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=5 (BMNKER) 1EA 3MEA  ofEA 15 - 3 54 108 BRIILUR

EXR, R (%) -0.65 2.63 3.48 5.10 -2.45 0.55 1.90 3.29
E4E, 2 (%) -0.68 2,59 3.46 5.11 245 0.55 1.89 3.25
EAEFR B (%) -0.69 2.29 3.24 5.49 -1.71 0.98 213 —

BENRFEF—ERRRKREIER.

B4 (BHIRER) 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 EEE
&

EfE, RHE (%) 799 000 48 360 014 745 670 -233 -1218 710 -0.89
E4E, 422 (%) 799 001 48 358 012 754 665 230 -1221 7.08 -0.90
R (%) 759 102 39 304 176 822 558 -139 -1122 715 -0.88
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RE (ExHM) . 2000 12A18#%  HRIRRGESHER GExi) . . —FULHHRAYE
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AR (EE%) * TES (NEEER%)
FNMA TBA 6.5% FEB 30YR 6.3 B R 43
FNMA TBA 5.0% FEB 30YR 37 BAREMAES
FNMA TBA 5.0% JAN 30YR 3.0 EHLEF
FNMA TBA 6.0% FEB 30YR 3.0 HIRRES RIERRRE
BERANES
FNMA TBA 4.0% FEB 30YR 26
SEREH 0.2
FNMA TBA 6.0% JAN 30YR 22
HmBES 0.4
FNMA TBA 4.5% FEB 30YR 2.1
& FETISEAES — 55
FNMA TBA 5.5% FEB 30YR 2.1 FEAEEALES o1
FNMA TBA 6.5% JAN 30YR 13 HithA 12
U'S TREASURY BOND 11 Hit Pl s m 18

HE3M2202309+KFA (REHTEIE) &

20f4



pimco.com.hk

FEY (nEEEHR%)

bid1eE

135

35

5-104F

10-204F

20%FLE

ERIZE: PIMCO

9.5

I 227

I 60.3

0 20 40 60

T+ X BRI —EEEENHE (nEFEH%)

=B
X MBS BR

LSRN, BREAK

o

=
%}
Ny
DA
i

Q7R
=y

B 5 B
4

e Bt BB e

35%

H
Hx
W%

L/(EAT_GSHEE’JS%‘%

80

PIMCO M

AR (F{E%)

0-14

134

354

5-104F

10-204

0L E

ER U R RN,

TR EBEFE (WEW
[E
ENE

27T

-20

-2.42

0.4

0.0

I 81

I 217

I 613

0 20 40 60

M E% A BETER100,

0.96

0.95

0.95
.72

80

3of4



pimco.com.hk P I M C O F'ﬁ':l ?%

ERAGR : PIMCO, HAEIEHEUSHLIER

ORI IERR S ER S EERSNTHIMERE, LFAZESNEATIESER, RERETHNERERESTEIBERSSERSNT
HEESXR, ERENEERGOMEBET MIRHEHENE, SERUEZEEFIGZEANIPESR, B EMEENESTER, mEFaEmiast
R, RIEBRIEEEAZESIE—EIMERER, AR ERERNCERIEEFEEE, MAtEMTIPEEXMmME, MmElEREEEIRntErE
EHAMERR, BRI BREHRARR, TEEARERAENEERE, CTERBARSRRERNAMEEEERIRORERTEN, "HiF
EEERTENEERTEPEN—F, BRERASU LR (ERETFRABPIMCOYIETABE RMER) NESMEMTE (REISRE RS i
HEMSGHENTERA) | BEEmeERES. RMERENRE, ERAE. REEXSFE. KicEs, BEFEPITETIE BINBUNETHEE) &7
£ TENE, ERETEFEPESENA T, REBMREDERE, UEXRSEESTRESNEERAINESATMAZIER, $TETEPiEaiEmg
&, s REMITE T EREEENTE, AETHISLETEIERANAREENE, EETERT, AHXZREETESNREIEFAEREANE
B, MERERAHESHRTBRNIREIES ARFNEERN, [Hib] RETAEOBERERES, Bk HEK, RIMEESEEES, TRl
BETEREHESHERBURENEE, UFEABM, PMCONTFEIHECHEERSNEEBFHAR, U k—BENKREEBNESDHARIEERE
SRR RE, ESREERNEREERECENBESRENIFENEREREN ZHNER, BHAEANES RIS ERNERES ETRFE,
BERBAERITE TEFATNARERSMERN, TABRKRAESFIFRETE. FABRE IBTEIERERSNWRSIF, FHEARREE K
FAENRBEOBRE, BERRESNTREALE, HNENEREGEES, IMEFELLLE (Duraton Weighted Exposure, %) EIEFEITHEH AR
SEREFEANEME D L, EYRE 43k 52MRE S Momingstars ik, HAbAH BRI BESARGIRM, FRILIEEE, HERIFEESNHE
o ©2024 Morningstar Ltd fRHEFT B, ASTEFFFEER @ (1)% Momingstar X /S N AR HIEREERE ; QNSNS ; ) NERSZAER., TEIEH,
Momingstar H A R FEREI RE A L BN MEE T AEERBAMIEE, BERBIEIERERNRE, RESRAR, AiFrTfBAREERE,
MER(ORER= (REX*4) |EREANEEFE, FXRUREEZHE 3112202308005, RETERE, EREXLRFTIGIVSERR, BEXRR
WIERFAERMRE, HEDKEAR, BERIFIIER AT RAORE R AISENIEE, BRRBRISESELIER, LEOEET B EETENKERR
[ BLUET BTATNREEZERZHNFE, SESBERERERKGER, |SEJNAEAERRERARKEY (FIEFEXRRE) , E5TRANRER
BRERTERBEZARENRE, EHETEE EABENRET, EAPNIERESHABIESESEARTE, MESFIFNETERRESZEE
RS TR, FEY (EBENEPRERNEEZE) BEROESESRENESMEMENZSSRARE, HEERRENESEL, B8RAKE

PIMCOE % : IRERIREE RS (XX &HEA [ PIMCO Funds: Global Investors Series plc] ) AR EANAETREKRNIRENT, HRETHEEEIMAIE
AREFENT, EMRSE - 276928, HEBE(FHIRER], EFMZELESNKREERZE. AR, KEEHX, AESNESSEAHSNLEREMER
ATRA MRS www.pimco.com hkERAS, Sk AIBHEE AR R KM THESH B R/RMBERNRR, AXFHMEREEE (EMN) BRA R (FBHRREmMEN
SREIPR G R O T HA 2212 2201 )& 1T, WARKEHSRPESHERZECER, ERARREMETNERT, FHDTABHERAILUTAA B,
RECAEGTIYES, F—ERE2-BE-—NEETERE BEEITFREBERN. THEBANMITEANER, ULEREMHEX, aiEEeEf
HMABAEEERNGHRAE (REMEmARRK) &R, PIMCO =2 Allanz Asset Management of America LLC 7E B &R R MASTMEIE, @& 2 Alianz Asset
Management of America LLCTE T2l & #bp0 E MmiE, ©20244F, &vE.
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