
CUSIP PAR/SHARES/QTY

FVZ400026 -18100000
TUZ400015 -31400000
TYZ400017 -16300000
USZ400026 -13100000
UXYZ40007 8800000
WNZ400017 4300000
912810FD5 2547596.3
912810FQ6 451874.95
912810FS2 2397741.88
912810PV4 4436666.55
912810PZ5 1346353.38
912810QF8 1688101.6
912810QP6 2829530.7
912810QV3 3466104.9
912810RA8 3858013.8
912810RF7 620825.2
912810RL4 2497815.1
912810RR1 7420613.2
912810RW0 1101051.9
912810SB5 1640318.72
912810SG4 3412445.4
912810SM1 2508052
912810SV1 4107676
912810TE8 2937766
912810TP3 317445
912810TY4 1537320
9128282L3 10340083.2
9128283R9 7319733.8
9128285W6 3487932
9128287D6 11685184.89
912828N71 4950862.4
912828S50 4973313.8
912828V49 1041696
912828Y38 877142
912828Z37 19476177.3
912828ZZ6 2085560
91282CBF7 6923559
91282CCA7 5205352.6
91282CCM1 23554152
91282CDX6 4765698
91282CEJ6 3007854
91282CEZ0 13749020
91282CFR7 6901830
91282CGK1 7709082
91282CHP9 13671504
91282CJH5 17458660U S TREASURY INFLATE PROT BD Government Related 2.375 10/15/2028 USD 103.8830 18,136,588.32 3.81 USD

U S TREASURY INFLATE PROT BD Government Related 1.125 1/15/2033 USD 96.5319 7,441,724.79 7.82 USD
U S TREASURY INFLATE PROT BD Government Related 1.375 7/15/2033 USD 98.6248 13,483,488.28 8.18 USD

U S TREASURY INFLATE PROT BD Government Related 0.625 7/15/2032 USD 93.6764 12,879,585.73 7.49 USD
U S TREASURY INFLATE PROT BD Government Related 1.625 10/15/2027 USD 100.6781 6,948,630.76 2.92 USD

U S TREASURY INFLATE PROT BD Government Related 0.125 1/15/2032 USD 90.4198 4,309,134.98 7.14 USD
U S TREASURY INFLATE PROT BD Government Related 0.125 4/15/2027 USD 96.2872 2,896,178.61 2.48 USD

U S TREASURY INFLATE PROT BD Government Related 0.125 4/15/2026 USD 97.2348 5,061,415.28 1.50 USD
U S TREASURY INFLATE PROT BD Government Related 0.125 7/15/2031 USD 91.5188 21,556,472.79 6.65 USD

U S TREASURY INFLATE PROT BD Government Related 0.125 7/15/2030 USD 93.0235 1,940,060.82 5.67 USD
U S TREASURY INFLATE PROT BD Government Related 0.125 1/15/2031 USD 91.9229 6,364,338.22 6.16 USD

U S TREASURY INFLATE PROT BD Government Related 0.75 7/15/2028 USD 97.8063 857,899.73 3.67 USD
U S TREASURY INFLATE PROT BD Government Related 0.125 1/15/2030 USD 93.3350 18,178,087.36 5.18 USD

U S TREASURY INFLATE PROT BD Government Related 0.125 7/15/2026 USD 97.4948 4,848,724.43 1.75 USD
U S TREASURY INFLATE PROT BD Government Related 0.375 1/15/2027 USD 97.1736 1,012,253.42 2.24 USD

U S TREASURY INFLATE PROT BD Government Related 0.25 7/15/2029 USD 94.9082 11,090,197.13 4.67 USD
U S TREASURY INFLATE PROT BD Government Related 0.625 1/15/2026 USD 98.0927 4,856,435.84 1.26 USD

U S TREASURY INFLATE PROT BD Government Related 0.5 1/15/2028 USD 96.8458 7,088,856.00 3.21 USD
U S TREASURY INFLATE PROT BD Government Related 0.875 1/15/2029 USD 97.6514 3,406,013.00 4.14 USD

U S TREASURY INFLATE PROT BD Government Related 2.125 2/15/2054 USD 104.0875 1,600,158.14 21.77 USD
U S TREASURY INFLATE PROT BD Government Related 0.375 7/15/2027 USD 97.2597 10,056,738.35 2.72 USD

U S TREASURY INFLATE PROT BD Government Related 0.125 2/15/2052 USD 62.2900 1,829,934.53 26.92 USD
U S TREASURY INFLATE PROT BD Government Related 1.5 2/15/2053 USD 90.5048 287,303.02 22.74 USD

U S TREASURY INFLATE PROT BD Government Related 0.25 2/15/2050 USD 66.4638 1,666,945.59 24.85 USD
U S TREASURY INFLATE PROT BD Government Related 0.125 2/15/2051 USD 63.2333 2,597,419.54 26.18 USD

U S TREASURY INFLATE PROT BD Government Related 1 2/15/2048 USD 82.2584 1,349,299.66 21.03 USD
U S TREASURY INFLATE PROT BD Government Related 1 2/15/2049 USD 81.6736 2,787,067.59 21.75 USD

U S TREASURY INFLATE PROT BD Government Related 1 2/15/2046 USD 83.4200 6,190,274.56 19.44 USD
U S TREASURY INFLATE PROT BD Government Related 0.875 2/15/2047 USD 80.3914 885,150.60 20.52 USD

U S TREASURY INFLATE PROT BD Government Related 1.375 2/15/2044 USD 91.3031 566,832.50 17.18 USD
U S TREASURY INFLATE PROT BD Government Related 0.75 2/15/2045 USD 80.0246 1,998,867.67 19.08 USD

U S TREASURY INFLATE PROT BD Government Related 0.75 2/15/2042 USD 83.4402 2,892,123.34 16.35 USD
U S TREASURY INFLATE PROT BD Government Related 0.625 2/15/2043 USD 80.3581 3,100,225.46 17.47 USD

U S TREASURY INFLATE PROT BD Government Related 2.125 2/15/2040 USD 104.4498 1,763,219.05 13.24 USD
U S TREASURY INFLATE PROT BD Government Related 2.125 2/15/2041 USD 104.7323 2,963,432.78 14.02 USD

U S TREASURY INFLATE PROT BD Government Related 1.75 1/15/2028 USD 100.8378 4,473,835.78 3.16 USD
U S TREASURY INFLATE PROT BD Government Related 2.5 1/15/2029 USD 104.3213 1,404,532.94 4.03 USD

U S TREASURY INFLATE PROT BD Government Related 3.375 4/15/2032 USD 113.0253 510,733.04 6.67 USD
U S TREASURY INFLATE PROT BD Government Related 2 1/15/2026 USD 99.8381 2,393,860.73 1.25 USD

FIN FUT US ULTRA 30YR CBT 
12/19/24 Government Related 6 12/20/2024 USD 133.2656 5,730,421.88 16.40 USD
U S TREASURY INFLATE PROT BD Government Related 3.625 4/15/2028 USD 107.1936 2,730,859.63 3.30 USD

FIN FUT US 30YR CBT 12/19/24 Government Related 6 12/20/2024 USD 124.3281 -16,286,984.38 11.10 USD
FIN FUT US ULTRA 10YR CBT 
12/19/24 Government Related 6 12/20/2024 USD 118.4453 10,423,187.51 7.75 USD

FIN FUT US 2YR CBT 12/31/24 Government Related 6 1/1/2025 USD 104.1348 -32,698,316.39 1.78 USD
FIN FUT US 10YR CBT 12/19/24 Government Related 6 12/20/2024 USD 114.3672 -18,641,851.57 5.76 USD

Fixed Income SHares: Series R as of 09-30-2024

DESCRIPTION SECTOR COUPON MATURITY CURRENCY PRICE MKT VALUE (BASE) DURATION BASE CURRENCY

FIN FUT US 5YR CBT 12/31/24 Government Related 6 1/1/2025 USD 109.9492 -19,900,808.61 3.86 USD



91282CJY8 8902582
91282CLE9 3408364

SWU0JD587 -500000

SWU0PS017 1500000

SWU01OR39 11200000

SWU01OR47 -7000000

SWU01VA64 -18280000

SWU01YS36 14780000

SWU01YS44 -3050000

SWU0206Z2 -2000000

SWU020SG0 -4800000

SWU020SH8 -1400000

3138WGAM6 6892.22

3128NHPT4 5881.41

21H0326A3 13300000
01F0406A0 0
01F0406B8 4900000
01F0426A6 0
01F0426B4 10400000
01F0506A9 0
01F0526A5 0
01F0526B3 5300000
01F0606A8 0
01F0606B6 10600000
01F0626A4 0
01F0626B2 6300000
17307GP85 500000

17309PAS5 208063.91

17311XAA3 126455.64

437084CE4 24093.49
61744CNC6 173234.14
65536HAH1 925436.42
805564RN3 24560.62
05951EAC1 293523.15
362341RX9 6152.11
61913PAN2 5514.22

12668PAA0 490024.09

41161PSV6 187118.01

45660N2W4 446635.48

HVMLT 2005-9 B1 
TSFR1M+101 448BP Securitized 5.97534 6/20/2035 USD 91.1992 170,650.13 2.34 USD
INDX 2004-AR10 1A1 
TSFR1M+95.448BP Securitized 5.80926 5/25/2034 USD 88.2342 394,085.24 -0.50 USD

MHL 2004-2 M2 TSFR1M+111.948BP Securitized 5.97426 12/25/2034 USD 97.0723 5,352.78 0.00 USD
CWALT 2006-OA17 1A1A 
TSFR1M+30.948BP Securitized 5.27034 12/20/2046 USD 86.1370 422,092.05 0.76 USD

BAFC 2006-J 2A1 Securitized 4.346313 1/20/2047 USD 85.9818 252,376.46 4.87 USD
GSR 2005-AR6 2A1 WM35 WC4.9 Securitized 5.202057 9/25/2035 USD 95.7503 5,890.67 3.17 USD

NHELI 2005-FM1 M3 
TSFR1M+87 948BP Securitized 5.73426 5/25/2035 USD 99.5101 920,902.98 0.29 USD
SAST 2005-1 M2 TSFR1M+83.448BP Securitized 5.68926 5/25/2035 USD 95.4203 23,435.81 2.29 USD

HEAT 2004-3 M1 TSFR1M+96.948BP Securitized 5.82426 8/25/2034 USD 99.2079 23,902.64 0.39 USD
MSAC 2005-HE2 M2 
TSFR1M+77 448BP Securitized 5.62926 1/25/2035 USD 96.5364 167,234.04 1.93 USD

CMLTI 2006-AMC1 A1 
TSFR1M+40.448BP 144A Securitized 5.25926 9/25/2036 USD 96.3068 200,379.78 1.83 USD
CMLTI 2007-AMC2 A3A 
TSFR1M+19.448BP Securitized 5.04926 1/25/2037 USD 73.4545 92,887.29 3.12 USD

FNMA TBA 6.5% NOV 30YR Securitized 6.5 11/14/2054 USD 103.0502 6,492,165.50 1.50 USD
CMLTI 2005-HE4 M3 
TSFR1M+80 448BP Securitized 5.65926 10/25/2035 USD 92.0904 460,451.80 4.36 USD

FNMA TBA 6.0% NOV 30YR Securitized 6 11/14/2054 USD 102.2068 10,833,920.59 2.27 USD
FNMA TBA 6.5% OCT 30YR Securitized 6.5 10/15/2054 USD 103.1049 0.00 1.50 USD

FNMA TBA 5.5% NOV 30YR Securitized 5.5 11/14/2054 USD 101.1658 5,361,785.28 3.22 USD
FNMA TBA 6.0% OCT 30YR Securitized 6 10/15/2054 USD 102.2185 0.00 2.27 USD

FNMA TBA 5.0% OCT 30YR Securitized 5 10/15/2054 USD 99.9492 0.00 4.23 USD
FNMA TBA 5.5% OCT 30YR Securitized 5.5 10/15/2054 USD 101.1736 0.00 3.22 USD

FNMA TBA 4.5% OCT 30YR Securitized 4.5 10/15/2054 USD 98.3183 0.00 5.23 USD
FNMA TBA 4.5% NOV 30YR Securitized 4.5 11/14/2054 USD 98.3574 10,229,168.87 5.23 USD

FNMA TBA 4.0% OCT 30YR Securitized 4 10/15/2054 USD 96.0440 0.00 6.19 USD
FNMA TBA 4.0% NOV 30YR Securitized 4 11/14/2054 USD 96.1260 4,710,173.90 6.19 USD

FH ARM 1J1334 RFUCCT1Y+150.3 
11.691 Securitized 7.252 9/1/2036 USD 102.9758 6,056.43 1.19 USD

GNMA II TBA 3.5% OCT 30YR JMBO Securitized 3.5 10/21/2054 USD 93.9605 12,496,745.97 5.78 USD

RFR USD SOFR/4.75000 01/18/24-2Y 
LCH Government Related 4.75 1/18/2026 USD 1.3271 -18,579.96 1.28 USD

FNMA PASS THRU 30YR #AS6311 Securitized 3.5 12/1/2045 USD 94.4066 6,506.71 6.12 USD

RFR USD SOFR/3.50000 06/20/24-
30Y CME Government Related 3.5 6/20/2054 USD 3.7924 -75,848.60 18.54 USD
RFR USD SOFR/4.75750 01/18/24-2Y 
LCH Government Related 4.7575 1/18/2026 USD 1.3366 -64,157.28 1.28 USD

RFRF USD SOFR/2.34000 11/21/23-
5Y LCH Government Related 2.34 11/21/2028 USD -4.6616 -688,977.09 3.90 USD
RFRF USD SOFR/2.23650 11/21/23-
30Y LCH Government Related 2.2365 11/21/2053 USD -25.2286 769,471.08 20.43 USD

RFR USD SOFR/2.86500 02/13/24-
30Y LCH Government Related 2.865 2/13/2054 USD -8.4216 589,514.80 19.16 USD
RFR USD SOFR/4.25000 12/20/23-2Y 
LCH Government Related 4.25 12/20/2025 USD 0.6080 -111,140.58 1.20 USD

INF SWAP US IT 2.31125 02/24/21-
10Y LCH Government Related 0 2/24/2031 USD 11.0302 165,452.85 0.61 USD
RFR USD SOFR/3.08500 02/13/24-
10Y LCH Government Related 3.085 2/13/2034 USD -1.8224 -204,109.92 8.11 USD

U S TREASURY INFLATE PROT BD Government Related 1.875 7/15/2034 USD 102.4855 3,493,078.41 8.88 USD
INF SWAP US IT 1.8825 11/20/19-
10Y LCH Government Related 0 11/20/2029 USD 14.7622 -73,811.11 0.64 USD

U S TREASURY INFLATE PROT BD Government Related 1.75 1/15/2034 USD 101.1626 9,006,086.09 8.50 USD



75114NAA2 198059.11
135087VS0 1107420
XMZ400026 5900000

3175RWRC3 -1200000

BJ2189949 9247748
BK0496913 2756803
BN5634736 1080423

BTSZ40012 -5900000

CMD706015 55399.37

DUX4C2215 -8400000

DUZ400020 -12200000

IKZ400027 3700000
OATZ40000 -7700000
OEZ400016 -400000
RXZ400011 1600000
SWU01HY44 2000000
SWU01IOA9 900000
SWU01IQW9 1800000
SWU01IVA1 800000

SWU01JA46 -10000

SWU01MJY4 -1000000
SWU01MK06 -1100000
SWU01MMU8 -1900000
SWU01QDX3 5600000
SWU028YB7 25500000
SWU02A2D3 -9224000

SWU056462 3100000

SWU07KU29 450000

SWU086FC4 -2570000

SWU0EA026 -170000

SWU0EA042 2100000

SWU0GH854 -700000

SWU0JE262 -300000

SWU0K8A23 -700000

SWU0KH016 -200000

SWU0KT119 -300000

SWU0MM443 1100000

SWU0NL451 -400000

SWU0XL419 -300000INF SWAP EM NI 2.59 12/15/22-30Y 
LCH Government Related 0 12/15/2052 EUR -8.8649 29,681.13 -2.24 USD

INF SWAP EM NI 2.034 09/15/24-
10Y LCH Government Related 0 9/15/2034 EUR -0.9620 -11,810.24 -0.05 USD
INF SWAP EM NI 2.736 10/15/23-
30Y LCH Government Related 0 10/15/2053 EUR -14.9815 66,880.39 -4.12 USD

INF SWAP EM NI 2.682 10/15/23-
30Y LCH Government Related 0 10/15/2053 EUR -13.1535 29,359.87 -3.61 USD
INF SWAP EM NI 2.58 03/15/22-30Y 
LCH Government Related 0 3/15/2052 EUR -2.3088 7,730.25 -0.39 USD

INF SWAP FR NI 1.41 11/15/19-20Y 
LCH Government Related 0 11/15/2039 EUR 17.8630 -59,807.97 2.44 USD
INF SWAP EM NI 2.7 04/15/23-30Y 
LCH Government Related 0 4/15/2053 EUR -13.6034 106,274.86 -3.53 USD

INF SWAP EM NI 2.72 06/15/22-10Y 
LCH Government Related 0 6/15/2032 EUR -3.2389 -75,909.42 -0.17 USD
INF SWAP EM NI 2.763 09/15/23-
30Y LCH Government Related 0 9/15/2053 EUR -15.8106 123,517.82 -4.26 USD

INF SWAP EM NI 1.38 03/15/21-10Y 
LCH Government Related 0 3/15/2031 EUR 17.5159 -502,400.46 0.99 USD
INF SWAP EM NI 2.421 05/15/22-
30Y LCH Government Related 0 5/15/2052 EUR 1.2496 -2,370.81 0.46 USD

INF SWAP EM NI 2.049 08/15/24-
10Y LCH Government Related 0 8/15/2034 EUR -1.1396 -39,427.22 -0.06 USD
INF SWAP EM NI 2.6 05/15/22-10Y 
LCH Government Related 0 5/15/2032 EUR -0.2868 -1,440.22 0.03 USD

IRS EUR 2.50000 03/19/25-10Y LCH Government Related 2.5 3/19/2035 EUR 1.5629 444,792.93 8.74 USD
IRS EUR 2.25000 03/19/25-30Y LCH Government Related 2.25 3/19/2055 EUR 0.0099 -1,015.02 21.13 USD

IRS EUR 0.19700 11/08/22-30Y LCH Government Related 0.197 11/8/2052 EUR -43.1650 915,312.30 25.94 USD
IRS EUR 2.87880 06/12/23-9Y* LCH Government Related 2.8788 8/15/2032 EUR 4.1331 258,313.85 6.71 USD

IRS EUR 0.19000 11/04/22-30Y LCH Government Related 0.19 11/4/2052 EUR -43.2998 483,247.53 25.99 USD
IRS EUR 0.19500 11/04/22-30Y LCH Government Related 0.195 11/4/2052 EUR -43.1976 530,318.11 25.96 USD

IRS EUR 1.00000 05/18/22-5Y LCH Government Related 1 5/18/2027 EUR -3.1728 -28,327.77 2.42 USD
INF SWAP EM NI 2.4875 05/15/22-
15Y LCH Government Related 0 5/15/2037 EUR -0.4900 54.69 0.02 USD

IRS EUR 0.65000 05/11/22-5Y LCH Government Related 0.65 5/11/2027 EUR -4.0275 -40,453.53 2.43 USD
IRS EUR 1.00000 05/13/22-5Y LCH Government Related 1 5/13/2027 EUR -3.1564 -63,409.02 2.43 USD

FIN FUT EUR-BUND 10YR EUX 
12/06/24 Government Related 6 12/7/2024 EUR 134.9200 2,409,240.00 7.74 USD
IRS EUR 0.65000 04/12/22-5Y LCH Government Related 0.65 4/12/2027 EUR -3.9008 -87,069.11 2.43 USD

FIN FUT EURO-OAT EUX 10YR 
12/06/24 Government Related 6 12/7/2024 EUR 126.8400 -10,900,105.68 7.72 USD
FIN FUT EURO-BOBL 5Y EUX 
12/06/24 Government Related 6 12/7/2024 EUR 120.0500 -535,927.34 4.52 USD

FIN FUT EURO-SCHATZ 2YR EUX 
12/06/24 Government Related 6 12/7/2024 EUR 107.1750 -14,592,747.69 1.71 USD

FIN FUT EUX EURO-BTP 12/06/24 Government Related 6 12/7/2024 EUR 121.4700 5,015,965.10 7.38 USD

GRIF 1 A 6MEUR + 28BP Securitized 3.681 8/28/2039 EUR 97.5612 60,320.59 0.37 USD
EUX ACAL EUR-SCHATZ 10/25/24 @ 
107.3 Government Related 0 10/25/2024 EUR 0.1300 -12,187.27 1.71 USD

FRANCE GOVT OATE I/L Government Related 0.1 7/25/2031 EUR 96.0389 1,158,043.67 6.66 USD
FIN FUT EUX SHORT EURO-BTP 
12/06/24 Government Related 6 12/7/2024 EUR 107.6700 -7,089,742.71 2.04 USD

ITALIAN BTP BOND I/L Government Related 1.4 5/26/2025 EUR 99.3544 10,254,324.29 0.64 USD
FRANCE GOVT OATE I/L Government Related 0.1 3/1/2026 EUR 98.7902 3,039,507.88 1.38 USD

FIN FUT AUS 10YR BOND SFE 
12/16/24 Government Related 6 12/17/2024 AUD 96.0050 4,764,246.29 7.76 USD
INF CAP FWD EU @ 3 06/22/15-20Y 
GLM Government Related 0 6/22/2035 EUR 1.6084 -16,740.35 0.16 USD

RALI 2006-QO6 A1 
TSFR1M+47 448BP Securitized 5.32926 6/25/2046 USD 23.5634 46,669.40 3.80 USD
CANADA GOVT REAL RETURN Government Related 4.25 12/1/2026 CAD 106.0429 869,269.58 2.08 USD



SWU0ZD712 -400000

UBZ400015 -400000
ZD8283354 101747
ZN2761189 100000
ZR9250799 243438

AX2401385 1.81

AX8961184 1.68

AX9013746 1.24

AX9392660 1.64

AX9541290 12059.02

BG5047181 252.5

BG5056190 1.61

BH5668075 5932616.01

BH5668265 1.21

BJ3621080 23992.1

BJ7619163 2.02

BJ7669762 1877705.99

BK1675457 2.02

BO2829311 100000

BO3594195 99620.08

BO3608318 640192.59

BO3610603 54968

BO3636459 1.77

BP2299314 2272947.83

BP7802229 1.53

BP8365838 330553.07

BQ0443532 499440.34

BR6974181 36765.75
BU7068721 5010301.33

BV1963834 4447348.12

EK4381829 15754.49

EK4399300 113.52
EK4481033 10743.81

NORDEA KREDIT *PARTIAL CALL* Invest. Grade Credit 2.5 10/1/2047 DKK 95.6460 16.26 7.40 USD
REALKREDIT DANMARK*PARTIAL 
CALL* Invest. Grade Credit 2.5 4/1/2047 DKK 95.7795 1,540.59 7.42 USD

REALKREDIT DANMARK 
REG*PARTIAL CALL* Invest. Grade Credit 3 10/1/2053 DKK 96.0939 639,812.66 7.44 USD
NYKREDIT REALKREDIT AS 
V*PARTIAL CALL* Invest. Grade Credit 2.5 10/1/2047 DKK 95.7065 2,257.36 7.47 USD

REALKREDIT SEC IO10*PARTIAL 
CALL* Invest. Grade Credit 2 10/1/2053 DKK 85.7473 4,719.76 11.04 USD
NYKREDIT AS SEC REG*PARTIAL 
CALL* Invest. Grade Credit 3 10/1/2053 DKK 96.1621 721,313.49 7.45 USD

REALKREDIT DANMARK 
IO30*PARTIAL CALL* Invest. Grade Credit 2 10/1/2053 DKK 79.3376 39,262.33 14.11 USD
NORDEA KREDIT SEC IO10*PARTIAL 
CALL* Invest. Grade Credit 2 10/1/2053 DKK 85.6362 64,031.96 10.98 USD

REALKREDIT DANMARK 
SEC*PARTIAL CALL* Invest. Grade Credit 1.5 10/1/2053 DKK 83.6703 284,719.24 10.14 USD

NYKREDIT AS IO30*PARTIAL CALL* Invest. Grade Credit 2 10/1/2053 DKK 79.3017 0.18 14.14 USD

NORDEA KREDIT IO10 SEC*PARTIAL 
CALL* Invest. Grade Credit 1.5 10/1/2053 DKK 80.9355 6,660.47 12.04 USD
REALKREDIT DANMARK 
IO10**PARTIAL CALL** Invest. Grade Credit 1.5 10/1/2053 DKK 80.9591 0.21 12.04 USD

NYKREDIT AS IO30 SEC*PARTIAL 
CALL* Invest. Grade Credit 1.5 10/1/2053 DKK 72.3756 10,794.32 16.26 USD
NORDEA KREDIT 
REALKREDIT*PARTIAL CALL* Invest. Grade Credit 1.5 10/1/2053 DKK 83.7311 80,251.58 10.13 USD

REALKREDIT DANMARK 
SEC*PARTIAL CALL* Invest. Grade Credit 1 10/1/2053 DKK 79.8783 0.24 11.02 USD
NORDEA KREDIT REALKREDIT IO30 
SEC Invest. Grade Credit 1.5 10/1/2053 DKK 72.3995 10,839.06 16.08 USD

JYSKE REALKREDIT*PARTIAL CALL* Invest. Grade Credit 1.5 10/1/2053 DKK 83.7010 0.25 10.22 USD
JYSKE REALKREDIT SEC 
IO1**PARTIAL CALL** Invest. Grade Credit 1.5 10/1/2053 DKK 80.8951 227,408.12 11.87 USD

NYKREDIT REALKREDIT 
IO10*PARTIAL CALL* Invest. Grade Credit 1.5 10/1/2052 DKK 80.8902 0.15 11.88 USD
NORDEA KREDIT REALKREDIT 
**PARTIAL CALL* Invest. Grade Credit 1 10/1/2053 DKK 81.4718 2,926.39 10.61 USD

NYKREDIT REALKREDIT*PARTIAL 
CALL* Invest. Grade Credit 1 10/1/2053 DKK 79.8982 0.19 11.00 USD
NYKREDIT REALKREDIT *PARTIAL 
CALL* Invest. Grade Credit 1.5 10/1/2052 DKK 83.5847 742,385.15 10.15 USD

NYKREDIT REALKREDIT *PARTIAL 
CALL* Invest. Grade Credit 1 10/1/2050 DKK 80.4958 1,453.25 10.14 USD
NYKREDIT REALKRE O10 
IO*PARTIAL CALL* Invest. Grade Credit 1 10/1/2053 DKK 76.2705 28.83 13.02 USD

NORDEA REALKREDIT SEC*PARTIAL 
CALL* Invest. Grade Credit 1 10/1/2050 DKK 82.4148 0.15 10.10 USD
REALKREDIT DANMARK 
SEC*PARTIAL CALL* Invest. Grade Credit 1 10/1/2050 DKK 80.5570 0.20 10.15 USD

REALKREDIT DANMARK 
IO10**PARTIAL CALL** Invest. Grade Credit 1.5 10/1/2050 DKK 82.7999 0.22 10.98 USD
JYSKE REALKREDIT A/S**PARTIAL 
CALL** Invest. Grade Credit 1 10/1/2050 DKK 80.5627 0.20 10.14 USD

UBS GROUP AG SR UNSEC REGS Invest. Grade Credit 7.75 3/1/2029 EUR 114.5313 127,822.63 3.13 USD
ITALIAN BTP BOND I/L Government Related 0.4 5/15/2030 EUR 95.5910 259,710.36 5.51 USD

FIN FUT EUR-BUXL 30YR EUX 
12/06/24 Government Related 4 12/7/2024 EUR 136.2800 -608,381.32 20.65 USD
ITALIAN BTP BOND I/L Government Related 1.8 5/15/2036 EUR 100.4743 114,093.41 10.64 USD

INF SWAP EM NI 2.59 03/15/22-30Y 
LCH Government Related 0 3/15/2052 EUR -2.6453 11,809.17 -0.47 USD



SWU022DT4 13300000

SWU0AP415 -600000

SWU0TX9S4 -1500000
AS5951049 435798810

SWU01E2S3 -172740000

SWU01Q355 -160000000

SWU01VBR7 -607000000

ZS5858627 763105000
950074898 1
966014896 1
971070099 1
914025192 551002.54
952072692 13934.98
BRL4309B2 -643426.84
MXN4346B0 327112.81
MXN5042B4 403044.58
MXN5044D8 889105.03
PEN4353A1 -187169.49

908142086 57580.73

920142031 1715.44

929142073 343911.02

948642392 3595813

967070095 1

968061499 885.11

974014896 1

984029694 1

988142055 16778.72

998142038 983864.13

AUD4276E8 -1000

CAD4276F7 -81.65

CAD4309C5 -1020897.46

DKK4276C3 -25514.32

DKK4309C4 -18378093.6

EUR4276F6 -109000

DANISH KRONER Net Short Duration 
Instruments 0 11/4/2024 USD 6.6673 -2,756,453.00 0.10 USD

EUROPEAN MONETARY UNION EURO Net Short Duration 
Instruments 0 10/2/2024 USD 0.8960 -121,649.47 0.01 USD

CANADIAN DOLLAR Net Short Duration 
Instruments 0 11/4/2024 USD 1.3498 -756,306.06 0.10 USD

DANISH KRONER Net Short Duration 
Instruments 0 10/2/2024 USD 6.6795 -3,819.79 0.01 USD

AUSTRALIAN DOLLARS Net Short Duration 
Instruments 0 10/2/2024 USD 1.4414 -693.75 0.01 USD

CANADIAN DOLLAR Net Short Duration 
Instruments 0 10/2/2024 USD 1.3509 -60.44 0.01 USD

STATE STREET UNINVESTED CASH - 
GBP

Net Short Duration 
Instruments 4.2 12/1/2030 GBP 100.0000 22,506.12 0.00 USD

STATE STREET UNINVESTED CASH - 
USD

Net Short Duration 
Instruments 4.58 12/1/2030 USD 100.0000 983,864.13 0.00 USD

STIF FUND (KRW) Net Short Duration 
Instruments 0 12/1/2030 KRW 100.0000 0.00 0.00 USD

STIF FUND (CHF) Net Short Duration 
Instruments 0.23 12/31/2030 CHF 100.0000 1.19 0.00 USD

STIF FUND (PLN) Net Short Duration 
Instruments 0 12/1/2030 PLN 100.0000 0.26 0.00 USD

STIF FUND (SGD) Net Short Duration 
Instruments 0 12/1/2030 SGD 100.0000 690.41 0.00 USD

STATE STREET UNINVESTED CASH - 
EUR

Net Short Duration 
Instruments 2.666 12/1/2030 EUR 100.0000 383,821.98 0.00 USD

STIF FUND (JPY) (SSKC) Net Short Duration 
Instruments 0 12/31/2030 JPY 100.0000 25,138.51 0.00 USD

STATE STREET UNINVESTED CASH - 
AUD

Net Short Duration 
Instruments 3.59 12/31/2030 AUD 100.0000 39,946.64 0.00 USD

STATE STREET UNINVESTED CASH - 
CAD

Net Short Duration 
Instruments 3.54 12/31/2030 CAD 100.0000 1,269.80 0.00 USD

MEXICAN NUEVO PESO Emerging Markets 0 2/13/2025 USD 20.0108 44,431.17 0.37 USD
PERUVIAN SOL-NDF Emerging Markets 0 12/18/2024 USD 3.7229 -50,275.08 0.22 USD

MEXICAN NUEVO PESO Emerging Markets 0 12/11/2024 USD 19.8185 16,505.43 0.20 USD
MEXICAN NUEVO PESO Emerging Markets 0 2/11/2025 USD 20.0047 20,147.53 0.37 USD

STIF FUND (MXN) Emerging Markets 0 12/31/2030 MXN 100.0000 710.90 0.00 USD
BRAZILIAN REAL-NDF Emerging Markets 0 11/4/2024 USD 5.4670 -117,693.89 0.09 USD

STIF FUND (RUB) Emerging Markets 0 12/1/2030 RUB 100.0000 0.01 0.00 USD
STIF FUND (BRL) Emerging Markets 0 12/1/2030 BRL 100.0000 101,179.36 0.00 USD

STIF FUND (MYR) Emerging Markets 0 12/31/2030 MYR 100.0000 0.24 0.00 USD
STIF FUND (PHP) Emerging Markets 0 12/1/2030 PHP 100.0000 0.02 0.00 USD

RFR JPY MUTK/0.50000 12/15/21-
10Y LCH Government Related 0.5 12/15/2031 JPY -1.4741 62,554.01 7.08 USD

JAPANESE GOVT BOND (ILB) #24 Government Related 0.1 3/10/2029 JPY 103.9000 5,542,967.65 4.45 USD

RFR JPY MUT+5.89/0.3000 09/20/17-
10Y LCH Government Related 0.3 9/20/2027 JPY -0.8040 9,709.26 2.95 USD
RFR JPY MUTK/0.55000 09/14/23-5Y 
LCH Government Related 0.55 9/14/2028 JPY -0.0296 331.20 3.91 USD

INF SWAP GB NI 3.5 08/15/24-10Y 
LCH Government Related 0 8/15/2034 GBP -0.2139 4,304.55 0.00 USD
JAPANESE GOVT BOND (ILB) #23 Government Related 0.1 3/10/2028 JPY 103.3500 3,148,756.12 3.45 USD

RFR GBP SONIO/4.25000 09/18/24-
2Y LCH Government Related 4.25 9/18/2026 GBP 0.6272 111,888.57 1.85 USD
INF SWAP GB NI 3.466 09/15/24-10Y 
LCH Government Related 0 9/15/2034 GBP 0.1213 -975.84 0.02 USD



EUR4309L4 -19976000

JPY4276E7 -6990684

JPY4310G0 -1233170328

NOK4276B6 -7293.62

NOK4309A9 -183949.08

PLN4276C5 -27011.24

PLN4292A9 -130643.24

PLN4299B0 -130769.45

PLN4309B8 -106955.67

USDU3TEF2 109000

USDU3TK99 19976000

USDU3TPV5 6990684

USDU3TY45 1233170328

USDU3UDE3 1000

USDU3UPZ3 81.65

USDU3UW51 1020897.46

USDU3VEZ3 7293.62

USDU3VLG7 183949.08

USDU40RR4 -889105.03

USDU467N2 27011.24

USDU46UW6 643426.84

USDU47DL7 106955.67

USDU47S80 187169.49

USDU489L0 25514.32

USDU48RF3 -403044.58

USDU48RG1 -327112.81

USDU48SH8 130643.24

USDU48V84 130769.45

USDU492L5 18378093.6DKK - USD (UNDERLYING) Net Short Duration 
Instruments 0 11/4/2024 DKK 0.0000 2,755,598.00 0.09 USD

PLN - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/18/2024 PLN 0.0000 33,744.00 0.04 USD

PLN - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/25/2024 PLN 0.0000 33,858.96 0.06 USD

MXN - USD (UNDERLYING) Net Short Duration 
Instruments 0 2/11/2025 MXN 0.0000 -19,796.00 0.36 USD

MXN - USD (UNDERLYING) Net Short Duration 
Instruments 0 12/11/2024 MXN 0.0000 -16,233.00 0.19 USD

PEN - USD (UNDERLYING) Net Short Duration 
Instruments 0 12/18/2024 PEN 0.0000 49,248.00 0.21 USD

DKK - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/2/2024 DKK 0.0000 -5,541.00 0.00 USD

BRL - USD (UNDERLYING) Net Short Duration 
Instruments 0 11/4/2024 BRL 0.0000 114,590.71 0.09 USD

PLN - USD (UNDERLYING) Net Short Duration 
Instruments 0 11/4/2024 PLN 0.0000 27,788.00 0.09 USD

MXN - USD (UNDERLYING) Net Short Duration 
Instruments 0 2/13/2025 MXN 0.0000 -43,946.57 0.37 USD

PLN - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/2/2024 PLN 0.0000 6,242.33 0.00 USD

NOK - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/2/2024 NOK 0.0000 790.00 0.00 USD

NOK - USD (UNDERLYING) Net Short Duration 
Instruments 0 11/4/2024 NOK 0.0000 17,392.00 0.09 USD

CAD - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/2/2024 CAD 0.0000 2,650.05 0.00 USD

CAD - USD (UNDERLYING) Net Short Duration 
Instruments 0 11/4/2024 CAD 0.0000 755,998.02 0.09 USD

JPY - USD (UNDERLYING) Net Short Duration 
Instruments 0 11/5/2024 JPY 0.0000 8,595,590.00 0.09 USD

AUD - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/2/2024 AUD 0.0000 721.05 0.00 USD

EUR - USD (UNDERLYING) Net Short Duration 
Instruments 0 11/4/2024 EUR 0.0000 22,349,658.19 0.09 USD

JPY - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/2/2024 JPY 0.0000 53,091.00 0.00 USD

POLISH ZLOTY Net Short Duration 
Instruments 0 11/4/2024 USD 3.8392 -27,858.69 0.10 USD

EUR - USD (UNDERLYING) Net Short Duration 
Instruments 0 10/2/2024 EUR 0.0000 68,104.69 0.00 USD

POLISH ZLOTY Net Short Duration 
Instruments 0 10/18/2024 USD 3.8376 -34,042.62 0.05 USD

POLISH ZLOTY Net Short Duration 
Instruments 0 10/25/2024 USD 3.8383 -34,069.87 0.07 USD

NORWEGIAN KRONER Net Short Duration 
Instruments 0 11/4/2024 USD 10.5290 -17,470.78 0.10 USD

POLISH ZLOTY Net Short Duration 
Instruments 0 10/2/2024 USD 3.8363 -7,040.96 0.01 USD

JAPANESE YEN Net Short Duration 
Instruments 0 11/5/2024 USD 142.3293 -8,664,205.79 0.10 USD

NORWEGIAN KRONER Net Short Duration 
Instruments 0 10/2/2024 USD 10.5327 -692.47 0.01 USD

EUROPEAN MONETARY UNION EURO Net Short Duration 
Instruments 0 11/4/2024 USD 0.8947 -22,326,413.14 0.10 USD

JAPANESE YEN Net Short Duration 
Instruments 0 10/2/2024 USD 143.0400 -48,872.23 0.01 USD



91282CAQ4 363672

3128NFFX0 17535.79

31396PMC2 8573.81

31406DAF3 1171.65

38380LJY0 256327.45

38383KEF5 2001834.26

38383KFR8 3809381.71

38383KGP1 3679498.49

38383KHN5 1206446.24

38383KHV7 1804590.04

68373BAA9 1595430.76

86364LAA0 4106.64

57563NAA6 11599.9

04943AAC3 39880.6

290020AA4 1800000

56586PAW8 739632.75

64135WAA1 900000

CCMSCCUS3 204000

CCMSCHUS2 1548000

CCMSCXUS7 1544000

CX2N03023 568260.7

CX2N4S123 802467.78

CX2OAT0K3 201492.66

CX32VR1O2 766493.9

CX467M011 929025.36

CX47SK010 1800000

CX48I3017 1404411.2

GCZ400019 -300

XXMSC1US8 15811

FIN FUT GOLD 100 OZ FUTR 
12/27/24

Net Short Duration 
Instruments 0 12/28/2024 USD ###### -797,820.00 0.00 USD

VM CASH FUT DOM MSC USD Net Short Duration 
Instruments 5.23 12/31/2060 USD 100.0000 15,811.00 0.00 USD

MECLO 2023-1A A 3MEUR + 175 BP 
144A

Net Short Duration 
Instruments 5.435 10/15/2036 EUR 100.1755 2,012,416.70 0.00 USD

PSTET 2023-3A A 3MEUR + 150BP 
144A

Net Short Duration 
Instruments 5.042 5/15/2033 EUR 100.4058 1,573,753.44 0.01 USD

CGMSE 2014-2A AR1 3MEUR + 75BP Net Short Duration 
Instruments 4.292 11/15/2031 EUR 99.9046 854,629.98 0.00 USD

AVOST 1A A 3MEUR + 160 BP 144A Net Short Duration 
Instruments 5.285 10/15/2030 EUR 100.1350 1,038,238.97 0.00 USD

GLGE 5A A1R 3MEUR + 69BP 144A Net Short Duration 
Instruments 4.171 12/15/2031 EUR 99.9968 895,565.33 0.00 USD

GLGE 6A AR 3MEUR +81BP 144A Net Short Duration 
Instruments 4.495 10/15/2032 EUR 100.0986 225,097.59 0.00 USD

CASH COLLATERAL FUT MSC USD Net Short Duration 
Instruments 4.73 12/31/2060 USD 100.0000 1,544,000.00 0.00 USD

CGMSE 2018-2A A1A 3MEUR +80BP Net Short Duration 
Instruments 4.325 8/28/2031 EUR 100.1079 634,892.08 0.00 USD

CASH COLLATERAL CME MSC USD Net Short Duration 
Instruments 4.73 12/31/2060 USD 100.0000 204,000.00 0.00 USD

CASH COLLATERAL LCH MSC USD Net Short Duration 
Instruments 4.83 12/31/2060 USD 100.0000 1,548,000.00 0.00 USD

MSTAT 2022-18A A1R2 
TSFR3M+115BP 144A

Net Short Duration 
Instruments 6.43201 7/20/2030 USD 100.1677 740,872.85 0.00 USD

NEUB 2023-53A A TSFR3M+159BP 
144A

Net Short Duration 
Instruments 6.87336 10/24/2032 USD 100.1177 901,059.17 0.00 USD

ATCLO 2017-8A A 
TSFR3M+141.161BP 144A

Net Short Duration 
Instruments 6.69772 1/16/2030 USD 100.1221 39,929.28 0.00 USD

ELM24 2023-3A A1 TSFR3M+170BP 
144A

Net Short Duration 
Instruments 6.98577 12/11/2033 USD 100.2586 1,804,653.97 0.00 USD

SASC 2007-WF2 A1 
TSFR1M+111.448BP

Net Short Duration 
Instruments 6.96926 8/25/2037 USD 99.6144 4,090.80 0.57 USD

MEFA 2008-1 A1 
SOFR90A+121.161BP

Net Short Duration 
Instruments 6.57075 4/25/2038 USD 99.6576 11,560.18 0.04 USD

GNR 2023-H27 FD SOFR30A+110BP Net Short Duration 
Instruments 6.44541 11/20/2073 USD 101.9471 1,839,726.31 -0.04 USD

OPEN 2023-AIR A 
308.908BP+TSFR1M 144A

Net Short Duration 
Instruments 8.185598 11/15/2040 USD 101.1893 1,614,405.86 0.03 USD

GNR 2023-H24 FA SOFR30A+95BP Net Short Duration 
Instruments 6.29541 10/20/2073 USD 101.0356 3,717,602.64 0.03 USD

GNR 2023-H27 FA 
SOFR30A+90.00BP

Net Short Duration 
Instruments 6.24541 11/20/2073 USD 100.7056 1,214,958.44 0.10 USD

GNR 2023-H22 FB SOFR30A+95BP Net Short Duration 
Instruments 6.29541 9/20/2073 USD 101.0109 2,022,070.80 0.04 USD

GNR 2023-H23 JF SOFR30A+98BP Net Short Duration 
Instruments 6.32541 9/20/2073 USD 101.0088 3,847,811.51 0.13 USD

FN ARM 806506 12MTA+120 8.806 Net Short Duration 
Instruments 6.323 10/1/2044 USD 101.2593 1,186.41 0.18 USD

GNR 2018-H15 FG 
TSFR12M+86.513BP

Net Short Duration 
Instruments 5.46121 8/20/2068 USD 99.7192 255,607.76 0.78 USD

FH ARM 1A1082 RFUCCT6M+182.6 
12.415

Net Short Duration 
Instruments 7.542 7/1/2036 USD 102.5053 17,975.12 0.50 USD

FNR 2007-4 DF SOFR30A+55.948BP Net Short Duration 
Instruments 5.8396 2/25/2037 USD 99.3924 8,521.71 0.50 USD

U S TREASURY INFLATE PROT BD Net Short Duration 
Instruments 0.125 10/15/2025 USD 98.0672 356,643.00 1.02 USD



XXMSC2AU3 22790.63

XXMSC2EM7 3160.55

XXMSC3US4 16751.84

XXMSC5EM0 1177.02

XXMSC5GB2 2584.13

XXMSC5JP8 2197236

XXMSC5US9 28398.35

ERU500028 -118000000

ERU600018 118000000

317U3ULA8 -2700000

317U3UMA7 -2700000

317U3VGA2 -15200000

317U3VHA1 -15200000

317U71EA6 -8600000

SWU0225S5 -66500000

SWU04AM49 300000

SWU086923 -2000000

SWU0EA018 1000000

SWU0EN705 300000

SWU0EQ088 1800000

SWU0EQ211 600000

SWU0JB268 -1000000

SWU0JL852 800000

SWU0KT143 200000

SWU0SG481 -1300000

SWU0Z7004 -2200000

SWU0ZN009 830000

Bond/Stock Futures 93,693,523.11

Interest Receivable 1,094,400.81
Net Unsettled Trades -172,576,473.22

INF SWAP US IT 2.703 05/25/21-5Y 
LCH

Net Short Duration 
Instruments 0 5/25/2026 USD 8.2028 68,083.30 0.12 USD

Uninvested Cash 79,091.28

INF SWAP US IT 1.9975 07/25/19-
10Y LCH

Net Short Duration 
Instruments 0 7/25/2029 USD 13.3227 -173,194.84 0.54 USD

INF SWAP US IT 2.37 06/06/18-10Y 
LCH

Net Short Duration 
Instruments 0 6/6/2028 USD 9.2177 -202,789.04 0.28 USD

INF SWAP US IT 2.813 05/14/21-5Y 
LCH

Net Short Duration 
Instruments 0 5/14/2026 USD 7.7370 61,895.65 0.11 USD

INF SWAP EM NI 2.965 05/15/22-5Y 
LCH

Net Short Duration 
Instruments 0 5/15/2027 EUR 1.1579 2,584.46 0.04 USD

INF SWAP US IT 2.69 06/01/21-5Y 
LCH

Net Short Duration 
Instruments 0 6/1/2026 USD 8.1993 49,195.56 0.12 USD

INF SWAP US IT 1.954 06/03/19-10Y 
LCH

Net Short Duration 
Instruments 0 6/3/2029 USD 13.9633 -139,632.54 0.55 USD

INF SWAP US IT 2.41875 03/05/21-
5Y LCH

Net Short Duration 
Instruments 0 3/5/2026 USD 10.2234 30,670.11 0.12 USD

INF SWAP US IT 2.7675 05/13/21-5Y 
LCH

Net Short Duration 
Instruments 0 5/13/2026 USD 7.9871 143,768.28 0.11 USD

INF SWAP US IT 2.165 04/16/19-10Y 
LCH

Net Short Duration 
Instruments 0 4/16/2029 USD 11.9798 -239,596.77 0.45 USD

INF SWAP EM NI 3.0 05/15/22-5Y 
LCH

Net Short Duration 
Instruments 0 5/15/2027 EUR 0.9713 10,839.97 0.04 USD

RFR EUR ESTRON/3.47500 02/26/24-
1Y LCH

Net Short Duration 
Instruments 3.475 2/26/2025 EUR 0.1506 -111,793.59 0.41 USD

INF SWAP EM NI 3.13 05/15/22-5Y 
LCH

Net Short Duration 
Instruments 0 5/15/2027 EUR 0.2760 924.21 0.02 USD

IRO EUR 2Y P 2.80000 L 09/01/25 
GST

Net Short Duration 
Instruments 0 9/1/2025 EUR 0.1329 -22,541.71 1.90 USD

ORO USD 2Y C 3.25000 L 10/07/24 
MYC

Net Short Duration 
Instruments 0 10/7/2024 USD 0.0357 -3,073.64 1.92 USD

IRO EUR 2Y C 2.90000 L 08/29/25 
GLM

Net Short Duration 
Instruments 0 8/29/2025 EUR 1.8544 -55,880.20 1.90 USD

IRO EUR 2Y C 2.80000 L 09/01/25 
GST

Net Short Duration 
Instruments 0 9/1/2025 EUR 1.6886 -286,453.50 1.90 USD

FIN FUT EURIBOR ICE (RED) 
09/14/26

Net Short Duration 
Instruments 0 9/15/2026 EUR 98.0800 32,291,351.61 0.25 USD

IRO EUR 2Y P 2.90000 L 08/29/25 
GLM

Net Short Duration 
Instruments 0 8/29/2025 EUR 0.1084 -3,267.36 1.90 USD

VM CASH CCP LCH MSC USD Net Short Duration 
Instruments 5.23 12/31/2060 USD 100.0000 28,398.35 0.00 USD

FIN FUT EURIBOR ICE (WHT) 
09/15/25

Net Short Duration 
Instruments 0 9/16/2025 EUR 98.1550 -32,316,044.22 0.25 USD

VM CASH CCP LCH MSC GBP Net Short Duration 
Instruments 4.65 12/31/2060 GBP 100.0000 3,466.22 0.00 USD

VM CASH CCP LCH MSC JPY Net Short Duration 
Instruments 0 12/31/2060 JPY 100.0000 15,360.99 0.00 USD

VM CASH CCP CME MSC USD Net Short Duration 
Instruments 5.23 12/31/2060 USD 100.0000 16,751.84 0.00 USD

VM CASH CCP LCH MSC EUR Net Short Duration 
Instruments 3.363 12/31/2060 EUR 100.0000 1,313.61 0.00 USD

VM CASH FUT FOR MSC AUD Net Short Duration 
Instruments 4.25 12/31/2060 AUD 100.0000 15,811.00 0.00 USD

VM CASH FUT FOR MSC EUR Net Short Duration 
Instruments 0 12/31/2060 EUR 100.0000 3,527.33 0.00 USD



Investing in the

foreign

overview of the primary risks associated with the Fund.

Holdings are subject to change without notice and may not be representative of current or future allocations. The geographical classification of foreign securities in this report 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.

These vehicles are available only through managed accounts utilizing the managed account strategy and are available by prospectus only. No fees are charged to clients at the commingled vehicles level. The managed account strategies described in 
this material are offered by Pacific Investment Management Company, LLC and are available exclusively through financial professionals. Participation is restricted to accounts with a minimum asset level and may not be suitable for all investors. For more 
information, contact your financial advisor. Financial professionals seeking more information should contact their managed accounts department or PIMCO.

PIMCO as a general matter provides services to qualified institutions, financial intermediaries and institutional investors. Individual investors should contact their own financial professional to determine the most appropriate investment options for their 
financial situation. This material has been distributed for informational purposes only and should not be considered as investment advice or a recommendation of any particular security, strategy or investment product.  Information contained herein has 
been obtained from sources believed to be reliable, but not guaranteed. No part of this material may be reproduced in any form, or referred to in any other publication, without express written permission. PIMCO is a trademark of Allianz Asset 
Management of America L.P. in the United States and throughout the world. Fixed Income Shares (FISH) are offered by PIMCO Investments LLC. ©2024, PIMCO.

CMR2024-0116-3330481

Additional Disclosures:
Investors should consider the investment objectives, risks, charges and expenses of the funds carefully before investing.  This and other information are contained in the fund’s prospectus and summary prospectus, if available, 
which may be obtained by contacting your PIMCO representative.  Please read them carefully before you invest or send money.

The portfolio holdings and its presentation may differ from the complete schedule of investments in the annual and semiannual report to shareholders filed with the SEC on Form N-CSR, and the complete schedule of investments provided in the first and 
third quarter SEC Form N-Q filings for each fiscal year as it is not prepared in a manner to conform to Generally Accepted Accounting Principles (GAAP) and Securities and Exchange Commission (SEC) presentation requirements.

A word about risk: bond market is subject to risks, including market, interest rate, issuer, credit, inflation risk, and liquidity risk. The value of most bonds and bond strategies are impacted by changes in interest
rates. Bonds and bond strategies with longer durations tend to be more sensitive and volatile than those with shorter durations; bond prices generally fall as interest rates rise, and low interest rate environments increase this risk.
Reductions in bond counterparty capacity may contribute to decreased market liquidity and increased price volatility. Bond investments may be worth more or less than the original cost when redeemed. Investing in
denominated and/or domiciled securities may involve heightened risk due to currency fluctuations, and economic and political risks, which may be enhanced in emerging markets. Mortgage and asset-backed securities
may be sensitive to changes in interest rates, subject to early repayment risk, and their value may fluctuate in response to the market’s perception of issuer creditworthiness; while generally supported by some form of government or
private guarantee there is no assurance that private guarantors will meet their obligations. Derivatives may involve certain costs and risks such as liquidity, interest rate, market, credit, management and the risk that a position
could not be closed when most advantageous. Investing in derivatives could lose more than the amount invested. Diversification does not ensure against loss. Please refer to the Fund's prospectus for a complete

Broker Money -300,917.04
Total Market Value 157,719,942.18

Swap Offset -2,354,338.77
CD/CW Forecast 0.00

Money Market Futures 24,692.61


