300 $ 28,115 $ 1,228 $ 7 $ 0
Euro-Bobl March Futures 03/2024 174 22,912 37 0 (108)
Euro-Bund March Futures 03/2024 441 66,804 2,061 0 (691)
U.S. Treasury 5-Year Note March Futures 03/2024 1,640 178,388 3,290 128 (1)
United Kingdom Long Gilt March Futures 03/2024 167 21,851 1,464 0 (238)
$ 8,414 $ 135 $ (1,038)
SHORT FUTURES CONTRACTS
Variation Margin®
Unrealized
Expiration # of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
U.S. Treasury 10-Year Note March Futures 03/2024 605 $ (68,299) $ (2,157) $ 0 $ 0
Total Futures Contracts $ 6,257 $ 135 $ (1,038)
SWAP AGREEMENTS:
CREDIT DEFAULT SWAPS ON CORPORATE ISSUES - SELL PROTECTION®
Variation Margin
Implied
Credit Spread at Premiums Unrealized
Reference Fixed Payment Maturity ~ December 31, Notional Paid/ Appreciation/ Market
Entity Receive Rate  Frequency Date 2023®) Amount® (Received) (Depreciation) Value® Asset Liability
AT&T, Inc. 1.000%  Quarterly 06/20/2028 0.750% $ 3700 $ (38) 79 39§ 0 3 (1)
Boeing Co. 1.000  Quarterly 06/20/2026 0.410 300 (2) 6 4 0 0
Bombardier,
Inc. 5.000  Quarterly 12/20/2024 1.267 800 16 14 30 0 0
Bombardier,
Inc. 5.000  Quarterly 12/20/2027 3.043 2,000 (15) 154 139 0 0
Ford Motor
Credit Co.
LLC 5.000  Quarterly 06/20/2027 1.460 400 21 25 46 0 0
Jaguar Land
Rover
Automotive 5000  Quarterly 12/20/2024 0.674 EUR 1,700 (122) 204 82 2 0
Rolls-Royce
PLC 1.000  Quarterly 06/20/2025 0.458 2,800 (452) 477 25 0 (1)
$ (592) 957  § 365 § 2§ (2)
CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION®
Variation Margin
Premiums Unrealized
Fixed  Payment Maturity Notional Paid/ Appreciation/ Market
Index/Tranches Receive Rate  Frequency Date Amount® (Received) (Depreciation) Value® Asset Liability
CDX.HY-41 5-Year Index 5.000%  Quarterly 12/20/2028 $ 237,204 § 1,581 12,688  § 14,269  § 0 3 (66)
iTraxx Crossover 40 5-
Year Index 5.000  Quarterly 12/20/2028  EUR 16,200 626 831 1,457 54 0
$ 2,207 13519  § 15,726  $ 54 § (66)




December 31, 2023

Schedule of Investments PIMCO Diversified Income Fund (Cont.) (Unaudited)
INTEREST RATE SWAPS
Variation Margin

Pay/

Receive Premiums Unrealized

Floating Payment Maturity Notional Paid/ Appreciation/ Market

Rate Floating Rate Index ~ Fixed Rate  Frequency Date Amount (Received) (Depreciation) Value Asset Liability
1-Day JPY-
MUTKCALM

Receive  Compounded-OIS 0.850% Annual  09/20/2033 JPY 4,540,000 $ 126 (286) $ (160) $ 13 $ 0
6-Month AUD-BBR-

Pay BBSW 2.750 Semi-Annual  06/17/2026 AUD 34,600 3,287 (4,002) (715) 8 0
6-Month AUD-BBR-

Pay® BBSW 4.750 Semi-Annual  12/20/2033 42,500 (282) 569 287 22 0
6-Month EUR-

Pay® EURIBOR 3.250 Annual  03/20/2029 EUR 177,000 3,638 4,525 8,163 0 (633)
6-Month EUR-

Pay® EURIBOR 3.000 Annual  03/20/2034 29,650 (314) 1,868 1,554 0 (331)
6-Month EUR-

Receive® EURIBOR 2.750 Annual  03/20/2054 22,800 (2,468) 96 (2,372) 643 0

$ 3,987 2770 § 6,757 § 686 § (964)
Total Swap Agreements $ 5,602 17,246  § 22848 $ 742§ (1,032)

(n) Securities with an aggregate market value of $33,046 and cash of $6,874 have been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of December

31,2023,

@ Unsettled variation margin liability of $(75) for closed futures is outstanding at period end.

@ Ifthe Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional
amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (i) pay a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

@ Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate or sovereign issues as of period end serve as indicators of the current
status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection
and may include upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of
default or other credit event occurring as defined under the terms of the agreement.

@ The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap

agreement.

©  The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the
credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent
a deterioration of the underlying referenced instrument's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

©  This instrument has a forward starting effective date.

FORWARD FOREIGN CURRENCY CONTRACTS:

o) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Unrealized Appreciation/(Depreciation
Settlement Currency to Currency to
Counterparty Month be Delivered be Received Asset Liability
AZD 01/2024 AUD 3,779 $ 2,503 0 $ (73)
03/2024 CNH 673 93 0 (2)
BOA 01/2024 AUD 573 379 0 (12)
01/2024 GBP 4,187 5,310 0 (27)
01/2024 PEN 29,348 7,909 0 (20)
03/2024 CNH 610 84 0 2
BPS 01/2024 EUR 12,403 13,533 0 (163)
01/2024 GBP 8,942 11,342 0 (56)
01/2024 HUF 2,018,704 5,750 0 (68)
01/2024 JPY 50,100 347 0 (8)
01/2024 $ 6,527 EUR 5,975 79 (8)
01/2024 1,589 GBP 1,251 5 0
01/2024 4 HUF 1,343 0 0
BRC 01/2024 EUR 170,979 $ 188,039 0 (757)
04/2024 $ 3,243 TRY 105,032 0 (38)
CBK 01/2024 HUF 344,186 $ 982 0 (10)
02/2024 BRL 7,989 1,558 0 (84)
GLM 01/2024 GBP 2,036 2,594 0 (1)
01/2024 PEN 2,733 734 0 (5)
01/2024 $ 169 MXN 2,962 5 0
JPM 01/2024 HUF 1,588,239 $ 4,523 0 (55)
03/2024 CNH 1,388 193 0 (3)
MBC 01/2024 AUD 1,773 1,175 0 (33)
01/2024 CAD 2,839 2,098 0 (45)
01/2024 HUF 380,122 1,080 0 (16)
01/2024 JPY 89,700 629 0 7
01/2024 $ 2,718 EUR 2,488 29 0
01/2024 1,690 GBP 1,333 9 0
MYI 01/2024 HUF 1,013,726 $ 2,881 0 (41)
03/2024 CNH 642 89 0 2
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RYL 01/2024 $ 1,204 CAD 1,610 1" 0
SCX 03/2024 CNH 631 $ 87 0 (2)
UAG 01/2024 AUD 1,433 951 0 (26)

01/2024 GBP 48,583 61,483 0 (445)

Total Forward Foreign Currency Contracts $ 138 $ (2,009)

SWAP AGREEMENTS:

CREDIT DEFAULT SWAPS ON CORPORATE AND SOVEREIGN ISSUES - SELL PROTECTION®

Swap Agreements, at Value®

Implied
Credit Spread at Unrealized
Fixed Payment Maturity ~ December 31, Notional Premiums Appreciation/
Counterparty Reference Entity Receive Rate  Frequency Date 2023 Amount® Paid/(Received) (Depreciation) Asset Liability
CBK Brazil Government International Bond 1.000%  Quarterly  12/20/2024 0.279% $ 400 § 7 9 10 § 3 8 0
Colombia Government International
Bond 1.000  Quarterly  06/20/2024 0.134 3,900 (40) 57 17 0
Colombia Government International
Bond 1.000  Quarterly  12/20/2024 0.212 11,600 45 47 92 0
DUB Eskom « 4650  Quarterly  06/30/2029 0.075 5,000 0 435 435 0
GST Brazil Government International Bond 1.000  Quarterly  12/20/2024 0.279 1,100 (17) 25 8 0
Indonesia Government International
Bond 1.000  Quarterly  12/20/2028 0.706 2,100 0 28 28 0
Mexico Government International
Bond 1.000  Quarterly  12/20/2024 0.153 2,900 (24) 49 25 0
Mexico Government International
Bond 1.000  Quarterly  12/20/2028 0.883 600 (6) 9 3 0
HUS Brazil Government International Bond 1.000  Quarterly  06/20/2024 0.201 900 (26) 30 4 0
Mexico Government International
Bond 1.000  Quarterly  06/20/2024 0.106 2,300 (31) 42 11 0
Mexico Government International
JPM Bond 1.000  Quarterly  06/20/2026 0.364 1,100 9) 26 17 0
Mexico Government International
MYC Bond 1.000  Quarterly  12/20/2024 0.153 2,100 (19) 37 18 0
Mexico Government International
Bond 1.000  Quarterly  12/20/2025 0.252 200 3) 6 3 0
Mexico Government International
Bond 1.000  Quarterly  12/20/2026 0.438 3,600 10 48 58 0
Mexico Government International
Bond 1.000  Quarterly  06/20/2027 0.563 1,300 (4) 23 19 0
Mexico Government International
Bond 1.000  Quarterly  06/20/2028 0.782 900 (17) 25 8 0
Mexico Government International
Bond 1.000  Quarterly  12/20/2028 0.883 3,900 (41) 63 22 0
Turkey Government International
Bond 1.000  Quarterly  06/20/2027 2.247 4,000 (1,067) 911 0 (156)
Total Swap Agreements $ (1,256) $ 1,871 § m 8 (156)
(p) Securities with an aggregate market value of $2,745 have been pledged as collateral for financial derivative instruments as governed by International Swaps and Derivatives Association, Inc. master

@)

@

@

@

agreements as of December 31, 2023.

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional
amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) pay a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate or sovereign issues as of period end serve as indicators of the current
status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection
and may include upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of
default or other credit event occurring as defined under the terms of the agreement.

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap
agreement.

The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the
credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent
a deterioration of the underlying referenced instrument's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value

Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Loan Participations and Assignments $ 0 $ 98,749 $ 15,811 $ 114,560
Corporate Bonds & Notes

Banking & Finance 0 457,627 8,564 466,191

Industrials 0 917,950 2,883 920,833

Utilities 0 171,283 0 171,283
Convertible Bonds & Notes

Banking & Finance 0 6 0 6

Municipal Bonds & Notes
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lllinois 0 774 0 774
U.S. Government Agencies 0 470,193 0 470,193
U.S. Treasury Obligations 0 390,701 0 390,701
Non-Agency Mortgage-Backed Securities 0 166,387 1,407 167,794
Asset-Backed Securities 0 251,306 467 251,773
Sovereign Issues 0 502,549 0 502,549
Common Stocks
Communication Services 557 0 98 655
Consumer Discretionary 222 0 0 222
Energy 0 0 73 73
Financials 0 0 2,070 2,070
Industrials 1 0 323 324
Real Estate 45 0 0 45
Utilities 0 0 1,481 1,481
Warrants
Financials 0 0 7 7
Preferred Securities
Financials 0 17,398 0 17,398
Short-Term Instruments
Repurchase Agreements 0 1,688 0 1,688
Short-Term Notes 0 35 0 35
Hungary Treasury Bills 0 15,446 0 15,446
$ 825 $ 3,462,092 $ 33,184 3,496,101
Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes $ 269,391 $ 0 $ 0 269,391
Total Investments $ 270,216 $ 3,462,092 $ 33,184 3,765,492
Short Sales, at Value - Liabilities
U.S. Government Agencies $ 0 $ (88,228) $ 0 (88,228)
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared 7 870 0 877
Over the counter 0 474 435 909
$ 7 $ 1,344 $ 435 1,786
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared (1,037) (1,033) 0 (2,070)
Over the counter 0 (2,165) 0 (2,165)
$ (1,037) $ (3,198) $ 0 (4,235)
Total Financial Derivative Instruments $ (1,030) $ (1,854) $ 435 (2,449)
Totals $ 269,186 $ 3,372,010 $ 33,619 3,674,815
The following is a reconciliation of the fair valuations using significant unobservable inputs (Level 3) for the Fund during the period ended December 31, 2023:
Net Change in
Unrealized
Appreciation/
Net Change in (Depreciation)
Beginning Accrued Unrealized Ending on Investments
Category and Balance Net Net Discounts/  Realized Appreciation/ Transfers into Transfers out Balance Held at
Subcategory at 03/31/2023 Purchases ®  Sales/Settlements® (Premiums) Gain/(Loss)  (Depreciation) ) Level 3 of Level 3 at 12/31/2023 12/31/2023 @)
Investments in Securities, at Value
Loan Participations
and Assignments $ 37,763 $ 2,908 $ (8,061 $ 65 $ (275 § 719 $ 0 $ (17,308)  $ 15,811 $ (60)
Corporate Bonds &
Notes
Banking &
Finance 1,865 8,470 0 0 0 (1,771) 0 0 8,564 (1,771)
Industrials 1,640 690 (92) 0 0 (15) 660 0 2,883 (15)
Utilities 46 0 (46) 0 0 0 0 0 0 0
Non-Agency
Mortgage-Backed
Securities 0 0 0 0 0 0 1,407 0 1,407 0
Asset-Backed
Securities 0 0 0 0 0 0 467 0 467 0
Sovereign Issues 840 697 (6,227) (69) (8,826) 13,656 0 (71) 0 0
Common Stocks
Communication
Services® 144 0 0 0 0 (46) 0 0 98 (45)
Energy 73 0 0 0 0 0 0 0 73 0
Financials 1,776 0 0 0 0 294 0 0 2,070 294
Industrials 337 0 0 0 0 (13) 0 (1) 323 (10)
Utilities 0 455 0 0 0 1,026 0 0 1,481 1,026
Rights
Financials 53 0 (78) 0 78 (53) 0 0 0 0
Warrants
Financials 5 0 0 0 0 2 0 0 7 1
Industrials® 53 0 (72) 0 72 (53) 0 0 0 0
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Information

Technology 678 0 (455) 0 0 (223) 0 0 0 0
$ 45273 $ 13,220 (15031) $ (4 $ (8951) 13523 § 253 § (17,380)  $ 33184 § (580)

Financial Derivative Instruments - Assets

Over the counter $ 2 $ 0 0 $ 0 3 0 433 $ 0 $ 0 $ 435 $ 433

Totals $ 45275 § 13,220 (15031) $ (4 $ (8951) 13956 § 253 § (17,380)  $ 33619 § (147)

The following is a summary of significant unobservable inputs used in the fair valuations of assets and liabilities categorized within Level 3 of the fair value hierarchy:

(% Unless Noted Otherwise)

Ending
Balance Weighted
Category and Subcategory at 12/31/2023 Valuation Technique Unobservable Inputs Input Value(s) Average
Investments in Securities, at Value
Loan Participations and Assignments $ 9,728 Discounted Cash Flow Discount Rate 8.064 - 8.800 8.574
6,083 Indicative Market Quotation Broker Quote 90.000 —
Corporate Bonds & Notes
Banking & Finance 8,564 Proxy Pricing Base Price 100.000 —
Industrials 1,533 Discounted Cash Flow Discount Rate 6.020 —
660 Third Party Vendor Expected Recovery 6.000 —
690 Recent Transaction Purchase Price 99.000 —
Non-Agency Mortgage-Backed Securities 1,407 Fair Valuation of Odd Lot Positions Adjustment Factor 2.500 —
Asset-Backed Securities 467 Fair Valuation of Odd Lot Positions Adjustment Factor 2.500 —
Common Stocks
Communication Services 98 Reference Instrument Stock Price w/Liquidity Discount 10.000 —
Energy 73 Comparable Companies EBITDA Multiple X 4.300 —
Financials 2,070 Comparable Companies EBITDA Multiple X 4.000 -
Comparable Companies/Discounted Cash Revenue Multiple/EBITDA Multiple/Discount ~ X/X
Industrials 323 Flow Rate 1% 0.550/6.500/10.000 —
Utilities 1,481 Comparable Companies EBITDA Multiple X 5.860 —
Warrants
Financials 7 Option Pricing Model Volatility 40.000 -
Financial Derivative Instruments - Assets
Over the counter 435 Indicative Market Quotation Broker Quote 7.505 —
Total $ 33,619

(@ Net Purchases and Settlements for Financial Derivative Instruments may include payments made or received upon entering into swap agreements to compensate for differences between the stated terms of the

swap agreement and prevailing market cond

itions.

@ Any difference between Net Change in Unrealized Appreciation/(Depreciation) and Net Change in Unrealized Appreciation/(Depreciation) on Investments Held at December 31, 2023 may be due to an investment
no longer held or categorized as Level 3 at period end.

@ Sector type updated from Consumer Discretionary to Communication Services since prior fiscal year end.

@ Sector type updated from Financials to Industrials since prior fiscal year end.
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(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 157.6% =

LOAN PARTICIPATIONS AND ASSIGNMENTS 1.5%

Air Canada

9.139% due 08/11/2028
American Airlines, Inc.
10.427% due 04/20/2028
Carnival Corp.

8.357% due 08/08/2027
Hertz Corp.

8.720% due 06/30/2028
IRB Holding Corp.
8.456% due 12/15/2027
Lifepoint Health, Inc.
11.168% due 11/16/2028
MPH Acquisition Holdings LLC
9.900% due 09/01/2028
SkyMiles IP Ltd.
9.166% due 10/20/2027
Spa Holdings Oy
9.610% due 02/04/2028
United Airlines, Inc.
9.220% due 04/21/2028

Total Loan Participations and Assignments (Cost $33,534)

CORPORATE BONDS & NOTES 24.7%

BANKING & FINANCE 13.1%

ADLER Real Estate AG
3.000% due 04/27/2026
AerCap Ireland Capital DAC
3.300% due 01/30/2032
American Assets Trust LP
3.375% due 02/01/2031
American Tower Corp.
1.875% due 10/15/2030
2.100% due 06/15/2030
3.650% due 03/15/2027
4.050% due 03/15/2032
Aviation Capital Group LLC
5.500% due 12/15/2024
Avolon Holdings Funding Ltd.
2.125% due 02/21/2026
2.528% due 11/18/2027
4.250% due 04/15/2026
Banca Monte dei Paschi di Siena SpA
7.708% due 01/18/2028 «
Banco de Credito del Peru SA
4.650% due 09/17/2024
Banco Santander SA
1.849% due 03/25/2026
2.958% due 03/25/2031
4.175% due 03/24/2028 +
Bank of America Corp.
3.384% due 04/02/2026 *
4.125% due 01/22/2024
Barclays PLC

2.894% due 11/24/2032 «
3.330% due 11/24/2042 «
3.650% due 03/16/2025
4.337% due 01/10/2028
4.375% due 01/12/2026
4.375% due 03/15/2028 «(i)(j)
4.836% due 05/09/2028
4.972% due 05/16/2029 ¢
7.385% due 11/02/2028 «
7.437% due 11/02/2033 «
Blue Owl Finance LLC
3.125% due 06/10/2031

BNP Paribas SA

1.904% due 09/30/2028 «
2.159% due 09/15/2029 «
2.871% due 04/19/2032 «

EUR

EUR

PEN

PRINCIPAL
AMOUNT

(000s)

1,970
5,400
3,234
2,800
6,300
5,269
4,692

800
1,654

1,472

200
3,700
2,100

1,700
700
4,000
700

1,400

400
9
1,200

2,500
5,900

5,000
4,600
5,000

2,700
11,000

4,400
4,300
1,100

800

900
2,400

350
1,900
1,000
1,300

1,900
3,200

6,400
2,000

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

1,978
5,556
3,246
2,795
6,318
5,263

4,537

33,644

168
3,221
1,714

1,395
588
3,850
656

1,393

37
8
1,160

2,767
1,549

4,631
3,955
4,816

2,627
10,991

3,609
3,181
1,076

778

888
1,872

342
1,867
1,069
1,457

1,568
2,845

5,573
1,693
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CaixaBank SA

6.750% due 06/13/2024 «(i)(j)
Cooperatieve Rabobank UA
5.500% due 10/05/2026

CPI Property Group SA
1.500% due 01/27/2031
1.625% due 04/23/2027
2.750% due 05/12/2026
Credit Suisse AG AT1 Claim
Cromwell Ereit Lux Finco SARL
2.125% due 11/19/2025

CTP NV

0.625% due 09/27/2026
Deutsche Bank AG

0.898% due 05/28/2024 (k)
1.625% due 01/20/2027
1.750% due 11/19/2030 *
2.129% due 11/24/2026 (k)
3.547% due 09/18/2031 ¢
3.729% due 01/14/2032 (k)
5.882% due 07/08/2031 ¢
6.119% due 07/14/2026 +
Equinix, Inc.

0.250% due 03/15/2027
3.900% due 04/15/2032
Extra Space Storage LP
2.350% due 03/15/2032
Fairfax Financial Holdings Ltd.
4.625% due 04/29/2030

Ford Motor Credit Co. LLC
3.021% due 03/06/2024
3.375% due 11/13/2025
3.664% due 09/08/2024
4.535% due 03/06/2025
5.125% due 06/16/2025
Goldman Sachs Group, Inc.
2.640% due 02/24/2028 «
3.615% due 03/15/2028 «
3.691% due 06/05/2028 ¢
5.798% due 08/10/2026
HSBC Holdings PLC

2.871% due 11/22/2032 «
4.583% due 06/19/2029 «
4.600% due 12/17/2030 «(i)(j)
5.875% due 09/28/2026 «(i)(j)
6.254% due 03/09/2034 ¢

ING Groep NV

4.017% due 03/28/2028
Intesa Sanpaolo SpA
3.250% due 09/23/2024
7.750% due 01/11/2027 «(i)(j)
JPMorgan Chase & Co.
2.947% due 02/24/2028 +
2.963% due 01/25/2033 «
4.005% due 04/23/2029 «
JPMorgan Chase Bank NA
5.110% due 12/08/2026
Lloyds Banking Group PLC
3.500% due 04/01/2026 ¢
3.750% due 03/18/2028 ¢
4.947% due 06/27/2025 «(i)(j)
Mizuho Financial Group, Inc.
3.261% due 05/22/2030 ¢
Nationwide Building Society
4.302% due 03/08/2029 +
NatWest Group PLC

4.892% due 05/18/2029
5.125% due 05/12/2027 «(i)(j)
7.472% due 11/10/2026 *
8.000% due 08/10/2025 «(i)(j)
Nissan Motor Acceptance Co. LLC
1.850% due 09/16/2026
2.450% due 09/15/2028

RLJ Lodging Trust LP
4.000% due 09/15/2029
Santander Holdings USA, Inc.
3.244% due 10/05/2026
Santander U.K. Group Holdings PLC
3.823% due 11/03/2028 «
Sirius Real Estate Ltd.
1.125% due 06/22/2026
SMBC Aviation Capital Finance DAC
2.300% due 06/15/2028
Societe Generale SA
4.677% due 06/15/2027

PIMCO Dynamic Bond Fund (Cont.)

EUR

EUR

EUR

EUR

EUR

EUR

GBP

GBP

EUR

EUR

EUR

GBP

EUR

200
1,900

5914

100
1,600
8,700

4,500
1,000

2,100
1,000
600
1,000
5,600
1,700
1,700
11,700

1,400
2,500

1,300
2,900
100
2,500
1,428
600
200
4,100
4,600
16,100
2,100
5,700
5,600
2,800
6,200
3,600
3,500

5,800
1,700

8,200
6,900
500
1,050
2,400
1,900
1,000
3,800
13,500
2,200
1,700
10,000
900

1,100
600

1,100
2,400

650
1,900
2,000

8,100

December 31, 2023
(Unaudited)

221
1,945

3,454

81
1,479
1,044

4,690
994

2,063
1,038
577
938
4,918
1,426
1,651
11,817

1,408
2,323

1,061
2,790
110
2,393
1,406
754
198
3,802
4,414
15,390
2,121
4,739
5434
2,342
7,528
3,828
3,397

5,696
1,928

7,718
5915
481
1,060
2,642
1,820
1,079
3,468
12,945
2,162
1,953
10,358
904

990
514

990
2,262
611
1,897
1,760

8,029
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Stichting AK Rabobank Certificaten
6.500% due 12/29/2049 b(i)

Sumitomo Mitsui Financial Group, Inc.
2.222% due 09/17/2031

UBS Group AG

3.091% due 05/14/2032 «

4.194% due 04/01/2031 +

4.375% due 02/10/2031 <(i)(j)

4.965% (EUR003M + 1.000%) due 01/16/2026 ~
6.246% due 09/22/2029

6.327% due 12/22/2027

6.373% due 07/15/2026 *

VICI Properties LP

5.625% due 05/01/2024

Wells Fargo & Co.

3.526% due 03/24/2028 «

3.584% due 05/22/2028 «
Weyerhaeuser Co.

4.000% due 04/15/2030

INDUSTRIALS 9.4%

Air Canada

4.625% due 08/15/2029

Altice France Holding SA
4.000% due 02/15/2028

Altice France SA

4.250% due 10/15/2029

5.500% due 10/15/2029
American Airlines Pass-Through Trust
3.150% due 08/15/2033

3.350% due 04/15/2031

3.375% due 11/01/2028

3.575% due 07/15/2029

3.650% due 02/15/2029

3.700% due 04/01/2028
American Airlines, Inc.

5.500% due 04/20/2026

5.750% due 04/20/2029

Bayer U.S. Finance LLC

4.250% due 12/15/2025

BCP Modular Services Finance PLC
4.750% due 11/30/2028

Boeing Co.

1.950% due 02/01/2024
Broadcom, Inc.

3.137% due 11/15/2035

4.000% due 04/15/2029

4.150% due 04/15/2032

4.926% due 05/15/2037

Caesars Entertainment, Inc.
6.250% due 07/01/2025

Carnival Holdings Bermuda Ltd.
10.375% due 05/01/2028

CCO Holdings LLC

5.000% due 02/01/2028

Centene Corp.

4.250% due 12/15/2027

Charter Communications Operating LLC
3.500% due 06/01/2041

4.908% due 07/23/2025

Cheniere Corpus Christi Holdings LLC
5.125% due 06/30/2027

5.875% due 03/31/2025
Chesapeake Energy Corp.
5.500% due 02/01/2026

5.875% due 02/01/2029

Cloud Software Group, Inc.
6.500% due 03/31/2029
Community Health Systems, Inc.
5.625% due 03/15/2027
Constellation Brands, Inc.
4.350% due 05/09/2027

4.750% due 05/09/2032
Constellation Qil Services Holding SA
13.500% due 06/30/2025 «
Constellation Oil Services Holding SA (3.000% Cash or 4.000% PIK)
3.000% due 12/31/2026 (b)

Coty, Inc.

3.875% due 04/15/2026

4.750% due 01/15/2029

DAE Funding LLC

1.625% due 02/15/2024

Delta Air Lines, Inc.

4.500% due 10/20/2025

EUR 3,572
$ 4,800
3,250

1,000

800

EUR 500
$ 5,300
5,700

1,200

1,000

9,700
4,950

5,100

CAD 800
EUR 2,200

2,700

$ 2,800
405

1,545

230

534

686

1,162

1,583
500

2,200

EUR 6,000
$ 4,400
5

3,100

3,100

4

1,200

1,500

2,900

1,700

2,200
15,700

9,500
1,800

700
300

4,300
1,300

3,300
300

418
1,160

EUR 3,500
$ 7,200

2,500

867

December 31, 2023
(Unaudited)

3,959
3,960

2,770
932
634
563

5,533

5878

1,214

997

299,901

560
1,086

2,381
2,199
355
1,397
21
498
636
1,082

1,573
488

2,145
6,171
4,386

4
2,994
2,925

4
1,204
1,634
2,777
1,639

1,557
15,560

9,553
1,805

695
294

4,099
1,210

3,274
299

415
844

3,866
6,873

2,487

854



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

7.000% due 05/01/2025

7.375% due 01/15/2026

DISH DBS Corp.

5.250% due 12/01/2026

5.750% due 12/01/2028

DISH Network Corp.

11.750% due 11/15/2027

EQT Corp.

6.125% due 02/01/2025

Exela Intermediate LLC (11.500% PIK)

11.500% due 04/15/2026 (b)

Expedia Group, Inc.

6.250% due 05/01/2025

FactSet Research Systems, Inc.

2.900% due 03/01/2027

Ford Motor Co.

3.250% due 02/12/2032

Fraport AG Frankfurt Airport Services Worldwide

2.125% due 07/09/2027 EUR
Frontier Communications Holdings LLC

8.750% due 05/15/2030 $
GN Bondco LLC

9.500% due 10/15/2031

Haleon U.K. Capital PLC

3.125% due 03/24/2025

Haleon U.S. Capital LLC

3.375% due 03/24/2027

Hilton Domestic Operating Co., Inc.

3.750% due 05/01/2029

Hyatt Hotels Corp.

1.800% due 10/01/2024

IHO Verwaltungs GmbH (3.750% Cash or 4.500% PIK)

3.750% due 09/15/2026 (b) EUR
INEOS Styrolution Group GmbH

2.250% due 01/16/2027 (m)

Intelsat Jackson Holdings SA

6.500% due 03/15/2030 $
JetBlue Pass-Through Trust

4.000% due 05/15/2034

Kraft Heinz Foods Co.

5.000% due 07/15/2035

Marriott International, Inc.

2.750% due 10/15/2033

Melco Resorts Finance Ltd.

5.375% due 12/04/2029

MGM China Holdings Ltd.

4.750% due 02/01/2027

Mileage Plus Holdings LLC

6.500% due 06/20/2027

MPH Acquisition Holdings LLC

5.500% due 09/01/2028

Nissan Motor Co. Ltd.

2.652% due 03/17/2026 EUR
3.522% due 09/17/2025 $
4.345% due 09/17/2027

4.810% due 09/17/2030

NXP BV

4.400% due 06/01/2027

Penske Truck Leasing Co. LP

3.950% due 03/10/2025

Petroleos Mexicanos

5.950% due 01/28/2031

10.000% due 02/07/2033

Prosus NV

1.207% due 01/19/2026 EUR
2.085% due 01/19/2030

2.778% due 01/19/2034

Sabine Pass Liquefaction LLC

5.000% due 03/15/2027 $
Sands China Ltd.

5.650% due 08/08/2028

Sprint Spectrum Co. LLC

4.738% due 03/20/2025

Standard Industries, Inc.

2.250% due 11/21/2026 EUR
Studio City Finance Ltd.

5.000% due 01/15/2029 $
T-Mobile USA, Inc.

2.250% due 11/15/2031

3.875% due 04/15/2030

TD SYNNEX Corp.

2.375% due 08/09/2028

U.S. Airways Pass-Through Trust

3.950% due 05/15/2027

Unigel Luxembourg SA

8.750% due 10/01/2026 *

700
6,900

1,200
4,200

3,300
1,273
799
484
1,200
1,900
300
4,000
1,000
3,000
3,000
6,500
1,300
3,600
3,800
1,617
402
73
1,700
6,600
700
3,150
3,400
300
700
5,200
1,100
1,800
3,400

2,200
2,300

600
1,400
1,600
1,423
1,500
1,750
2,600
1,200

1,400
2,100

1,300
228

3,700

December 31, 2023
(Unaudited)

713
7,138

1,030
3,358

3447
1,279
144
489
1,124
1,581
322
4118
978
2,931
2,888
6,033
1,262
3,930
3,883
1,544
369
73
1,404
5,840
666
3,161
3,048
324
674
4,979
1,029
1,778
3,340

1,759
2,312

625
1,296
1,381
1,430
1,488
1,736
2,723
1,010

1,166
1,992

1,123
218

1,018



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

United Airlines Pass-Through Trust
2.700% due 11/01/2033
5.875% due 04/15/2029

United Airlines, Inc.

4.375% due 04/15/2026
4.625% due 04/15/2029
UnitedHealth Group, Inc.
4.000% due 05/15/2029
Venture Global LNG, Inc.
8.125% due 06/01/2028
8.375% due 06/01/2031

Virgin Media Secured Finance PLC
4.250% due 01/15/2030
Warnermedia Holdings, Inc.
3.755% due 03/15/2027

Wynn Las Vegas LLC

5.250% due 05/15/2027
5.500% due 03/01/2025

Wynn Macau Ltd.

5.125% due 12/15/2029
5.500% due 01/15/2026
5.500% due 10/01/2027
5.625% due 08/26/2028

Wynn Resorts Finance LLC
5.125% due 10/01/2029
Zimmer Biomet Holdings, Inc.
1.164% due 11/15/2027

UTILITIES 2.2%

AT&T, Inc.

4.300% due 02/15/2030
Boston Gas Co.

3.757% due 03/16/2032
Georgia Power Co.

4.700% due 05/15/2032
Pacific Gas & Electric Co.
3.000% due 06/15/2028
3.150% due 01/01/2026
3.250% due 06/01/2031
3.300% due 12/01/2027
3.400% due 08/15/2024
3.450% due 07/01/2025
3.500% due 06/15/2025
3.950% due 12/01/2047
4.200% due 03/01/2029
4.300% due 03/15/2045
4.400% due 03/01/2032
4.450% due 04/15/2042
4.500% due 07/01/2040
4.550% due 07/01/2030
Southern California Edison Co.
4.700% due 06/01/2027
Southern California Gas Co.
2.950% due 04/15/2027
Sprint LLC

7.625% due 03/01/2026
System Energy Resources, Inc.
2.140% due 12/09/2025
Telecom Italia SpA

7.875% due 07/31/2028
Verizon Communications, Inc.
3.875% due 03/01/2052

Total Corporate Bonds & Notes (Cost $607,539)
CONVERTIBLE BONDS & NOTES 0.3%

INDUSTRIALS 0.3%

Southwest Airlines Co.
1.250% due 05/01/2025

Total Convertible Bonds & Notes (Cost $7,500)

MUNICIPAL BONDS & NOTES 0.3%

CALIFORNIA 0.1%

Golden State, California Tobacco Securitization Corp. Revenue Bonds, Series 2021

3.487% due 06/01/2036

December 31, 2023

(Unaudited)
417 353
3,300 3,344
300 293
1,600 1,498
4,000 3,943
400 404
500 500
GBP 4,300 4,807
$ 4,800 4,601
600 584
208 207
500 445
300 293
600 567
3,856 3,575
200 189
EUR 1700
$ 105 103
1,900 1,691
6,900 6,877
2,600 2,372
1,500 1,439
2,800 2,428
1,000 934
200 197
300 291
200 194
600 440
5,500 5,205
700 550
1,100 1,019
400 324
200 169
1,000 953
3,100 3,120
5,900 5,599
6,600 6,899
700 652
EUR 4,000 4,918
$ 3400 2757,
49,131
564,566
7500 7,807,
7,607
2,500 2,039



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

ILLINOIS 0.0%

llinois State General Obligation Bonds, (BABs), Series 2010
7.350% due 07/01/2035

PUERTO RICO 0.0%

Commonwealth of Puerto Rico Bonds, Series 2022
0.000% due 11/01/2043

WEST VIRGINIA 0.2%

Tobacco Settlement Finance Authority, West Virginia Revenue Bonds, Series 2007
0.000% due 06/01/2047 (f)

Tobacco Settlement Finance Authority, West Virginia Revenue Bonds, Series 2020
3.401% due 06/01/2034

3.501% due 06/01/2035

Tobacco Settlement Finance Authority, West Virginia Revenue Notes, Series 2020
1.497% due 06/01/2024

1.820% due 06/01/2026

Total Municipal Bonds & Notes (Cost $9,075)

U.S. GOVERNMENT AGENCIES 56.8%

Fannie Mae

0.000% due 07/25/2043 - 06/25/2050 ~(a)
0.608% due 11/25/2046 ~(a)
0.648% due 06/25/2047 +(a)
0.748% due 06/25/2048 +(a)
1.048% due 01/25/2042 +(a)
1.148% due 01/25/2041 +(a)
1.589% due 12/25/2042 ~(a)
3.795% due 12/01/2034 «
4.000% due 02/01/2036 ¢
4.000% due 06/25/2050 (a)
4.123% due 03/01/2036 ¢
4.380% due 08/01/2028 ¢
4.464% due 05/01/2036 ¢
4.837% due 01/01/2036 ¢
5.000% due 01/25/2035
5.000% due 06/25/2041 (a)
5.003% due 12/01/2036 ¢
5.110% due 01/25/2032 p
5.138% due 05/01/2036 ¢
5.260% due 05/25/2035 ~
5.503% due 12/25/2036 ¢
5.563% due 03/25/2034 ¢
5.593% due 08/25/2034 ~
5.620% due 12/01/2034 ¢
5.750% due 08/25/2033
5.756% due 02/25/2033 p
5.765% due 03/25/2036 ¢
5.802% due 03/25/2037 - 05/25/2042 ¢
5.903% due 10/18/2030 ¢
5.941% due 09/01/2039 ¢
5.951% due 09/01/2034 ¢
6.000% due 01/25/2033 - 07/25/2044
6.003% due 04/18/2032 ¢
6.021% due 11/01/2034 «
6.089% due 10/25/2031 p
6.108% due 09/01/2031 ¢
6.125% due 08/01/2029 ¢
6.129% due 08/01/2042 - 10/01/2044 «
7.500% due 06/25/2032
Freddie Mac

0.548% due 04/25/2048 ~(a)
0.548% due 11/25/2049 +(a)
1.500% due 02/25/2036 (a)
2.000% due 01/25/2051 (a)
3.000% due 12/15/2047 (a)
3.500% due 06/15/2049 (a)
4.000% due 07/01/2047 - 10/01/2047
4.000% due 06/15/2049 (a)
4.413% due 07/25/2033 ~
5.000% due 02/15/2048 (a)
5.098% due 08/15/2040 ¢
5.500% due 09/15/2039
5.516% due 03/01/2036 ¢
5.585% due 09/01/2035 ¢
5.803% due 12/15/2029 ~
5.953% due 01/15/2032 ¢
5.981% due 08/01/2035 ¢
6.000% due 05/15/2035
6.348% due 12/01/2032 ¢

943
148

34,905

400
400

600
200

13,049
5,106
376
6,519
4,368
159
9,667

24
7127
66

33

512

14,874
4,787
14,741
5,105
3,399
2,975

5118
1

283
515

December 31, 2023
(Unaudited)

1,439
95
44

821
522

440

24
1,361

2,110
686
681
452
546
529

953

56
508



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

6.412% due 07/25/2044 ~

6.500% due 10/25/2043

6.555% due 09/25/2029 ~

7.000% due 07/25/2043

7.002% due 11/25/2030 b

7.500% due 08/15/2030 - 03/25/2044
8.610% due 12/25/2030 p

Ginnie Mae

0.578% due 08/20/2049 +(a)

0.578% due 09/20/2049 ~(a)

2.750% due 10/20/2027 - 10/20/2029 ¢
3.625% (H15T1Y + 1.500%) due 02/20/2024 - 01/20/2026 ~
3.625% due 01/20/2027 - 07/20/2030 ¢
3.875% due 04/20/2030 ¢

4.000% (H15T1Y + 1.500%) due 07/20/2026 - 09/20/2026 ~
5.000% due 03/15/2039 - 05/15/2039
5.500% due 10/15/2034 - 03/15/2035
5.772% due 05/20/2037 +

6.000% due 06/20/2038

8.000% due 03/20/2030

Ginnie Mae, TBA

2.500% due 01/01/2054

U.S. Small Business Administration
4.340% due 03/01/2024

4.760% due 09/01/2025

5.600% due 09/01/2028

6.220% due 12/01/2028

Uniform Mortgage-Backed Security
3.000% due 03/01/2050

3.500% due 10/01/2040 - 06/01/2048
4.000% due 05/01/2047 - 04/01/2048
6.500% due 06/01/2036 - 08/01/2038
Uniform Mortgage-Backed Security, TBA
2.500% due 02/01/2054

3.500% due 02/01/2054

4.000% due 02/01/2054

4.500% due 02/01/2054

5.000% due 01/01/2054 - 02/01/2054
5.500% due 02/01/2054

6.000% due 02/01/2054

6.500% due 02/01/2054

Total U.S. Government Agencies (Cost $1,301,861)

U.S. TREASURY OBLIGATIONS 17.3%

U.S. Treasury Bonds
2.500% due 02/15/2045

U.S. Treasury Inflation Protected Securities (h)
0.625% due 07/15/2032
1.125% due 01/15/2033
1.375% due 07/15/2033

U.S. Treasury Notes

1.250% due 08/31/2024
1.875% due 08/31/2024 (0)(q)
2.250% due 11/15/2024 (o)
2.375% due 08/15/2024
2.500% due 05/15/2024 (0)(q)
2.500% due 03/31/2027 (0)(q)

Total U.S. Treasury Obligations (Cost $402,998)

NON-AGENCY MORTGAGE-BACKED SECURITIES 8.9%

Adjustable Rate Mortgage Trust
4.543% due 10/25/2035 ~
4.820% due 09/25/2035 ~
5.730% due 03/25/2036 ~
American Home Mortgage Assets Trust
5.660% due 05/25/2046 *

5.932% due 11/25/2046 +

5.982% due 10/25/2046 ~

Banc of America Funding Trust
3.395% due 10/20/2046 ~
4.306% due 06/20/2037 «~
5.500% due 09/25/2034 «

5.500% due 09/25/2034

5.792% due 02/20/2047 «

5.806% due 03/25/2037 «~
5.852% due 10/20/2036 *

5.878% due 10/25/2036 «~
5.890% due 04/25/2037 +

6.000% due 08/25/2037

6.032% due 06/20/2047 «

6.270% due 05/25/2037 «

Banc of America Mortgage Trust
4.167% due 02/25/2034 «~
4.607% due 05/25/2034 «~

685
37
18
25

43
74

1,704
11,645
7

16

488
38
222
12

4,400

1
7
40
33

71,065
6,501
9,251

616

35,000
77,600
106,200
110,400
749,700
44,700
54,500
48,200

20

52,417
47,926
44,979

83,300
19,690
71,718
72,390
12,460

6,300

174
199

237
8,146
113

630
44
25

326

802

250
144
212
367
783
140

21
50

December 31, 2023
(Unaudited)

638
38
18
26

1
46
4l

130
1,361
6

3
17
4

2
490
39
221
12
5

3,850

1
7
40
33

63,698
6,075
8,922

649

29,818
71,211
100,546
107,092
741,957
44,903
55,341
49,392

1,298,781

15

47,918
45,371
43,643

81,262
19,288
70,116
71,210
12,339

397,184

164
17

195
2,295
93

522
36
23

302

821

187
121
176
289
620
17

20
46



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

BCAP LLC Trust

0.000% due 02/26/2036 «~

5.250% due 02/26/2036 ~

5.250% due 06/26/2037

18.672% due 04/26/2037 «~

Bear Stearns Adjustable Rate Mortgage Trust
0.000% due 10/25/2034 «~

3.250% due 02/25/2033 «~

4.091% due 05/25/2034 «~

5.030% due 08/25/2035 ~

5.224% due 11/25/2034 «~

5.287% due 04/25/2034 «~

5.478% due 08/25/2035 «~

5.561% due 05/25/2034 «~

5.820% due 01/25/2034 ~

6.035% due 11/25/2034 «~

Bear Stearns ALT-A Trust

4.180% due 03/25/2036 ~

4.196% due 11/25/2036 ~

4.240% due 03/25/2036 ~

4.255% due 08/25/2036 ~

4.488% due 05/25/2035 ~

4.600% due 11/25/2035 ~

4.964% due 01/25/2036 ~

5.790% due 08/25/2036 *

5.810% due 08/25/2036 ~

5.870% due 02/25/2034 «

5.910% due 04/25/2036 ¢

Bear Stearns Asset-Backed Securities Trust
5.750% due 11/25/2034 b

Bear Stearns Mortgage Funding Trust
5.850% due 01/25/2037 «

Chase Mortgage Finance Trust
5.342% due 02/25/2037 «~

5.821% due 06/25/2035 «~
ChaseFlex Trust

6.000% due 02/25/2037

6.070% due 07/25/2037 «

ChaseFlex Trust Multi-Class Mortgage Pass-Through Certificates Trust
4.204% due 08/25/2037 b

Chevy Chase Funding LLC Mortgage-Backed Certificates
5.700% due 05/25/2036 ~

Citicorp Mortgage Securities Trust
5.500% due 04/25/2037 «

6.000% due 09/25/2037 «

Citigroup Global Markets Mortgage Securities, Inc.
5.970% due 05/25/2032 «»

Citigroup Mortgage Loan Trust
4.429% due 02/25/2034 «~

4.781% due 11/25/2036 ~

5.322% due 08/25/2035 ~

5.720% due 09/25/2037 «~

6.277% due 09/25/2035 *

7.860% due 11/25/2035 ¢
CitiMortgage Alternative Loan Trust
6.000% due 06/25/2037 «
Countrywide Alternative Loan Resecuritization Trust
6.000% due 05/25/2036
Countrywide Alternative Loan Trust
4.014% due 10/25/2035 «~

4.120% due 06/25/2037 ~

5.250% due 06/25/2035

5.500% due 04/25/2035

5.500% due 08/25/2035 «*

5.500% due 09/25/2035 *

5.500% due 10/25/2035 «

5.500% due 11/25/2035

5.500% due 12/25/2035 ¢

5.500% due 12/25/2035

5.500% due 01/25/2036

5.500% due 03/25/2036

5.500% due 05/25/2036 *

5.710% due 06/25/2036 ¢

5.750% due 07/25/2035

5.750% due 12/25/2035 ¢

5.750% due 04/25/2047 «

5.820% due 05/25/2036 ¢

5.820% due 05/25/2037 «

5.840% due 02/25/2037 +

5.850% due 09/25/2046 *

5.870% due 06/25/2037 +

5.932% due 07/20/2035 *

5.970% due 05/25/2037 «

5.970% due 09/25/2046 «

6.000% due 04/25/2036

6.000% due 05/25/2036 *

318
1,333
290
274

27

25

20
16
10
100
43

746
356
161
10
1,009
55
365
931
367
46
1,003

550
1,140

13
14

573
361

1,304
438

13
67

36
220
163
316

38
135
296

380

December 31, 2023
(Unaudited)

93
574
261
"7

18
1
5

23
1

19

14
9

99

38

453
159
128

946

42
338
813
338

42
885

472
1,036

13
14

216
301

1,021
392

12
64

35

195
155
279

37
132

252
218

193
40

226
35
1,252
108
695
1,149

108
16
725
445
787
208
1,660
378

2,470
46

15
285
617
282
458



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

6.000% due 07/25/2036 *

6.000% due 01/25/2037

6.000% due 02/25/2037

6.000% due 03/25/2037

6.000% due 08/25/2037

6.112% due 11/20/2035 «

6.250% due 11/25/2036

6.370% due 12/25/2036 *

6.492% due 01/25/2036 *

6.500% due 09/25/2037

Countrywide Home Loan Mortgage Pass-Through Trust
3.507% due 06/20/2035 «~

4.377% due 03/25/2037 ~

4.384% due 09/25/2034 «~

4.520% due 07/25/2034 «~

4.765% due 11/25/2034 ~

5.232% due 12/25/2033 «~

5.500% due 11/25/2035

5.500% due 07/25/2037

5.750% due 07/25/2037

5.750% due 08/25/2037

6.000% due 02/25/2036

6.000% due 03/25/2036 «

6.050% due 04/25/2035 «~

6.110% due 03/25/2035 *

6.130% due 02/25/2035 ¢

6.210% due 02/25/2035 *

6.230% due 09/25/2034 «*

7.884% due 02/20/2036 *

7.940% due 02/20/2036 ¢

Countrywide Home Loan Reperforming REMIC Trust
5.810% due 06/25/2035 ~

5.870% due 11/25/2034 «

Credit Suisse First Boston Mortgage Securities Corp.
6.000% due 01/25/2036

6.050% due 03/25/2032 ~

Credit Suisse First Boston Mortgage-Backed Pass-Through Certificates
4.858% due 07/25/2033 «~

7.000% due 02/25/2034 «

Credit Suisse Mortgage Capital Certificates

4.106% due 07/27/2037 ~

Credit Suisse Mortgage Capital Mortgage-Backed Trust
6.250% due 08/25/2036

7.000% due 08/25/2037 ~

Credit Suisse Mortgage Capital Trust

2.215% due 11/25/2061 ~

3.431% due 11/10/2032

DBGS Mortgage Trust

6.871% due 10/15/2036 ¢

Deutsche ALT-A Securities, Inc. Mortgage Loan Trust
5.570% due 08/25/2037 «

5.710% due 08/25/2036 *

Deutsche ALT-B Securities, Inc. Mortgage Loan Trust
5.770% due 04/25/2037 +

Downey Savings & Loan Association Mortgage Loan Trust
5.932% due 03/19/2046 ¢

5.990% due 08/19/2045 «

EMF-NL Prime BV

4.785% due 04/17/2041 +

Eurosail PLC

4.419% due 06/10/2044 +

5.485% due 10/17/2040 ¢

Extended Stay America Trust

6.556% due 07/15/2038 ~

First Horizon Alternative Mortgage Securities Trust
5.029% due 01/25/2036 ~

5.207% due 03/25/2035 ~

5.856% due 06/25/2036 ~

6.143% due 04/25/2036 ~

First Horizon Mortgage Pass-Through Trust

5.464% due 08/25/2035 ~

GreenPoint Mortgage Funding Trust

5.910% due 06/25/2045 ¢

6.010% due 11/25/2045 «

GreenPoint Mortgage Funding Trust Pass-Through Certificates
5.725% due 10/25/2033 «~

Grifonas Finance PLC

4.212% due 08/28/2039 ¢

GSMPS Mortgage Loan Trust

5.820% due 03/25/2035 *

GSR Mortgage Loan Trust

4.381% due 06/25/2034 «~

5.750% due 03/25/2036

5.750% due 01/25/2037

6.000% due 02/25/2036

6.000% due 03/25/2037

EUR

EUR

823
674
1,991
669
481
1,459
327
4,021

1,083

48

60
4

10
44
398
1,485
6,171
334

79
32
566

93
446

449
1

647
30

1,364

297
794

275
1,200

1,000

159
1,128

316

284

1,408

7,000
82

11,295

2,11

205
171

77

318
30

24
137
331

1,117
667

December 31, 2023
(Unaudited)

301
358
892
256
250
1,268
248
1,449
437
421

2
4
7
55
21
9
25
177
721
3,303
138
2

1
73
29
482
1
79
406

421

352
28

1,306

122
412

266
991

949

129
1,031

214

228

1,493

7,540
90

11,199
1,109

159
143

54

343
27

22
121
200
492
367



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

6.000% due 05/25/2037

6.500% due 09/25/2036

6.780% due 03/25/2033 «*
HarborView Mortgage Loan Trust
4.935% due 06/19/2045 ~

5.573% due 04/19/2034 «~

5.650% due 11/19/2046 «

5.806% due 11/19/2036 *

5.950% due 06/19/2035 *

5.970% due 01/19/2036 *

6.030% due 02/19/2036 *

6.090% due 11/19/2035 «

6.290% due 11/19/2034 «

6.970% due 10/19/2035 ~

HomeBanc Mortgage Trust

3.917% due 04/25/2037 ~

Impac CMB Trust

6.130% due 03/25/2035 «~

Impac Secured Assets Trust
6.170% due 05/25/2036 *

Impact Funding Affordable Multifamily Housing Mortgage Loan Trust
5.314% due 01/25/2051

IndyMac IMSC Mortgage Loan Trust
3.940% due 06/25/2037 ~

IndyMac INDA Mortgage Loan Trust
4.259% due 12/25/2036 ~

5.436% due 01/25/2036 ~

IndyMac INDX Mortgage Loan Trust
3.646% due 01/25/2036 ~

3.681% due 06/25/2036 ~

4.699% due 12/25/2034 ~

4.995% due 10/25/2034 ~

5.630% due 04/25/2037 ~

5.850% due 09/25/2046 *

5.870% due 11/25/2046 *

5.970% due 02/25/2037 ~

JP Morgan Alternative Loan Trust
4.762% due 05/25/2037 ~

5.500% due 11/25/2036 «~

5.750% due 03/25/2037 «

5.830% due 06/25/2037 «

5.843% due 05/26/2037 ~

5.957% due 06/27/2037 +

6.810% due 08/25/2036 p

JP Morgan Chase Commercial Mortgage Securities Trust
4.248% due 07/05/2033

5.958% due 04/15/2037 «

JP Morgan Mortgage Trust

3.979% due 05/25/2034 «~

4.285% due 04/25/2036 ~

4.538% due 07/25/2035 ~

4.661% due 04/25/2037 «~

4.735% due 11/25/2033 «~

4.879% due 11/25/2035 ~

5.750% due 01/25/2036 «

5.750% due 01/25/2036

6.000% due 08/25/2037

6.250% due 07/25/2036

6.500% due 01/25/2036

6.500% due 08/25/2036

Lehman XS Trust

5.870% due 08/25/2046 ¢

5.930% due 04/25/2046 *

MASTR Adjustable Rate Mortgages Trust
4.506% due 05/25/2034 ~

5.386% due 11/21/2034 ~

6.070% due 05/25/2047 «~

MASTR Seasoned Securitization Trust
5.259% due 10/25/2032 «~

Mellon Residential Funding Corp. Mortgage Pass-Through Certificates
6.176% due 11/15/2031 «

Mellon Residential Funding Corp. Mortgage Pass-Through Trust
5.916% due 12/15/2030 ¢

Merrill Lynch Mortgage Investors Trust
0.029% due 11/25/2029 ~(a)

3.853% due 03/25/2036 ~

4.903% due 02/25/2036 ~

4.970% due 05/25/2033 «~

5.307% due 02/25/2033 ~

Morgan Stanley Mortgage Loan Trust
3.357% due 07/25/2035 ~

4.015% due 08/25/2034 «~

4.118% due 12/25/2037 ~

4.981% due 07/25/2035 ~

5.245% due 08/25/2034 «~

5.730% due 03/25/2036 *

197
322

2,456

22
81
19
882
607
217
270
354

4,319
4

31
88
471

19
359

203
478
188
645
256
18
254
1,150

647

444
3,994
2,601
189
724

1,300
976

40
93
10
18

159
32
747

1,291
409
1,414

997
125

December 31, 2023
(Unaudited)

144
156
1

1,217
3

15

4l

18
533
306
188
231
239

3,833
40
2
87

281

15
336

179
415
178
614
231

15
231
"7

583

454
2,092
1,949
131
684

1,145
900

36
79
10
13

131
15
348

466
217
484

911
179

45
13

20
44

394
351

69
27
4l
47

132



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

7.035% due 06/25/2036 ~

7.125% due 06/25/2036 ~

NAAC Reperforming Loan REMIC Trust
6.500% due 02/25/2035

Natixis Commercial Mortgage Securities Trust
3.790% due 11/15/2032 ~

3.858% due 04/10/2037

New Residential Mortgage Loan Trust
2.750% due 07/25/2059 ~

2.750% due 11/25/2059 ~

Nomura Asset Acceptance Corp. Alternative Loan Trust
4.389% due 10/25/2035 ~

5.470% due 08/25/2035 «~

6.310% due 06/25/2037 «

Opteum Mortgage Acceptance Corp. Asset-Backed Pass-Through Certificates
6.230% due 12/25/2035 +

Prime Mortgage Trust

5.870% due 02/25/2034 «

RBSGC Mortgage Pass-Through Loan Trust
5.500% due 11/25/2035 ~

RBSSP Resecuritization Trust

4.858% due 06/27/2036 ¢

5.697% due 06/27/2036 *

5.697% due 08/27/2037 «

Residential Accredit Loans, Inc. Trust
4.129% due 02/25/2035 ~

5.070% due 01/25/2036 ~

5.172% due 12/26/2034 ~

5.720% due 02/25/2036 *

5.750% due 01/25/2037 +

5.830% due 05/25/2036 *

5.840% due 12/25/2036 «*

5.870% due 11/25/2036 *

5.970% due 08/25/2037 ~

6.000% due 06/25/2036

6.175% due 09/25/2037 ~

6.270% due 10/25/2045 «*

6.500% due 09/25/2037

Residential Asset Securitization Trust
5.500% due 09/25/2035 «

5.500% due 12/25/2035

5.750% due 02/25/2036

5.870% due 01/25/2046 ¢

5.920% due 02/25/2034 «*

6.000% due 07/25/2036 «

6.000% due 07/25/2037

Residential Funding Mortgage Securities, Inc. Trust
2.450% due 09/25/2036 «~

4.842% due 02/25/2036 ~

6.000% due 10/25/2036

6.500% due 03/25/2032 «

RMAC Securities PLC

5.489% due 06/12/2044 «

Sequoia Mortgage Trust

3.627% due 09/20/2046 ~

STRIPs Ltd.

5.000% due 03/27/2049 ~

Structured Adjustable Rate Mortgage Loan Trust
3.813% due 04/25/2036 ~

4.212% due 09/25/2036 ~

4.471% due 10/25/2036 ~

5.193% due 01/25/2035 «~

5.790% due 10/25/2035 *

5.806% due 03/25/2034 «~

5.910% due 06/25/2037 ~

6.412% due 01/25/2035 ¢

Structured Asset Mortgage Investments Trust
5.590% due 08/25/2036 ¢

5.830% due 07/25/2046 ¢

5.890% due 05/25/2036 *

5.890% due 08/25/2036 ~

5.930% due 05/25/2045 ~

5.970% due 07/19/2035 ¢

6.030% due 02/25/2036 *

6.050% due 07/19/2034 «*

6.070% due 08/25/2036 *

6.130% due 09/19/2032 ¢

6.170% due 03/19/2034 «

Structured Asset Securities Corp. Mortgage Pass-Through Certificates
7.710% due 03/25/2033 «~

Thornburg Mortgage Securities Trust
5.472% due 10/25/2043 «~

6.815% due 06/25/2037 «

Towd Point Mortgage Funding

6.365% due 10/20/2051 «

13
1,320

389

1,170
330

6,808
10,903

295
25
3,524

1,732

1,693

1,954
3,500
302

457
1,123
142
134
106
751
52
172
38
157
6,583
114
210

81
231
789

1,468

49

345
1,358

14
226
284

1

GBP 450

56
12,235

GBP 7,009

December 31, 2023
(Unaudited)

12
1,247

326

993
284

6,436
10,253

162
24
2,829

1,611

1,415

1,929
2,882
294

398
820
51
86
118
673
43
118
35
121
4,519
92
169

39
109
308
426

44
185
550

199
214

1
567

26

150
129
155
1,868

803

50
10,579

9,058



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

Towd Point Mortgage Trust

2.900% due 10/25/2059 ~

Wachovia Mortgage Loan Trust LLC
5.937% due 05/20/2036 «~

6.182% due 10/20/2035 ~

WaMu Mortgage Pass-Through Certificates Trust
3.444% due 03/25/2037 ~

3.769% due 07/25/2037 ~

3.792% due 10/25/2036 ~

3.834% due 06/25/2037 ~

3.880% due 05/25/2037 ~

3.972% due 10/25/2036 ~

4.009% due 03/25/2033 ~

4.077% due 03/25/2035 ~

4.185% due 12/25/2046 ~

4.379% due 03/25/2034 ~

4.397% due 12/25/2046

4.592% due 01/25/2036 ~

4.821% due 06/25/2033 «~

4.853% due 05/25/2046 ¢

5.206% due 08/25/2035 «~

5.742% due 01/25/2047 «

5.762% due 06/25/2047 ~

5.907% due 09/25/2033 «~

5.966% due 10/25/2034 ~

5.992% due 06/25/2046 ¢

6.010% due 12/25/2045 ¢

6.050% due 12/25/2045 ¢

6.212% due 11/25/2042 «

6.325% due 12/25/2032 ~

6.412% due 06/25/2042 ¢

6.412% due 08/25/2042 ¢

Warwick Finance Residential Mortgages PLC
0.000% due 12/21/2049 (f)

6.170% due 12/21/2049 «

6.870% due 12/21/2049 «

7.370% due 12/21/2049 ¢

7.870% due 12/21/2049 ¢

8.370% due 12/21/2049 «
Washington Mutual Mortgage Pass-Through Certificates Trust
4.661% due 06/25/2033 ~

5.500% due 11/25/2035 «

5.750% due 11/25/2035

5.750% due 01/25/2036 ¢

5.782% due 04/25/2047 «

6.000% due 10/25/2035

Wells Fargo Alternative Loan Trust
5.820% due 06/25/2037 +

Wells Fargo Mortgage-Backed Securities Trust
4.773% due 04/25/2036 ~

Total Non-Agency Mortgage-Backed Securities (Cost $222,796)

ASSET-BACKED SECURITIES 25.3%

522 Funding CLO Ltd.

6.717% due 10/20/2031 «

ABFC Trust

5.580% due 01/25/2037 «

5.630% due 01/25/2037 +

5.770% due 05/25/2037 «

6.170% due 06/25/2034 ~

6.470% due 06/25/2037 «

6.520% due 03/25/2034 «

6.595% due 12/25/2032 «~

ACAS CLO Ltd.

6.547% due 10/18/2028 «

ACE Securities Corp. Home Equity Loan Trust
5.710% due 08/25/2036 *

5.790% due 08/25/2036 ~

5.870% due 12/25/2036 *

6.445% due 11/25/2033 ¢

Aegis Asset-Backed Securities Trust
6.470% due 03/25/2035 *

American Money Management Corp. CLO Ltd.
6.581% due 11/10/2030 «

Ameriquest Mortgage Securities, Inc. Asset-Backed Pass-Through Certificates
6.595% due 11/25/2034 «

Amortizing Residential Collateral Trust
6.170% due 10/25/2031 «

Anchorage Capital CLO Ltd.

6.705% due 07/15/2030 *

6.795% due 07/15/2032 ¢

6.814% due 07/22/2032 «

Apex Credit CLO Ltd.

6.622% due 09/20/2029 *

GBP

47
281

1,460
81
52

3,618
910
455
260
260

14

92
535
2,125
2,737
318
749

34

3,700
2,512
1,207
10,552
317
35
641
182
4,940
2,890
1,550
4,917
136
159
1,584
870
202
5614
4,400

3,007

December 31, 2023
(Unaudited)

14,301

54
215

11,402
175
15
763
2
419
19
75
218
1
124
357
33
7
170
65
29
3
65
373
3
251
4
1,384
75
49

732
4,624
1,150

572

326

320

13

472
1,678
2,124

239

536

202,770

3,691
1,440
694
9,834
310

613
177

4,933
704
379

1,302
132
148

1,581
809
196

5,611

4,382

3,004



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

Apidos CLO

6.594% due 07/17/2030 *

Ares CLO Ltd.

6.525% due 01/15/2029 «

6.705% due 01/15/2032 «

Ares European CLO DAC

4.745% due 10/15/2031 ¢

4.843% due 04/20/2032 ¢

Argent Securities Trust

5.580% due 09/25/2036 ~

5.620% due 09/25/2036 *

5.770% due 06/25/2036 ~

5.770% due 07/25/2036 *

Argent Securities, Inc. Asset-Backed Pass-Through Certificates
3.713% due 02/25/2034 «

Asset-Backed Securities Corp. Home Equity Loan Trust
6.565% due 02/25/2035 *

Aurium CLO DAC

4.695% due 01/16/2031 ¢

Avoca CLO DAC

4.798% due 01/12/2031 ~

Bayview Financial Revolving Asset Trust
6.401% due 02/28/2040 «*

Bear Stearns Asset-Backed Securities Trust
5.500% due 08/25/2036 «

5.790% due 08/25/2036 *

5.836% due 11/25/2035 «

6.100% due 02/25/2036 ¢

6.205% due 09/25/2035 ~

6.270% due 09/25/2046 *

6.470% due 11/25/2042 «

6.500% due 10/25/2036

Belle Haven ABS CDO Ltd.

5.156% due 11/03/2044 «

5.156% due 11/03/2044 ~

Benefit Street Partners CLO Ltd.

6.605% due 10/15/2030 *

Birch Grove CLO Ltd.

6.776% due 06/15/2031 «

Cairn CLO DAC

4.745% due 10/15/2031 ¢

Carlyle Euro CLO DAC

4.665% due 01/15/2031 ¢

4.892% due 08/15/2032

Carlyle Global Market Strategies CLO Ltd.
6.589% due 08/14/2030 *

6.754% due 04/22/2032 «

Carlyle U.S. CLO Ltd.

6.677% due 04/20/2031 «

Carrington Mortgage Loan Trust

5.630% due 10/25/2036 ¢

5.950% due 06/25/2036 *

6.370% due 05/25/2034 «

Catamaran CLO Ltd.

6.774% due 04/22/2030 *

CIFC Funding Ltd.

6.610% due 10/24/2030 «

CIT Mortgage Loan Trust

6.970% due 10/25/2037 «

Citigroup Mortgage Loan Trust

5.790% due 09/25/2036 *

5.790% due 12/25/2036 ~

Citius Funding Ltd.

5.710% due 05/05/2046 ¢

Conseco Finance Securitizations Corp.
7.770% due 09/01/2031 p

Countrywide Asset-Backed Certificates Trust
5.610% due 08/25/2037 «

5.780% due 09/25/2037 «

6.150% due 12/25/2036 *

6.190% due 07/25/2034 «

6.970% due 02/25/2035 *

Credit Suisse First Boston Mortgage Securities Corp.
5.077% due 01/25/2032 «

Credit-Based Asset Servicing & Securitization LLC
6.220% due 04/25/2036 «*

Credit-Based Asset Servicing & Securitization Mortgage Loan Trust
3.319% due 03/25/2037 p

Credit-Based Asset Servicing & Securitization Trust
3.201% due 01/25/2037 p

5.770% due 11/25/2036 *

Crestline Denali CLO Ltd.

6.707% due 04/20/2030 *

6.814% due 10/23/2031 «

Delta Funding Home Equity Loan Trust
7.790% due 05/25/2030 «p

1,625

3,612
2,000

EUR 13,818
3,300

$ 364
859

3,379

2,029

533

503

EUR 6,684
47

$ 53
54

2,282

1,077

1,619

1,106

268

3

4723

13,513
20,259

7211
4,064
EUR 5,996

6,842
2,200

$ 6,211
900

4,275
796
2,628
971
7,359
7,847
11,315

8,989
1,619

435,816
3,714
356
1,683
155

194
1,613

2

100
7,767

1,145
830

1,371
4,573

125

December 31, 2023
(Unaudited)

1,622

3,605
2,000

15,111
3,586

"7
276
897
512
521
516
7,300
516
46

52
2,186
1,071
1,615
1,100
254
2,015

4121
6,207

7,204
4,060
6,511

7,480
2,397

6,201
900

4,276
617
2,494
960
7,358
7,841
11,198

6,529
1,057

44
3,718
354
1,371
118

194
1,585

138
2,897

356
368

1,369
4,574

17



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

Elevation CLO Ltd.

6.590% due 10/25/2030 *

Fieldstone Mortgage Investment Trust
5.777% due 11/25/2036 *

First Franklin Mortgage Loan Asset-Backed Certificates

6.295% due 05/25/2034 «

First Franklin Mortgage Loan Trust
6.415% due 03/25/2035 *

6.745% due 07/25/2034 «

Fremont Home Loan Trust

5.600% due 11/25/2036 *

5.620% due 01/25/2037 «

5.950% due 02/25/2037 «

5.970% due 05/25/2036 *

6.340% due 05/25/2034 «

GE-WMC Mortgage Securities Trust
5.770% due 08/25/2036 *

GoldenTree Loan Management U.S. CLO Ltd.

6.587% due 11/20/2030 ¢
GSAA Home Equity Trust
4.999% due 09/25/2035 «~
6.030% due 07/25/2037 «
6.370% due 08/25/2037 +
GSAMP Trust

3.689% due 11/25/2034 «
5.520% due 12/25/2046 ¢
5.570% due 12/25/2046 «
5.620% due 12/25/2046 ¢
5.700% due 12/25/2046 ~
5.770% due 09/25/2036 ~
5.950% due 08/25/2036 ~
6.010% due 04/25/2036 ¢
Home Equity Loan Trust
5.810% due 04/25/2037 «

Home Equity Mortgage Loan Asset-Backed Trust

5.630% due 07/25/2037 «

5.670% due 07/25/2037 «

5.710% due 04/25/2037 «

Home Equity Mortgage Trust
5.867% due 07/25/2036 «p

HSI Asset Securitization Corp. Trust
5.660% due 01/25/2037 «

5.690% due 12/25/2036 ¢

5.810% due 12/25/2036 *

5.910% due 12/25/2036 ¢

IXIS Real Estate Capital Trust
5.930% due 01/25/2037 «

JP Morgan Mortgage Acquisition Trust
5.770% due 07/25/2036 ~

5.790% due 07/25/2036 *

6.630% due 07/25/2036 p

KKR CLO Ltd.

6.605% due 07/15/2030 *

L2L Education Loan Trust
5.816% due 06/15/2031 «

LCM LP

6.677% due 07/20/2030 *

Lehman XS Trust

5.022% due 04/25/2037 «

5.990% due 05/25/2046 ¢

Long Beach Mortgage Loan Trust
6.070% due 02/25/2036 ~

6.548% due 07/25/2032 «~
Magnetite Ltd.

6.521% due 11/15/2028 «

Marathon Static CLO Ltd.

7.166% due 07/20/2030

Marble Point CLO Ltd.

6.695% due 10/15/2030 ¢

MASTR Asset-Backed Securities Trust
5.520% due 10/25/2036 ¢

5.570% due 11/25/2036 *

5.710% due 10/25/2036 ¢

5.770% due 08/25/2036 *

5.950% due 03/25/2036 ¢

6.220% due 10/25/2035 *

Merrill Lynch Mortgage Investors Trust
4.297% due 02/25/2037 b

5.690% due 08/25/2037 +

5.770% due 08/25/2037 «

6.370% due 02/25/2047 «
MidOcean Credit CLO

6.679% due 02/20/2031 ~

6.682% due 01/29/2030 ¢

Morgan Stanley ABS Capital, Inc. Trust
5.530% due 12/25/2036 *

3,981
1,350
253

1,261
175

4,811
1,361
3,439
8,476
2,111

2,328
6,586

79
31,412
103

760
1,003
3,662
2,356

453
1,416

730
2,106

3,000
2,591
2,673
1,779

137
1,404
3,421

990
7,322
3,804
1,265
1,281
1,020
3,935
1,013
2,736

0
22,995

1,495
72

5,694
9,582
3,679

878
53
1,606
833
2,534
560

1,534
1,667
10,056
433

3,458
1,133

3,063

December 31, 2023
(Unaudited)

3,975
782
245

1,239
172

1,667

619
1,166
4,946
2,555

968
6,581

70
16,055
98

714
498
1,816
1,168
225
504
569
1,333

2,500
1,399
1,445
1,150
15
977
912
261
1,940
1,360
537
344
296
3,930
1,013
2,731

1
20,101

1,199
70

5,697
9,571
3,687

289
17
1,406
321
1,556
524

201
859
5,202
256

3,453
1,134

1,558



Schedule of Investments PIMCO Dynamic Bond Fund (Cont.)

5.580% due 03/25/2037 «

5.610% due 11/25/2036 ¢

5.620% due 10/25/2036 ¢

5.620% due 11/25/2036 ¢

5.620% due 12/25/2036 ¢

5.650% due 02/25/2037 +

5.670% due 02/25/2037 ~

5.690% due 11/25/2036

5.720% due 03/25/2037 ~

5.770% due 09/25/2036

5.790% due 09/25/2036 ¢

5.830% due 02/25/2037 «

5.950% due 06/25/2036 ¢

5.970% due 08/25/2036 ~

6.385% due 03/25/2035 ¢

6.520% due 09/25/2033 ¢

6.520% due 06/25/2035 ¢

Morgan Stanley Home Equity Loan Trust
5.570% due 12/25/2036 ~

Nelnet Student Loan Trust

5.706% due 10/25/2033 ¢

5.714% due 03/23/2037 «

New Century Home Equity Loan Trust
8.470% due 01/25/2033 ¢

Nomura Home Equity Loan, Inc. Home Equity Loan Trust
6.130% due 10/25/2036 ¢

6.270% due 02/25/2037 +

NovaStar Mortgage Funding Trust
5.770% due 09/25/2036 ¢

5.810% due 11/25/2036 ¢

5.890% due 01/25/2037 «

5.970% due 10/25/2036 ¢

Oaktree CLO Ltd.

6.784% due 04/22/2030 ¢

OCP Euro CLO DAC

4.882% due 09/22/2034

Octagon Investment Partners Ltd.
6.639% due 02/14/2031 ~

Option One Mortgage Loan Trust
5.600% due 07/25/2037 +

5.650% due 04/25/2037 «

5.690% due 01/25/2037 ~

5.710% due 04/25/2037 +

5.720% due 03/25/2037 +

5.720% due 07/25/2037 +

Ownit Mortgage Loan Trust

3.192% due 10/25/2035 p

5.757% due 05/25/2037 +

OZLM Ltd.

6.644% due 10/17/2029 ~

6.837% due 07/20/2032 ¢

Palmer Square CLO Ltd.

6.664% due 10/17/2031 ¢

Palmer Square European Loan Funding DAC
4.745% due 04/15/2031 «

Palmer Square Loan Funding Ltd.
6.455% due 10/15/2029 ¢

6.477% due 07/20/2029 +

Park Place Securities, Inc. Asset-Backed Pass-Through Certificates
7.270% due 12/25/2034 ~

People's Financial Realty Mortgage Securities Trust
5.610% due 09/25/2036 ¢

RAAC Trust

6.070% due 06/25/2044 «

Rad CLO Ltd.

6.780% due 07/24/2032 «

Renaissance Home Equity Loan Trust
3.269% due 09/25/2037 b

5.612% due 04/25/2037 p

Residential Asset Securities Corp. Trust
5.990% due 07/25/2036 ¢

6.010% due 07/25/2036 ¢

6.310% due 12/25/2034 «

6.505% due 08/25/2035 ¢

Romark CLO Ltd.

6.704% due 10/23/2030 ¢

Saranac CLO Ltd.

6.781% due 08/13/2031 ¢

Saxon Asset Securities Trust

2.164% due 03/25/2035 ~

5.640% due 10/25/2046 ¢

Sculptor European CLO DAC

4.755% due 01/14/2032 «

Securitized Asset-Backed Receivables LLC Trust
5.970% due 03/25/2036 ¢

6.235% due 02/25/2034 ¢

1,328
8,076
18,131
2,586
678
2,005
53
4,367
14,237
9,309
1,568
1,441
874
109

81
429
4,000

1,325

149
84

287

4,135
a7

3,204

7,167

2,856

1,084

2,100

EUR 7,400
$ 1,500
851

889

736

941

485

1,151

590
1,520

2,113
4,600

1,500
EUR 10,652

$ 1,386
6,489

622
2,278
210
5,450

5,450
3,801

13,059
2,418

1,584
4,320
3,621

114
479

EUR 7,200

$ 2,429
465

December 31, 2023
(Unaudited)

568
3,766
9,473
1,472

345

650

25
2,036
6,103
3,300

671

469

460

56

81

427
3,546

643

146
83

243

922
122

1,336
2,161
1,009
576
2,007
8,053
1,498
541
424
418
530
237
733

337
1,169

2,112
4,587

1,498
11,595

1,378
6,470

605
585
177
5,447

3,687
1,030

11,753
2,111

1,563
4,310
3,622

109
465

7,835

1,488
458
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Segovia European CLO DAC

4.873% due 07/20/2032 EUR 8,100
SG Mortgage Securities Trust

5.620% due 10/25/2036 ¢ $ 2,845
5.680% due 10/25/2036 ¢ 2,300
6.010% due 02/25/2036 ¢ 5,052
Sierra Madre Funding Ltd.

5.854% due 09/07/2039 ¢ 12,383
5.874% due 09/07/2039 ¢ 28,900
Signal Peak CLO Ltd.

6.750% due 04/25/2031 ¢ 1,957
SLM Student Loan Trust

6.952% due 06/25/2043 ¢ 103
6.952% due 09/25/2076 + 104
7.252% due 11/25/2070 ¢ 141
Sound Point CLO Ltd.

6.574% due 01/23/2029 ¢ 880
6.620% due 07/25/2030 ~ 1,606
6.657% due 10/20/2030 ¢ 3,995
6.887% due 07/20/2032 ¢ 5,500
Soundview Home Loan Trust

5.580% due 02/25/2037 + 4,143
6.030% due 10/25/2036 ¢ 2,295
6.420% due 09/25/2037 « 2,049
Specialty Underwriting & Residential Finance Trust

5.590% due 03/25/2037 « 651
5.770% due 09/25/2037 « 3,893
Stratus CLO Ltd.

6.627% due 12/29/2029 + 3,586
Structured Asset Investment Loan Trust

6.190% due 10/25/2035 ¢ 347
6.445% due 01/25/2035 ¢ 1,713
6.595% due 01/25/2035 ¢ 606
6.850% due 04/25/2033 «» 36
7.045% due 01/25/2035 ¢ 684
7.195% due 01/25/2035 ¢ 588
Structured Asset Securities Corp. Trust

6.160% due 09/25/2035 ¢ 5,834
Symphony Static CLO Ltd.

6.470% due 10/25/2029 + 3,191
Talon Funding Ltd.

8.990% due 06/05/2035 ¢ 1,445
TCI-Symphony CLO Ltd.

6.675% due 10/13/2032 ¢ 9,300
TCW CLO Ltd.

6.610% due 04/25/2031 ¢ 4,790
Tikehau CLO DAC

4.844% due 08/04/2034 ~ EUR 2,500
Triaxx Prime CDO Ltd.

5.715% due 10/02/2039 ¢ $ 3,599
Venture CLO Ltd.

6.577% due 10/20/2028 ¢ 518
6.667% due 07/20/2030 ¢ 2,270
6.697% due 04/20/2029 ¢ 1,562
6.812% due 07/30/2032 ¢ 4,900
Vibrant CLO Ltd.

6.582% due 06/20/2029 ~ 438
6.717% due 09/15/2030 ¢ 4,057
6.797% due 07/20/2032 ¢ 6,200
Voya CLO Ltd.

6.614% due 04/17/2030 ¢ 686
6.655% due 10/15/2030 ¢ 2,269
Washington Mutual Asset-Backed Certificates Trust

5.950% due 05/25/2036 ¢ 1,249
Wellfleet CLO Ltd.

6.567% due 04/20/2029 + 411
6.567% due 07/20/2029 ¢ 2,274
6.737% due 10/20/2029 812
Wind River CLO Ltd.

6.735% due 07/15/2031 ¢ 7,000

Total Asset-Backed Securities (Cost $700,179)

SOVEREIGN ISSUES 7.4%

Argentina Government International Bond

0.750% due 07/09/2030 b 4,802
1.000% due 07/09/2029 685
3.500% due 07/09/2041 b 132
3.625% due 07/09/2035 p 14,347
Argentina Treasury Bond BONCER

4.000% due 10/14/2024 ARS 592,105
Brazil Letras do Tesouro Nacional

0.000% due 01/01/2024 (f) BRL 25,000
0.000% due 07/01/2024 (f) 218,000

Dominican Republic International Bond
5.300% due 01/21/2041 $ 2,050

December 31, 2023
(Unaudited)

8,828

2,581
1,638
2,549

8,717
20,381

1,960

97
98
136

880
1,604
3,989
5435

1,148
2,227
1,639

354
1,275

3,570
335
1,549
502
35
526
259
5,475
3,169
241
9,273
4,793
2,728
22
518
2,266
1,564
4,890
438
4,049
6,155

686
2,265

937

578,046

1,906
273
45
4,883

977

5,147
42,707

1,778
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Mexico Government International Bond
2.750% due 11/27/2031 (h)

3.000% due 12/03/2026 (h)

4.000% due 11/30/2028 (h)

5.400% due 02/09/2028

6.350% due 02/09/2035

New Zealand Government International Bond
2.000% due 09/20/2025 (h)

3.000% due 09/20/2030 (h)

Provincia de Buenos Aires

129.126% due 04/12/2025

Romania Government International Bond
1.750% due 07/13/2030

Russia Government International Bond
5.250% due 06/23/2047 /(c)

South Africa Government International Bond
4.850% due 09/30/2029

10.500% due 12/21/2026

Turkey Government International Bond
5.750% due 03/22/2024

6.350% due 08/10/2024

Total Sovereign Issues (Cost $189,300)

COMMON STOCKS 0.0%

CONSUMER DISCRETIONARY 0.0%
Urbi Desarrollos Urbanos SAB de CV (d)
ENERGY 0.0%

Constellation Oil 'B' «(d)(k)

FINANCIALS 0.0%

Intelsat Emergence SA «(d)(k)
Total Common Stocks (Cost $2,728)

WARRANTS 0.0%

ENERGY 0.0%

Constellation Oil ‘D' - Exp. 06/10/2071 «(k)
Total Warrants (Cost $0)

CONVERTIBLE PREFERRED SECURITIES 0.2%

FINANCIALS 0.2%

Wells Fargo & Co.
7.500%

Total Convertible Preferred Securities (Cost $4,179)

PREFERRED SECURITIES 0.8%

FINANCIALS 0.8%

AGFC Capital Trust

7.405% (US0003M + 1.750%) due 01/15/2067 ~
Bank of America Corp.
4.300% due 01/28/2025 «(i)
5.875% due 03/15/2028 «(i)
JPMorgan Chase & Co.
5.000% due 08/01/2024 «(i)
Nationwide Building Society
10.250% ~

Wells Fargo & Co.

3.900% due 03/15/2026 «(i)

MXN

NzD

ARS

EUR

ZAR

57,486
7,585
146,789
1,000
2,600

21,002
5,596

325,460
3,600
200

10,000
905,500

3,000
12,400

SHARES

477

1,262,836

22,273

3,500

6,600,000

3,900,000
1,600,000

7,900,000
4,096

400,000

December 31, 2023
(Unaudited)

2,989

415
8,454
1,026
2,730

13,234
3,689

2mM
3,223
4l

9,402
51,822

3,003

170,523

3,357

3,677
1,536

7,791
680

370
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Total Preferred Securities (Cost $18,358)

SHORT-TERM INSTRUMENTS 14.1%

REPURCHASE AGREEMENTS (I) 12.6%

SHORT-TERM NOTES 0.0%

Argentina Treasury Bond BONCER
3.750% due 05/20/2024

HUNGARY TREASURY BILLS 1.4%
10.900% due 01/04/2024 (f)(g)

U.S. TREASURY BILLS 0.1%

5.392% due 01/25/2024 - 02/22/2024 (e)(f)(0)(q)
Total Short-Term Instruments (Cost $322,684)

Total Investments in Securities (Cost $3,822,731)

INVESTMENTS IN AFFILIATES 0.0%
SHORT-TERM INSTRUMENTS 0.0%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 0.0%

PIMCO Short-Term Floating NAV Portfolio Ill

Total Short-Term Instruments (Cost $92)

Total Investments in Affiliates (Cost $92)

Total Investments 157.6% (Cost $3,822,823)

Financial Derivative Instruments (n)(p) (0.2)%(Cost or Premiums, net $16,925)
Other Assets and Liabilities, net (57.4)%

Net Assets 100.0%

December 31, 2023

(Unaudited)
e e
PRINCIPAL
AMOUNT
(000s)
287,484
ARS ATABY 02
HUF 1A02000 32,846
$ 186 1578
322,410
3,605,557
SHARES
9B 92,
92
92
$ 3,605,649
(3,599)
(1,314,021)

$ 2,288,029



December 31, 2023

Schedule of Investments PIMCO Dynamic Bond Fund (Cont.) (Unaudited)

NOTES TO SCHEDULE OF INVESTMENTS:

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

u  The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.
A Security is in default.
«  Security valued using significant unobservable inputs (Level 3).
~  Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in
their description.
*  Rate shown is the rate in effect as of period end. The rate may be based on a fixed rate, a capped rate or a floor rate and may convert to a variable or floating rate in the future. These securities do
not indicate a reference rate and spread in their description.
b  Coupon represents a rate which changes periodically based on a predetermined schedule or event. Rate shown is the rate in effect as of period end.
(a) Security is an Interest Only ("IO0") or IO Strip.
(b) Payment in-kind security.
(c) Security is not accruing income as of the date of this report.
(d) Security did not produce income within the last twelve months.
(e) Coupon represents a weighted average yield to maturity.
(f)  Zero coupon security.
(g) Coupon represents a yield to maturity.
(h) Principal amount of security is adjusted for inflation.
(i)  Perpetual maturity; date shown, if applicable, represents next contractual call date.
() Contingent convertible security.
(k) RESTRICTED SECURITIES:
Market Value
Acquisition Market as Percentage
Issuer Description Date Cost Value of Net Assets
Constellation Oil 'B' 06/10/2022 $ 137 $ 137 0.01%
Constellation Oil 'D' - Exp. 06/10/2071 06/10/2021 - 06/10/2022 0 0 0.00
Deutsche Bank AG 0.898% due 05/28/2024 05/25/2021 2,100 2,063 0.09
Deutsche Bank AG 2.129% due 11/24/2026 11/17/2020 1,000 938 0.04
Deutsche Bank AG 3.729% due 01/14/2032 01/27/2021 - 01/28/2021 1,707 1,426 0.06
Intelsat Emergence SA 09/05/2018 - 07/03/2023 2,086 635 0.03
$ 7,030 $ 5,199 0.23%
BORROWINGS AND OTHER FINANCING TRANSACTIONS
() REPURCHASE AGREEMENTS:
Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(!)
BRC 5590%  12/29/2023  01/02/2024 $ 126,200 U.S. Treasury Notes 3.625% due 05/15/2026 $  (128,825) $ 126,200 $ 126,278
DEU 5.420 12/29/2023  01/02/2024 22,500 U.S. Treasury Bonds 2.000% due 11/15/2041 (22,933) 22,500 22,514
5.510 01/02/2024  01/03/2024 134,400 U.S. Treasury Inflation Protected Securities 1.500% due (136,855) 134,400 134,400
02/15/2053
FICC 2.600 12/29/2023  01/02/2024 4,384 U.S. Treasury Notes 4.875% due 11/30/2025 (4,472) 4,384 4,385
Total Repurchase Agreements $  (293,085) $ 287,484 $ 287,577
REVERSE REPURCHASE AGREEMENTS:
Payable for
Reverse
Amount Repurchase
Counterparty Borrowing Rate® Settlement Date Maturity Date Borrowed® Agreements
BPS 2.000% 09/28/2023 TBD®  EUR (175)  § (194)
Total Reverse Repurchase Agreements $ (194)




December 31, 2023

Schedule of Investments PIMCO Dynamic Bond Fund (Cont.) (Unaudited)
SHORT SALES:
Maturity Principal Payable for
Description Coupon Date Amount Proceeds Short Sales
U.S. Government Agencies (6.1)%
Uniform Mortgage-Backed Security, TBA 2.000% 02/01/2054 $ 158,200 $ (125,717) $ (129,477)
Uniform Mortgage-Backed Security, TBA 3.000 02/01/2054 4,500 (3,860) (3,986)
Uniform Mortgage-Backed Security, TBA 3.000 03/01/2054 7,000 (6,232) (6,207)
Total Short Sales (6.1)% $ (135,809) $ (139,670)

(m)

@ Includes accrued interest.

Securities with an aggregate market value of $204 have been pledged as collateral under the terms of master agreements as of December 31, 2023.

@ The average amount of borrowings outstanding during the period ended December 31, 2023 was $(292) at a weighted average interest rate of 3.416%. Average borrowings may include reverse repurchase
agreements and sale-buyback transactions, if held during the period.

©®  Open maturity reverse repurchase agreement.

(n) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

FUTURES CONTRACTS:
LONG FUTURES CONTRACTS
Variation Margin
Unrealized
Expiration # of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
Canada Government 10-Year Bond March Futures 03/2024 110 $ 10,309 $ 246 $ 2 $ 0
U.S. Treasury 2-Year Note March Futures 03/2024 849 174,821 1,519 83 0
$ 1,765 $ 85 $ 0
SHORT FUTURES CONTRACTS
Variation Margin
Unrealized
Expiration # of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
Euro-Bobl March Futures 03/2024 193 $ (25,414) $ (420) $ 100 $ 0
Euro-Bund March Futures 03/2024 376 (56,958) (1,721) 590 0
Euro-Schatz March Futures 03/2024 382 (44,931) (284) 27 (19)
U.S. Treasury 10-Year Note March Futures 03/2024 4,188 (472,786) (13,384) 687 0
U.S. Treasury 10-Year Ultra Long-Term Bond March Futures ~ 03/2024 2,166 (255,622) (4,384) 728 0
U.S. Treasury Long-Term Bond March Futures 03/2024 712 (88,956) (6,645) 434 0
U.S. Treasury Ultra Long-Term Bond March Futures 03/2024 325 (43,418) (3,790) 340 0
$ (30,628) $ 2,906 $ (19)
Total Futures Contracts $ (28,863) $ 2,991 $ (19)
SWAP AGREEMENTS:
CREDIT DEFAULT SWAPS ON CORPORATE ISSUES - SELL PROTECTION®™
Variation Margin
Implied
Credit Spread at Premiums Unrealized
Reference Fixed Payment Maturity ~ December 31, Notional Paid/ Appreciation/ Market
Entity Receive Rate  Frequency Date 20236 Amount® (Received) (Depreciation) Value® Asset Liability
Boeing Co. 1.000%  Quarterly 12/20/2026 0.444% 7,000 § 86 % $ 112 2§ 0
Boeing Co. 1.000  Quarterly 06/20/2027 0.478 400 5 2 7 0 0
British
Telecommunic
ations PLC 1.000  Quarterly 12/20/2024 0.207 EUR 9,600 86 (1) 85 0
General
Motors Co. 5.000  Quarterly 12/20/2026 0.919 630 67 6 73 0
General
Motors Co. 5.000  Quarterly 06/20/2028 1.345 805 104 15 119 0 0
$ 348 48 $ 396 4 $ 0
CREDIT DEFAULT SWAPS ON CREDIT INDICES - BUY PROTECTION®
Variation Margin
Premiums Unrealized
Fixed Payment Maturity Notional Paid/ Appreciation/ Market
Index/Tranches (Pay) Rate  Frequency Date Amount® (Received) (Depreciation) Value® Asset Liability
CDX.HY-35 5-Year Index (5.000)%  Quarterly 12/20/2025 $ 24250 $ (1,241) (1950 $ (1,436) 0 $ (3)



December 31, 2023

Schedule of Investments PIMCO Dynamic Bond Fund (Cont.) (Unaudited)
CDX.HY-36 5-Year Index (5.000)  Quarterly  06/20/2026 24,103 (1,308) (267) (1,575) 0 0
$ (2549) $ 462) (3011) $ 0 3 )

CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION®

Variation Margin

Premiums Unrealized
Fixed Payment Maturity Notional Paid/ Appreciation/ Market

Index/Tranches Receive Rate  Frequency Date Amount® (Received) (Depreciation) Value® Asset Liability

CDX.EM-35 5-Year Index 1.000%  Quarterly 06/20/2026 $ 2 M $ 1 $ 0 3 0 0

CDX.IG-35 5-Year Index 1.000  Quarterly 12/20/2025 1,500 21 2 23 0 0

CDX.IG-36 5-Year Index 1.000  Quarterly 06/20/2026 4,900 75 7 82 0 0

CDX.IG-37 5-Year Index 1.000  Quarterly 12/20/2026 200 3 0 3 0 0

CDX.IG-40 5-Year Index 1.000  Quarterly 06/20/2028 200 4 0 4 0 0

CDX.IG-41 5-Year Index 1.000  Quarterly 12/20/2028 12,900 211 44 255 0 (4)

$ 313§ 54 § 367 § 0 $ 4)
INTEREST RATE SWAPS
Variation Margin

Pay/

Receive Premiums Unrealized

Floating Payment Maturity Notional Paid/ Appreciation/ Market

Rate Floating Rate Index ~ Fixed Rate  Frequency Date Amount (Received) (Depreciation) Value Asset Liability
1-Day GBP-SONIO

Receive® Compounded-OIS 5.000% Annual  03/20/2029 GBP 8800 $ 473 $ (398) § 871) $ 31 $ 0
1-Day USD-SOFR

Pay Compounded-OIS 2.920 Annual  10/17/2024  § 15,500 (324) (4) (328) 0 (3)
1-Day USD-SOFR

Pay Compounded-OIS 3.018 Annual  10/24/2024 4,700 (96) 2 (94) 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 3.140 Annual  10/25/2024 4,900 (95) 3 (92) 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 3.190 Annual  10/25/2024 4,900 (92) 3 (89) 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 3225 Annual  10/25/2024 4,900 91) 3 (88) 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 2973 Annual  10/27/2024 4,700 (98) 2 (96) 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 2.841 Annual  10/31/2024 4,700 (105) 4 (101) 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 3.650 Annual  12/05/2024 7,500 (23) (68) 91) 0 (1)
1-Day USD-SOFR

Receive  Compounded-OIS 1.750 Semi-Annual  12/21/2026 239,700 19,924 (4,279) 15,645 0 (12)
1-Day USD-SOFR

Receive  Compounded-OIS 1.500 Semi-Annual  06/21/2027 31,800 3,206 (644) 2,562 0 0
1-Day USD-SOFR

Pay Compounded-OIS 3.800 Annual  03/10/2028 5,100 (82) 62 (20) 2 0
1-Day USD-SOFR

Receive  Compounded-OIS 2.250 Semi-Annual  06/20/2028 200 18 (5) 13 0 0
1-Day USD-SOFR

Pay Compounded-OIS 1.827 Annual  07/03/2028 87,900 (8,594) 723 (7,871) 12 0
1-Day USD-SOFR

Pay Compounded-OIS 1.725 Annual  09/19/2028 51,100 (5,389) 849 (4,540) 6 0
1-Day USD-SOFR

Pay Compounded-OIS 2.000 Semi-Annual  10/27/2028 131,500 (14,106) 2,707 (11,399) 12 0
1-Day USD-SOFR

Pay Compounded-OIS 3.470 Annual  02/22/2030 7,600 (264) 139 (125) 1 0
1-Day USD-SOFR

Receive  Compounded-OIS 0.750 Semi-Annual  03/30/2031 25,770 5,832 (965) 4,867 16 0
1-Day USD-SOFR

Pay Compounded-OIS 1.853 Annual  05/18/2032 3,740 (591) 73 (518) 0 (2)
1-Day USD-SOFR

Pay Compounded-OIS 1.857 Annual  07/15/2032 49,000 (7,844) 1,250 (6,594) 0 (30)
1-Day USD-SOFR

Receive  Compounded-OIS 3.000 Annual  06/21/2033 14,100 1,191 (483) 708 9 0
1-Day USD-SOFR

Pay Compounded-OIS 3.730 Annual  08/03/2033 1,400 (38) 58 20 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 3.760 Annual  08/23/2033 10,000 (251) 430 179 0 (6)
1-Day USD-SOFR

Pay Compounded-OIS 3.800 Annual  08/30/2033 6,000 (132) 262 130 0 (3)
1-Day USD-SOFR

Pay Compounded-OIS 3.950 Annual  09/13/2033 1,800 (18) 81 63 0 (1)
1-Day USD-SOFR

Pay Compounded-OIS 4.165 Annual  09/27/2033 14,600 107 681 788 0 8)
1-Day USD-SOFR

Pay Compounded-OIS 4170 Annual  10/03/2033 10,900 84 512 596 0 (6)
1-Day USD-SOFR

Pay Compounded-OIS 4.030 Annual  10/04/2033 7,700 (27) 357 330 0 4)
1-Day USD-SOFR

Pay Compounded-OIS 4.150 Annual  10/12/2033 1,700 10 81 9 0 (1)

1-Day USD-SOFR
Pay Compounded-OIS 4.200 Annual  10/18/2033 2,300 24 109 133 0 (1)
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Pay
Pay
Pay
Pay
Pay
Pay
Receive
Receive
Receive
Receive
Receive
Receive®
Receive®
Receive
Pay
Receive
Receive
Receive
Receive
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay
Pay®
Pay
Pay
Pay®
Receive
Receive
Receive
Receive
Receive
Receive
Receive
Receive
Receive
Receive

Receive

Pay
Receive®

1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-0IS
1-Day USD-SOFR
Compounded-0IS
1-Day USD-SOFR
Compounded-0IS
1-Day USD-SOFR
Compounded-0IS
1-Day USD-SOFR
Compounded-0IS
1-Day USD-SOFR
Compounded-0IS
1-Day USD-SOFR
Compounded-0IS
1-Day USD-SOFR
Compounded-0IS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Day USD-SOFR
Compounded-OIS
1-Year BRL-CDI
1-Year BRL-CDI
1-Year BRL-CDI
1-Year BRL-CDI
1-Year BRL-CDI
1-Year BRL-CDI
1-Year BRL-CDI
3-Month EUR-
EURIBOR

3-Month EUR-
EURIBOR

6-Month AUD-BBR-
BBSW

6-Month EUR-
EURIBOR

6-Month EUR-
EURIBOR

6-Month EUR-
EURIBOR

6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
CAONREPO Index
CAONREPO Index

Total Swap Agreements

4.220 Annual
4.230 Annual
4.255 Annual
4.450 Annual
4.435 Annual
4.450 Annual
4.250 Annual
4.030 Annual
3.950 Annual
3.842 Annual
3.854 Annual
3.750 Annual
3.810 Annual
1.750 Annual
3.080 Annual
1.999 Annual
1.842 Annual
1.874 Annual

2.060 Semi-Annual
11.755 Maturity
11.821 Maturity
11.856 Maturity

9.628 Maturity
11.048 Maturity
11.073 Maturity
11.900 Maturity

2.250 Annual
2.250 Annual

4.750 Semi-Annual

0.650 Annual
1.000 Annual
3.000 Annual
6.210 Annual
6.160 Annual
6.310 Annual
6.270 Annual
6.240 Annual
6.250 Annual
6.280 Annual
6.985 Annual
7.156 Annual
7.761 Annual
8.005 Annual

4.000 Semi-Annual
3.500 Semi-Annual

10/20/2033
10/23/2033
10/23/2033
10/31/2033
11/01/2033
11/01/2033
11/22/2033
12/15/2033
12/19/2033
12/26/2033
12/29/2033
01/02/2034
01/02/2034
12/21/2052
02/23/2053
07/03/2053
09/19/2053
09/19/2053
10/27/2053
01/02/2025 BRL
01/02/2025
01/02/2025
01/02/2026
01/04/2027
01/04/2027
01/04/2027
04/28/2024 EUR
05/03/2024
12/20/2033 AUD
05/11/2027 EUR
05/18/2027
03/20/2034
04/26/2027 PLN
09/16/2027
09/19/2027
09/20/2027
09/23/2027
09/23/2027
09/26/2027
10/11/2027
10/13/2027
10/21/2027
10/25/2027

06/21/2025 CAD
06/01/2032

5,800
1,100
300
2,800
4,000
3,900
6,000
6,900
4,000
900
1,600
1,600
2,200
51,300
2,700
18,000
13,900
13,200
26,300
121,000
116,000
115,000
379,000
149,400
103,800
95,500
11,700
12,000
296,100
8,500
5,000
34,750
97,600
76,000
77,500
72,500
66,700
64,900
27,000
97,100
50,100
50

50

250,700
14,400

December 31, 2023

(Unaudited)
69 278 347 0 ®3)
14 53 67 0 0
4 15 19 0 0
86 137 223 0 0
117 197 314 0 )
119 192 311 0 )
(87) (296) (383) 3 0
(30) (290) (320) 4 0
(17 (143) (160) 2 0
@) (24) (28) 1 0
0 (45) (52) 1 0
U 31 (38) 1 0
©)] (55) (64) 1 0
18,803 (4,087) 14,716 195 0
(381) 209 (172) 0 (1)
5,890 (1,182) 4,708 72 0
4,933 (982) 3,951 55 0
4,591 (964) 3,627 51 0
9,603 (1,923) 7,680 107 0
(125) 59 (66) 0 (10)
(90) 57 (33) 0 (10)
(74) 57 (17) 0 (10)
0 (10) (10) 0 (46)
(223) 359 136 0 (20)
(137) 250 113 0 (14)
37 236 607 0 (13)
(100) 133 33 0 @)
(105) 139 34 0 )
(2,915) 4917 2,002 153 0
(766) 189 (577) 0 (14)
(391) 127 (264) 0 ®)
(168) 1,989 1,821 0 (388)
(1,099) (966) (2,065) 34 0
(931) (188) (1,119) 34 0
(1,053) (200) (1,253) 34 0
(960) (185) (1,145) 32 0
(870) (168) (1,038) 30 0
(852) (164) (1,016) 29 0
(363) (69) (432) 12 0
(1,927) (277) (2,204) 41 0
(1,072) (146) (1,218) 21 0
" 0 " 0 0
M (1) ) 0 0
(1,620) 1,142 (478) 79 0
(17) (276) (393) 0 (18)
$ 19,761 § (392§ 19,369 1,081 § (660)
$ 17873 § (752 $ 17,121 1,085 § (668)

(0) Securities with an aggregate market value of $51,333 and cash of $8,198 have been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of December
31,2023,

@ Ifthe Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional
amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) pay a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

@ Ifthe Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of protection an amount equal to the
notional amount of the swap and deliver the referenced obligation or underlying securities comprising the referenced index or (ii) receive a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.
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@ Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate, sovereign or U.S. municipal issues as of period end serve as
indicators of the current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of
buying/selling protection and may include upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a
greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

@ The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap
agreement.

©  The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the
credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent
a deterioration of the underlying referenced instrument's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

®  This instrument has a forward starting effective date.

(p) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURRENCY CONTRACTS:

Unrealized Appreciation/(Depreciation

Settlement Currency to Currency to
Counterparty Month be Delivered be Received Asset Liability
AZD 01/2024 $ 7,124 AUD 10,755 $ 206 $ 0
03/2024 CNH 47,810 $ 6,633 0 (115)
BOA 01/2024 COP 12,892,631 3,371 48 0
01/2024 GBP 1,111 1,412 0 (5)
01/2024 HUF 220,717 599 0 (35)
01/2024 PLN 13,388 3,163 0 (239)
01/2024 $ 3,205 COP 12,892,631 118 0
01/2024 1,430 HUF 501,162 10 0
01/2024 30,043 JPY 4,433,394 1,420 0
01/2024 150 MXN 2,543 0 0
01/2024 2,599 PLN 10,849 158 0
02/2024 894 CNY 6,320 0 (1)
03/2024 CNH 67,291 $ 9,291 0 (207)
03/2024 IDR 23,935,264 1,522 0 (32)
03/2024 $ 3,322 COP 12,892,631 0 (46)
03/2024 230 IDR 3,586,883 3 0
03/2024 4,486 INR 375,408 9 0
06/2024 KRW 1,296,016 $ 996 0 (14)
BPS 01/2024 DKK 3,020 446 0 (2)
01/2024 GBP 4,238 5,375 0 (27)
01/2024 HUF 457,792 1,304 0 (15)
01/2024 KRW 394,134 300 0 (5)
01/2024 NzZD 26,329 16,190 0 (454)
01/2024 $ 4,643 AUD 6,964 103 0
01/2024 300 BRL 1,474 4 0
01/2024 1,118 GBP 878 2 0
01/2024 6 HUF 2,158 0 0
01/2024 800 IDR 12,374,043 4 0
01/2024 4,410 ZAR 81,750 53 0
02/2024 TWD 363,235 $ 11,407 0 (594)
02/2024 $ 1,588 CNY 11,271 5 0
03/2024 CNH 46,569 $ 6,471 0 (103)
03/2024 TWD 345 11 0 0
03/2024 $ 53 CNH 385 1 0
03/2024 1,811 IDR 27,746,695 0 9)
03/2024 15,590 INR 1,303,965 25 0
06/2024 KRW 5,518,091 $ 4,224 0 (78)
BRC 01/2024 EUR 189,347 208,240 0 (838)
01/2024 KRW 904,610 700 1 0
01/2024 PLN 165,640 37,882 0 (4,205)
01/2024 $ 2,809 TRY 83,667 4 (1)
01/2024 645 ZAR 12,016 1 0
02/2024 3,683 TRY 112,284 0 (15)
03/2024 500 IDR 7,769,155 5 0
03/2024 2,608 TRY 82,519 0 (22)
04/2024 7,966 256,547 0 (97)
06/2024 KRW 5,687,720 $ 4,358 0 (76)
BSH 01/2024 BRL 187,000 37,519 0 (977)
01/2024 $ 21,493 BRL 106,400 410 0
07/2024 BRL 111,800 $ 22,143 0 (468)
CBK 01/2024 AUD 1,598 1,063 0 (26)
01/2024 HUF 192,960 551 0 (5)
01/2024 IDR 10,799,976 702 0 0
01/2024 MXN 190,340 10,796 0 (363)
01/2024 NOK 1,703 159 0 (8)
01/2024 PLN 12,356 3,073 0 (66)
01/2024 TRY 88 3 0 0
01/2024 $ 1,599 AUD 2,378 22 0
01/2024 26,059 BRL 126,882 61 0
01/2024 144 HUF 50,490 1 0
01/2024 1,332 MXN 24,464 103 0
01/2024 4,741 PLN 19,861 306 (1)
01/2024 ZAR 285,005 $ 14,988 0 (574)
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DUB

GLM

JPM

MBC

MYl

RBC
SCX

SSB
TOR

UAG

Total Forward Foreign Currency Contracts

03/2024
03/2024
03/2024
04/2024
06/2024
01/2024
01/2024
01/2024
03/2024
03/2024
03/2024
06/2024
01/2024
01/2024
01/2024
01/2024
01/2024
01/2024
01/2024
01/2024
01/2024
02/2024
02/2024
02/2024
03/2024
03/2024
03/2024
07/2024
01/2024
01/2024
01/2024
01/2024
01/2024
01/2024
01/2024
02/2024
02/2024
02/2024
03/2024
03/2024
03/2024
04/2024
06/2024
07/2024
01/2024
01/2024
01/2024
01/2024
03/2024
03/2024
01/2024
01/2024
01/2024
01/2024
01/2024
01/2024
02/2024
03/2024
03/2024
03/2024
06/2024
04/2024
01/2024
01/2024
03/2024
03/2024
03/2024
03/2024
03/2024
06/2024
01/2024
01/2024
03/2024
03/2024
01/2024
01/2024
01/2024
01/2024
01/2024

ILS
PEN
$
BRL
KRW

$
ZAR
CNH
SGD
$
KRW
BRL
CAD
DKK
HUF
JPY
MXN
$

ZAR
BRL
TRY
$
CNH
$

BRL

HUF
MXN
$

TWD

IDR
TWD

KRW
BRL
EUR
HUF

CNH
TWD
HUF
PLN

KRW

CNH
IDR
GBP

ZAR

1,077
15,850
702
128,167
63,684
519,880
522

12
32,026
15,861
196
6,148,920
39,000
75,770
4,001
101,853
95,600

21

14,305
32,570
7,598
242

91

32,896
20,823
662

653
72,900
111,108
1,032,034
6,964
6,845
750

301

763
45317
5421
2,016
72,310,007
679,491
4,675
21,340
5,878,176
33,300
435
1,909,793
2,905
1,210
366
3,138
25,685
4,916
11,423
1,120

355

2,801
932
45,623
16,462
3,035
3,595,674
46

11,916
118,103
44,791
11,106
11,744,419
1,284
10,175
2,933,142
3,448
18,880
21,662
10,160,444
23,023
2,349
810
2,331
274,750

IDR

PLN

IDR

BRL
MXN

BRL

IDR
TRY

BRL
IDR
KRW
PLN

BRL
TRY

INR
BRL

AUD
GBP

JPY
NzD
PLN
ZAR
CNY

IDR
TRY

MXN

IDR
INR

CLP
JPY

AUD
HUF
MXN

December 31, 2023

(Unaudited)

296 0 @
4,209 0 (65)
10,802,748 0 0
26,059 0 (109)
49 0 0

400 0 @
2,037 0 )

6 0 0

4,444 0 (76)
11,982 0 (78)
3,064,741 3 0
4724 0 (69)
7,698 0 (331)
55,756 0 (1433)
590 0 @)

275 0 (18)

652 0 (26)

1 0 0

69,400 0 (19)
571,224 919 0
399 0 (16)

50 0 0

3 0 0
168,018 1,636 0
2,886 0 (53)
10,208,437 1 0
20,510 0 )
14,718 0 (26)
22,959 134 (49)
2,940 0 (35)
405 0 @)
33,300 10 0
11,540,250 0 0
388,847 0 0
3,284 7 0
1415 0 (82)
26,586 43 0
61,524 0 0
4,664 0 (32)
21,855 0 (652)
390,834 5 0
104,048 0 (97)
4536 0 (47)
6,703 0 (32)
469 0 (11)
5,219 0 @71)
4,381 81 0
954 6 0

50 0 )

99 0 )

73 0 )

1,235 0 (14)
1,684,093 528 0
1,798 16 0
1467 18 0
51,450 9 0
6,600 0 0
6,326 0 (113)
253,480,696 6 ©)
94,745 0 (29)
2,765 0 (39)
819 1 0
1,147 0 (34)
6,226 0 (222)
6,187 0 (135)
1,425 0 0
748 0 (14)
20,132,312 4 0
850,894 15 0
2,260 0 (27)
3,047,952 9 0
2,769,507 774 0
3,000 0 (57)
643 0 (17)
29,136 0 @11)
3,541 64 0
298,008 46 0
41,265 88 0
14,393 0 (607)
7,600 (14,910)
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WRITTEN OPTIONS:

INTEREST RATE SWAPTIONS

Floating Rate Pay/Receive Exercise Expiration Notional Premiums Market

Counterparty  Description Index Floating Rate Rate Date Amount® (Received) Value
Call - OTC 10-Year Interest Rate

BOA Swap 3-Month USD-LIBOR Receive 3.288% 01/19/2024 600 (2) $ (2)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.738 01/19/2024 600 (2) (1)
Call - OTC 10-Year Interest Rate

BPS Swap 3-Month USD-LIBOR Receive 3.494 01/08/2024 600 (3) 4)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.994 01/08/2024 600 (3) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.545 01/16/2024 800 4) (10)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.995 01/16/2024 800 4) 0
Call - OTC 10-Year Interest Rate

CBK Swap 3-Month USD-LIBOR Receive 3.235 01/22/2024 3,400 (14) (11)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.685 01/22/2024 3,400 (14) (10)
Call - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Receive 2310 01/18/2024 1,200 (5) (4)
Put - OTC 10-Year Interest Rate
Swap 6-Month EUR-EURIBOR  Pay 2.700 01/18/2024 1,200 (5) (4)
Call - OTC 10-Year Interest Rate

FAR Swap 3-Month USD-LIBOR Receive 3.489 01/08/2024 2,300 (11) (17)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.989 01/08/2024 2,300 (11) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.273 01/16/2024 3,900 (17) (11)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.550 01/16/2024 2,200 (10) (28)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.723 01/16/2024 3,900 (17) (6)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.000 01/16/2024 2,200 (10) (1)
Call - OTC 10-Year Interest Rate

GLM Swap 3-Month USD-LIBOR Receive 3.648 01/04/2024 4,200 (19) (68)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.560 01/05/2024 2,900 (15) (31)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.594 01/05/2024 2,900 (14) (37)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.010 01/05/2024 2,900 (15) 0
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.044 01/05/2024 2,900 (14) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.300 01/16/2024 4,600 (20) (15)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.750 01/16/2024 4,600 (20) (6)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.285 01/19/2024 1,700 7 (W]
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.735 01/19/2024 1,700 7 (3)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.215 01/22/2024 1,700 7 (5)
Put- OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.665 01/22/2024 1,700 7 (5)
Call - OTC 10-Year Interest Rate

JPM Swap 3-Month USD-LIBOR Receive 3.600 01/12/2024 1,500 7 (24)
Put- OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.050 01/12/2024 1,500 7 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.350 01/18/2024 100 0 (1)
Put- OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.750 01/18/2024 100 0 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.205 01/22/2024 1,800 7 (5)
Put- OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.655 01/22/2024 1,800 7 (6)
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.170 01/29/2024 300 (1) (1)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.620 01/29/2024 300 (1) (2)
Call - OTC 10-Year Interest Rate

MYC Swap 3-Month USD-LIBOR Receive 3.670 01/04/2024 4,000 (19) (72)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.120 01/04/2024 4,000 (19) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.455 01/08/2024 4,200 (20) (24)
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Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3475 01/08/2024 800 (4) (5)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.955 01/08/2024 4,200 (20) 0
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.975 01/08/2024 800 (4) 0
Call - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Receive 3.600 01/12/2024 1,100 (5) (17)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 4.050 01/12/2024 1,100 (5) 0
Call - OTC 10-Year Interest Rate
UAG Swap 3-Month USD-LIBOR Receive 3.344 01/18/2024 100 0 (1)
Put - OTC 10-Year Interest Rate
Swap 3-Month USD-LIBOR Pay 3.744 01/18/2024 100 0 0
$ (403) $ (444)
OPTIONS ON SECURITIES
Strike Expiration Notional Premiums Market
Counterparty ~ Description Price Date Amount® (Received) Value
Call - OTC Uniform Mortgage-Backed Security, TBA 5.000%
MSC due 01/01/2054 $ 98.406 01/09/2024 10,200 $ (46) $ (73)
Put - OTC Uniform Mortgage-Backed Security, TBA 4.500%
SAL due 02/01/2054 95.813 02/06/2024 4,600 (25) (20)
Call - OTC Uniform Mortgage-Backed Security, TBA 4.500%
due 02/01/2054 97.813 02/06/2024 4,600 (24) (25)
Call - OTC Uniform Mortgage-Backed Security, TBA 5.000%
due 01/01/2054 98.469 01/09/2024 4,500 (21) (30)
Put - OTC Uniform Mortgage-Backed Security, TBA 5.000%
due 02/01/2054 96.813 02/06/2024 3,900 (10) 7
Call - OTC Uniform Mortgage-Backed Security, TBA 5.000%
due 02/01/2054 100.813 02/06/2024 3,900 7 7)
$ (133) $ (162)
Total Written Options $ (536) $ (606)
SWAP AGREEMENTS:
CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN AND U.S. MUNICIPAL ISSUES - SELL PROTECTION®
Swap Agreements, at Value®
Implied
Credit Spread at Unrealized
Fixed Payment Maturity ~ December 31, Notional Premiums Appreciation/
Counterparty Reference Entity Receive Rate  Frequency Date 2023 Amount® Paid/(Received) (Depreciation) Asset Liability
CBK Brazil Government International Bond 1.000%  Quarterly  12/20/2024 0.279% $ 100 § 2 3 3 8 1 8 0
GST Brazil Government International Bond 1.000  Quarterly  12/20/2024 0.279 200 (3) 4 1 0
South Africa Government
International Bond 1.000  Quarterly  06/20/2024 0.313 17,400 (770) 833 63 0
Turkey Government International
Bond 1.000  Quarterly  06/20/2024 0.267 400 (49) 51 2 0
HUS Brazil Government International Bond 1.000  Quarterly  06/20/2024 0.201 200 (6) 7 1 0
JPM Hochtief AG 5.000  Quarterly  12/20/2026 0.835 EUR 5,900 1,407 (623) 784 0
California State General Obligation
MYC Bonds, Series 2003 1.000  Quarterly  09/20/2024 0.184 $ 11,400 82 (11) 7 0
MYI AT&T, Inc. 1.000  Quarterly  06/20/2024 0.400 2,300 7 0 7 0
$ 666 $ 264 90 § 0
CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION®
Swap Agreements, at Value®
Unrealized
Fixed Payment Maturity Notional Premiums Appreciation/
Counterparty Index/Tranches Receive Rate  Frequency Date Amount® Paid/(Received) (Depreciation) Asset Liability
GST CMBX.NA.AAA.10 Index 0.500% Monthly ~ 11/17/2059 $ 90 § (26) $ 2% $ 0 $ 0
MYC CMBX.NA.AAA.10 Index 0.500 Monthly ~ 11/17/2059 18,100 (628) 627 0 )
UAG CMBX.NA.AAA.10 Index 0.500 Monthly 11/18/2059 12,100 (424) 423 0 (1)
$ (1,078) $ 1,076 § 0 3 (2)
Total Swap Agreements $ 412) § 1,340 § 930 $ (2)

(q) Securities with an aggregate market value of $11,183 have been pledged as collateral for financial derivative instruments as governed by International Swaps and Derivatives Association, Inc.

master agreements as of December 31, 2023.

@ Notional Amount represents the number of contracts.

@ Ifthe Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional
amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) pay a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.
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©®  Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate, sovereign or U.S. municipal issues as of period end serve as
indicators of the current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of
buying/selling protection and may include upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a
greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

@ The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap
agreement.

©  The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the

credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent
a deterioration of the underlying referenced instrument's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of December 31, 2023 in valuing the Fund's assets and liabilities:

Fair Value
Category and Subcategory Level 1 Level 2 Level 3 at 12/31/2023
Investments in Securities, at Value
Loan Participations and Assignments $ 0 $ 33,644 $ 0 $ 33,644
Corporate Bonds & Notes
Banking & Finance 0 299,901 0 299,901
Industrials 0 215,119 415 215,534
Utilities 0 49,131 0 49,131
Convertible Bonds & Notes
Industrials 0 7,607 0 7,607
Municipal Bonds & Notes
California 0 2,039 0 2,039
lllinois 0 1,025 0 1,025
Puerto Rico 0 81 0 81
West Virginia 0 4513 0 4,513
U.S. Government Agencies 0 1,298,781 0 1,298,781
U.S. Treasury Obligations 0 397,184 0 397,184
Non-Agency Mortgage-Backed Securities 0 199,938 2,832 202,770
Asset-Backed Securities 0 577,325 721 578,046
Sovereign Issues 0 170,523 0 170,523
Common Stocks
Energy 0 0 137 137
Financials 0 0 635 635
Convertible Preferred Securities
Financials 4,185 0 0 4,185
Preferred Securities
Financials 0 17,411 0 17,411
Short-Term Instruments
Repurchase Agreements 0 287,484 0 287,484
Short-Term Notes 0 502 0 502
Hungary Treasury Bills 0 32,846 0 32,846
U.S. Treasury Bills 0 1,578 0 1,578
$ 4,185 $ 3,596,632 $ 4,740 $ 3,605,557
Investments in Affiliates, at Value
Short-Term Instruments
Central Funds Used for Cash Management Purposes $ 92 $ 0 $ 0 $ 92
Total Investments $ 4,277 $ 3,596,632 $ 4,740 $ 3,605,649
Short Sales, at Value - Liabilities
U.S. Government Agencies $ 0 $ (139,670) $ 0 $ (139,670)
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared 719 3,357 0 4,076
Over the counter 0 8,530 0 8,530
$ 719 $ 11,887 $ 0 $ 12,606
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared (19) (668) 0 (687)
Over the counter 0 (15,518) 0 (15,518)
$ (19) $ (16,186) $ 0 $ (16,205)
Total Financial Derivative Instruments $ 700 $ (4,299) $ 0 $ (3,599)
Totals $ 4,977 $ 3,452,663 $ 4,740 $ 3,462,380

There were no significant transfers into or out of Level 3 during the period ended December 31, 2023.
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(AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF SHARES, CONTRACTS, UNITS AND OUNCES, IF ANY)

INVESTMENTS IN SECURITIES 111.4% =
ARGENTINA 1.9%

SOVEREIGN ISSUES 1.9%

Argentina Government International Bond
0.750% due 07/09/2030 b

2.500% due 07/09/2035 p

3.000% due 07/09/2041 b

3.500% due 07/09/2041 b

3.625% due 07/09/2035 p(k)
3.625% due 07/09/2046 b

4.250% due 01/09/2038 p
Provincia de Buenos Aires
6.375% due 09/01/2037 p
Provincia de Cordoba

6.875% due 12/10/2025 p
Provincia de la Rioja

6.500% due 02/24/2028 b
Provincia de Neuquen Argentina
6.750% due 04/27/2030 b

Total Argentina (Cost $31,702)

ARMENIA 0.2%

SOVEREIGN ISSUES 0.2%

Republic of Armenia International Bond
3.600% due 02/02/2031

Total Armenia (Cost $4,423)

AUSTRIA 0.1%

CORPORATE BONDS & NOTES 0.1%

Sappi Papier Holding GmbH
3.125% due 04/15/2026

Total Austria (Cost $1,428)

AZERBAIJAN 0.5%

CORPORATE BONDS & NOTES 0.5%

Southern Gas Corridor CJSC
6.875% due 03/24/2026

LOAN PARTICIPATIONS AND ASSIGNMENTS 0.0%

State Qil Co. of the Azerbaijan Republic
8.305% due 11/26/2024 «

SOVEREIGN ISSUES 0.0%

Republic of Azerbaijan International Bond
4.750% due 03/18/2024

Total Azerbaijan (Cost $8,294)

BAHRAIN 0.5%

SOVEREIGN ISSUES 0.5%

Bahrain Government International Bond
4.250% due 01/25/2028
5.250% due 01/25/2033
5.625% due 09/30/2031

Total Bahrain (Cost $8,824)
BRAZIL 6.4%

CORPORATE BONDS & NOTES 2.6%

Banco General SA
3.250% due 09/30/2026

EUR

EUR

PRINCIPAL
AMOUNT
(000s)

8,226
1,000
1,000
33,726
21,012
1,334
2,700
3,872
170
5,046

1,384

4,500

1,300

7,500

500

221

4,400
2,400
2,100

400

December 31, 2023
(Unaudited)

MARKET
VALUE
(000s)

3,305
341
323

11,521

7,166
462

1,073

1,493
154

2,926

29,954

380
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8.500% due 07/29/2026

Brazil Minas SPE via State of Minas Gerais
5.333% due 02/15/2028

CSN Inova Ventures

6.750% due 01/28/2028

Odebrecht Qil & Gas Finance Ltd.

0.000% due 01/29/2024 (d)(g)

Vale SA

0.000% due 12/29/2049 ~(g)

SOVEREIGN ISSUES 3.8%

Brazil Government International Bond
4.750% due 01/14/2050

Brazil Letras do Tesouro Nacional
0.000% due 07/01/2024 (d)

Brazil Notas do Tesouro Nacional
6.000% due 08/15/2050

Total Brazil (Cost $100,888)

CAMEROON 0.4%

SOVEREIGN ISSUES 0.4%

Republic of Cameroon International Bond
5.950% due 07/07/2032

Total Cameroon (Cost $6,438)

CAYMAN ISLANDS 1.3%

CONVERTIBLE BONDS & NOTES 0.0%

Sunac China Holdings Ltd. (1.000% PIK)
1.000% due 09/30/2032 (a)

CORPORATE BONDS & NOTES 1.3%

Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 (d)

Country Garden Holdings Co. Ltd.

3.125% due 10/22/2025 A(b)

ICD Funding Ltd.

3.223% due 04/28/2026

Interoceanica Finance Ltd.

0.000% due 11/30/2025 (d)

0.000% due 05/15/2030 (d)

7.860% due 05/15/2030

Kaisa Group Holdings Ltd.

9.375% due 06/30/2024 A(b)

Lima Metro Line 2 Finance Ltd.

4.350% due 04/05/2036

4.350% due 04/05/2036 (k)

5.875% due 07/05/2034

Poinsettia Finance Ltd.

6.625% due 06/17/2031

Powerlong Real Estate Holdings Ltd.

5.950% due 04/30/2025 *

Sunac China Holdings Ltd. (5.000% Cash or 6.000% PIK)
5.000% due 09/30/2026 (a)

Sunac China Holdings Ltd. (5.250% Cash or 6.250% PIK)
5.250% due 09/30/2027 (a)

Sunac China Holdings Ltd. (5.500% Cash or 6.500% PIK)
5.500% due 09/30/2027 (a)

Sunac China Holdings Ltd. (5.750% Cash or 6.750% PIK)
5.750% due 09/30/2028 (a)

Sunac China Holdings Ltd. (6.000% Cash or 7.000% PIK)
6.000% due 09/30/2029 (a)

Sunac China Holdings Ltd. (6.250% Cash or 7.250% PIK)
6.250% due 09/30/2030 (a)

Xiaomi Best Time International Ltd.

4.100% due 07/14/2051

Total Cayman Islands (Cost $27,848)

CHILE 1.8%

CORPORATE BONDS & NOTES 1.1%

Corp. Nacional del Cobre de Chile
3.150% due 01/14/2030
4.250% due 07/17/2042

MXN

BRL

BRL

EUR

136,000
15,350
4,900
9,803

168,820

874
231,000

56,032

7,300

1,179

5,510
3,300
600
365
4177
3,271
3,400
175
2,537
844
5,456
200
392
392
783
1,175
1,175
552

600

700
1,600

December 31, 2023
(Unaudited)

7,537
15,124
4,791

337

675
45,253

12,405

3,948
287
566
339

2,872

3,346
123
161

2,330
836

4,633

41
31
62
53

64

21

158
20,249

626
1,306
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4.375% due 02/05/2049

4.875% due 11/04/2044

5.950% due 01/08/2034

6.300% due 09/08/2053

Empresa de los Ferrocarriles del Estado
3.068% due 08/18/2050

3.830% due 09/14/2061

Empresa Nacional del Petroleo

3.450% due 09/16/2031

6.150% due 05/10/2033

SOVEREIGN ISSUES 0.7%

Chile Government International Bond
3.100% due 05/07/2041

3.100% due 01/22/2061

3.250% due 09/21/2071

4.340% due 03/07/2042

4.950% due 01/05/2036

5.330% due 01/05/2054 (k)

Total Chile (Cost $31,712)

CHINA 0.1%

COMMON STOCKS 0.1%

Sunac Services Holdings Ltd.

CORPORATE BONDS & NOTES 0.0%

Yango Justice International Ltd.
7.500% due 04/15/2024 (b)

Total China (Cost $6,167)

COLOMBIA 2.1%

CORPORATE BONDS & NOTES 0.4%

Ecopetrol SA

4.625% due 11/02/2031 (k)
5.875% due 05/28/2045 (k)
7.375% due 09/18/2043 (k)

SOVEREIGN ISSUES 1.7%

Colombia Government International Bond

3.250% due 04/22/2032
3.875% due 02/15/2061
4.125% due 05/15/2051 (k)
4.500% due 01/28/2026
5.000% due 06/15/2045 (k)
5.200% due 05/15/2049
5.625% due 02/26/2044 (k)
6.125% due 01/18/2041 (k)
7.375% due 09/18/2037
7.500% due 02/02/2034
8.000% due 11/14/2035
8.750% due 11/14/2053

Total Colombia (Cost $35,983)

COSTARICA 0.2%

SOVEREIGN ISSUES 0.2%

Costa Rica Government International Bond

7.300% due 11/13/2054

453
1,920
1,300
2,200

800
3,500

3,000
4,000

300
700
7,200
2,200
487
2,697

SHARES

3,159,080

PRINCIPAL
AMOUNT
(000s)

5,800

1,800
3,600
1,500

900
4,600
4,500
2,100
4,900
3,700
2,100
2,000
1,125
2,300
1,800
1,600

2,500

December 31, 2023
(Unaudited)

368

1,671

1,321

2,237

488
2,408

2,532

2,719
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Total Costa Rica (Cost $2,370)

DOMINICAN REPUBLIC 4.4%

SOVEREIGN ISSUES 4.4%

Dominican Republic Central Bank Notes
12.000% due 10/03/2025
13.000% due 12/05/2025
13.000% due 01/30/2026
Dominican Republic International Bond
4.875% due 09/23/2032
5.300% due 01/21/2041
5.500% due 01/27/2025
5.500% due 02/22/2029
5.875% due 01/30/2060
5.950% due 01/25/2027
6.000% due 07/19/2028
6.000% due 02/22/2033
6.400% due 06/05/2049
6.500% due 02/15/2048
6.850% due 01/27/2045
6.875% due 01/29/2026
9.750% due 06/05/2026
11.250% due 09/15/2035
13.625% due 02/03/2033
13.625% due 02/10/2034

Total Dominican Republic (Cost $67,774)

ECUADOR 1.2%

SOVEREIGN ISSUES 1.2%

Ecuador Government International Bond
0.000% due 07/31/2030 (d)

2.500% due 07/31/2040 p

3.500% due 07/31/2035 b

6.000% due 07/31/2030 p

Ecuador Social Bond SARL

0.000% due 01/30/2035 (d)

Total Ecuador (Cost $23,493)

EGYPT 3.4%

SOVEREIGN ISSUES 3.4%

Egypt Government International Bond
5.250% due 10/06/2025 (k)
5.750% due 05/29/2024 (k)
5.800% due 09/30/2027
5.875% due 02/16/2031
6.375% due 04/11/2031
7.053% due 01/15/2032
7.300% due 09/30/2033
7.500% due 02/16/2061
7.625% due 05/29/2032
7.903% due 02/21/2048
8.150% due 11/20/2059
8.500% due 01/31/2047
8.700% due 03/01/2049
8.750% due 09/30/2051
8.875% due 05/29/2050

Total Egypt (Cost $60,419)

EL SALVADOR 0.5%

SOVEREIGN ISSUES 0.5%

El Salvador Government International Bond
6.375% due 01/18/2027
7.125% due 01/20/2050
7.625% due 09/21/2034
7.650% due 06/15/2035
8.250% due 04/10/2032
9.500% due 07/15/2052

Total EI Salvador (Cost $7,955)
GABON 0.0%

SOVEREIGN ISSUES 0.0%

Gabon Government International Bond
6.625% due 02/06/2031

PIMCO Emerging Markets Bond Fund (Cont.)

DOP

DOP

EUR

119,800
726,000
246,100

5,600
4,900
4,800
1,000
6,300
5,000
7,500
2,100
200
506
300
3,100
89,900
124,300
13,450
189,000

350
5,932
22,773
14,794

1,140

1,600
400
5,300
1,300
10,800
5,600
4,050
25,300
2,000
4,900
4,000
4,700
5,100
2,450
3,700

1,600
2,150
1,670
1,200
1,410
1,000

350

December 31, 2023
(Unaudited)

293
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Total Gabon (Cost $260)

GEORGIA 0.0%

CORPORATE BONDS & NOTES 0.0%

Georgian Railway JSC
4.000% due 06/17/2028 $

Total Georgia (Cost $177)

GHANA 0.8%

SOVEREIGN ISSUES 0.8%

Ghana Government International Bond
7.875% due 02/11/2035 (b)

8.125% due 03/26/2032 A(b)

8.625% due 04/07/2034 A(b)

8.750% due 03/11/2061 A(b)

8.875% due 05/07/2042 A(b)

8.950% due 03/26/2051 (b)

10.750% due 10/14/2030

Total Ghana (Cost $19,764)

GUATEMALA 0.9%

SOVEREIGN ISSUES 0.9%

Guatemala Government International Bond

4.375% due 06/05/2027 $
4.650% due 10/07/2041

4.875% due 02/13/2028

5.250% due 08/10/2029 (k)

5.375% due 04/24/2032

6.125% due 06/01/2050

Total Guatemala (Cost $14,213)

HONG KONG 0.7%

CORPORATE BONDS & NOTES 0.5%

AIA Group Ltd.

3.200% due 09/16/2040 $
Fortune Star BVI Ltd.

3.950% due 10/02/2026 EUR
6.850% due 07/02/2024 $
Huarong Finance Co. Ltd.

5.500% due 01/16/2025

6.914% (SOFRINDX + 1.512%) due 02/24/2025 ~

Lenovo Group Ltd.

3.421% due 11/02/2030

SOVEREIGN ISSUES 0.2%

Airport Authority
2.625% due 02/04/2051

Total Hong Kong (Cost $11,285)

HUNGARY 1.6%

SOVEREIGN ISSUES 1.6%

Hungary Government International Bond

1.625% due 04/28/2032 EUR
1.750% due 06/05/2035

2.125% due 09/22/2031 $
3.125% due 09/21/2051

5.250% due 06/16/2029

5.500% due 06/16/2034 (k)

6.125% due 05/22/2028

6.750% due 09/25/2052

7.625% due 03/29/2041

Magyar Export-Import Bank Zrt

6.125% due 12/04/2027

200

1,400
6,100
3,300
12,650
700
1,700
445

4,100
1,000
3,700
3,500
1,000

750

400

1,300
2,197

400
4,300

200

3,300

1,400

100
4,000
1,400
4,000
1,400
3,300
1,500
4,100

2,800

December 31, 2023
(Unaudited)

11,580

3,942
819
3,611
3,440
970

13,495

1,261

3,235

953
4,030
1,427
3,436
1,682
4,913

2,853
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Total Hungary (Cost $23,038)

INDIA 0.5%

CORPORATE BONDS & NOTES 0.5%

Adani Electricity Mumbai Ltd.
3.949% due 02/12/2030

Adani Transmission Step-One Ltd.
4.250% due 05/21/2036

JSW Steel Ltd.

5.050% due 04/05/2032

ReNew Pvt Ltd.

5.875% due 03/05/2027

ReNew Wind Energy AP2

4.500% due 07/14/2028

Total India (Cost $8,926)

INDONESIA 3.9%

CORPORATE BONDS & NOTES 3.2%

Bank Mandiri Persero Thk PT
2.000% due 04/19/2026
Freeport Indonesia PT
5.315% due 04/14/2032
Indonesia Asahan Aluminium PT
5.450% due 05/15/2030
Pertamina Persero PT
4.175% due 01/21/2050
4.700% due 07/30/2049
5.625% due 05/20/2043
6.000% due 05/03/2042
6.450% due 05/30/2044
6.500% due 11/07/2048

Perusahaan Perseroan Persero PT Perusahaan Listrik Negara

4.000% due 06/30/2050
4.125% due 05/15/2027
4.375% due 02/05/2050
5.250% due 10/24/2042
5.250% due 05/15/2047
5.450% due 05/21/2028
6.250% due 01/25/2049

SOVEREIGN ISSUES 0.7%

Indonesia Government International Bond
1.100% due 03/12/2033

4.200% due 10/15/2050

4.625% due 04/15/2043

4.750% due 07/18/2047 (k)

5.125% due 01/15/2045 (k)

5.250% due 01/17/2042

5.650% due 01/11/2053

6.625% due 02/17/2037

6.750% due 01/15/2044

7.750% due 01/17/2038

Perusahaan Penerbit SBSN Indonesia
3.800% due 06/23/2050

Total Indonesia (Cost $64,120)

IRELAND 1.3%

SOVEREIGN ISSUES 1.3%

Republic of Angola Via Avenir Issuer Ireland DAC
6.927% due 02/19/2027

Total Ireland (Cost $21,059)

ISRAEL 0.8%

CORPORATE BONDS & NOTES 0.8%

Israel Electric Corp. Ltd.
3.750% due 02/22/2032
4.250% due 08/14/2028
Leviathan Bond Ltd.
6.125% due 06/30/2025

EUR

1,831
1,021
3,300

600

2,100

2,000
4,800
7,200

1,300
2,000
1,000
6,358
3,500

700

8,800
300
3,200
6,000
3,400
250
700

2,600
400
400
600

2,000
900
700
940
200

1,025

300

22,125

3,000
1,900

3,600

December 31, 2023
(Unaudited)

1,501

824

1,857
4,719
7,272

1,088
1,783
1,014
6,711
3,840

784

6,826
292
2,653
5,683
3,193
254

59,024

20,632

2,555
1,783

3,499



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

6.500% due 06/30/2027

U.S. GOVERNMENT AGENCIES 0.0%

Israel Government AID Bond
5.500% due 04/26/2024

Total Israel (Cost $13,213)

IVORY COAST 0.8%

LOAN PARTICIPATIONS AND ASSIGNMENTS 0.1%

Republic of Cote d'lvoire
9.055% (EUR006M + 5.000%) due 03/19/2027 «~

SOVEREIGN ISSUES 0.7%

Ivory Coast Government International Bond
4.875% due 01/30/2032

5.750% due 12/31/2032 p

6.875% due 10/17/2040

Total Ivory Coast (Cost $12,759)

JAMAICA 0.1%

CORPORATE BONDS & NOTES 0.1%

TransJamaican Highway Ltd.
5.750% due 10/10/2036

Total Jamaica (Cost $1,794)

JERSEY, CHANNEL ISLANDS 0.9%

CORPORATE BONDS & NOTES 0.9%

Corsair International Ltd.
8.802% due 01/28/2027 +
9.152% due 01/28/2029 «

Total Jersey, Channel Islands (Cost $14,799)

JORDAN 0.3%

SOVEREIGN ISSUES 0.3%

Jordan Government International Bond
6.125% due 01/29/2026
7.375% due 10/10/2047

Total Jordan (Cost $4,687)

KAZAKHSTAN 1.1%

CORPORATE BONDS & NOTES 1.0%

KazMunayGas National Co. JSC

3.500% due 04/14/2033

4.750% due 04/19/2027

5.750% due 04/19/2047

6.375% due 10/24/2048

QazaqGaz NC JSC

4.375% due 09/26/2027

Tengizchevroil Finance Co. International Ltd.
3.250% due 08/15/2030

4.000% due 08/15/2026

SOVEREIGN ISSUES 0.1%

Kazakhstan Government International Bond
2.375% due 11/09/2028
4.875% due 10/14/2044

EUR

EUR

EUR

EUR

4,600

100

1,470

500
9,572
700

1,792

8,600
4,600

2,000
2,650

1,885
1,500
2,400
1,400

1,000

5,300
4,400

800
200

December 31, 2023
(Unaudited)

12,176

11,751

851
194



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

6.500% due 07/21/2045

Total Kazakhstan (Cost $18,135)

KENYA 0.4%

SOVEREIGN ISSUES 0.4%

Republic of Kenya Government International Bond
6.875% due 06/24/2024
7.000% due 05/22/2027
7.250% due 02/28/2028
8.000% due 05/22/2032

Total Kenya (Cost $5,581)

LEBANON 0.0%

SOVEREIGN ISSUES 0.0%

Lebanon Government International Bond
8.250% due 05/17/2034 A(b)

Total Lebanon (Cost $529)

LUXEMBOURG 3.8%

COMMON STOCKS 0.4%

Drillco Holding Lux SA «(c)
Drillco Holding Lux SA «(c)(i)
Forsea Holding SA «(c)

CORPORATE BONDS & NOTES 3.4%

Chile Electricity Lux MPC SARL
6.010% due 01/20/2033

Constellation Oil Services Holding SA
13.500% due 06/30/2025 «
Constellation Qil Services Holding SA (3.000% Cash or 4.000% PIK)
3.000% due 12/31/2026 (a)

FORESEA Holding SA

7.500% due 06/15/2030

Greensaif Pipelines Bidco SARL
6.129% due 02/23/2038

6.510% due 02/23/2042

Guara Norte SARL

5.198% due 06/15/2034

Petrorio Luxembourg Trading SARL
6.125% due 06/09/2026

TMS Issuer SARL

5.780% due 08/23/2032

Unigel Luxembourg SA

8.750% due 10/01/2026 »

Total Luxembourg (Cost $58,265)

MACEDONIA 0.5%

SOVEREIGN ISSUES 0.5%

North Macedonia Government International Bond
6.960% due 03/13/2027

Total Macedonia (Cost $6,780)

MALAYSIA 0.4%

CORPORATE BONDS & NOTES 0.4%

Petronas Capital Ltd.
3.404% due 04/28/2061
4.800% due 04/21/2060

EUR

2,300
1,400
1,200
1,000

8,300

SHARES

54,987
154,744
6,108

PRINCIPAL
AMOUNT
(000s)

4,100

941
2,633
2,689

3,400
3,400

6,683
4,700
23,000

4,500

1,200
5,530

December 31, 2023
(Unaudited)

4,208

933
1,915
2,492

3,561
3,600

6,096

4,619

24,049

865
5,254



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

Total Malaysia (Cost $6,970)

MEXICO 8.1%

COMMON STOCKS 0.0%

Hipotecaria Su Casita SA de CV «(c)
Urbi Desarrollos Urbanos SAB de CV (c)

CORPORATE BONDS & NOTES 4.6%

Banco Mercantil del Norte SA
6.625% due 01/24/2032 +(g)(h)
7.500% due 06/27/2029 +(g)(h)
7.625% due 01/10/2028 +(g)(h)
8.375% due 10/14/2030 +(g)(h)(k)
Industrias Penoles SAB de CV
4.750% due 08/06/2050

Minera Mexico SA de CV
4.500% due 01/26/2050
Petroleos Mexicanos

6.350% due 02/12/2048

6.375% due 01/23/2045

6.500% due 06/02/2041

6.625% due 06/15/2035

6.700% due 02/16/2032

6.950% due 01/28/2060

7.690% due 01/23/2050

8.750% due 06/02/2029

10.000% due 02/07/2033

Sitios Latinoamerica SAB de CV
5.375% due 04/04/2032

Trust Fibra Uno

6.390% due 01/15/2050

SOVEREIGN ISSUES 3.5%

Mexico Government International Bond
2.750% due 11/27/2031 (f)
3.000% due 12/03/2026 (f)
3.750% due 04/19/2071
3.771% due 05/24/2061
4.000% due 11/30/2028 (f)
4.000% due 03/15/2115
5.000% due 04/27/2051 (k)
5.750% due 10/12/2110
6.338% due 05/04/2053
6.350% due 02/09/2035

Total Mexico (Cost $146,872)

MONGOLIA 0.0%

SOVEREIGN ISSUES 0.0%

Mongolia Government International Bond
7.875% due 06/05/2029

Total Mongolia (Cost $495)

MOROCCO 0.3%

CORPORATE BONDS & NOTES 0.3%

OCP SA
3.750% due 06/23/2031
5.125% due 06/23/2051

SHARES

93,349
4,673

PRINCIPAL
AMOUNT
(000s)

$ 800
4,240

500

700

2,100
4,900

5,438
6,100
13,000
1,225
11,620
11,820
10,333
1,000
11,200

3,300

2,100

MXN 114,972
371,265

$ 9,200
3,000

MXN 44,624
EUR 1,000
$ 3,100
14,200

299

800

$ 2,550
3,300

December 31, 2023
(Unaudited)

682
4,005
481
691

1,695
3,954

3,457
3,981
8,880
941
9,656
7,800
7,362
973
11,258

3,071

70,590

5,979
20,311
6,168
2,043
2,570
856
2,699
12,761
305

54,532
125,124

2,199
2,513



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

Total Morocco (Cost $5,676)

NAMIBIA 0.1%

SOVEREIGN ISSUES 0.1%

Namibia Government International Bond
5.250% due 10/29/2025

Total Namibia (Cost $1,880)

NETHERLANDS 0.5%

CORPORATE BONDS & NOTES 0.5%

InterCement Financial Operations BV
5.750% due 07/17/2024
Metinvest BV

8.500% due 04/23/2026
NE Property BV
1.875% due 10/09/2026
Prosus NV

1.539% due 08/03/2028
2.031% due 08/03/2032
3.061% due 07/13/2031
3.257% due 01/19/2027
3.680% due 01/21/2030
4.027% due 08/03/2050

Total Netherlands (Cost $9,786)

NIGERIA 1.5%

CORPORATE BONDS & NOTES 0.5%

BOI Finance BV
7.500% due 02/16/2027

SOVEREIGN ISSUES 1.0%

Nigeria Government International Bond
6.500% due 11/28/2027
7.143% due 02/23/2030
7.625% due 11/28/2047
7.696% due 02/23/2038
7.875% due 02/16/2032
8.250% due 09/28/2051
8.375% due 03/24/2029
8.747% due 01/21/2031

Total Nigeria (Cost $26,303)

OMAN 1.3%

SOVEREIGN ISSUES 1.3%

Oman Government International Bond
5.625% due 01/17/2028
6.000% due 08/01/2029
6.500% due 03/08/2047
6.750% due 10/28/2027
6.750% due 01/17/2048
7.000% due 01/25/2051
7.375% due 10/28/2032

Total Oman (Cost $18,974)

PAKISTAN 0.8%

SOVEREIGN ISSUES 0.8%

Pakistan Government International Bond
6.000% due 04/08/2026
6.875% due 12/05/2027
7.375% due 04/08/2031
8.250% due 04/15/2024
8.875% due 04/08/2051

Pakistan Water & Power Development Authority

7.500% due 06/04/2031

EUR

EUR

1,900

500
3,300
200

1,100
600
1,200
1,000
900
600

7,800

1,600
4,900
1,200
4,100
1,000
3,900

800

650

2,430
5,300
1,800
1,300
2,500
4,300
1,900

3,200
2,600
4,500

200
8,100

900

December 31, 2023
(Unaudited)

1,467
4,427
955
3,373
902
3,212
770

15,728
23,666

2,481
5,502
1,841
1,375
2,622
4,653

20,633

2,269
1,785
2,758

190
4,923

478



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

Total Pakistan (Cost $15,338)

PANAMA 2.0%

CORPORATE BONDS & NOTES 0.7%

Aeropuerto Internacional de Tocumen SA
5.125% due 08/11/2061

Banco General SA

5.250% due 05/07/2031 +(g)(h)

5.250% due 05/07/2031 «(g)

Banco Nacional de Panama

2.500% due 08/11/2030

ENA Norte Trust

4.950% due 04/25/2028

SOVEREIGN ISSUES 1.3%

Panama Government International Bond
4.300% due 04/29/2053
4.500% due 05/15/2047
4.500% due 04/16/2050
4.500% due 01/19/2063
6.400% due 02/14/2035
6.700% due 01/26/2036
6.853% due 03/28/2054
6.875% due 01/31/2036
7.125% due 01/29/2026
8.125% due 04/28/2034
9.375% due 04/01/2029

Total Panama (Cost $38,250)

PARAGUAY 0.3%

SOVEREIGN ISSUES 0.3%

Paraguay Government International Bond
2.739% due 01/29/2033
3.849% due 06/28/2033
5.400% due 03/30/2050
5.600% due 03/13/2048
5.850% due 08/21/2033
6.100% due 08/11/2044

Total Paraguay (Cost $4,825)

PERU 0.9%

CORPORATE BONDS & NOTES 0.8%

Banco de Credito del Peru SA

4.650% due 09/17/2024

Credicorp Capital Sociedad Titulizadora SA
10.100% due 12/15/2043 «

InRetail Consumer

3.250% due 03/22/2028

Petroleos del Peru SA

5.625% due 06/19/2047

SOVEREIGN ISSUES 0.1%

Peru Government International Bond
3.230% due 07/28/2121

Total Peru (Cost $17,654)

PHILIPPINES 0.8%

CORPORATE BONDS & NOTES 0.2%

PLDT, Inc.
3.450% due 06/23/2050

SOVEREIGN ISSUES 0.6%

Philippines Government International Bond
2.650% due 12/10/2045
2.950% due 05/05/2045
3.700% due 03/01/2041

$ 2,700

7,600
600

1,500

764

2,800

200
1,000
3,600

700
3,300
4,100
2,200
1,900
2,860

518

$ 800
600

700

200

700

1,700

PEN 13,600
5,500
$ 4,100

6,600

2,100

$ 4,700

2,200
3,800
3,100

December 31, 2023
(Unaudited)

2,059

6,535
516

14,137

1,570
2,862
2,667



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

3.700% due 02/02/2042

Total Philippines (Cost $16,106)

POLAND 1.0%

SOVEREIGN ISSUES 1.0%

Bank Gospodarstwa Krajowego
6.250% due 10/31/2028

Poland Government International Bond
4.875% due 10/04/2033

5.500% due 04/04/2053

Total Poland (Cost $14,773)

QATAR 1.7%

CORPORATE BONDS & NOTES 1.1%

QatarEnergy

2.250% due 07/12/2031
3.125% due 07/12/2041
3.300% due 07/12/2051

SOVEREIGN ISSUES 0.6%

Qatar Government International Bond
4.400% due 04/16/2050
4.625% due 06/02/2046
4.817% due 03/14/2049
5.103% due 04/23/2048

Total Qatar (Cost $30,690)

ROMANIA 2.3%

SOVEREIGN ISSUES 2.3%

Romania Government International Bond
1.750% due 07/13/2030 (k)

2.000% due 12/08/2026 (k
2.124% due 07/16/2031
2.125% due 03/07/2028
2.375% due 04/19/2027
2.875% due 04/13/2042
3.375% due 01/28/2050
3.500% due 04/03/2034
4.625% due 04/03/2049
6.125% due 01/22/2044
6.375% due 09/18/2033 (k)

Total Romania (Cost $40,920)

)
k)
k)
k)
k)
k)
k)
k)

RUSSIA 0.0%

SOVEREIGN ISSUES 0.0%

Russia Government International Bond
1.125% due 11/20/2027 A(b)
5.250% due 06/23/2047 (b)
7.500% due 03/31/2030 A(b)

Total Russia (Cost $773)

SAUDI ARABIA 2.8%

CORPORATE BONDS & NOTES 0.8%

Saudi Arabian Qil Co.
3.500% due 11/24/2070
4.250% due 04/16/2039
4.375% due 04/16/2049 (k)

SOVEREIGN ISSUES 2.0%

Saudi Government International Bond
2.250% due 02/02/2033
3.250% due 10/22/2030
3.450% due 02/02/2061
3.750% due 01/21/2055
4.375% due 04/16/2029

$ 3,400

7,200
4,300

$ 1,600
9,350
11,700

1,900
2,300
3,180
2,375

EUR 8,600
4,500

4,450

500

350

10,800

2,700

1,100

1,000

$ 2,100
EUR 3,600

EUR 500
$ 200
363

$ 10,300
2,700
3,900

8,400
1,600
6,800
3,400

200

December 31, 2023
(Unaudited)

6,974
1,487
4,798
2,596

199



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

4.500% due 10/26/2046
4.625% due 10/04/2047
5.000% due 01/18/2053

Total Saudi Arabia (Cost $53,471)

SENEGAL 0.3%

SOVEREIGN ISSUES 0.3%

Senegal Government International Bond
4.750% due 03/13/2028
5.375% due 06/08/2037
6.250% due 05/23/2033
6.750% due 03/13/2048

Total Senegal (Cost $6,777)

SERBIA 1.6%

LOAN PARTICIPATIONS AND ASSIGNMENTS 0.4%

Project Mercury
8.127% (EUR006M + 4.200%) due 08/11/2030 «~

SOVEREIGN ISSUES 1.2%

Serbia Government International Bond
1.000% due 09/23/2028
1.500% due 06/26/2029
1.650% due 03/03/2033
3.125% due 05/15/2027
6.250% due 05/26/2028
6.500% due 09/26/2033

Total Serbia (Cost $23,845)

SLOVENIA 0.3%

SOVEREIGN ISSUES 0.3%

Slovenia Government International Bond
5.000% due 09/19/2033

Total Slovenia (Cost $4,267)

SOUTH AFRICA 5.5%

CORPORATE BONDS & NOTES 3.8%

AngloGold Ashanti Holdings PLC
3.750% due 10/01/2030
Development Bank of Southern Africa
8.600% due 10/21/2024 «

Eskom Holdings SOC Ltd.
4.314% due 07/23/2027

6.350% due 08/10/2028

8.450% due 08/10/2028

Sasol Financing USA LLC
5.875% due 03/27/2024

6.500% due 09/27/2028

8.750% due 05/03/2029

SOVEREIGN ISSUES 1.7%

South Africa Government International Bond
7.300% due 04/20/2052
10.500% due 12/21/2026

Total South Africa (Cost $90,083)

SOUTH KOREA 0.6%

CORPORATE BONDS & NOTES 0.6%

KB Kookmin Card Co. Ltd.
1.500% due 05/13/2026

LG Chem Ltd.

1.375% due 07/07/2026

Shinhan Financial Group Co. Ltd.
2.875% due 05/12/2026 +(g)(h)

EUR 2,300
2,100

$ 200
1,300

EUR 5,000

500

700

2,400

5,720

$ 4,800
4,000

$ 4,300

$ 400
ZAR 399,500
$ 5,000
10,300

11,800

4,000

1,150
3,700

1,200
ZAR 428,500

8,600

1,500

December 31, 2023
(Unaudited)

13,491
1,260

43,888

23,716

348
21,725
4,684
10,047
11,996

3,979
1,097

1,140
24,523

83,318

366
7,840

1,371



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

Total South Korea (Cost $10,465)

SPAIN 0.3%

CORPORATE BONDS & NOTES 0.3%

Banco Santander SA

5.147% due 08/18/2025 $
Total Spain (Cost $4,800)

SRI LANKA 0.5%

SOVEREIGN ISSUES 0.5%

Sri Lanka Government International Bond

6.125% due 06/03/2025 *(b) $

6.350% due 06/28/2024 A(b,

6.825% due 07/18/2026 A(

6.850% due 11/03/2025
(
(

7.550% due 03/28/2030 *
7.850% due 03/14/2029 A(b)

Total Sri Lanka (Cost $10,199)

A

SUPRANATIONAL 0.4%

CORPORATE BONDS & NOTES 0.4%

African Export-Import Bank
2.634% due 05/17/2026 $

Total Supranational (Cost $6,500)

TANZANIA 0.5%

LOAN PARTICIPATIONS AND ASSIGNMENTS 0.5%

Ivory Coast Government International Bond

6.915% (EUR003M + 3.000%) due 06/28/2024 «~ EUR
The Ministry of Finance and Planning, Government of the United Republic of Tanzania

9.502% (EUR006M + 5.400%) due 04/26/2028 «~

Total Tanzania (Cost $8,165)

THAILAND 0.2%

CORPORATE BONDS & NOTES 0.2%

Bangkok Bank PCL

3.466% due 09/23/2036 +(h) $
PTTEP Treasury Center Co. Ltd.

2.587% due 06/10/2027

Total Thailand (Cost $3,109)
TRINIDAD AND TOBAGO 0.2%

SOVEREIGN ISSUES 0.2%

Trinidad & Tobago Government International Bond
5.950% due 01/14/2031 $

Total Trinidad and Tobago (Cost $2,681)
TUNISIA 0.5%

SOVEREIGN ISSUES 0.5%

Tunisian Republic International Bond

3.280% due 08/09/2027 JPY
5.625% due 02/17/2024 EUR
5.750% due 01/30/2025 $

Total Tunisia (Cost $7,796)

TURKEY 4.8%

CORPORATE BONDS & NOTES 0.3%

Turkish Airlines Pass-Through Trust

4.200% due 09/15/2028 $
Turkiye Is Bankasi AS

6.125% due 04/25/2024

4,800

4,400
620
500

3,450

4,500
600

6,500

3,000

4,255

2,700

400

2,700

200,000
3,300
3,600

1,289

1,100

December 31, 2023
(Unaudited)

1,221

1,100



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

Yapi ve Kredi Bankasi AS
5.850% due 06/21/2024

LOAN PARTICIPATIONS AND ASSIGNMENTS 0.5%

SOCAR Turkey Enerji AS
7.387% (EUR006M + 3.450%) due 08/11/2026 ~

SOVEREIGN ISSUES 4.0%

Hazine Mustesarligi Varlik Kiralama AS
8.509% due 01/14/2029
Turkey Government International Bond
4.875% due 04/16/2043
5.250% due 03/13/2030
5.750% due 05/11/2047
5.875% due 06/26/2031
5.950% due 01/15/2031
6.000% due 01/14/2041
6.125% due 10/24/2028
6.875% due 03/17/2036

Total Turkey (Cost $74,876)

UKRAINE 0.8%

CORPORATE BONDS & NOTES 0.1%

NPC Ukrenergo
6.875% due 11/09/2028

SOVEREIGN ISSUES 0.7%

Ukraine Government International Bond
6.876% due 05/21/2031
7.253% due 03/15/2035
7.375% due 09/25/2034
7.750% due 09/01/2024
7.750% due 09/01/2026
7.750% due 09/01/2027
7.750% due 08/01/2041
8.994% due 02/01/2026
9.750% due 11/01/2030

Total Ukraine (Cost $29,633)

UNITED ARAB EMIRATES 2.0%

CORPORATE BONDS & NOTES 1.1%

Abu Dhabi Crude Oil Pipeline LLC
3.650% due 11/02/2029

Abu Dhabi National Energy Co. PJSC
4.375% due 01/24/2029

4.696% due 04/24/2033

DP World Ltd.

4.700% due 09/30/2049

5.625% due 09/25/2048

6.850% due 07/02/2037

MDGH GMTN RSC Ltd.

5.084% due 05/22/2053

5.875% due 05/01/2034

Ruwais Power Co. PJSC

6.000% due 08/31/2036

LOAN PARTICIPATIONS AND ASSIGNMENTS 0.7%

NMC Opco Ltd.
11.640% (LIBORO3M + 6.000%) due 03/25/2025 «~
11.640% (LIBORO3M + 6.000%) due 03/25/2027 «~

SOVEREIGN ISSUES 0.2%

Emirate of Dubai Government International Bond
3.900% due 09/09/2050

1,500

EUR 7,600

$ 5,400

12,700
3,300
29,900
2,300
800
12,680
3,300
2,700

$ 2,900

6,800
7,700
2,160
2,200
2,200
5,650
7,000
1,200
1,300

$ 2,200

2,300
4,600

500
1,050
1,650

1,500
2,600

420

AED 16,825
22,433

December 31, 2023
(Unaudited)

73,264

302



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.) Decembfdn?’;ddzi&?)

Finance Department Government of Sharjah
4.375% due 03/10/2051 2,750

Total United Arab Emirates (Cost $31,039)

UNITED KINGDOM 1.7%

CORPORATE BONDS & NOTES 0.8%

Fresnillo PLC

4.250% due 10/02/2050 $ 4,200 3213

HSBC Holdings PLC

3.803% due 03/11/2025 « 200 199

5.210% due 08/11/2028 « 3,200 3,199

Lloyds Banking Group PLC

4.716% due 08/11/2026 ¢ 2,500 2,469

NatWest Group PLC

4.269% due 03/22/2025 300 299

4.800% due 04/05/2026 300 298

Ukraine Railways Via Rail Capital Markets PLC

8.250% due 07/09/2026 3,300 1,815

Ukreximbank Via Biz Finance PLC

9.750% due 01/2212025 B00 559,
12,051

NON-AGENCY MORTGAGE-BACKED SECURITIES 0.9%

Canada Square Funding PLC

6.070% due 01/17/2059 ¢ GBP 2,476 3,138

6.170% (SONIOIN + 0.950%) due 06/17/2058 ~ 868 1,105

Formentera Issuer PLC

6.020% due 07/28/2047 « 142 180

Polaris PLC

6.495% due 05/23/2059 * 2,499 3,197

Rochester Financing PLC

5.920% due 12/18/2044 « 2,502 3,165

Stratton Mortgage Funding PLC

6.120% (SONIO/N + 0.900%) due 03/12/2052 ~ 515 657

Towd Point Mortgage Funding

6.570% due 05/20/2045 ¢ 909 1,161

6.571% due 07/20/2045 « 104 133

Tower Bridge Funding PLC

5.940% due 12/20/2063 + 184 1,501,
14,237

Total United Kingdom (Cost $27,319) 26,288

UNITED STATES 12.3%

ASSET-BACKED SECURITIES 0.9%

Aames Mortgage Investment Trust

5.950% due 04/25/2036 * $ 721 657

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

6.520% due 11/25/2034 « 139 135

Argent Securities Trust

5.770% due 07/25/2036 ¢ 601 524

Countrywide Asset-Backed Certificates Trust

5.950% due 02/25/2037 « 2,381 2,283

6.595% due 11/25/2035 « 2,163 2,115

Credit-Based Asset Servicing & Securitization Trust

3.201% due 01/25/2037 p 6,867 2,138

CSAB Mortgage-Backed Trust

6.220% due 09/25/2036 p 154 46

6.672% due 06/25/2036 p 227 65

GSAA Home Equity Trust

6.502% due 11/25/2036 p 1,012 392

Home Equity Asset Trust

6.820% due 02/25/2033 «* 67 63

MASTR Asset-Backed Securities Trust

6.170% due 09/25/2034 « 138 126

Morgan Stanley ABS Capital, Inc. Trust

6.235% due 01/25/2035 « 23 22

6.265% due 03/25/2034 « 2,146 2,147

Morgan Stanley Mortgage Loan Trust

6.000% due 02/25/2037 ~ 52 29

6.190% due 04/25/2037 « 234 65

Nomura Home Equity Loan, Inc. Home Equity Loan Trust

5.620% due 07/25/2036 * 375 342

Option One Mortgage Loan Trust

5.690% due 04/25/2037 « 554 370

5.690% due 05/25/2037 ~ 221 131

Park Place Securities, Inc. Asset-Backed Pass-Through Certificates
6.250% due 09/25/2035 * 1,600 1,388
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RAAC Trust

6.170% due 02/25/2046 ¢
Saxon Asset Securities Trust
5.780% due 09/25/2037 ¢
Soundview Home Loan Trust
5.995% due 03/25/2036 ¢
6.370% due 10/25/2037 ¢

COMMON STOCKS 0.0%
Constellation Qil ‘B «(c)(i)

CORPORATE BONDS & NOTES 0.8%

Credit Suisse AG AT1 Claim
DAE Funding LLC

2.625% due 03/20/2025

Rio Oil Finance Trust
8.200% due 04/06/2028
9.750% due 01/06/2027
Rutas 2 & 7 Finance Ltd.
0.000% due 09/30/2036 (d)

LOAN PARTICIPATIONS AND ASSIGNMENTS 1.2%

Castlelake LP

2.950% (LIBORO3M + 2.950%) due 05/13/2031 «~
Ecopetrol SA

TBD% due 08/16/2024 «

NON-AGENCY MORTGAGE-BACKED SECURITIES 3.3%

Adjustable Rate Mortgage Trust
4.515% due 11/25/2035 ~

Arroyo Mortgage Trust

4.950% due 07/25/2057 p

Banc of America Funding Trust
6.245% due 11/20/2035 ~

6.388% due 04/25/2037 p

BANK

4.407% due 11/15/2061 ~

BCAP LLC Trust

3.671% due 05/26/2037 ~

Bear Stearns Adjustable Rate Mortgage Trust
4.635% due 02/25/2036 ~

4.924% due 01/25/2035 ~

Benchmark Mortgage Trust

3.666% due 01/15/2051 ~

4.261% due 10/10/2051

CIM Trust

5.500% due 08/25/2064 ~

Citigroup Mortgage Loan Trust
4.816% due 07/25/2046 ~

6.277% due 09/25/2035 «*
CitiMortgage Alternative Loan Trust
6.000% due 10/25/2036 *
Countrywide Alternative Loan Trust
5.820% due 05/25/2036 *

6.110% due 11/25/2035 ¢

6.250% due 11/25/2036

6.457% due 03/25/2037 ~
Countrywide Home Loan Mortgage Pass-Through Trust
4.159% due 02/25/2047 ~

4.377% due 03/25/2037 ~

4.430% due 09/25/2047 ~

Credit Suisse Mortgage Capital Certificates
3.193% due 11/30/2037 ~

Credit Suisse Mortgage Capital Mortgage-Backed Trust
6.421% due 10/25/2037 ~

Credit Suisse Mortgage Capital Trust
0.938% due 05/25/2066 ~

1.756% due 10/25/2066 ~

2.000% due 01/25/2060 ~

81
263

322
688

SHARES

2,865,490

PRINCIPAL
AMOUNT
(000s)

2,000
1,500

3,976
2,901

5174

5,438

13,400

63
1,853

70
90

3,200

2,018

1,500
4,100

6,491

36
25

477
469
80
55
83
40
20
637
509
3,808

2,215
1,894

December 31, 2023
(Unaudited)

81

18,046

44
1,835

63
76

3,112

1,798

1,404
3,891

6,561

33
23

396

578
312
3,033

1,848
1,628



Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.)

Deutsche ALT-A Securities, Inc. Mortgage Loan Trust

5.500% due 12/25/2035

Deutsche ALT-B Securities, Inc. Mortgage Loan Trust

6.369% due 10/25/2036 p

6.386% due 10/25/2036 p

Ellington Financial Mortgage Trust
5.900% due 09/25/2067 p

GSMPS Mortgage Loan Trust
5.820% due 01/25/2036 *
HarborView Mortgage Loan Trust
4.725% due 08/19/2036 «~

Impac CMB Trust

6.110% due 03/25/2035 *

IndyMac INDA Mortgage Loan Trust
3.506% due 11/25/2037 ~

3.671% due 08/25/2036 ~

IndyMac INDX Mortgage Loan Trust
3.355% due 06/25/2036 ~

3.494% due 10/25/2035 ~

5.770% due 06/25/2037 *

5.830% due 02/25/2037 «

JP Morgan Mortgage Trust

4.424% due 08/25/2035 ~

4.794% due 04/25/2035 «~

4.879% due 11/25/2035 ~

JP Morgan Resecuritization Trust
2.500% due 03/25/2056

Legacy Mortgage Asset Trust
3.000% due 09/25/2059 ~

Lehman XS Trust

5.850% due 09/25/2046 *

5.970% due 08/25/2037 «

Luminent Mortgage Trust

5.830% due 12/25/2036 *

MASTR Alternative Loan Trust
5.870% due 03/25/2036 ~
Residential Accredit Loans, Inc. Trust
6.000% due 09/25/2036

6.500% due 07/25/2037

Sequoia Mortgage Trust

3.701% due 01/20/2047 ~

SG Residential Mortgage Trust
5.353% due 08/25/2062 p

Structured Adjustable Rate Mortgage Loan Trust
4.021% due 11/25/2035 ~

4.212% due 09/25/2036 ~

7.299% due 10/25/2037 «

SunTrust Adjustable Rate Mortgage Loan Trust
4.456% due 10/25/2037 ~

TBW Mortgage-Backed Trust
6.470% due 09/25/2036 p

WaMu Mortgage Pass-Through Certificates Trust
3.270% due 01/25/2037 ~

3.315% due 05/25/2037 ~

3.325% due 04/25/2037 ~

3.864% due 03/25/2036 ~

3.918% due 12/25/2036 ~

5.840% due 05/25/2034 «

Wells Fargo Mortgage-Backed Securities Trust
6.478% due 10/25/2036 ~

U.S. GOVERNMENT AGENCIES 1.7%

Uniform Mortgage-Backed Security, TBA
4.000% due 02/01/2054
4.500% due 02/01/2054
5.000% due 02/01/2054
5.500% due 02/01/2054

U.S. TREASURY OBLIGATIONS 4.4%

U.S. Treasury Bonds
1.750% due 08/15/2041
2.375% due 02/15/2042
3.250% due 05/15/2042
4.375% due 08/15/2043
U.S. Treasury Notes
3.125% due 08/31/2029 (m)
4.000% due 02/28/2030 (k)(0)

(m)

k)
k)
k)
k)

91

53
53

6,445

124

7

579
103

7
70
102
410
22
28
96
901

1,541
2417

22
131

762
254

24
8,937

25
124
67

270
568

65
83
45
726
126
64

188

6,200
6,200
6,500
7,650

23,100
21,300
18,000

500

10,400
8,300

December 31, 2023
(Unaudited)
75

45
45

6,446

100

63

484
82

64
57
37
41
22
23
92
852

1,298
2,285

20

575
199

8,944
22
86
58

232

16,075
16,352
15,801

510

9,990
8,341
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WARRANTS 0.0%

Constellation Qil 'D' - Exp. 06/10/2071 «(i)
Total United States (Cost $202,263)

URUGUAY 0.0%

SOVEREIGN ISSUES 0.0%

Uruguay Government International Bond
5.100% due 06/18/2050

Total Uruguay (Cost $205)

UZBEKISTAN 0.3%

CORPORATE BONDS & NOTES 0.0%

Ipoteka-Bank ATIB
5.500% due 11/19/2025

SOVEREIGN ISSUES 0.3%

Republic of Uzbekistan International Bond
5.375% due 02/20/2029

Uzbekneftegaz JSC

4.750% due 11/16/2028

Total Uzbekistan (Cost $4,952)

VENEZUELA 1.3%

CORPORATE BONDS & NOTES 0.5%

Petroleos de Venezuela SA
5.375% due 04/12/2037
5.500% due 04/12/2047
6.000% due 05/16/2034

SOVEREIGN ISSUES 0.8%

Venezuela Government International Bond
7.000% due 03/31/2038 *(b)

7.650% due 04/21/2025 A(b)

7.750% due 10/13/2029

8.250% due 10/13/2024 A(b)

9.000% due 05/07/2049
9.250% due 09/15/2027 (b)
9.250% due 05/07/2028 A(b)
11.950% due 08/05/2031 (b)

Total Venezuela (Cost $89,188)

VIETNAM 0.1%

SOVEREIGN ISSUES 0.1%

Vietnam Government International Bond
5.500% due 03/12/2028

Total Vietnam (Cost $1,084)

VIRGIN ISLANDS (BRITISH) 0.2%

CORPORATE BONDS & NOTES 0.2%

CLP Power Hong Kong Financing Ltd.
2.125% due 06/30/2030
Gold Fields Orogen Holdings BVI Ltd.
5.125% due 05/15/2024

PIMCO Emerging Markets Bond Fund (Cont.)

December 31, 2023

(Unaudited)
.................................. o
SHARES
3
PRINCIPAL
AMOUNT
(000s)
0 21,
201
00 186,
4,100 3,893
1200 1.003
4,896
5,082
51,899 5,787
19,263 2,167
2800 322
8,276
19,240 2,943
10,109 1,592
7,300 1,039
21,739 3,418
2,521 398
7,540 1,443
3,027 528
6580 1,282
12,643
20,919
L0 1,099
1,099
3,700 3,139
200 199
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Total Virgin Islands (British) (Cost $3,908)

SHORT-TERM INSTRUMENTS 8.8%

CERTIFICATES OF DEPOSIT 0.9%

Banco Davivienda SA
12.956% due 03/08/2026
13.183% due 05/17/2026
13.183% due 06/06/2026
Bancolombia SA
10.481% due 03/30/2026
13.184% due 05/31/2026
13.546% due 07/18/2025

REPURCHASE AGREEMENTS (j) 6.9%

HUNGARY TREASURY BILLS 1.0%

10.900% due 01/04/2024 (d)(e)
Total Short-Term Instruments (Cost $133,581)

Total Investments in Securities (Cost $1,951,593)

INVESTMENTS IN AFFILIATES 0.0%
SHORT-TERM INSTRUMENTS 0.0%

CENTRAL FUNDS USED FOR CASH MANAGEMENT PURPOSES 0.0%
PIMCO Short-Term Floating NAV Portfolio Il

Total Short-Term Instruments (Cost $254)

Total Investments in Affiliates (Cost $254)

Total Investments 111.4% (Cost $1,951,847)

Financial Derivative Instruments (I)(n) 0.1%(Cost or Premiums, net $(1,115))
Other Assets and Liabilities, net (11.5)%

Net Assets 100.0%

cop 6,633,100
3,189,000

15,441,900

6,004,000

11,082,200
6,464,000

HUF 5,360,000

SHARES

26,135

December 31, 2023
(Unaudited)

134,948
1,712,996

1,713,250
1,898
(176,643)

1,538,505
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NOTES TO SCHEDULE OF INVESTMENTS:

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

The geographical classification of foreign (non-U.S.) securities in this report, if any, are classified by the country of incorporation of a holding. In certain instances, a security's country of
incorporation may be different from its country of economic exposure.

Security is in default.

Security valued using significant unobservable inputs (Level 3).

Variable or Floating rate security. Rate shown is the rate in effect as of period end. Certain variable rate securities are not based on a published reference rate and spread, rather are determined by
the issuer or agent and are based on current market conditions. Reference rate is as of reset date, which may vary by security. These securities may not indicate a reference rate and/or spread in

their description.

Rate shown is the rate in effect as of period end. The rate may be based on a fixed rate, a capped rate or a floor rate and may convert to a variable or floating rate in the future. These securities do
not indicate a reference rate and spread in their description.

b  Coupon represents a rate which changes periodically based on a predetermined schedule or event. Rate shown is the rate in effect as of period end.
(a) Payment in-kind security.
(b) Security is not accruing income as of the date of this report.
(c) Security did not produce income within the last twelve months.
(d) Zero coupon security.
(e) Coupon represents a yield to maturity.
(f)  Principal amount of security is adjusted for inflation.
(9) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(h) Contingent convertible security.
(i) RESTRICTED SECURITIES:
Market Value
Acquisition Market as Percentage
Issuer Description Date Cost Value of Net Assets
Constellation Oil 'B' 06/10/2022 $ 311 $ 311 0.02%
Constellation Oil 'D' - Exp. 06/10/2071 06/10/2071 - 06/10/2022 0 0 0.00
Drillco Holding Lux SA 06/08/2023 3,095 3,842 0.25
$ 3,406 $ 4,153 0.27%
BORROWINGS AND OTHER FINANCING TRANSACTIONS
() REPURCHASE AGREEMENTS:
Repurchase
Agreement
Repurchase Proceeds
Lending  Settlement Maturity Principal Collateral Agreements, to be
Counterparty Rate Date Date Amount Collateralized By (Received) at Value Received(")
BPS 3.000%  07/27/2023 TBD®@ $ 2,156 Egypt Government International Bond 7.500% due $ (2,276) $ 2,156 $ 2,185
01/31/2027
3.000  09/20/2023 TBD® EUR 15,687 Romania Government International Bond 1.375% due (18,433) 17,318 17,464
12/02/2029
3.950 12/15/2023  02/02/2024 $ 8,866 Egypt Government International Bond 7.500% due (9,102) 8,866 8,883
01/31/2027
BRC 2.350 05/05/2023 TBD® 4,195 Egypt Government International Bond 10.875% due (5,075) 4,195 4,221
02/28/2026
2.550 05/05/2023 TBD®@ 5,034 Egypt Government International Bond 10.875% due (6,090) 5,034 5,065
02/28/2026
5.100 11/07/2023 TBD®@ 5917 Transnet SOC Ltd. 8.250% due 02/06/2028 (6,227) 5917 5,964
5.510 12/27/2023  01/03/2024 17,506 U.S. Treasury Notes 4.125% due 11/15/2032 (17,479) 17,506 17,522
FICC 2.600 12/29/2023  01/02/2024 2,348 U.S. Treasury Notes 4.875% due 11/30/2025 (2,395) 2,348 2,348
GSC 5.200 12/127/2023  01/04/2024 5,353 U.S. Treasury Notes 2.375% due 02/29/2024 (5,358) 5,353 5,358
JPS 5.430 12/27/2023  01/04/2024 11,900 U.S. Treasury Bonds 2.250% - 3.375% due 05/15/2041 - (11,808) 11,900 11,911
11/15/2048
5.450 12/27/2023  01/04/2024 25,786 U.S. Treasury Notes 2.625% - 3.875% due 12/31/2027 - (25,489) 25,786 25,809
02/15/2029
Total Repurchase Agreements $  (109,732) $ 106,379 $ 106,730
REVERSE REPURCHASE AGREEMENTS:
Payable for
Reverse
Amount Repurchase
Counterparty Borrowing Rate® Settlement Date Maturity Date Borrowed® Agreements
BPS 4.500% 11/22/2023 TBD® $ (178)  § (179)
BRC 4.250 07/28/2023 TBD®W (574) (585)
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4.700 08/02/2023 TBD® (3,424) (3,492)
DEU 5.500 12/20/2023 01/11/2024 (11,583) (11,606)
JML 5.600 12/15/2023 02/02/2024 (2,417) (2,424)
MYI 3.750 11/01/2023 TBD® (376) (378)
4.000 11/13/2023 TBD® (1,197) (1,204)
4.650 10/16/2023 TBD® (1,797) (1,815)
4.900 12/06/2023 05/04/2025 (3,276) (3,288)
5.150 07/27/2023 TBD® (1,270) (1,299)
NOM 5.000 09/14/2023 TBD® (2,527) (2,568)
5.250 10/12/2023 TBD® (1,024) (1,036)
5.320 09/14/2023 TBD® (8,143) (8,275)
5.320 10/05/2023 TBD® (1,544) (1,563)
5.320 10/12/2023 TBD® (3,210) (3,248)
5.500 12/14/2023 TBD® (1,088) (1,091)
SCX 4.080 08/02/2023 TBD®  EUR (6,021) (6,757)
4.100 07/13/2023 TBD® (4,408) (4,957)
4.100 07/27/2023 TBD® (740) (830)
4.100 08/02/2023 TBD®W (2,808) (3,151)
4.100 08/07/2023 TBD® (529) (593)
4.100 10/06/2023 TBD® (3,269) (3,640)
4.100 10/13/2023 TBD® (1,630) (1,814)
4.100 10/25/2023 TBD® (3,358) (3,736)
4.100 12/06/2023 TBD®W (4,385) (4,852)
Total Reverse Repurchase Agreements $ (74,381)
SALE-BUYBACK TRANSACTIONS:
Payable for
Amount Sale-Buyback
Counterparty Borrowing Rate® Borrowing Date Maturity Date Borrowed® Transactions®
BCY 5.680% 12/29/2023 01/04/2024 $ (21,301)  $ (21,315)
Total Sale-Buyback Transactions $ (21,315)
SHORT SALES:
Maturity Principal Payable for
Description Coupon Date Amount Proceeds Short Sales
Egypt (1.4)%
Sovereign Issues (1.4)%
Egypt Government International Bond 7.500% 01/31/2027 $ 13,000 $ (13,043) $ (11,378)
Egyptian Financial Co. for Sovereign Taskeek 10.875 02/28/2026 11,000 (9610 (11,215
Total Egypt (22,653) (22,593)
Romania (1.2)%
Sovereign Issues (1.2)%
Romania Government International Bond 1.375% 12/02/2029  EUR 20,000 (23,433) (18,563)
South Africa (0.4)%
Corporate Bonds & Notes (0.4)%
Transnet SOC Ltd. 8.250% 02/06/2028 $ 6,000 (5,835) (6,136)
United States (3.9)%
U.S. Treasury Obligations (3.9)%
U.S. Treasury Bonds 2.250% 05/15/2041 6,000 (4,619) (4,591)
U.S. Treasury Bonds 3.375 11/15/2048 8,238 (7,388) (7,218)
U.S. Treasury Notes 2.375 02/29/2024 5,340 (5,236) (5,358)
U.S. Treasury Notes 2.625 02/15/2029 10,100 (9,524) (9,611)
U.S. Treasury Notes 3.875 12/31/2027 15,900 (15,974) (16,189)
U.S. Treasury Notes 4.125 11/15/2032 17,100 (17,703) (17,481)
Total United States (60,444) (60,448)
Total Short Sales (6.9)% $ (112,365) $ (107,740)

(k) Securities with an aggregate market value of $104,398 and cash of $1,070 have been pledged as collateral under the terms of master agreements as of December 31, 2023.

@ Includes accrued interest.

@ Open maturity repurchase agreement.

@ The average amount of borrowings outstanding during the period ended December 31, 2023 was $(156,781) at a weighted average interest rate of 5.204%. Average borrowings may include reverse repurchase
agreements and sale-buyback transactions, if held during the period.

@ Open maturity reverse repurchase agreement.

®  Payable for sale-buyback transactions includes $(7) of deferred price drop.

®  Payable for short sales includes $1,947 of accrued interest.

()  FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
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FUTURES CONTRACTS:
LONG FUTURES CONTRACTS
Variation Margin
Unrealized
Expiration #of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
Euro-Bobl March Futures 03/2024 16 $ 2,107 $ 34 $ 0 $ (8)
U.S. Treasury 2-Year Note March Futures 03/2024 189 38,918 433 24 0
U.S. Treasury 5-Year Note March Futures 03/2024 1,915 208,301 4,644 164 0
U.S. Treasury 10-Year Note March Futures 03/2024 1,379 155,676 4,920 0 0
U.S. Treasury Ultra Long-Term Bond March Futures 03/2024 116 15,497 1,483 0 (62)
$ 11,514 $ 188 $ (70)
SHORT FUTURES CONTRACTS
Variation Margin
Unrealized
Expiration # of Notional Appreciation/
Description Month Contracts Amount (Depreciation) Asset Liability
Euro-Bund March Futures 03/2024 193 $ (29,236) $ (883) $ 303 $ 0
Euro-Bux| 30-Year Bond March Futures 03/2024 24 (3,755) (303) 104 0
U.S. Treasury 10-Year Ultra Long-Term Bond March Futures ~ 03/2024 56 (6,609) (319) 5 0
$ (1,505) $ 412 $ 0
Total Futures Contracts $ 10,009 $ 600 $ (70)
SWAP AGREEMENTS:
CREDIT DEFAULT SWAPS ON CORPORATE ISSUES - SELL PROTECTION®
Variation Margin
Implied
Credit Spread at Premiums Unrealized
Reference Fixed Payment Maturity ~ December 31, Notional Paid/ Appreciation/ Market
Entity Receive Rate  Frequency Date 20230 Amount® (Received) (Depreciation) Value® Asset Liability
AT&T, Inc. 1.000%  Quarterly 06/20/2024 0.400% 400 § 0 1 $ 1 0 3 0
CREDIT DEFAULT SWAPS ON CREDIT INDICES - BUY PROTECTION®
Variation Margin
Premiums Unrealized
Fixed Payment Maturity Notional Paid/ Appreciation/ Market
Index/Tranches (Pay) Rate  Frequency Date Amount® (Received) (Depreciation) Value® Asset Liability
CDX.EM-38 5-Year Index (1.000)%  Quarterly 12/20/2027 $ 14,400 § 822 (597) § 225 2 0
CDX.EM-39 5-Year Index (1.000)  Quarterly 06/20/2028 56,000 2,998 (1,891) 1,107 9 0
CDX.IG-41 5-Year Index (1.000)  Quarterly 12/20/2028 53,500 (672) (386) (1,058) 14 0
$ 3,148 (2,874) $ 274 25§ 0
INTEREST RATE SWAPS
Variation Margin
Pay/
Receive Premiums Unrealized
Floating Payment Maturity Notional Paid/ Appreciation/ Market
Rate Floating Rate Index  Fixed Rate  Frequency Date Amount (Received) (Depreciation) Value Asset Liability
1-Day GBP-SONIO
Pay Compounded-OIS 4.320% Annual  10/20/2033 GBP 500 § (3) 56 $ 53 0 $ (5)
1-Day USD-SOFR
Pay Compounded-OIS 1.750 Annual  06/15/2024  $ 88,100 (2,736) (458) (3,194) 0 (38)
1-Day USD-SOFR
Receive  Compounded-OIS 1.000 Annual  09/21/2024 84,300 3,476 6 3,482 38 0
1-Day USD-SOFR
Pay Compounded-OIS 1.500 Semi-Annual  06/21/2027 22,300 (1,340) (453) (1,793) 0 (6)
1-Day USD-SOFR
Pay Compounded-OIS 1.500 Semi-Annual  12/15/2028 2,000 1 (223) (212) 0 0
1-Day USD-SOFR
Receive  Compounded-OIS 3.500 Annual  12/20/2030 71,000 1,990 (2,051) (61) 9 0
1-Day USD-SOFR
Pay Compounded-OIS 3.500 Annual  12/20/2030 21,200 (1,089) 1,117 28 0 (4)
1-Day USD-SOFR
Pay Compounded-OIS 1.750 Semi-Annual  12/15/2031 3,300 46 (506) (460) 0 (2)
1-Day USD-SOFR
Pay Compounded-OIS 3.730 Annual  08/03/2033 2,300 (8) 41 33 0 (1)
1-Day USD-SOFR
Pay Compounded-OIS 3.735 Annual  08/07/2033 2,600 (10) 49 39 0 (2)
1-Day USD-SOFR
Pay Compounded-OIS 4.165 Annual  09/27/2033 3,000 (12) 174 162 0 2
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1-Day USD-SOFR

Pay Compounded-OIS 4.155 Annual  10/02/2033 4,400 (17) 252 235 0 2)
1-Day USD-SOFR

Pay Compounded-0IS 4170 Annual  10/03/2033 5,500 (21) 322 301 0 3)
1-Day USD-SOFR

Pay Compounded-0IS 4.030 Annual  10/04/2033 700 ©)) 33 30 0 0
1-Day USD-SOFR

Pay Compounded-0IS 4175 Annual  10/10/2033 2,500 (9) 148 139 0 (1)
1-Day USD-SOFR

Pay Compounded-0IS 4.150 Annual  10/12/2033 2,100 (8) 120 112 0 (1)
1-Day USD-SOFR

Pay Compounded-0IS 4.220 Annual  10/20/2033 1,900 (7) 121 114 0 (1)
1-Day USD-SOFR

Pay Compounded-0IS 4.230 Annual  10/23/2033 1,400 (5) 90 85 0 (1)
1-Day USD-SOFR

Pay Compounded-0IS 4.255 Annual  10/23/2033 800 (3) 53 50 0 0
1-Day USD-SOFR

Pay Compounded-0IS 4.393 Annual  10/25/2033 100 0 8 8 0 0
1-Day USD-SOFR

Pay Compounded-0IS 4.450 Annual  10/31/2033 1,400 (5) 117 112 0 (1)
1-Day USD-SOFR

Pay Compounded-0IS 3.500 Annual  12/20/2033 5,410 (294) 309 15 0 (5)
1-Day USD-SOFR

Receive® Compounded-OIS 4.250 Annual  03/20/2034 5,300 (320) (52) (372) 4 0
1-Day USD-SOFR

Receive  Compounded-OIS 2.500 Semi-Annual  06/15/2046 500 52 42 94 2 0
1-Day USD-SOFR

Receive  Compounded-OIS 2.250 Semi-Annual  12/21/2046 800 119 64 183 2 0
1-Day USD-SOFR

Pay Compounded-OIS 3.830 Annual  10/12/2053 100 (1) 10 9 0 0
1-Day USD-SOFR

Pay Compounded-OIS 3.870 Annual  10/17/2053 400 (2) 42 40 0 (2)

Receive  1-Year BRL-CDI 11.970 Maturity ~ 01/02/2024 BRL 238,700 0 877 877 1 0

Receive  1-Year BRL-CDI 13.055 Maturity ~ 01/04/2027 31,300 0 (427) (427) 4 0

Receive  3-Month ZAR-JIBAR 5950  Quarterly  11/30/2024 ZAR 459,200 0 539 539 6 0
6-Month AUD-BBR-

Pay BBSW 4.750 Semi-Annual  12/20/2028 AUD 25,200 (12) 650 638 8 0
6-Month AUD-BBR-

Pay® BBSW 4500 Semi-Annual  03/20/2034 28,700 148 361 509 24 0
6-Month CLP-

Receive  CHILIBOR 5.511 Semi-Annual ~ 11/13/2033 CLP 4,946,700 0 (241) (241) 30 0
6-Month CLP-

Pay CHILIBOR 4.855 Semi-Annual  12/18/2033 4,700,000 0 (29) (29) 0 (24)
6-Month CZK-

Pay PRIBOR 4175 Annual  11/07/2028 CZK 774,700 (109) 865 756 139 0
6-Month CZK-

Pay PRIBOR 4.070 Annual  11/23/2028 424,600 (112) 459 347 76 0
6-Month EUR-

Pay EURIBOR 3.370 Annual  10/09/2028 EUR 4,400 (11) 201 190 0 (14)
6-Month EUR-

Pay® EURIBOR 3.250 Annual  03/20/2029 32,400 (110) 1,604 1,494 0 (116)
6-Month EUR-

Pay EURIBOR 3.300 Annual  10/03/2033 2,400 9) 187 178 0 (26)
6-Month EUR-

Pay® EURIBOR 3.000 Annual  03/20/2034 11,600 356 252 608 0 (129)
6-Month EUR-

Receive® EURIBOR 2.750 Annual  03/20/2054 6,900 (407) (311) (718) 195 0

Receive  6-Month PLN-WIBOR 5.455 Annual  01/10/2028 PLN 22,500 0 (319) (319) 14 0

Receive  6-Month PLN-WIBOR 5.490 Annual  01/10/2028 17,500 0 (255) (255) 11 0

Receive  28-Day MXN-TIIE 9.769 Lunar  09/27/2028 MXN 21,400 0 (57) (57) 0 0

$ (465 $ 3787 § 332 § 563 § (386)
Total Swap Agreements $ 2,683 § 914 $ 3597 § 588 § (386)

(m) Securities with an aggregate market value of $4,094 and cash of $15,338 have been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of December
31,2023,

@ Ifthe Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional
amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) pay a net settlement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

@ Ifthe Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of protection an amount equal to the
notional amount of the swap and deliver the referenced obligation or underlying securities comprising the referenced index or (ii) receive a net settiement amount in the form of cash, securities or other deliverable
obligations equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

@ Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate or sovereign issues as of period end serve as indicators of the current
status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection
and may include upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of
default or other credit event occurring as defined under the terms of the agreement.

@ The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap
agreement.

® The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the
credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent
a deterioration of the underlying referenced instrument's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.
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Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.) (Unaudited)
®  This instrument has a forward starting effective date.
(n) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
FORWARD FOREIGN CURRENCY CONTRACTS:
Unrealized Appreciation/(Depreciation)
Settlement Currency to Currency to
Counterparty Month be Delivered be Received Asset Liability
AZD 01/2024 $ 693 AUD 1,046 20 $ 0
02/2024 3,409 JPY 490,000 87 0
BOA 01/2024 COP 41,602,786 $ 10,343 0 (380)
01/2024 DOP 81,094 1,416 25 0
01/2024 GBP 540 686 0 (2)
01/2024 HUF 101,103 278 0 (12)
01/2024 NzD 4,918 2,997 0 (112)
01/2024 PEN 4,967 1,339 0 (3)
01/2024 PLN 2,407 579 0 (33)
01/2024 $ 367 AUD 556 11 0
01/2024 10,877 COP 41,602,786 0 (154)
01/2024 1,983 HUF 733,276 124 0
01/2024 685 JPY 101,152 32 0
01/2024 221 NOK 2,350 10 0
01/2024 1,876 PLN 7,779 101 0
01/2024 800 TRY 23,701 0 (1)
02/2024 1,653 DOP 95,573 0 (15)
03/2024 COP 41,602,786 $ 10,720 148 0
03/2024 DOP 8,369 146 3 0
03/2024 EGP 23,753 679 133 0
03/2024 IDR 4,839,033 309 0 (5)
03/2024 $ 313 IDR 4,899,139 5 0
03/2024 132 INR 11,056 0 0
04/2024 MYR 45,251 $ 9,887 0 (51)
04/2024 $ 423 EGP 16,775 0 (46)
04/2024 8,471 MYR 39,002 105 (10)
BPS 01/2024 EUR 9,004 $ 9,827 0 (116)
01/2024 GBP 2,059 2,612 0 (13)
01/2024 HUF 2,092,147 5,958 0 (72)
01/2024 IDR 54,092,500 3,500 0 (13)
01/2024 PEN 552 148 0 (1)
01/2024 PLN 11,098 2,595 0 (225)
01/2024 $ 3,989 BRL 19,735 74 0
01/2024 8,992 EUR 8,235 101 0
01/2024 876 HUF 310,740 18 0
01/2024 468 IDR 7,228,593 1 0
01/2024 1,364 JPY 200,100 56 0
01/2024 754 PLN 3,280 80 0
01/2024 ZAR 388,120 $ 20,936 0 (253)
02/2024 EGP 10,742 307 55 0
02/2024 TWD 17,185 540 0 (28)
02/2024 $ 255 EGP 9,194 0 (39)
03/2024 CLP 1,060,483 $ 1,225 27 0
03/2024 IDR 23,439,416 1,499 0 (23)
03/2024 PEN 5118 1,378 0 (2)
03/2024 THB 31,826 905 0 (34)
03/2024 $ 1,297 IDR 20,377,581 26 0
03/2024 1,065 ILS 3,855 2 0
03/2024 459 INR 38,404 1 0
03/2024 905 PEN 3,409 14 0
03/2024 306 THB 10,572 6 0
06/2024 1,067 KRW 1,372,342 3 0
BRC 01/2024 AUD 450 $ 295 0 (12)
01/2024 PLN 6,641 1,519 0 (169)
01/2024 $ 1,229 AUD 1,868 44 0
01/2024 456 MXN 7,788 0 0
01/2024 3,706 TRY 111,472 36 0
02/2024 1,151 35,091 0 (5)
03/2024 IDR 4,734,279 $ 306 0 (1)
03/2024 $ 2,723 TRY 85,516 6 (17
04/2024 5,588 178,925 0 (62)
06/2024 GBP 2,372 $ 2,985 0 (40)
BSH 01/2024 BRL 245,100 49,958 0 (499)
01/2024 $ 1,661 JPY 240,000 43 0
CBK 01/2024 BRL 15,526 $ 3,189 0 8)
01/2024 CAD 610 457 0 (3)
01/2024 CLP 1,859,385 2,097 0 (13)
01/2024 EUR 530 577 0 9)
01/2024 MXN 291,454 16,287 0 (800)
01/2024 PLN 4,133 977 0 (73)
01/2024 $ 2,435 CAD 3,258 24 0
01/2024 1,204 CHF 1,049 44 0
01/2024 2,117 CLP 1,856,239 0 (11)
01/2024 1,018 GBP 804 7 0
01/2024 939 HUF 323,906 0 (5)
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Schedule of Investments PIMCO Emerging Markets Bond Fund (Cont.) (Unaudited)
06/2024 KRW 90,793 $ 70 0 (1)
06/2024 $ 2,978 GBP 2,372 47 0
RBC 04/2024 MXN 622 $ 35 0 (1)
RYL 03/2024 $ 420 IDR 6,609,999 9 0
SCX 01/2024 JPY 404,500 $ 2,814 0 (57)
01/2024 SEK 7,578 730 0 (22)
01/2024 $ 355 NGN 291,810 0 (66)
01/2024 356 TRY 10,547 0 0
02/2024 MYR 433 $ 95 0 0
02/2024 $ 381 EGP 13,731 0 (59)
02/2024 94 MYR 434 1 0
03/2024 AED 10,726 $ 2,923 0 0
03/2024 THB 34,468 997 0 (19)
03/2024 $ 331 EGP 11,875 0 (58)
03/2024 3,420 IDR 52,890,300 15 0
03/2024 300 INR 25,060 0 0
04/2024 1,809 EGP 72,013 0 (195)
04/2024 1,458 MYR 6,489 0 (33)
SSB 01/2024 CLP 2,179,695 $ 2,466 0 (6)
03/2024 IDR 14,793,886 953 0 (8)
03/2024 $ 315 IDR 4,905,627 4 0
UAG 01/2024 EUR 101,785 $ 111,960 0 (432)
01/2024 GBP 11,362 14,379 0 (104)
01/2024 HUF 117,069 312 0 (25)
01/2024 $ 3,027 IDR 46,841,138 15 0
01/2024 1,225 NOK 13,071 62 0
01/2024 1,065 NzD 1,731 29 0
01/2024 2,933 ZAR 55,994 124 0
03/2024 CZK 158,173 $ 7,105 47 0
03/2024 IDR 46,866,566 3,027 0 (17)
Tot