P I MCOCO

T R Fixed Income SHares: Series C as of 09-30-2024
CUSIP DESCRIPTION SECTOR COUPON MATURITY CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (BASE) DURATION BASE CURRENCY

914025192 STIF FUND (BRL) Emerging Markets 0 12/1/2030(BRL 120.9| 100.0000 22.20 0.00|USD
945002699 |STIF FUND (INR) Emerging Markets o[ 12/1/2030[INR 1[ 100.0000 0.01 0.00]USD
950074898 |STIF FUND (MYR) Emerging Markets o[ 12/31/2030|MYR 1[ 100.0000 0.24 0.00]USD
952072692 |STIF FUND (MXN) Emerging Markets 0| 12/31/2030[MXN 70585.13| 100.0000 3,600.91 0.00]USD
966014896 STIF FUND (PHP) Emerging Markets 0 12/1/2030|PHP 1| 100.0000 0.02 0.00{USD
CNH4325A7  |CHINESE - YUAN RENMINBI (CNH) _|Emerging Markets 0| 11/20/2024|USD 111252000]  6.9699]  -15,961,854.08 0.14|USD
COP4353B9 __|COLOMBIAN PESO-NDF Emerging Markets 0| 12/18/2024|USD 2170673500.41| ###H#E -514,970.36 0.22|USD
IDR4290B1 ___|INDONESIAN RUPIAH-NDF Emerging Markets 0| 10/16/2024|USD -0781972272| ###### 643,716.68 0.04|USD
INR4208A3 __|INDIAN RUPEE-INR-NDF Emerging Markets 0 10/24/2024|USD 10476173.34| 83.8794 7124,895.70 0.07|USD
MXN4353B0 __|MEXICAN NUEVO PESO Emerging Markets 0 12/18/2024|USD 119702 19.8385 -993.12 0.22|USD
MXN5044D8 __|MEXICAN NUEVO PESO Emerging Markets 0| 2/13/2025|USD 12613754.35| 20.0108 7630,346.07 0.37|USD
SWPCOJI49  |MEXICO LA SP MYC Emerging Markets 1 12/20/2025|USD 200000]  0.7535 1,507.06 0.01|USD
SWPCOJYF6 _ |MEXICO LA SP JPM Emerging Markets 1| 6/20/2026|USD 600000]  0.8615 5,169.17 0.01|USD
SWPCOKON4 __ |MEXICO LA SP MYC Emerging Markets 1 12/20/2026|USD 2000000]  0.9680 19,359.18 0.01|USD
SWPCOKQT2 __ |MEXICO LA SP MYC Emerging Markets 1| 6/20/2027|USD 700000]  0.8780 6,145.97 0.01|USD
SWPCOLOM7 __|MEXICO LA SP MYC Emerging Markets 1| 6/20/2028{USD 500000]  0.4561 2,280.74 0.00]USD
SWPCOM3V8 __ |MEXICO LA SP MYC Emerging Markets 1| 12/20/2028|USD 1900000]  0.1317 2,502.79]  -0.02|USD
SWPCOM3W6 _ |MEXICO LA SP GST Emerging Markets 1| 12/20/2028|USD 400000] 0.1317 526.90]  -0.02|USD
TRY4292A0 | TURKISH LIRA Emerging Markets 0| 10/18/2024|USD 123430.72| 34.7939 3,547.48 0.05|USD
TRY4298A4 | TURKISH LIRA Emerging Markets 0 10/24/2024|USD 3970512.05| 35.0127 113,401.96 0.06|USD
TRY4334A0 | TURKISH LIRA Emerging Markets 0| 11/29/2024|USD 122085431.97| 36.4427 3,350,066.51 0.16|USD
TRY4339B3 | TURKISH LIRA Emerging Markets o[ 12/4/2024|USD 89377730.31] 36.6288 2,440,096.08 0.17|USD
TRY4347A5 | TURKISH LIRA Emerging Markets 0 12/12/2024|USD 320170132.62] 36.9197 8,015,851.69 0.20]USD
TRY4354A5 | TURKISH LIRA Emerging Markets 0 12/19/2024|USD 218748240.15| 37.1742 5,884 415.38 0.21|USD
TRY5128B5 | TURKISH LIRA Emerging Markets 0| 5/8/2025|USD 96587487.33| 42.4912 2273.119.73 0.57|USD
ZAR4292A8 _ |SOUTH AFRICAN RAND Emerging Markets 0| 10/18/2024|USD 3540301.44] 17.2563 205,159.49 0.05|USD
9128283R9 ___ |U S TREASURY INFLATE PROT BD _ |Government Related 05|  1/15/2028|USD 63758500 96.8458|  61,747,440.23 3.21|USD
91282CIY8 U S TREASURY INFLATE PROT BD _ |Government Related 1.75]  1/15/2034|USD 123916786] 101.1626|  125,357,479.73 8.50|USD
912828XL9 U S TREASURY INFLATE PROT BD I“'nesttrsur;?'etng“rat'°” 0.375|  7/15/2025|USD 32008154| 98.5756|  31,640,961.71 0.77|usp
912828732 U S TREASURY INFLATE PROT BD 'I\'nztti':;’e“nz“rat'o” 0.125|  4/15/2025|USD 5601558 98.2234 5,502,038.43 0.53|USD
91282CAQ4  |U'S TREASURY INFLATE PROT BD I“'nesttrsur;?'etng“rat'°” 0.125| 10/15/2025|USD 9819144| 98.0672 9,629,360.96 1.02|UsD
RRSAES602  |U'S TIPS REV REPO 'I\'nztti':;’e“nz“rat'O” 499  10/1/2024|{UsD -6424750| 100.0000 -6,424,750.00 0.00|USD
RRSAESO69  |U'S TIPS REV REPO INneSttrsur;?'etntDS“rat'°” 5.08|  10/3/2024|UsD -44405000| 100.0000|  -44,405,000.00 0.01|UsD
912810TW8 __|U S TREASURY BOND Government Related 4.75] 11/15/2043|USD 56200000] 107.9023|  60,641,117.33| _ 13.03|USD
SWU025TX1 Tgs t’csﬁ SOFR/3.75000 12/18/24- | e mment Related 3.75| 12/18/2034|USD -32900000| 3.8873 -1,278,928.28 8.31|usD
SWUO28NX1 ':gs Il_JCSI-IID SOFR/3.71500 08/07/24- | =\ e mment Related 3.715|  8/7/2034|USD -10000000  3.3151 -331,506.00 8.20|UsD
SWUO2A2K7 Tgs t’csﬁ SOFR/3.61300 08/22/24- | e ment Related 3.613|  8/22/2034|USD -5700000|  2.4638 -140,434.32 8.34|usD
SWU02A805 Tgs t’cs’l_'ij SOFR/3.56500 08/28/24- |\ o ment Related 3.565 8/28/2034|USD -5700000]  2.0608 -117,465.03 8.37|usD




RFR USD SOFR/3.59900 08/28/24-

SWUO2A813 |} v o Government Related 3.599|  8/28/2034|USD -5700000|  2.3475 -133,806.36 8.36|USD
SWU02A839 Tgs tg_? SOFR/3.60500 08/28/24- Government Related 3.605 8/28/2034(USD -4000000 2.3981 -95,922.80 8.36|USD
SWU02A854 Tgs tjcsr? SOFR/3.64300 08/28/24- | o v ernment Related 3.643|  8/28/2034|USD -5700000  2.7185 -154,953.36 8.35|USD
SWUO02A8V7 555 fgﬁ SOFR/3.26606 12/02/24- | g overnment Related 3.26606|  6/30/2031|{USD -194300000{  0.2885 -560,633.22 5.85|USD
SWU02AAH5 555 IEJCSI-IID SOFR/3.26378 12/02/24- | g vernment Related 3.26378|  6/30/2031|{USD -58500000|  0.2752 -160,968.60 5.85|USD
swuo2aBQs  |L S0 SOPR/3:S1A00 /04724 6o ermment Refated 3.514|  9/4/2034|usD -5700000|  1.6312 -92,977.83|  8.39|USD
SWU02ABR2 Tgs tjcsr? SOFR/3.52500 09/04/24- | g vernment Related 3.525|  9/4/2034|USD -5700000|  1.7241 -98,274.84 8.39|USD
SWUO02AHS4 ngf: fgﬁ SOFR/3.23200 09/10/24- | 5o ernment Related 3.232| 9/10/2034|USD -2850000| -0.7540 21,490.14 8.48|USD
SWU02ANP3 fgs IEJCSI-IID SOFR/3.24000 09/16/24- | o vernment Related 3.24|  9/16/2034|USD -5100000| -0.6897 35,174.70 8.50|USD
swuozangr  |f | oD SOPR/3:27750 01624 6oy emment Refated 3.2775|  9/16/2034|USD -10100000| -0.3719 37,562.91|  8.48{UsD
TUZ400015 FIN FUT US 2YR CBT 12/31/24 Government Related 6|  1/1/2025|USD -205800000| 104.1348]  -214,309,347.60 1.78|usD
TYZ400017 FIN FUT US 10YR CBT 12/19/24 Government Related 6| 12/20/2024|USD 376300000| 114.3672|  430,363,726.57 5.76/USD
USZ400026 FIN FUT US 30YR CBT 12/19/24 Government Related 6| 12/20/2024|USD -26500000| 124.3281]  -32,946,953.13]  11.10[USD
UXYZ40007 NS Government Related 6| 12/20/2024|USD -245900000| 118.4453|  -291,257,023.45 7.75|USD
SWU02A7Z9 fgs IEJCSI-IID SOFR/3.55500 08/28/24- | o vernment Related 3.555|  8/28/2034|USD -5700000|  1.9765 -112,658.79 8.37|UsD
3142GQBU5  |[FNMA PASS THRU 30YR #RJ0050  [Securitized 5.5  10/1/2053[USD 957894.77| 101.2910 970,261.57 3.22[UsSD
17307GXP8 CMLTI 2005-6 A1 1YCMT+210 Securitized 7.56]  9/25/2035]USD 23971.92] 99.8552 23,937.20 0.07[UsD
05593RAC6 BMO 2024-5C5 A3 Securitized 5.8574|  8/15/2057]USD 2250000 105.4138 2,371,810.95 4.19[usD
004421EW9 raas . on Aronn Securitized 5.74926]  4/25/2034|USD 199845.13| 94.8096 189,472.27 4.31[usD
26827EAA3 ECAF 2015-1A Al 144A Securitized 3.473]  6/15/2040]USD 90032.46| 65.5012 58,972.34 0.12[UsD
12664AAD1 CSMC 2022-ATH3 Al 144A Securitized 4.991]  8/25/2067|USD 1458557.41] 99.5728 1,452,326.60 1.19]usD
01F0306A1 FNMA TBA 3.0% OCT 30YR Securitized 3] 10/15/2054]usD 89500000] 89.7655 80,340,130.56 6.76/USD
01F0306B9 FNMA TBA 3.0% NOV 30YR Securitized 3] 11/14/2054]usD 99000000] 89.8710 88,972,268.22 6.76/USD
07384MYW6 [ o 77 PR TS FRETITT Igecyritized 6.230022| 10/25/2033[USD 5063.76] 96.2342 4,873.07 1.30{USD
01F0406A0 FNMA TBA 4.0% OCT 30YR Securitized 4] 10/15/2054{USD 0] 96.0440 0.00 6.19|USD
01F0406B8 FNMA TBA 4.0% NOV 30YR Securitized 4] 11/14/2054|USD 64800000 96.1260 62,289,646.70 6.19|USD
01F0426A6 FNMA TBA 4.5% OCT 30YR Securitized 4.5] 10/15/2054]usD o] 98.3183 0.00 5.23[USD
06211UBL8 BANK5 2024-5YR7 A3 Securitized 5.769]  6/15/2057]USD 2835000] 104.7498 2,969,657.11 4.20{usD
01F0426B4 FNMA TBA 4.5% NOV 30YR Securitized 4.5] 11/14/2054]usD 7384000] 98.3574 7,262,709.90 5.23[USD
3140QTNE5 FNMA PASS THRU 30YR #CB7588  |Securitized 5] 11/1/2053]usD 20265846.5 99.9907 20,263,964.21 4.23[usD
01F0426C2 FNMA TBA 4.5% DEC 30YR Securitized 4.5] 12/12/2054]usD 99000000] 98.4199 97,435,694.07 5.23[USD
01F0506A9 FNMA TBA 5.0% OCT 30YR Securitized 5] 10/15/2054|USD 0] 99.9492 0.00 4.23[usD
06211UBF1 BANK5 2024-5YR7 A2 Securitized 5.788]  6/15/2057]USD 5700000| 104.2391 5,941,628.70 4.10{usD
24023AAA8 DC 2023-DC A 144A Securitized 6.3143]  9/12/2040[USD 1100000] 104.9929 1,154,921.68 2.86[USD
3140QTNF2 FNMA PASS THRU 30YR #CB7589  |Securitized 5.5  11/1/2053[UsD 2747994.23| 101.3039 2,783,824.64 3.22[UsSD
01F0506B7 FNMA TBA 5.0% NOV 30YR Securitized 5] 11/14/2054|USD 80000000] 99.9570 79,965,625.60 4.23[usD
31418AAES FNMA PASS THRU 30YR #MA0904 |Securitized 4.5 11/1/2041JusD 8863.89| 101.1840 8,968.84 5.23[USD
01F0526A5 FNMA TBA 5.5% OCT 30YR Securitized 5.5| 10/15/2054{USD 0] 101.1736 0.00 3.22[USD
01F0526B3 FNMA TBA 5.5% NOV 30YR Securitized 5.5| 11/14/2054{USD 201300000| 101.1658]  203,646,674.88 3.22[UsSD
01F0606A8 FNMA TBA 6.0% OCT 30YR Securitized 6] 10/15/2054|USD 0] 102.2185 0.00 2.27[USD
01F0606B6 FNMA TBA 6.0% NOV 30YR Securitized 6] 11/14/2054{USD 50000000] 102.2068 51,103,399.00 2.27[UsSD
12598JAC5 CSMC 2021-RPL7 Al 144A Securitized 1.92598]  7/27/2061]USD 4358218.56] 99.7535 4,347,474.68 2.99|USD




3133KQQZ2  |FNMA PASS THRU 30YR #RA8572  [Securitized 4.5 6/1/2053[USD 5278219.46] 98.4334 5,195,530.14 5.23[USD
3133KR3D4 FNMA PASS THRU 30YR #RA9796  |Securitized 4.5 9/1/2053[UsD 1291290.12] 98.3819 1,270,395.95 5.23[USD
12668BB44 CWALT 2006-0A3 1A1 Securitized 5.36926|  5/25/2036|USD 27533.79| 85.5977 23,568.30 4.71|usD
TSFR1M+51.448BP : : : o '
03072SXEO e ian s A o Securitized 5.88426] 1/25/2035|USD 1518311.32| 99.0716 1,504,214.71 1.10{USD
03072SXF7 et inn a1 somn Securitized 5.98926| 1/25/2035|USD 1268671.74| 94.8047 1,202,760.31 3.05[UsSD
0346516 [hogy 2o 0 A2 WHMS2WCAEI06 oo ritized 1.581|  9/25/2066|USD 2003106.37| 84.0295 1,683,201.07|  7.22|USD
03790CAA9 ASHPL 2023-1A A 144A Securitized 7| 7/21/2031]usD 7082207.51| 100.8840 7,144,817.06 0.95[USD
3138E0HS1 FNMA PASS THRU 30YR #AJ7440  |Securitized 4.5 11/1/2041]usD 62666.78] 100.8746 63,214.89 5.23[USD
21H0226B2 GNMA II TBA 2.5% NOV 30YR JMBO [Securitized 2.5] 11/20/2054|USD 77400000| 88.2383 68,296,472.06 6.18/USD
21H0226A4 GNMA II TBA 2.5% OCT 30YR JMBO [Securitized 2.5] 10/21/2054|USD 0| 88.1446 0.00 6.18|USD
07384MN57 SVSCA4R242§304-2 23A ARM WM34 Securitized 4.000012|  5/25/2034|{USD 5827.86| 90.1868 5,255.96 7.77|USD
05377RHM9  [AESOP 2023-8A A 144A Securitized 6.02]  2/20/2030]USD 7500000 105.4485 7,908,639.00 3.63[USD
31419BUM5 FNMA PASS THRU 30YR #AE1487  |Securitized 4.5]  9/1/2040[USD 11507.79] 100.4737 11,562.30 5.35{USD
05593RAB8 BMO 2024-5C5 A2 Securitized 5.4621]  8/15/2057|USD 3500000] 103.3769 3,618,190.45 4.05{USD
05951EAM9 o a2 T RTTTTTIE Securitized 5.016977|  1/20/2047|usD 16324.55| 86.8132 14,171.87 3.52[USD
07386HB83 o ST SRR RIS Securitized 4.64442|  2/25/2036{USD 226238.45| 68.8638 155,796.37 3.74|usD
08163VACL BMARK 2023-V3 A3 WM28 WC7.1887 [Securitized 6.3629]  7/15/2056|USD 6500000] 106.1002 6,896,514.30 3.14|usD
3140QT4L0 FNMA PASS THRU 30YR #CB8026  |Securitized 6.5  2/1/2054]usD 12697588.59| 103.3004 13,116,665.01 1.53[Usb
12658XACL CSMC 2021-RPL9 Al 144A Securitized 2.43639]  2/25/2061|USD 2214924.17] 99.4995 2,203,839.14 3.66/USD
3132A5KBO0 FNMA PASS THRU 30YR #254790  [Securitized 4] 9/1/2048|usD 221065.49| 97.3065 215,111.05 6.11{USD
12510HAS9 CAUTO 2023-1A A1 144A Securitized 5.75]  9/15/2053|USD 6720000] 101.3001 6,807,369.41 1.77[usb
3132DWER0  |[FNMA PASS THRU 30YR #5D8244  [Securitized 4] 9/1/2052[usD 23876461.2] 96.1591 22,959,380.41 6.19/USD
12669GPN5 Eé"l{iﬁzh‘a‘g’g’t A‘ﬁ /EI;\ZI:KIA Securitized 5.60926]  3/25/2035|USD 40486.1] 90.4884 36,635.24 2.59]USD
23332UEM2 | orpiM+63.4488P Securitized 5.5993|  8/19/2045|USD 296736.71| 84.6795 251,275.04 3.39|USD
152314PR5 e iars 100 AnoDn Securitized 5.92926| 10/25/2035|USD 3453598.6| 99.7503 3,444,975.66 0.29|usD
17307GXQ6 CMLTI 2005-6 A2 1YCMT+215 Securitized 7.18]  9/25/2035|USD 11652.97| 98.0166 11,421.84 1.86|USD
26827EACY ECAF 2015-1A A2 144A Securitized 4.947]  6/15/2040{USD 262386.83] 67.5012 177,114.26 5.71{USD
3132DWHS5  |FNMA PASS THRU 30YR #SD8341  |Securitized 5| 7/1/2053]usD 69488713.5| 100.0293 69,509,102.88 4.23|UsD
23332UBF0 DSLA 2004-AR3 2A1 12MTA Securitized 6.09287|  7/19/2044|USD 156663.57| 94.9489 148,750.32 1.86]USD
31416TL49 FNMA PASS THRU 30YR #AA9346  |Securitized 4.5 8/1/2039]usD 12023.29] 101.1825 12,165.47 5.35[USD
3128L5LP4 FHLMC GOLD 30YR #A7-2134 Securitized 6.5  1/1/2038[USD 10657.64| 104.1862 11,103.79 1.56]USD
3128M5SH4  |FHLMC GOLD 30YR GNT #G0-3820 |Securitized 6.5  1/1/2038[USD 1536.17| 103.9030 1,59.13 1.50{USD
312928QX5 FHLMC GOLD 30YR #A8-2270 Securitized 6.5  10/1/2038[USD 8653.33| 103.1967 8,929.95 1.92|usD
3140QSDX6 FNMA PASS THRU 30YR #CB6417  |Securitized 4.5 5/1/2053[USD 8203341.08] 98.4441 8,075,706.77 5.23[USD
3140QRAB9 FNMA PASS THRU 30YR #CB5401  |Securitized 4.5 12/1/2052[usb 5477646.19| 98.4650 5,393,562.57 5.23[USD
3140QSSU6 FNMA PASS THRU 30YR #CB6830  |Securitized 4.5 7/1/2053|UsD 6997042.56| 98.4233 6,886,719.91 5.23[UsD
3142GQBS0 FNMA PASS THRU 30YR #RJ0048  |Securitized 4.5]  10/1/2053[USD 2059362.33| 98.3612 2,025,613.27 5.23[USD
3142GQV90 FNMA PASS THRU 30YR #RJ0639  |Securitized 5.5  1/1/2054|usD 991348.14 101.2292 1,003,533.82 3.22[UsD
362341RX9 GSR 2005-AR6 2A1 WM35 WC4.9  |Securitized 5.202057]  9/25/2035[USD 38450.7| 95.7503 36,816.67 3.17|usD
GSMS 2018-RIVR A -
36255WAA3 | crRiMe 194 7BP 144A Securitized 6.344|  7/15/2035|USD 1297764.69| 75.6786 982,129.63 -0.26|USD
393505X98 GT 1999-3 A9 SEQ WM26 WC9.0612 [Securitized 6.53]  2/1/2031]usb 688602.78| 88.5206 609,555.52 1.89|USD
39538RBB4 E\g/‘c;fﬂ‘z’,‘(’)%%’j;;g;z Securitized 5.42926]  6/25/2045|USD 623418.03] 73.1388 455,960.28 3.36|USD
MLT 2006-12 2A2A i
41162DAF6 TSER1M+49.4485P Securitized 5.4593|  1/19/2038|USD 64044.1| 88.6731 56,789.90 4.16|USD
43730XAA2 HPA 2021-3 A 144A Securitized 2.2|  1/17/2041|usD 2350886.04| 90.8420 2,135,591.43 3.52[UsD
43739ECBL1 HMBT 2005-5 A1 TSFR1M+63.448BP |Securitized 5.48926|  1/25/2036]USD 139883.57| 96.0483 134,355.78 0.32[usD




JPMMT 2003-A2 3A1 WM33

466247AZ6 WC4.7754 ARM Securitized 5.71395| 11/25/2033|USD 9111.17| 95.3209 8,684.84 1.50{USD
4662471.24 JVCE";"ZTégOS'Al 6T1 ARM WM33 Securitized 5.738101|  2/25/2035|USD 4180.49| 94.3881 3,945.88 1.48|USD
46630GAV7 JPMMT 2007-A1 5A5 ARM Securitized 5.70316]  7/25/2035{USD 65130.38 101.0994 65,846.42 1.11[usb
524741AA4 'i':'f; 2021-GS1 AL WMS0 WC4.2267 | g0 ritized 4.892( 10/25/2066|USD 2275032.82| 100.0660 2,276,533.66 3.16|USD
552751AA7 MFRA 2020-NQM2 Al 144A Securitized 1.381]  4/25/2065]USD 845818.2] 95.1798 805,047.99 2.16]usD
55446MAA5 MAACH 2019-1 A 144A Securitized 3.474] 10/15/2039]USD 1167679.86| 93.1078 1,087,200.91 1.81{usD
59024LAB7 e sl e Securitized 5.20926]  2/25/2037|USD 135596.08] 29.4293 39,905.02 5.69|USD
59111RAA0 METAL 2017-1 A 144A Securitized 4.581| 10/15/2042[usD 1535643.31| 65.7910 1,010,315.09 4.06]USD
61748HBQ3 iy o IR AR Securitized 5.725011]  8/25/2034|usD 120802.7| 96.4794 116,549.73 2.84[USD
61754HAD4 i o et Securitized 5.68926|  4/25/2037|USD 86345.3| 27.5028 23,747.33 5.98|UsD
MSAC 2007-HE7 A2C -
61756YAD5 TSER1M+136.448BP Securitized 6.21926|  7/25/2037|USD 7000000| 87.7861 6,145,027.00 5.69|USD
61770YAA3 MSC 2020-CNP A 144A Securitized 2.50852]  4/5/2042[USD 5000000] 84.5194 4,225,969.50 4.73]UsD
62955RAA3 NYMT 2021-5P1 Al 144A Securitized 4.6696]  8/25/2061[USD 4387444.66] 99.2440 4,354,275.14 2.40{usD
63874FAAS5 NCMS 2018-285M A 144A Securitized 3.916747| 11/15/2032|USD 1301340.8] 95.3760 1,241,166.41 1.52|usD
63935CAB7 NAVSL 2019-FA A2 144A Securitized 2.6]  8/15/2068]USD 2057606.58] 95.9054 1,973,355.00 1.94]usD
693582AA6 ';Zz/':' 2022-1 AL WM51 WC2.88810 | ge - itized 3.72|  2/25/2027|{USD 2869493.04| 99.2208 2,847,133.38 2.90|USD
74140QAA6 PRET 2021-RN1 Al 144A Securitized 4.9917]  2/25/2061]USD 1702567.33] 100.0704 1,703,766.62 2.30{usD
74143EAAD \F;VRCE: 42305221'1'12';\3 AL WM61 Securitized 4.8677|  7/25/2051|USD 3408297.17| 98.9296 3,371,816.12 2.20|UsD
74333WAAQ Wg%ﬁ%ll'izilo A WM28 Securitized 2.393| 12/17/2040{USD 1975389.14| 92.0859 1,819,055.07 3.92|UsD
748956AA7 RCKT 2023-CES2 A1A 144A Securitized 6.808]  9/25/2043]USD 802214.51] 101.6967 815,826.00 1.38|USD
76110W3V6  [To—~ o 0> ™ Securitized 5.92926]  8/25/2035|USD 3136636.17] 99.0527 3,106,922.82 0.53[usD
761118WP9 AR A Securitized 5.38926]  4/25/2046]USD 699871.51] 26.0815 182,536.78 3.91[usD
78433XAA8 SALTT 2021-1A AA 144A Securitized 2.301]  2/28/2033]usD 805479.33] 95.2884 767,528.04 3.00{usD
80287DACL SDART 2023-6 A3 Securitized 5.93]  7/17/2028]USD 2300000] 101.3921 2,332,018.53 1.08|usD
80287DAD9 SDART 2023-6 B Securitized 5.98]  4/16/2029]USD 2300000 103.2892 2,375,652.52 1.49|USD
80287DAE7 SDART 2023-6 C Securitized 6.4 3/17/2031]USD 2300000 105.3158 2,422,262.71 2.00{usD
B1375WAK2  [ooos 5 o o Securitized 574926  2/25/2034|USD 5322391.9| 101.7995 5,418,168.87 0.32[USD
86358EGW0  [SAIL 2004-2 A4 TSFR1IM+81.948BP [Securitized 5.67426]  3/25/2034|USD 1152125.1] 101.5057 1,169,472.65 0.38[usD
3142GQV82 FNMA PASS THRU 30YR #RJ0638  |Securitized 5| 1/1/2054[usD 7764528.88] 99.9833 7,763,231.19 4.23]UsSD
GSAMP 2005-HE4 M3 -
362341KE8 TSER1M 489 448BP Securitized 5.74926|  7/25/2045|USD 783716.69| 99.0347 776,151.71 0.81|USD
41161PSKO0 LN 2 Anome | Securitized 5.75534|  6/20/2035[USD 106761.48| 94.4250 100,809.52 4.03[usD
RASC 2005-EMX4 M3 -
76110W6B7 | 1errimy57 448BP Securitized 5.65926| 11/25/2035|USD 124492.04| 99.9213 124,394.11 0.19|USD
JPMCC 2020-MKST A -
46652DAA3 TSER1M+121 448BP 144A Securitized 6.56148| 12/15/2036|USD 100000| 75.5209 75,520.94 -0.38|USD
753910AF5 AT Securitized 5.68926|  1/25/2036/USD 1318053.06] 98.8035 1,302,282.29 0.36|USD
552751AC3 MFRA 2020-NQM2 A3 144A Securitized 1.947|  4/25/2065|USD 859922.05| 95.1820 818,490.66 2.14{usD
86359BGF2 f\ﬁ;M 2004-1 4A1 WM34 WES.5718 |so ritized 7.25067|  2/25/2034|USD 8383.74| 96.6936 8,106.54 0.41|USD
86350LMW6 [T D T Securitized 5.58926]  9/25/2045|USD 240137.52| 93.1788 223,757.31 -0.24]usb
91823AAW1  [VBTEL 2022-1A C2II 144A Securitized 3.706]  2/15/2057[USD 2000000] 90.1703 1,803,405.40 6.23[USD
92348VAA7 VZMT 2023-6 A 144A Securitized 5.35] 9/22/2031[USD 8000000 104.5183 8,361,467.20 3.52[usD
WAMU 2004-AR13 A2A -
92922FB72 TSER1M+85.4485P Securitized 5.70926| 11/25/2034|USD 304387.76| 95.4306 290,479.07 0.14|USD
92922FD21 WAMU 2005-AR2 2A1A Securitized 5.58926|  1/25/2045|USD 17745.94| 100.9058 17,906.69 4.22|usD

TSFR1M+73.448BP




92925CDA7 WAMU 2006-AR3 A1A 12MTA+100 [Securitized 6.12303]  2/25/2046]USD 226103.54] 92.3376 208,778.56 4.60[USD
94354KAA8 WAAV 2019-1 A 144A Securitized 3.597]  9/15/2044|UsD 1606057.13] 92.6387 1,487,830.29 2.63[USD
949794AB7 WSS Securitized 7.088313| 10/25/2037|USD 1344572.76| 96.8650 1,302,420.14 1.74]usb
95003WAA4 ﬁf&'\" 2022-ONL A WM27 WCA.9710 | 5o itized 3.862| 12/15/2039|USD 2600000| 93.5571 2,432,483.30 1.70|USD
98944PAB3 ZCAP 2018-1 A 144A Securitized 4.605] 10/15/2038[USD 992782.39] 94.0918 934,126.52 0.87|USD
009088AA3 AIR CANADA 2015-2AA PTT 144A  |Invest. Grade Credit 3.75]  6/15/2029]usD 1842687.75| 96.7534 1,782,863.23 2.59[USD
01166VAA7 U7 SN RREIES #VET IR EETE [ nvest, Grade Credit 4.8]  2/15/2029|usD 2333919.43| 100.0025 2,333,978.71 2.27|usD
045054AL7 ASHTEAD CAPITAL INC SESEC 144A |Invest. Grade Credit 4.25]  11/1/2029usD 1600000| 97.3505 1,557,607.71 3.44[usD
07274EAM5 ?QIER US FINANCE LLC SR UNSEC 11, vect. Grade Credit 6.875| 11/21/2053|USD 3500000| 112.1642 3,925,746.48 12.19|USD
023765AA8 AMER AIRLINE 16-2 AA PTT Invest. Grade Credit 3.2[ 12/15/2029]usD 1760400] 94.8834 1,670,327.19 2.97|usD
07274NAL7 ?ﬁZER US FINANCE IT LLC SR UNSEC| 1, et Grade Credit 4.375| 12/15/2028|USD 6900000| 98.7132 6,811,207.83 3.73|usb
097023DL6 BOEING CO SR UNSEC 144A Invest. Grade Credit 6.528]  5/1/2034|usD 1900000] 107.3642 2,039,920.47 6.96]USD
023761AA7 AMER AIRLINE 17-1 AA PTT Invest. Grade Credit 3.65] 8/15/2030|USD 2235625| 95.6057 2,137,384.71 3.35[USD
02376UAA3 AMERICAN AIRLINES INC EETC Invest. Grade Credit 3.575]  7/15/2029|UsD 1672407.29| 96.5672 1,614,996.56 2.68[USD
023770AA8 AMER AIRLN 15-1 A PTT SEC Invest. Grade Credit 3.375]  11/1/2028|usD 4716172.24] 95.0746 4,483,881.89 2.09]usD
02377AAA6 AMER AIRLN 14-1 A PTT EETC Invest. Grade Credit 3.7]  4/1/2028|usD 2096265.27] 96.8087 2,029,366.74 1.75{USD
097023DK8 BOEING CO SR UNSEC 144A Invest. Grade Credit 6.388]  5/1/2031]usD 2300000] 106.3732 2,446,582.57 5.27|usD
210795QB9 CONTL AIRLINES 2012-2 A SEC Invest. Grade Credit 4] 4/29/2026|usD 1146869.11] 99.8956 1,145,671.32 0.08]USD
097023DH5 BOEING CO SR UNSEC 144A Invest. Grade Credit 6.259]  5/1/2027|usD 2200000 103.3117 2,272,856.70 2.32[usD
186108CL8 EhESVEEC“:Z'fAELECTRIC ILLUMSR  N1nvest. Grade Credit 4.55 11/15/2030|USD 2500000 100.4984 2,512,459.48 5.22|USD
036752AP8 ANTHEM INC SR UNSEC Invest. Grade Credit 2.55|  3/15/2031]UsD 2576000] 89.5414 2,306,586.41 5.78]USD
12513GBG3 ga\év LLC/CDW FINANCE SR UNSEC |1 ect. Grade Credit 2.67| 12/1/2026|USD 4200000 96.3003 4,044,610.92 2.06|USD
097023DN2 BOEING CO SR UNSEC 144A Invest. Grade Credit 7.008]  5/1/2064|USD 1700000] 110.2564 1,874,358.61 13.05[USD
26885BAB6 Eﬁ"s"E'\C"IDSTREAM PARTNERS LP SR 111 vest. Grade Credit 4.125|  12/1/2026|USD 800000 98.7928 790,342.72 1.94|USD
092113AX7 BLACK HILLS CORP SR UNSEC Invest. Grade Credit 6] 1/15/2035|USD 3000000] 106.5454 3,196,360.56 7.58]USD
26874RANS ENI SPA SR UNSEC 144A Invest. Grade Credit 5.5/ 5/15/2034]USD 1600000] 103.6328 1,658,124.38 7.33]USD
097023DJ1 BOEING CO SR UNSEC 144A Invest. Grade Credit 6.298]  5/1/2029|UsD 2000000 105.2434 2,104,868.88 3.92[USD
097023DM4 BOEING CO SR UNSEC 144A Invest. Grade Credit 6.858]  5/1/2054[USD 3200000] 109.8336 3,514,675.04 12.28|UsD
11043XAA1 T RIS TR EET O nvest, Grade Credit 3.3|  6/15/2034|uSD 2381389.43| 93.8973 2,236,059.90 4.30[USD
161175BS2 CHARTER COMM OPT LLC/CAP SEC |Invest. Grade Credit 5125  7/1/2049|usD 2000000] 80.4098 1,608,196.34 10.44|usD
268317BB9 E','\IESCETCRﬁZE DE FRANCE SA SR Invest. Grade Credit 6| 4/22/2064|USD 5500000| 101.6268 5,589,473.29 13.38|USD
29278NAQ6 E',\\'EE(C;Y TRANSFER OPERATNG SR 11, vect. Grade Credit 3.75|  5/15/2030|USD 450000 95.5512 429,980.31 4.94|UsD
22822VALS e IR Invest. Grade Credit 43|  2/15/2029|UsD 3000000 99.1435 2,974,305.36 3.85|USD
22822VBG5 CROWN CASTLE INC SR UNSEC Invest. Grade Credit 5.2  9/1/2034[usD 6000000| 101.3442 6,080,654.46 7.54|USD
23331ABS7 D.R. HORTON INC SR UNSEC Invest. Grade Credit 5| 10/15/2034|usD 5500000| 101.4404 5,579,221.34 7.72|usD
24703TAG1 DELL INT LLC / EMC CORP Invest. Grade Credit 53] 10/1/2029]UuSD 1000000] 104.1923 1,041,922.51 4.25]UsD
29273VBA7 ENERGY TRANSFER LP SR UNSEC  |Invest. Grade Credit 5.6/  9/1/2034[uSD 4100000 103.9670 4,262,647.00 7.44|USD
29278NAG8 ENE'ESY TRANSFER OPERATNG SR 11, vest. Grade Credit 5.25|  4/15/2029|USD 11400000 102.9032 11,730,963.20 3.92|usb
314800aB0 | OUSON FINANCEPLC SRUNSEC 1ovet. Grade creit 3.25|  6/2/2030|USD 2500000| 93.2686 2,331,714.95|  5.03|UsD
361841A18 GLP CAPITAL LP / FIN II SR UNSEC [Invest. Grade Credit 525/  6/1/2025[USD 2450000 99.9928 2,449,824.34 0.45[USD
361841AL3 o PTERE SR PSR (nvest. Grade Credit 53| 1/15/2029[usb 3150000 101.7828 3,206,157.22 3.69|USD
361841AU3 GLP CAPITAL LP / FIN II SR UNSEC [Invest. Grade Credit 6.25|  9/15/2054|USD 2500000 105.7608 2,644,020.00 13.08[USD




GOODMAN US FIN THREE SR UNSEC

38239JAA9 Laan Invest. Grade Credit 3.7|  3/15/2028|USD 3200000| 96.8559 3,099,390.08 3.13|UsSD
39541EAE3 o PITEEES PRER SR Tnvest, Grade Credit 6.1027|  8/23/2042|USD 4500000{ 103.6649 4,664,920.50 9.60]USD
404121AK1 HCA INC SR UNSEC Invest. Grade Credit 545/ 9/15/2034|usD 2750000] 102.9326 2,830,645.70 7.53[USD
404121AL9 HCA INC SR UNSEC Invest. Grade Credit 5.95] 9/15/2054|usD 650000| 105.1254 683,315.28 13.64[USD
452628AC7 [P fARANDS FIN PLCSR Invest. Grade Credit 3.875|  7/26/2029|UsD 4000000 96.5857 3,863,427.60|  4.29|UsD
49427RAN2 KILROY REALTY LP SR UNSEC Invest. Grade Credit 4.75| 12/15/2028|USD 400000] 99.2812 397,124.89 3.66|USD
50077LAB2 KRAFT HEINZ FOODS CO SR UNSEC |Invest. Grade Credit 4375  6/1/2046]USD 5000000] 88.5690 4,428,451.55 12.70[usD
517834AE7 LAS VEGAS SANDS CORP SR UNSEC |Invest. Grade Credit 3.5]  8/18/2026/USD 4750000 97.9518 4,652,710.03 1.75{USD
55037AAA6 LUNDIN ENERGY FI SR UNSEC 144A |Invest. Grade Credit 2| 7/15/2026]usD 1300000| 95.7976 1,245,368.38 1.72|usD
55354GAK6 MSCI INC SR UNSEC 144A Invest. Grade Credit 3.625]  9/1/2030[USD 200000 94.1609 188,321.86 4.51[usD
55903VBC6 YJV,\?S'?ENCEg:,I"FE{DIA HOLDINGS INC SR 11 est. Grade Credit 4.279|  3/15/2032|USD 1600000| 88.8660 1,421,855.63 6.09|USD
573874AN4 e TVIETSIT A ST Invest. Grade Credit 4.875]  6/22/2028[USD 5500000| 101.0150 5,555,826.82 3.26|USD
595620AP0 MIDAMERICAN ENERGY CO SEC Invest. Grade Credit 4.25]  5/1/2046[UsD 600000 88.4161 530,496.58 12.95[USD
65473PAL9 NISOURCE INC SR UNSEC Invest. Grade Credit 1.7]  2/15/2031|usD 8200000] 84.4804 6,927,392.14 5.87|USD
654744AB7 SINSSSEACNI'E; OR ACCEPTANCE SR |1 \est. Grade Credit 3.522|  9/17/2025|USD 2000000| 98.3576 1,967,151.18 0.92|UsD
654744AC5 NISSAN MOTOR CO SR UNSEC 144A |Invest. Grade Credit 4.345|  9/17/2027|USD 2900000| 97.5261 2,828,255.80 2.69[USD
682680CC5 ONEOK INC SR UNSEC Invest. Grade Credit 4.4 10/15/2029|UsD 2000000] 99.6913 1,993,826.36 4.43[usD
682680CD3 ONEOK INC SR UNSEC Invest. Grade Credit 4.75]  10/15/2031][USD 4600000| 100.0308 4,601,414.82 5.84|USD
68389XCE3 ORACLE CORP SR UNSEC Invest. Grade Credit 2.875|  3/25/2031|USD 2100000] 91.0222 1,911,466.66 5.73|USD
694308HL4 PACIFIC GAS & ELECTRIC SR SEC  |Invest. Grade Credit 43| 3/15/2045|usD 700000| 83.7392 586,174.39 11.44{USD
694308HW0  |PACIFIC GAS & ELECTRIC SR SEC  |Invest. Grade Credit 3.3 12/1/2027|usD 2800000] 96.5305 2,702,853.86 2.89[USD
694308HY6 PACIFIC GAS & ELECTRIC SR SEC |Invest. Grade Credit 3.95]  12/1/2047|usD 2400000] 78.8290 1,891,895.28 12.19|USD
694308JK4 PACIFIC GAS & ELECTRIC SEC Invest. Grade Credit 3.75]  7/1/2028|usD 1800000| 97.3876 1,752,976.13 3.43[USD
694308IM0 PACIFIC GAS & ELECTRIC SEC Invest. Grade Credit 4.55]  7/1/2030[usD 3400000] 99.2670 3,375,077.85 4.78|usD
694308JQ1 PACIFIC GAS & ELECTRIC SEC Invest. Grade Credit 45|  7/1/2040{USD 1800000| 90.2935 1,625,282.82 10.15[USD
694308KD8 PACIFIC GAS & ELECTRIC SEC Invest. Grade Credit 525/  3/1/2052[usD 2000000] 94.9056 1,898,112.42 12.54[USD
74350LAA2 ';EkaGIS TARGETED US SR UNSEC | oct. Grade Credit 5.25|  4/1/2029|USD 5900000| 103.0378 6,079,228.31 3.94|usb
76132FAC1 RETAIL OPPORTUNITY IN SR UNSEC |Invest. Grade Credit 6.75| 10/15/2028]USD 2400000] 107.3498 2,576,395.73 3.48[USD
83192PAD0 SMITH & NEPHEW PLC SR UNSEC  |Invest. Grade Credit 5.4 3/20/2034|UuSD 4000000 104.0369 4,161,475.20 7.28]USD
84858DAA6 SPIRIT AIR 2015-1 PTT A EETC SEC |Invest. Grade Credit 4.1]  10/1/2029]usD 269545.42| 93.8274 252,907.54 2.67|USD
361841AP4 GLP CAPITAL LP / FIN II SR UNSEC |[Invest. Grade Credit 4] 1/15/2030[usD 3278000] 95.5688 3,132,745.92 4.61[usD
682680CE1 ONEOK INC SR UNSEC Invest. Grade Credit 5.05] 11/1/2034|usD 4700000] 99.5925 4,680,849.10 7.69]USD
44107TBC9 E(N)ggCHOTELS BRESORTSLPSR |1 est. Grade Credit 5.5  4/15/2035|USD 7650000 101.4908 7,764,049.41 7.75|USD
654744AD3 NISSAN MOTOR CO SR UNSEC 144A |Invest. Grade Credit 4.81]  9/17/2030[usD 700000 94.7896 663,526.87 4.99|usD
674599E10 SEEIE'EEQJQL PETROLEUM COR SR |1 vest. Grade Credit 52|  8/1/2029|USD 2500000| 101.7346 2,543,365.00 4.20{USD
49427RAP7 KILROY REALTY LP SR UNSEC Invest. Grade Credit 3.05] 2/15/2030]usD 3000000] 89.4378 2,683,132.71 4.78[usD
55354GAQ3 MSCI INC SR UNSEC 144A Invest. Grade Credit 3.25]  8/15/2033]usD 300000 88.1035 264,310.41 6.85/USD
695114CV8 PACIFICORP SEC Invest. Grade Credit 4.15]  2/15/2050{USD 1800000| 83.0641 1,495,153.64 13.42[UsD
880451A22 IEL“L“ESSEE GAS PIPELINE SR UNSEC\ 1 ost. Grade Credit 29| 3/1/2030|UsD 3800000| 91.6055 3,481,007.18|  4.90|USD
889175BF1 L?LGEED&EEISON COMPANY 15T Invest. Grade Credit 2.65|  5/1/2028|USD 4584000( 93.4023 4,281,562.30 3.32|usb
90346WAAL US AIRWAYS 2013-1A PTT Invest. Grade Credit 3.95] 5/15/2027|usD 383187.78| 98.7696 378,472.96 0.96]USD
90931GAA7 UNITED AIR 2020-1 A PTT EETC SEC |Invest. Grade Credit 5.875| 4/15/2029|USD 6085644.58] 102.1506 6,216,520.02 1.84[USD
90931MAA4 UNITED AIR 2016-1 A PTT EETC Invest. Grade Credit 3.45]  1/7/2030]usD 1418942.61| 93.1863 1,322,260.26 2.91[usD
90932EAAL UNITED AIR 2016-2 AA PTT Invest. Grade Credit 2.875]  4/7/2030|usD 1399526.25| 93.7088 1,311,479.12 3.16]USD




90932JAA0 UNITED AIR 2019-2 AAEETC PTT  [Invest. Grade Credit 2.7 11/1/2033]usD 4039717.65| 89.4942 3,615,313.40 4.90[USD
90932PAA6 UNITED AIR EETC 14-1 APTT SEC  |Invest. Grade Credit 4] 10/11/2027|USD 889670.73] 98.5458 876,733.23 1.32|usD
92277GBA4 VENTAS REALTY LP SR UNSEC Invest. Grade Credit 5| 1/15/2035[USD 3000000] 100.2145 3,006,435.42 7.81{USD
928668BF8 xﬁ;'éivzﬁf/f” GROUP AMERICA SR 11, vest. Grade Credit 3.75|  5/13/2030|USD 1300000| 94.9178 1,233,930.97 4.95|USD
94876QAA4 \{‘ZT GROUP PLC (THE) SR UNSEC 11 ect. Grade Credit 2.2| 5/13/2026|USD 3400000 96.2527 3,272,592.82 1.56|{USD
960386AM2 WABTEC SR UNSEC SMR Invest. Grade Credit 4.7|  9/15/2028]usD 1400000] 101.2966 1,418,152.47 3.46|USD
980236AR4 WOODSIDE FINANCE LTD SR UNSEC [Invest. Grade Credit 5.1 9/12/2034|usD 7700000] 99.3747 7,651,852.52 7.56|USD
980236AS2 WOODSIDE FINANCE LTD SR UNSEC [Invest. Grade Credit 5.7 9/12/2054|usD 4600000| 99.5422 4,578,938.90]  13.31[USD
00928QAY7 AIRCASTLE LTD SR UNSEC 144A  |Invest. Grade Credit 5.95]  2/15/2029|USD 1600000] 103.6409 1,658,253.71 3.78|usD
02401LABO CmEEéCAN ASSETS TRUSTLPSR 111 vest. Grade Credit 6.15|  10/1/2034|USD 4550000| 101.2020 4,604,689.64 7.22|USD
251526CP2 DEUTSCHE BANK NY SOFR Invest. Grade Credit 2.311] 11/16/2027[USD 9500000] 95.1536 9,039,592.86 2.04[USD
05360 |AVIETION CAPITAL GROUPSR Invest. Grade Credit 3.5|  11/1/2027|UsD 1300000 96.5083 1,254,608.06]  2.80|USD
09659W2M5 SSERPARIBAS SR NON-PREFER 149A 11 vest. Grade Credit 1.904| 9/30/2028|USD 3000000 92.9348 2,788,045.11 2.85|USD
138616AM  [SANTOR FITZGERALDLE SRUNSEC Hpnyest Grade Credit 7.2| 12/12/2028|USD 8700000/ 106.1682 9,236,631.40|  3.56|USD
04685A322 ?I:'/ENE GLOBAL FUNDING SR SEC 11, ect. Grade Credit 5.526|  7/11/2031|USD 5000000| 102.8349 5,141,747.15 5.50|USD
02005NBV1 g AT 9T PSR Invest. Grade Credit 6.184|  7/26/2035[USD 1600000| 102.3896 1,638,234.35 7.07[usD
02401LAA2 GmEEéCAN ASSETS TRUSTLPSR 11 vest. Grade Credit 3.375|  2/1/2031|{USD 4000000| 87.0109 3,480,437.88 5.45|USD
225401BG2 UBS GROUP AG SR UNSEC 144A Invest. Grade Credit 6.301] 9/22/2034|usD 10326000 109.8000 11,337,952.23 6.87|USD
03666HAG6 ARG Invest. Grade Credit 6.5  2/8/2029|usD 2000000| 101.6390 2,032,780.68 3.71[usD
03990BAA9 nem o EEREER Invest. Grade Credit 6.375| 11/10/2028|USD 5900000 107.6021 6,348,525.08 3.56|USD
04010LBB8 ARES CAPITAL CORP Invest. Grade Credit 2.875]  6/15/2028|USD 3300000 92.2686 3,044,862.28 3.42|usD
225401AZ1 e T I PR S Invest. Grade Credit 6.537|  8/12/2033|USD 10000000 110.4402 11,044,019.80 6.18{USD
04015KAB6 ‘1\555 FINANCE CO ITLLC SR UNSEC 11, vect. Grade Credit 3.25|  6/15/2030|USD 4950000 93.5175 4,629,115.85 5.05USD
11271LAK8 Do T TR A R Invest. Grade Credit 6.35|  1/5/2034|usD 2500000] 110.0932 2,752,330.23 6.95[USD
05401AAR2 G\,fgég'\i L(ZLDINGS FNDGLTD SR\ est. Grade Credit 2.528| 11/18/2027|USD 6141000 93.4076 5,736,158.63 2.94|USD
05555LAB7 BGC GROUP INC SR UNSEC Invest. Grade Credit 6.6 6/10/2029|USD 3750000] 103.4898 3,880,869.30 3.96/USD
05946KAR2 ﬁg“,'\‘CF?REIFLBAO VIZCAYAARG SR 11 vest. Grade Credit 6.033|  3/13/2035|USD 5000000| 106.0935 5,304,676.00 7.14|USD
05964HBBO Do T ST SR T Invest. Grade Credit 5.538]  3/14/2030[USD 10000000] 103.4392 10,343,919.50 3.91[USD
o0s1GMa4 | oANS OF AMERICACORPSRUNSEC 1ovet. Grade cret 5.468|  1/23/2035|USD 25300000| 105.1988|  26,615,209.69|  7.25|USD
06738EBV6 BARCLAYS PLC SR UNSEC Invest. Grade Credit 2.894] 11/24/2032]usD 6900000| 87.7332 6,053,590.25 6.26/USD
06738ECL7 BARCLAYS PLC SR UNSEC SOFR Invest. Grade Credit 6.692] 9/13/2034|USD 4100000 111.2666 4,561,931.58 6.76/USD
09659W2F0 BNP PARIBAS SR UNSEC 144A Invest. Grade Credit 4.4]  8/14/2028[usD 14700000] 99.5255 14,630,243.36 3.52[UsD
09659X2M3 SSERPARIBAS SR NON-PREFER REGS |1\ est. Grade Credit 1.904| 9/30/2028|USD 5000000 92.9348 4,646,741.85 2.85|USD
254709AT5 BINS‘SCE%VSESFENANCIAL SVS SR Invest. Grade Credit 7.964|  11/2/2034|USD 3000000| 117.5375 3,526,125.12 6.60|USD
251526CE7 DEUTSCHE BANK AG SOFR Invest. Grade Credit 2.129] 11/24/2026]USD 1400000] 96.8722 1,356,211.47 1.11[usb
30225VAK3 T STETREEE ST Invest. Grade Credit 5.5  7/1/2030|usD 7500000| 104.5871 7,844,033.63 4.82|UsD
11271LAF9 Do R AR Invest. Grade Credit 3.5| 3/30/2051|USD 7100000 75.5134 5,361,450.12 14.69|USD
125491AN0 CI FINANCIAL CORP SR UNSEC Invest. Grade Credit 3.2| 12/17/2030|USD 3200000| 84.7732 2,712,742.59 5.36/USD
12803RACg  |CAIXABANK'SA SR NON PREF 144A \1 est. Grade Credit 6.84| 9/13/2034|usD 5000000| 111.6328 5,581,638.95|  6.72|USD

SOFRRATE




CAIXABANK SA SR NON PREF 144A

12803RAH7  |Co0Y Invest. Grade Credit 6.037|  6/15/2035|USD 3000000| 106.3177 3189,530.34|  7.29|UsD
172967NN7 ___|CITIGROUP INC SR UNSEC SOFR __|Invest. Grade Credit 3.785| 3/17/2033|USD 2000000| 93.7233 1874.465.84]  6.35/USD
251526CU1 SEEISCHE BANK'NY SR NON PREF 1 ect. Grade Credit 6.819| 11/20/2029|USD 9000000| 107.6700 9,690,299.73 3.60|USD
31847RAG7 [ TR TR 9T Invest. Grade Credit 4] 5/15/2030{USD 3850000| 95.0556 3,659,641.22 4.86{USD
345397E66 ZﬂEECMOTOR CREDITCOLLCSR 17 et Grade Credit 6.125|  3/8/2034|USD 4150000| 101.2859 4203,366.14|  6.84|uSD
37959GAB3 f:‘?fAL ATLANTIC FIN CO SR UNSEC|; ot Grade Credit 3.125|  6/15/2031|USD 1200000| 87.9282 1,055,138.17 5.80|USD
38141GA95 Sﬁ;ggég;fc”s GROUPINC SR 17 ect. Grade Credit 5.851|  4/25/2035|USD 19700000| 107.4916|  21,175,842.64|  7.31|usD
38173MAC6  |GOLUB CAPITAL BDC SR UNSEC __|Invest. Grade Credit 2.05|  2/15/2027|USD 4000000 92.3707 3.69482752|  2.27|USD
38173MAE2 __ |GOLUB CAPITAL BDC SR UNSEC _|Invest. Grade Credit 6| 7/15/2029]USD 1000000] 101.6777 1,016,777.28] _ 4.07]USD
404280BT5 ;'gfg;l\',IOLDINGS PLCSRUNSEC 11 ect. Grade Credit 4.583|  6/19/2029|usD 4000000| 100.1490 4,005,958.08 3.39|UsD
46188BAE2 __ |INVITATION HOMES OP SR UNSEC _|Invest. Grade Credit 545 8/15/2030{USD 5000000 104.2748 521374175 4.92|USD
46647PDR4 ;%ngRGAN CHASE & CO SRUNSEC 17 ect. Grade Credit 5.35|  6/1/2034|UsD 20000000| 104.6996|  20,939,911.40|  6.90|USD
46647PEH5 ;%'\222%2‘ CHASE & CO SR UNSEC 1ot Grade Credit 5.766|  4/22/2035|USD 4900000| 107.8016 5,282,279.33 7.36|USD
48248AAG3 EEE;N&':EAL HOLDINGS SR Invest. Grade Credit 54| 5/23/2033|usD 9000000| 99.0384 8,013,457.35|  2.54|usD
565130AA9 mgég GROVE FUNDING TRISR 17 oot Grade Credit 4.161|  8/15/2051|UsD 8000000 72.2917 5,783,335.68|  12.62|USD
61747YFR1 ggﬁf&ﬁgmmw SR UNSEC Invest. Grade Credit 5.831|  4/19/2035|USD 14300000| 107.4542|  15,365,945.45|  7.31|usD
61747YFT7 __|MORGAN STANLEY SR UNSEC SOFR |Invest. Grade Credit 532|  7/19/2035|USD 2500000| 103.8819 2597.047.03| _ 7.56|USD
629209AC1 __|NMI HOLDINGS SR UNSEC Tnvest, Grade Credit 6] 8/15/2029|USD 6000000| 102.8302 6,169,812.18]| _ 4.14|USD
654740BT5 SINSSSEACNI":‘?; OR ACCEPTANCE SR 11 ect. Grade Credit 275 3/9/2028|usD 3000000| 91.6108 2,748,322.59 3.19|UsD
74977RDR2 ﬁgﬁ';giﬂi\‘f RABOBANK UA'SR 17 est. Grade Credit 4655  8/22/2028|UsD 6300000| 100.8353 6,352,621.63|  2.68|usD
78448TAHS ﬁmggc‘“{iﬁ?o” CAPTTALFISR | est. Grade Credit 545/ 5/3/2028|USD 3600000| 102.7604 3,699,374.00 3.19|UsD
79588TAD2 f‘JAN'gE"COTi?NANCIAL GROUP'SR 11 vest. Grade Credit 3.35|  4/16/2031|USD 3000000 87.2877 2,618,632.08)  5.61|USD
79588TAF7 EAN':E'COTLZINANCIAL GROUPSR 11 Vest. Grade Credit 6.875| 4/15/2034|USD 3800000| 107.0670 4,068,544.63 6.86|USD
829932AC6 SKXST;CS;&E\ET LENDING PARSR |1 est. Grade Credit 5.75|  1/15/2030|USD 3100000| 99.6852 3,000,240.86 4.44|UsD
345397877 |FORD MOTOR CREDIT CO LLC Tnvest, Grade Credit 27| 8/10/2026|USD 400000 96.1314 384,525.46 1.78|USD
345397C27 E%EECMOTOR CREDITCOLLCSR 1y ect. Grade Credit 495  5/28/2027|usD 5000000 99.7790 4,988,951.35 2.44|USD
46647PEKS JS':)PQ(;RGAN CHASE & CO SRUNSEC 17 ect. Grade Credit 5.204|  7/22/2035|usD 4000000/ 104.3333 417333020  7.60|usD
50212YAH7 __|LPL HOLDINGS INC SR UNSEC Tnvest, Grade Credit 6.75| 11/17/2028|USD 5700000| 107.5899 6,132625.84|  3.55|USD
80281LAR6 ﬁﬁﬁEéNS%EFF;UK GROUP HLDGS SR 11 ect. Grade Credit 2.469|  1/11/2028|USD 1700000| 95.2764 1,619,698.49|  2.18|usD
61747YFQ3 ggFRRGRﬁ:TANLEY SR UNSEC Invest. Grade Credit 5.656| 4/18/2030|USD 1600000| 105.2145 1,683,431.65|  3.99|USD
87165BAM5 __|SYNCHRONY FINANCIAL Tnvest, Grade Credit 3.05]  12/1/2027|USD 1100000 97.1187 1,068,305.28| _ 2.86|USD
925650AF0 __|VICI PROPERTIES LP SR UNSEC ___|Invest. Grade Credit 5.75]  4/1/2034]USD 3000000| 104.8166 3,144,498.00  7.17|USD
95000U2G7 :’JV,ESLEE Fﬁg;ghﬁ‘ COMPANY SR Invest. Grade Credit 2.879| 10/30/2030|USD 10000000| 92.7911 9,279,113.10 4.63|UsD
95000u206 | VELLS FARGO & COMPANY SR Invest. Grade Credit 3.35|  3/2/2033|UsD 8000000| 91.4484 7315,875.68|  6.40|USD

UNSEC SOFR




WELLS FARGO & COMPANY SR

95000U3K7 UNSEC SOFR Invest. Grade Credit 5.499|  1/23/2035|USD 15400000 104.8671 16,149,537.71 7.24|USD
EJ1128721 MORGAN STANLEY SR UNSEC Invest. Grade Credit 0|  4/2/2032|usD 7000000 67.6192 4,733,346.94 7.28|UsD
251526CF4 DEUTSCHE BANK NY SUB SOFR Invest. Grade Credit 3.729]  1/14/2032|usD 1200000 89.7731 1,077,277.31 5.45|USD
338915AH4 FLEETBOSTON FINL CORP Invest. Grade Credit 6.875| 1/15/2028|USD 2120000 107.5114 2,279,242.15 2.96/USD
575767AMO g"SsFSfS:USETrS MUTUALLIFE 11 Vest. Grade Credit 5.077|  2/15/2060|usD 4500000 92.3875 4,157,436.60|  13.45|USD
591560AA5 TEL&IFE CAPITAL TRUST IV SR SUB |1 et Grade Credit 7.875| 12/15/2067|USD 600000| 111.5005 669,003.00 7.03|USD
53079EBL7 ;{JB;FI{HAMUTUAL GROUPINCJR 11 est. Grade Credit 43| 2/1/2061|usD 2000000| 67.2791 1,345,582.80|  11.88|USD
05565ASK0 BNP PARIBAS JR SUB COCO 144A  |Invest. Grade Credit 4.625| 12/31/9999|USD 1900000 87.3346 1,659,358.16 5.07|usD
05565ALQ4 BNP PARIBAS JR SUB COCO 144A  |Invest. Grade Credit 45| 12/31/9999|USD 900000 86.4925 778,432.77 4.20{USD
539439AU3 oo Do DTSRRI TES IR TTnvest, Grade Credit 7.5| 12/31/9999|USD 7100000| 101.1643 7,182,665.30 0.92{USD
65559CAA9 TR PEE IR SEE ST nvest. Grade Credit 6.625 12/31/9999|USD 5000000/ 101.4705 5,073,525.00 1.37|USD
65559CAD3 NORDEA BANK ABP 144A RVC Invest. Grade Credit 3.75] 12/31/9999|USD 5850000 89.5931 5,241,196.35 4.02|UsD
BL3447317 SKYMILES IP LTD TL B 1L TSFR3M  |Invest. Grade Credit 9.032| 10/20/2027|UsSD 478335.49| 101.9750 487,782.61 0.00{USD
00253XAA9 AMERICAN AIRLINES/AADVAN 144A [High Yield Credit 5.5 4/20/2026|usD 2391666.65| 99.7967 2,386,805.56 0.76|usD
00253XAB7 AMERICAN AIRLINES/AADVAN 144A [High Yield Credit 5.75 4/20/2029|USD 1700000 99.9168 1,698,584.92 2.77|usD
44409MAA4 Uh’ggg” PACIFIC PROPERTIE SR High Yield Credit 3.95| 11/1/2027|USD 100000 90.4833 90,483.25 2.80|USD
44409MAB2 ULNEI?S':‘PPACIFIC PROPERTIE SR | 1igh Yield Credit 465  4/1/2029|UsD 400000 83.1650 332,659.80 3.82|UsD
44409MACO EEEES'EPPACIFIC PROPERTIE SR High Yield Credit 3.25|  1/15/2030[USD 100000| 75.9074 75,907.39 4.51|USD
44409MADS ELNJSE’SN PACIFIC PROPERTIE SR | 101 Vield Credit 5.95|  2/15/2028|USD 200000 91.8348 183,669.64 2.95/UsD
90932LAHO UNITED AIRLINES INC SR SEC 144A [High Yield Credit 4.625|  4/15/2029|USD 1000000 96.6919 966,919.09 3.79|usb
92858RAB6 VMED 02 UK FINAN 144A SMR High Yield Credit 4.75|  7/15/2031|usD 6000000| 89.1132 5,346,794.40 4.76|USD
98877DAGO ZF NA CAPITAL SR UNSEC 144A High Yield Credit 6.875| 4/23/2032|USD 700000| 100.4153 702,907.10 5.65|USD
525ESC2]7 LEHMAN BROS HLDGS FRN ESCROW [High Yield Credit 2.90688| 11/16/2049|USD 9754000|  0.0950 9,266.30 0.01|usD
BL3570811 ﬁgFDF\{’;':TAGE LOYALTY IPTL 1L High Yield Credit 10.2936|  4/20/2028|USD 2550000 102.9580 2,625,429.00 0.00|USD
B0O7983782 FRAPORT AG SR UNSEC REGS Invest. Grade Credit 1.875]  3/31/2028|EUR 2600000 96.1823 2,790,949.84 3.35|USD
87666S9A0 ;iiigDPROPERTY FIN 3 PLCMTGE 11 est. Grade Credit 5.744|  4/13/2040|GBP 574872.88| 101.0883 779,497.00 6.87|USD
709246679 ROLLS-ROYCE PLC SR UNSEC REGS |Invest. Grade Credit 5.75| 10/15/2027|GBP 1100000| 102.1866 1,507,747.45 2.59|USD
68333ZBCO ONTARIO (PROVINCE OF) SR UNSEC |Government Related 415  6/2/2034|CAD 10800000| 104.2344 8,332,889.87 8.02|usD
74814ZFT5 PROVINCE OF QUEBEC SR UNSEC  |Government Related 445 9/1/2034|CAD 4100000| 106.5276 3,233,008.44 8.11|USD
74814ZFS7 o XTEEEE IR PR | Government Related 3.6]  9/1/2033|cAD 16400000| 100.5166 12,202,316.96 7.63]USD
CNZ400019 EIZ?IZL/’ZT 4CAN 10YR BOND MSE Government Related 6| 12/19/2024|cAD 68000000| 125.0100|  62,923,720.35 7.20|usD
SWU01Z2G51 OO;/SZE'/AZ[Z‘_CSAY(zNLF({:iPO/3'SOOO Government Related 3.5 6/1/2032|CAD -76900000 5.3603 -3,051,232.85 6.74|USD
G 740002 FIN FUT UK GILT ICE 12/27/24 Government Related 4| 12/28/2024|GBP 36200000] 98.4300 47,794,499.93 10.86|USD
303901BD3 FAIRFAX FINL HLDGS LTD SR UNSEC |Invest. Grade Credit 4.23|  6/14/2029|CAD 300000] 101.3599 225,085.74 4.12|USD
87666S9B8 giiﬁcE)DPROPERTY FIN 4 PLCMTGE 11 est. Grade Credit 5.8006| 10/13/2040|GBP 6380822.82| 101.0792 8,651,276.51 7.00|USD
EJ5474840 TESCO PROP FIN 6 PLC Invest. Grade Credit 5.4111 7/13/2044|GBP 175796.32| 97.9056 230,865.46 7.56|USD
NYKREDIT REALKRE O10 .
BG5047181 TO*PARTIAL CALL Invest. Grade Credit 1| 10/1/2053|DKK 1.54| 76.2705 0.18 13.02|USD
3
BG5056190 E‘ZE&ED” REALKREDIT*PARTIAL I est. Grade Credit 1|  10/1/2053|DKK 1.65| 79.8982 0.20 11.00|USD
X
BH5668075 NYKREDIT REALKREDIT *PARTIAL |1 oot Grade Credit 1.5 10/1/2052|DKK 1.37| 83.5847 0.17 10.15|USD

CALL*




NYKREDIT REALKREDIT

BH5668265 IO10*PARTIAL CALL* Invest. Grade Credit 1.5|  10/1/2052|DKK 1.34| 80.8902 0.16 11.88|USD

BJ7619163 JYSKE REALKREDIT*PARTIAL CALL* [Invest. Grade Credit 1.5]  10/1/2053|DKK 1.61] 83.7010 0.20 10.22|usD
NORDEA KREDIT )

BO3608318 REALKREDIT*PARTIAL CALL* Invest. Grade Credit 1.5|  10/1/2053|DKK 1.08| 83.7311 0.14 10.13|USD
REALKREDIT DANMARK .

B0O3636459 TO10FPARTIAL CALL** Invest. Grade Credit 1.5|  10/1/2053|DKK 1.3| 80.9591 0.16 12.04|USD
REALKREDIT DANMARK )

BP2299314 SEC*PARTIAL CALL* Invest. Grade Credit 1.5|  10/1/2053|DKK 1.9 83.6703 0.24 10.14|USD

£33

0036a49m0  [SorT BROS FLDGS SBRTDER iigh Yield credit 1.15| 10/26/2049|3PY 1200000000{  0.0900 7,550.34|  0.01|UsD

BJ4191018 DEUTSCHE BANK AG SUB RVC Invest. Grade Credit 5.625| 5/19/2031|EUR 200000| 102.3972 228,560.73 1.39|UsD

AU6128063 HSBC HOLDINGS PLC JR SUB Invest. Grade Credit 5.875| 12/31/9999|GBP 11800000 98.8125 15,639,964.43 1.78|UsD

BP9973200 R Invest. Grade Credit 7.5] 12/31/9999|GBP 100000| 101.6660 136,369.61 1.55[USD

38122NC83 GOLDEN ST TOBACCO-AL Municipal/Other 2.587 6/1/2029|USD 2515000 92.7557 2,332,805.86 4.31[UsD

38122ND58 GOLDEN ST TOBACCO-AL Municipal/Other 3.714]  6/1/2041|usD 1200000 79.7313 956,776.08 10.40|USD

38122ND82 GOLDEN ST TOBACCO SEC Municipal/Other 3.85 6/1/2050[USD 3525000 93.8068 3,306,691.11 3.31|usD

452152GS4 ILLINOIS-BABS Municipal/Other 7.35 7/1/2035|USD 860357.14| 109.9312 945,800.93 4.58|USD

783186TP4 RUTGERS UNIV-P-TXBL Municipal/Other 3.915 5/1/2119|USD 5000000] 75.8362 3,791,810.50 17.01|usD

88880LAW3 TOBACCO SETTLEMENT-B Municipal/Other 4.875 6/1/2049|USD 7600000 97.9325 7,442,871.52 3.17|usb

19075QAE2 COBANK ACB PFD RVC Invest. Grade Credit 6.45] 12/31/9999|USD 5500000 100.2525 5,513,885.36 2.49|UsD

30767EAE9 Eﬁ;" RC\;{CEDIT BKOF TEXASPFD |1 est. Grade Credit 7.75| 12/31/9999|usD 2700000| 103.3322 2,789,968.91 3.63|USD

14019TAA4 CAPITAL FARM CREDIT ACA PFD RVC|High Yield Credit 5| 12/31/9999|USD 4700000 97.5384 4,584,304.89 1.29|usD

19075QAD4 COBANK ACB PFD RVC Invest. Grade Credit 4.25 12/31/9999|usD 2000000| 95.7472 1,914,943.18 1.93[usD

808513AR6 CHARLES SCHWAB CORP PFD Invest. Grade Credit 5[ 12/31/9999|USD 5000000] 95.8738 4,793,688.30 2.59|USD

808513BJ3 E\HIQRLES SCHWAB CORP JRSUB PFD | /ot Grade Credit 4| 12/31/9999|USD 5000000 89.5943 4,479,716.20 5.08|USD
AGL 2020-6A AR TSFR3M+146.161BP|Net Short Duration

00119VAN9 Laan Instruments 6.74362|  7/20/2034|usD 1500000/ 100.0885 1,501,328.06 0.00|USD

00258BAA2 AASET 2021-2A A 144A ;“nitti;’:nt[)s“ra“o” 2.798|  1/15/2047|USD 4665535.16| 91.7061 4,278,580.81 0.00|USD
DEN14 2016-1A AR2 Net Short Duration

22615MAW2 |1 cnant140.161BP 144A Instruments 6.6846| 10/23/2031|USD 7793180.71| 100.1279 7,803,150.92 0.00|USD
ACREC 2021-FL1 A Net Short Duration

00500RAA3 TSFR1M+126.4488P 144A Instruments 6.27877| 10/16/2036|USD 1378530.12| 99.3131 1,369,061.00 0.04|USD
AG 2024-NLP A TSFRIM+201.564BP |Net Short Duration

00792MAA1 144n Instruments 7.11215|  8/16/2041|USD 8800000| 100.2286 8,820,115.04 0.00|USD
COMM 2021-2400 A Net Short Duration

20048FAA6 TSER1M+ 141.4488P 144A Instruments 6.51148| 12/15/2036|USD 7974155.19| 95.6116 7,624,214.17 -0.05|USD
ECMC 2018-1A A Net Short Duration

26828HAAS COFR30AL86.448BP 144A Instruments 6.1446| 2/27/2068|USD 3922596.63| 99.3821 3,898,360.47 0.04|USD
CWALT 2004-16CB 5A1 WM34 Net Short Duration

12667FMF9 WC6.011 Instruments 6| 8/25/2034|USD 2275278.52| 102.0546 2,322,025.93 0.54|USD
BSST 2022-1700 A 144A Net Short Duration

055742AA8 ToPR1M-+130BP Instruments 6.397| 2/15/2037|USD 300000/ 89.0520 267,156.09 -0.18|UsSD
Net Short Duration

05610FAA5 BX 2022-AHP A TSFRIM +99BP 144A | - = 6.08651|  1/17/2039|USD 5000000 99.0773 4,953,866.50 0.01|USD
APID 2015-20A A1RA Net Short Duration

03765LAP7 TSFR3MA 136, 161BP 144A Instruments 6.64772|  7/16/2031|USD 3525635.71| 100.0965 3,529,038.94 0.00|USD
ARCLO 2021-FL4 A Net Short Duration

03880RAA7 TSFRIM+ 146 448BP 144A Instruments 6.56099| 11/15/2036|USD 7120865.17| 100.1094 7,128,655.40 0.03|USD
ATCLO 2018-12A A1 Net Short Duration

04942UACO TSFR3IM 144 1618P 144A Instruments 6.72497| 10/24/2031|USD 4203050.02| 100.1250 4,208,303.50 0.00|USD
AHPT 2017-ATRM A Net Short Duration

04965JAA1 TSFRIM+122.7BP 144A Instruments 6.324| 12/15/2036|USD 1586602| 97.5628 1,547,933.97 -0.02|UsD




BX 2021-CIP A TSFR1M+103.548BP

Net Short Duration

12434FA5 [ et Short O 6.13248| 12/15/2038|USD 3671708.06| 99.2609 3,644,570.10|  0.02|UsD
29880YAJ8 ggﬁﬁﬁgg@éﬁf 2an 'I\'nesttihr;’:nt')s“ra”°” 6.02503|  6/13/2045|GBP 331595.74| 99.7000 443,451.34|  0.02|usD
000753aU3  [co O TR ATRR TSFRIN 15987 I“'nesttﬂ;’:nt[)s“ra“°” 6.91233|  7/17/2037|UsD 6200000| 100.6200 6,238,437.15|  0.02|UsD
14727QAA3  |CFMT 2018-RM2 A 144A 'I\'n"'sttihr;’:nt')s“ra”"” a| 10/25/2068|UsD 603046.97| 99.1241 597,764.64|  0.51|USD
36220R109  |GSR 2003-1 A2 1YRCMT+175 ?‘nesttﬂ;’:nt[)s“ration 6.75| 3/25/2033|usD 2603.35| 100.1994 2,608.54|  0.26|USD
362341RT8  |GSR 2005-AR6 1A1 ARM 'I\'n"'sttihr;’:nt')s“ra”"” 6.609249|  9/25/2035|USD 3636.69| 101.1082 3,676.99|  0.35|USD
362341RW1 [ 00T ARG TAG WIS WEA.2777 ?‘nesttﬂ;’:ntl)suration 6.609249|  9/25/2035|USD 11137.38| 101.1082 11,260.80  0.35|UsD
36361UAL4 %;;;ngﬁlzﬁp 1a4n 'I\'nesttihr;’:nt')s“ra”°” 6.65298|  7/15/2031|USD 8113281.5| 100.1195 8,122,975.90  0.00|USD
305387A | ol 2003 ALARTTIVMES ?‘nesttﬂ;’:nt[)s“ration 7.365033| 10/25/2033|USD 621.22| 96.1223 597.13|  0.32|usD
4335559A9  |WARW 3A A SONIA+95BP 144A 'I\'nesttihn‘q’:nt')s“ra“°” 5.00246| 12/21/2049|GBP 457503.45| 100.3034 615,533.78|  0.08|USD
466317AR2  [ICC 2022-NLP A TSFRIM +59.65P | Net Short Duration 5.69301|  4/15/2037|USD 976279.57| 97.3622 950,527.37|  -0.01|USD
144A Instruments
63930RAA2 géx%oz/fgizamssp 1a4n 'I\'nesttihr;’:nt')s“ra”°” 6.4446| 12/27/2066|USD 8657677.31| 100.2899 8,682,779.38|  0.06|USD
67100KBG8  |OZLM 2014-9A A1A4 TSFR3M 144A ?‘nesttﬂ;’:nt[)s“ration 6.48201| 10/20/2031|USD 2807751.64| 100.0712 2,809,752.05|  0.00|USD
673019AL0  |OBX 2023-NQM5 ALA 144A 'I\'n"'sttihr;’:nt')s“ra”"” 6.567| 6/25/2063|USD 1947567.45| 101.6812 1,980,309.95|  0.74|usD
67571CAB7  |OCTL 2023-3A A2 144A ?‘nesttﬂ;’:nt[)s“ration 6.44| 3/20/2029|usD 3928333.42| 101.5418 3,988,901.64|  0.69|USD
69548AAAO  |PAID 2024-1 A 144A 'I\'n"'sttihr;’:nt')s“ra”°” 6.66| 7/15/2031|usD 613300.79| 101.7478 624,019.94|  0.89|usD
696924an7  [FoURS 2023 AR A LAAA ?‘nesttﬂ;’:nt[)s“ration 6.83201| 10/20/2033|USD 10700000| 100.0000]  10,700,000.00|  0.00|USD
72201W154 iiﬁﬁﬁ;@gf“%ﬁﬁm 'I\'nestti';’:nt')s“ram” 52| 11/2/2024|USD 1727052.246|  9.7370 16,816,307.73 0.07|usD
78440HAB3 i o D 1A ?'nesttﬂ;’:nt[)s“ram” 7.14207| 10/16/2056|USD 1770378.59| 101.5554 1,797,915.77|  0.10|USD
784571AA0 fﬂf 2022-MINT A TSFR1M+1008P 'I\'nesttihr;’:nt')s“ra”°” 6.097| 1/15/2039|USD 2900000| 99.2021 2,876,860.03|  0.01|USD
83610KAT2 oot 2R ?‘nittﬂ;’:ntl)suration 6.52621|  7/25/2030|USD 2286048.39| 100.0659 2,287,555.22|  0.00|USD
55067LAAS #ﬁ?ﬁf@i?éﬁ';;;éﬁ“ 'I\'n"‘sttihn‘q’:nt')s“ra”°” 7.78678|  8/15/2040|USD 4500000| 100.6707 4,5530,182.40|  0.03|USD
68373BAR) |t 2 AR aan ?‘nittﬂ;’:nz“ra“m 8.185598| 11/15/2040|USD 9927124.7| 101.1893|  10,045,191.96|  0.03|USD
69702HAAG ?ﬁ,lﬁ;ffiéﬁi\ﬁlsp 1a4n 'I\'nesttihn‘q’:nt')s“ra”°” 6.36298| 10/15/2029|USD 2669343.39| 100.0709 2,671,234.86|  0.00|USD
30808PAL0 [Suott 2SR an ?‘nittﬂ;’:nz“ra“m 6.70621|  1/27/2031|USD 2787060.61| 100.0797 2,789,281.95|  0.00|USD
50190FAA9 &gg/':' 2021-FL3 A TSFRIM+156.458P 'I\'nesttihr;’:nt')s“ra”°” 6.66099| 12/15/2036|USD 3721421.15| 99.2942 3,605,157.18|  0.02|USD
SEE061ALL  [nene A aan ?‘nittﬂ;’:nz“ration 6.60298| 10/15/2030|USD 1183732.18| 100.0537 1,184,367.69|  0.00|USD
63874AAA6 $§II:4RS’1§?|-211(;2.F4’}ZI§QP 1a4n 'I\'n"‘sttihn‘q’:nt')s“'a”°” 6.31148|  8/15/2038|USD 1200000 94.4191 1,133,02020|  -0.06|USD
7eagemAny [ 022 E ?‘nittﬂ;’:nz“ration 6.32877|  4/18/2038|USD 6156282.15| 98.9605 6,092,288.58|  0.03|UsD




TPMT 2019-HY3 A1A

Net Short Duration

BOI77XAAS | rcon 1 s aan Instruments. - 5.96926| 10/25/2059|USD 2746940.87| 102.0687 2,803,766.84 0.05|USD
908142086 |2 ATE STREET UNINVESTED CASH - Net Short Duration 3.59| 12/31/2030|AUD 109.01| 100.0000 7563 0.00|usD
AUD Instruments i
912797KT3 U S TREASURY BILLS I“'nittﬂ:;’:ntl)surat'on 0| 10/10/2024|usD 1000| 99.8840 998.84 0.02|usD
912797LQ8  |U S TREASURY BILLS 'I\'n"‘sttrsuhn‘q’:nt')s“rat'°” o| 12/19/2024|usp 294000| 99.0125 291,096.75 0.22|usp
920142031 STATE STREET UNINVESTED CASH - | Net Short Duration 3.54| 12/31/2030|CAD 1054125.83| 100.0000 780,284.86 0.00{USD
CAD Instruments i
923014898 STIF FUND (CLP) ;“nitti':;’:n?s“rat'°” 0| 12/31/2030|cLp 1| 100.0000 0.00 0.00|USD
VENTR 2016-24A ARR Net Short Duration
92330WBJS | rcroov e teimp 144A T 6.44362| 10/20/2028|USD 410709.14| 100.0328 410,843.92 0.00|USD
VERUS 2023-6 A1 WM53 WC8.2412 [Net Short Duration
92539XAA2 144 Instruments. 6.665| 9/25/2068|USD 8097387.25| 102.0292 8,261,699.43 0.67|UsD
929142073 STATE STREET UNINVESTED CASH - | Net Short Duration 2.666|  12/1/2030|EUR 11045.32| 100.0000 12,327.13 0.00|USD
EUR Instruments i
948642392 |STIF FUND (JPY) (SSKC) 'I\'n"‘sttihn‘q’:nt')s“rat"’” 0| 12/31/2030|1PY 1505165| 100.0000 10,522.69 0.00|USD
960002293 STIF FUND (NOK) Net Short Duration o| 12/1/2030|NOK 1| 100.0000 0.09 0.00{USD
Instruments i
968061499 STIF FUND (SGD) 'I\'n"'sttihr;’:nt')s“rat"’” o| 12/1/2030|sGD 855774.77| 100.0000 667,531.02 0.00|USD
987126505 STIF FUND (TWD) I“'nittﬂ;’:nt[)s“rat'on o 12/1/2030/TWD 1| 100.0000 0.03 0.00|USD
988142055 ZTB’;TE STREET UNINVESTED CASH - 'I\'n"‘sttihn‘q’:nt')s“rat'°” 42| 12/1/2030|GBP 822877.18| 100.0000 1,103,765.68|  0.00|USD
998142038 STATE STREET UNINVESTED CASH - | Net Short Duration 458  12/1/2030|UsD 506731.28| 100.0000 506,731.28 0.00|USD
UsD Instruments i
BCC2LWNAS  |BLUME 5A A 3MEUR+91BP 'I\'n"'sttihr;’:nt')s“rat"’” 4595  1/15/2033|EUR 7550000| 100.1231 8,436,553.89 0.00|USD
BCC2QYLEQ  |DNPAM 2018-1A AR 3MEUR + 60BP et Short Duration 4285  4/15/2031|EUR 1798707.27| 99.7461 2,002,349.89 0.00|USD
144A Instruments i
CCBCYHUS5  |CASH COLLATERAL LCH BCY USD 'I\'nesttihr;’;tnt')s“rat"’” 4.78| 12/31/2060|USD 699000| 100.0000 699,000.00 0.00|USD
CCGSCHUS9  |CASH COLLATERAL LCH GSC USD I“'nittﬂ:;’:ntl)surat'on 4.73| 12/31/2060|USD 95000| 100.0000 95,000.00 0.00|USD
CCMSCHUS2  |CASH COLLATERAL LCH MSC USD 'I\'n"'sttihr;’;tnt')s“rat"’” 4.83| 12/31/2060|USD 53000| 100.0000 53,000.00 0.00[USD
CCNOMVUS8  |CASH COLLATERAL RRP NOM USD I“'nittﬂ;’:n?surat'on 4.83| 12/31/2060|USD 520000 100.0000 520,000.00 0.00|USD
CM1J84407  |CORDA 7A ARR 3MEUR + 63BP 144A 'I\'n"'sttihr;’;tnt')s“rat"’” 4111  9/15/2031|EUR 4005459.81| 99.8141 4,461,983.80 0.00|USD
CM4E46073  |ESAIL 2007-3X A3C *CONSENT* I“'nittﬂ;’:n?surat'on 6.02503|  6/13/2045|GBP 216552.32| 99.7000 289,600.87 0.02|usp
HARVT 16A ARR 3MEUR + 64BP _|Net Short Duration
CMV624341 {40 Instruments. 4.325| 10/15/2031|EUR 6941428.39| 99.7651 7,728,787.03 0.00|USD
AUD4276E8  |AUSTRALIAN DOLLARS Net Short Duration o| 10/2/2024|UsD o| 14414 0.00 0.01|UsD
Instruments i
AUD4309C3  |AUSTRALIAN DOLLARS 'I\'nesttihn‘q’:nt')s“rat'°” 0|  11/4/2024|usD 217000  1.4407 -150,622.58 0.10|UsD
CAD4276F7  |CANADIAN DOLLAR I“'nittﬂ;’:n?surat'on o 10/2/2024|usD 25325.86|  1.3509 18,747.09 0.01|UsD
CAD4309C5  |CANADIAN DOLLAR 'I\'nesttihr;’:nt')s“rat'°” 0|  11/4/2024|usD -35066441.24| 1.3498|  -26,644,828.07 0.10{UsD
CSAT10001 CS AT1 CLAIMS US225401A172 Net Short Duration o| 12/31/2060|USD 10000000| 12.7500 1,275,000.00 0.00{USD

Instruments




CRNCL 2016-7A A1R 3MEUR + 67BP

Net Short Duration

CX20HROK3 [ rps Instruments. 4306| 1/31/2030|EUR 4630924.79| 100.0127 5,168,999.56 0.00[USD
CX2BU60J2  |ACLO 3A AR 3MEUR + 67BP 144A 'I\'nesttihr;’:nt')s“rat"’” 4.334|  4/16/2030|EUR 6772904.28| 99.8250 7,545,673.46 0.00|USD
CX2D9HOIO AQUE 2017-1A AR SMEUR+64BP  |Net Short Duration 4.328|  7/20/2030|EUR 1815274.93| 100.1019 2,028,002.40 0.00|USD
144A Instruments i
CX2DOEOL3  |GLGE 3A AR 3MEUR + 68BP 144A 'I\'nesttihr;’:nt')s“rat"’” 4365 10/15/2030|EUR 495575.96| 100.1025 553,654.32 0.00|USD
CX2IRU025 HLAE 2017-2A AN 3MEUR +778P |Net Short Duration 4.444|  1/18/2031|EUR 725208.42| 100.0999 810,177.62 0.00|USD
144A Instruments i
CX2N4S123  |GLGE 5A A1R 3MEUR + 69BP 144A 'I\'nesttihr;’:nt')s“rat"’” 4.171| 12/15/2031|EUR 5858014.81| 99.9968 6,537,626.96 0.00|USD
CX2NNSOK3  |GLME 3A AR 3MEUR + 90BP 144A I“'nittir;i’:nt[)s“rat'°” 4.588|  1/20/2032|EUR 2114586.28| 99.9592 2,359,020.59 0.00|USD
CX2NNUOKS8  |TCLO 6A AR 3MEUR + 92BP 144A 'I\'n"'stti';‘q’:nt')s“ra“"” 4.624|  1/12/2032|EUR 2495759.14| 99.8354 2,780,807.28 0.00|USD
CX20L8030 OCPE 2020-4A AR SMEUR+88BP | Net Short Duration 4.568| 9/22/2034|EUR 7167668.74| 99.7750 7,981,479.69 0.00|USD
144A Instruments
BLUME 2021-1A A 3MEUR +83BP __|Net Short Duration
CXPULOL7  [Taan Instruments. 4.515|  4/15/2034|EUR 6000000 99.6528 6,673,053.64|  -0.01|usD
CX3HUOO18  |POTET 2022-1A A 3MEUR +72BP INet Short Duration 4.405| 10/15/2031|EUR 3825564.74| 99.8916 4,264,893.61 0.00|USD
144A Instruments i
CX4BN6017  |COLFR 1A A 3MEUR + 138BP 144A 'I\'n"'stti';‘q’:nt')s“ra“"” 4.922|  8/15/2033|EUR 4458392.31| 100.4694 4,999,144.98 0.05|USD
EUR4276F6  |EUROPEAN MONETARY UNION EURO I“'nittir;i’:nt[)s“rat'°” o| 10/2/2024|usD o| 0.8960 0.00 0.01|UsD
EUR4309L4 EUROPEAN MONETARY UNION EURO 'I\'nestti':]‘q’:nt')s“rat'o” o| 11/4/2024|usD -68328000| 0.8947|  -76,367,598.98 0.10[USD
GBP4276G6  |BRITISH POUND STERLING I“'nittﬂ:]i’:nt[)s“ratmn o|  10/2/2024|usD o| 0.7455 0.01 0.01|UsD
GBP4309D4 BRITISH POUND STERLING 'I\'nestti':]‘q’:nt')s“ra“°” o| 11/4/2024|usD -21958000| 0.7455|  -29,452,516.91 0.10[USD
KRW4297A6  |SOUTH KOREA WON-NDF I“'nittir;’:nt[)s“rat'°” 0| 10/23/2024|usD 206697788 | ###### 157,522.52 0.06|USD
PLN4276C5  |POLISH ZLOTY 'I\'nestti':]‘q’:nt')s“ra“°” 0| 10/2/2024|usD 6846.42| 3.8363 1,784.64 0.01|UsD
PLN4292A9  |POLISH ZLOTY I“'nittir;’:nt[)s“rat'°” 0| 10/18/2024|usD 445292.07| 3.8376 116,032.84 0.05|USD
PLN4299B0  |POLISH ZLOTY 'I\'nesttihrg:nt')s“rat"’” 0| 10/25/2024|usD 4457149 3.8383 116,123.81 0.07|UsD
PLN4309B8  |POLISH ZLOTY I“'nittﬂ;’:ntl)surat'°” o| 11/4/2024|usD 449832.96|  3.8392 117,167.78 0.10[usD
RRCAEGUR?  |U'S CORP REV REPO 'I\'n"‘sttihn‘q’:nt')s“rat'°” 48|  9/19/2026|usD -8966984.7| 100.0000 -8,966,984.70 0.00|USD
RRTAEIMS81  |U'S TREASURY REV REPO I“'nittﬂ;’:ntl)surat'°” 53| 10/8/2024|USD -46445360| 100.0000|  -46,445,360.00 0.02|usD
RRTAE7OB9  |U'S TREASURY REV REPO 'I\'nesttihr;’:nt')s“rat"’” 5.02|  10/1/2024|UsD -5704180| 100.0000 -5,704,180.00 0.00[USD
SWPCOJ5H4  |AT&T INC SNR S* ICE I“'nittﬂ;’:ntl)surat'°” 1| 6/20/2025|usD -3700000| -0.5338 19,749.11 0.00[USD
BRITISH TELECOMMUNICATIONS PL |Net Short Duration
SWPCOIU94  |ope oo o Instruments 1| 12/20/2027|EUR -2000000| -2.2470 50,155.14 0.04|USD
SWPCOJYU3  |ENERGY TRANSFER LP SNR S* ICE ?‘nittﬂ;’:ntl)surat'°” 1| 12/20/2025|usD -3500000| -0.9264 32,423.94 0.01|UsD
SWPCOKBG6  |BOEING CO/THE SNR S* ICE 'I\'n"'sttihr;’:nt')s“rat"’” 1| 12/20/2026|usD -1500000| -0.1187 1,780.29 0.00|USD
VERTZON COMMUNICATIONS INC _|Net Short Duration
SWPCOKESS | cnrcr 10p T 1| 12/20/2026|usD -1400000| -1.4440 20,215.68 0.02|usD




Net Short Duration

SWPCOKIH6  |AT&T INC SNR S* ICE et Short O 1| 12/20/2026|usD -700000| -1.3587 9,510.66|  0.02|USD
SWPCOLTKE ok oo NI CATIONS ING - et Short Buration 1| 6/20/2028|USD -3900000| -1.9566 76,308.16|  0.03|UsD
SWPCOM2L1 \S/EF;%STCEOMMUNICATIONS INC ;“nittﬂ;’:nt[)s“ration 1| 12/20/2028|USD -1000000| -2.0649 20,649.40 0.04|USD
SWPCOM7M4 Zﬁilgf';'CEOMMUNICATIONS INC 'I\'nesttihr]‘,":nt')s“rati°” 1| 12/20/2024|USD -1800000| -0.1851 3,331.82 0.00|USD
SWU010T37 Ooé/ssz\zg_czﬁoi\'cfpo/ 4.00000 ?'nesttﬂ;’:nt[)s“ra“m a|  6/21/2025|cAD 619500000  0.4461 2,045617.94|  0.71|USD
swuo2878 '3 USD SOFR/3.50000 12/18/24-1¥ 'I\'n"‘sttihn‘q’:nt')s“ra”°” 3.5| 12/18/2025|USD -175700000|  0.0023 398839  0.97|usD
TWD432383  |TAIWANESE DOLLAR-NDF I“'n"‘sttﬂ;’:nt[)s”ra“°” o| 11/18/2024|usD 18944972| 31.4485 602,412.26|  0.13|usD
USDU3TEF2  |EUR - USD (UNDERLYING) 'I\'nesttihrg:nt')s“ra”"” o| 10/2/2024|EUR o| 0.0000 -189,707.91|  0.00|USD
USDU3TK99  |EUR - USD (UNDERLYING) I“'n"‘sttﬂ;’:nt[)s”ra“°” o| 11/4/2024|EUR 68328000 0.0000|  76,447,108.76|  0.09|USD
USDU3UIH9  |GBP - USD (UNDERLYING) 'I\'nesttihr;’:nt')s“ra”"” o| 10/2/2024|GBP o| 0.0000 -390,52343|  0.00|{USD
USDU3U7C4  |GBP - USD (UNDERLYING) I“'n"‘sttﬂ;’:nt[)s”ra“°” o| 11/4/2024|GBP 21958000 0.0000|  29,369,297.95|  0.09|usD
USDU3UDE3  |AUD - USD (UNDERLYING) 'I\'nesttihr;’:nt')s“ra”"” o| 10/2/2024|auD o| 0.0000 -1,23864|  0.00|USD
USDU3UJQ0  |AUD - USD (UNDERLYING) I“'nesttﬂ;’:nt[)s”ratb” o| 11/4/2024|AUD 217000  0.0000 148,936.43|  0.09|USD
USDU3UPZ3  |CAD - USD (UNDERLYING) 'I\'n"'sttihr;’:nt')s“ra”"” o| 10/2/2024|cap -25325.86|  0.0000 57,241.82|  0.00{USD
USDU3UWS1  |CAD - USD (UNDERLYING) I“'nesttﬂ;’:nt[)s”ra“m o| 11/4/2024|cAD 35066441.24| 0.0000|  26,791,337.73|  0.09|usD
USDU40RR4  [MXN - USD (UNDERLYING) 'I\'nesttihn‘q’:nt')s“ra“°” 0| 2/13/2025|MxN 12613754.35|  0.0000 623,471.04 0.37|UsD
USDU46546  |CNH - USD (UNDERLYING) ?‘nesttﬂ;’:nt[)s”ra“m o| 11/20/2024|cNH 111252000] 0.0000]  15,699,810.90|  0.14|usD
USDU467N2  |PLN - USD (UNDERLYING) 'I\'n"'stti';‘q’:nt')s“ra”"” o|  10/2/2024|pLN -6846.42|  0.0000 965.18|  0.00{USD
USDU468F8  |TWD - USD (UNDERLYING) ?‘nesttﬂ;’:nt[)s“ra“m o 11/18/2024/TwD -18944972|  0.0000 -593,933.00]  0.13|usD
USDU46KG2  |ZAR - USD (UNDERLYING) 'I\'nestti':]‘q’:nt')s“ra“°” o| 10/18/2024|zAR -3540301.44|  0.0000 -193,831.10|  0.04|USD
USDU47601  |MXN - USD (UNDERLYING) I“'nittﬂ;’:ntzura“m o| 12/18/2024|MxN 19702|  0.0000 1,007.44|  0.21|UsD
USDU47DL7  |PLN - USD (UNDERLYING) 'I\'n"'stti';‘q’;tnt')s“ra”"” o|  11/4/2024|pLN -449832.96|  0.0000 -116,956.00]  0.09|USD
USDU47IF5  |TRY - USD (UNDERLYING) I“'nittﬂ;’:ntzura“m o|  5/8/2025/TRY 96587487.33|  0.0000|  -2,173,191.30|  0.59|USD
USDU487J7  |TRY - USD (UNDERLYING) 'I\'n"'stti';‘q’;tnt')s“ra”"” 0| 11/29/2024|TRY -122085431.97|  0.0000 -3,236,826.00 0.16|USD
USDU48E26  |COP - USD (UNDERLYING) I“'nittﬂ;’:ntzura“m o| 12/18/2024|cop 2170673509.41|  0.0000 503,683.19|  0.21|usD
USDU48FS8  |TRY - USD (UNDERLYING) 'I\'nesttihn‘q’:nt')s“ra“°” o|  12/4/2024|TRY -89377730.31|  0.0000 -2,370,919.30|  0.17|usD
USDU48GX6  |INR - USD (UNDERLYING) I“'nittﬂ;’:ntzura“m o| 10/24/2024|INR 10476173.34|  0.0000 124,581.33|  0.06|USD
USDU48HY3  |TRY - USD (UNDERLYING) 'I\'n"'sttihr;’:nt')s“ra”°” o| 10/18/2024|TRY 123430.72|  0.0000 3,506.00]  0.04|usD
USDU48JH8  |KRW - USD (UNDERLYING) Net Short Duration 0| 10/23/2024|KRW -206697788|  0.0000 -154,662.90 0.06|USD

Instruments




USDU48]16  |IDR - USD (UNDERLYING) I“'nittﬂ:;’:nt[)s”rat'on 0| 10/16/2024|1DR 9781972272|  0.0000 630,342.64 0.04|USD
USDU48SHS  |PLN - USD (UNDERLYING) 'I\'nestti';‘q’;tnt')s“rat'°” 0| 10/18/2024|PLN -445292.07|  0.0000 -115,015.00 0.04|USD
USDU48TS3  |TRY - USD (UNDERLYING) I“'nittﬂ:;’:nt[)s”rat'on 0| 12/12/2024|TRY -329170132.62|  0.0000 -8,738,024.81 0.20|usD
WFMBREFL3  |WFMBS RECEIVABLE 94983TAA8 'I\'nestti':]‘q’;tnt')s“ra“°” o| 12/31/2060|usD 2775.79|  0.0000 0.00 0.00|USD
XXBCY2CA8  |VM CASH FUT FOR BCY CAD I“'nittﬂ:;’:nt[)s”rat'on 42| 12/31/2060|CAD 194664.94| 100.0000 144,094.85 0.00[USD
XXBCY2GB2  |VM CASH FUT FOR BCY GBP 'I\'nestti';‘q’:nt')s“rat'°” 4.95| 12/31/2060|GBP 28296.54| 100.0000 37,955.54 0.00[USD
XXBCY4EM6  |VM CASH CCP ICE BCY EUR I“'nittﬂ:;’:nt[)s”rat'on 0| 12/31/2060|EUR 68623.24| 100.0000 76,586.98 0.00[USD
XXBCY4US5  |VM CASH CCP ICE BCY USD 'I\'n"'stti';‘q’:nt')s“ra“°” 5.23| 12/31/2060|USD 170101.53| 100.0000 170,101.53 0.00|USD
XXBCYSCA1  |VM CASH CCP LCH BCY CAD I“'nittﬂ;’:nt[)s”rat'on 0| 12/31/2060|CAD 115737.89| 100.0000 85,671.48 0.00[USD
XXBCY5US2  |VM CASH CCP LCH BCY USD 'I\'n"'stti':q’;tnt')s“ra“"” 5.23| 12/31/2060|USD 144900 100.0000 144,900.00 0.00|USD
XXGSC5US6  |VM CASH CCP LCH GSC USD I“'nittﬂ;’:nt[)s”rat'on 5.23| 12/31/2060|USD 772803| 100.0000 772,803.00 0.00[USD
XXMSC5US9  |VM CASH CCP LCH MSC USD 'I\'n"‘stti':]‘q’:nt')s“ra“°” 5.23| 12/31/2060|USD 753194.31| 100.0000 753,194.31 0.00{USD
XXBCY1US1  |VM CASH FUT DOM BCY USD I“'nittﬂ;i’:nt[)s“rat'on 5.23| 12/31/2060[USD 383830.54| 100.0000 383,830.54 0.00[USD
USDU48V84  |PLN - USD (UNDERLYING) II\lnesttlilt;):ntDsuratlon 0| 10/25/2024|PLN -445714.9|  0.0000 -115,404.94 0.06|USD
USDU491I3  |TRY - USD (UNDERLYING) I“'nittﬂ:;’:nt[)s“rat'on 0| 12/19/2024|TRY -218748240.15|  0.0000 -5,804,650.13 0.21|usp
USDU49664  |TRY - USD (UNDERLYING) II\lnesttlir::l):ntDsuratlon o| 10/24/2024|TRY -3970512.05|  0.0000 -112,555.62 0.06|USD

Uninvested Cash 12,137.74

Interest Receivable 12,734,404.70

Net Unsettled Trades -740,613,333.42

Bond/Stock Futures -2,675,649.95

Swap Offset 4,123,514.02

CD/CW Forecast 0.00

Broker Money -8,554,789.14

Total Market Value 1,543,766,486.89

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: Investing in the  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 foreign
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
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.
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