P I MCOCO

T R Fixed Income SHares: Series LD as of 03-31-2024
CUSIP DESCRIPTION SECTOR COUPON MATURITY CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (BASE) DURATION BASE CURRENCY
BRL4093C0 BRAZILIAN REAL-NDF Emerging Markets 0 4/2/2024|USD 0 5.0061 0.00 0.01|USD
BRL4124B5 _ |BRAZILIAN REAL-NDF Emerging Markets o] 5/3/2024]USD 116876.48|  5.0206 3,361.48] _ 0.09|USD
BRL4184C0 _ |BRAZILIAN REAL-NDF Emerging Markets o 7/2/2024|USD ~6400000]  5.0487|  -1,267,653.06|  0.24|uSD
PIMCO PRV SHORT-TERM Net Short Duration
7220wise |G SOLSNY Instruments 5.62|  6/5/2024|USD 42576.951|  9.7270 414146.01]  0.11|USD
317UsEWA0  |ORO USD 1Y C 3.34200 L 09/03/24 - Net Short Duration o|  9/9/2024|usD -12500000  0.0298 -3,725.00]  0.94|usD
FAR Instruments _
317UsExA9  |ORO USD 1Y P4.90000 L 09/09/24  Net Short Duration o|  9/9/2024|usD 12500000]  0.1070 13,368.75|  0.95|UsD
FAR Instruments
00130HCE3 __ |AES CORP/THE SR UNSEC Invest. Grade Credit 1375  1/15/2026|USD 1300000] 92.6546 1,204,509.80 1.72|USD
694308HP5 __|PACIFIC GAS & ELECTRIC SR SEC __|Invest. Grade Credit 2.05|  3/1/2026|USD 100000 95.5504 95,550.40 1.80[USD
694308KE6 __|PACIFIC GAS & ELECTRIC 1LIEN __|Invest. Grade Credit 4.05|  6/8/2025|USD 500000] 99.2326 496,163.07|  1.13|USD
893045AE4 Eﬁg’;éﬁ:ﬁGHENY INTERSTA Invest. Grade Credit 3.85|  6/1/2025|USD 100000 97.9884 97,988.38 1.11|USD
EK5851408  |ISRAEL ELECTRIC CORP LTD SEC___ |Invest. Grade Credit 5| 11/12/2024|USD 500000 99.5472 497,736.20  0.60|USD
03027XAT7 __|AMERICAN TOWER CORP SR UNSEC |Invest. Grade Credit 3.375|  5/15/2024]USD o] 99.7018 0.00] _ 0.12|USD
11135FANI __|BROADCOM INC SR UNSEC 144A _|Invest. Grade Credit 3.459]  9/15/2026|USD 900000 96.2713 866,441.40]  2.27]USD
55903VAZ6 YJV,\?;{E'\'CEFS{:,I"EDIA HOLDINGS INCSR 1 et Grade Credit 3.638|  3/15/2025|UsD 700000| 98.0566 686,396.49|  0.92|usD
BS4737828 ﬁggiASEZLSECTRONICS CORP'SR 1 vest. Grade Credit 1.543| 11/26/2024|USD 1700000| 97.0897 1,650,524.99|  0.64|usD
87162WAD2 __|TD SYNNEX CORP SR UNSEC Tnvest. Grade Credit 1.25]  8/9/2024|USD 1000000| 98.3911 983,010.68] _ 0.35|USD
00084DBC3 ?EL“AAMRO BANK'NV SR NON PREF |, st Grade Credit 6.575| 10/13/2026|USD 300000 101.0446 303,133.78 1.44|USD
04685A358 | ATHENE GLOBAL FUNDING SEC 144A|Invest. Grade Credit 5.684|  2/23/2026|USD 800000| 100.4456 803,564.87]  1.76USD
06738EBZ7 __|BARCLAYS PLC SR UNSEC Tnvest. Grade Credit 5304 8/9/2026|USD 600000 99.5375 597,224.76|  1.29|USD
05571AAQ8 __ |BPCE SA SR NON PREF 144A SOFR _|Invest. Grade Credit 6.612] 10/19/2027|USD 400000| 102.1883 408,753.01]  2.32|USD
05971KAM1 __ |BANCO SANTANDER SA SR PREF __|Invest. Grade Credit 3.892|  5/24/2024|USD 1000000] 99.7614 997,613.67] _ 0.15|USD
53944YATO bII_\IOSTEIZS BANKING GROUPPLCSR 1 oot Grade Credit 4716|  8/11/2026|USD 1000000 98.8345 988,344.58 1.30|usD
302635A06 |FS KKR CAPITAL CORP SR UNSEC __|Invest. Grade Credit 1.65| 10/12/2024|USD 1200000] 97.6813 1172,175.68]  0.53|USD
23371DAJ3 __|DAE FUNDING LLC SR UNSEC 144A |Invest. Grade Credit 155 8/1/2024|USD 600000 98.3742 590,245.33| _ 0.33|USD
87165BAD5 __ |SYNCHRONY FINANCIAL SR UNSEC _|Invest. Grade Credit 425  8/15/2024|USD 600000 99.3707 596,224.27|  0.37]usD
78448TAE2 EmggcAm;ION CAPITALFISR |1 est. Grade Credit 3.55  4/15/2024|USD 300000 99.9010 299,703.02|  0.04|usD
902613AMO __|UBS GROUP AG SR UNSEC 144A __|Invest. Grade Credit 4.488| 5/12/2026|USD 700000 98.6302 690,411.11 1.06|USD
45262BAA1 L'\&F;EEEI?E} fARANDS FIN PLC SR Invest. Grade Credit 3.125|  7/26/2024|UsD 650000| 99.1388 644402.26|  0.32|usD
459506AN1 LNNELEETX‘&R & FRAGRANCES SR |, ot Grade Credit 1.23|  10/1/2025|usD 1000000| 93.6459 936,459.41 1.45|UsD
08576PAH4 __|BERRY GLOBAL INC Tnvest. Grade Credit 1.57]  1/15/2026|USD 600000 93.5584 561,350.43 1.71|USD
085770AA3 EI\E,IF;RY GLOBAL INC 1L SR SEC 144A |, ot Grade Credit 4.875|  7/15/2026|UsD 600000 98.0869 588,521.58 1.61|usD
44891ACB1 ULLSJ:EICD?LEQPITAL AMERICASR 1 est. Grade Credit 5.5 3/30/2026|USD 800000| 100.1418 801,134.78 1.85|UsD
345397X1.2 E%EECMOTOR CREDIT COLLCSR 1y et Grade Credit 4.134|  8/4/2025|UsD 400000| 97.7912 391,164.81 1.28|usD
960386AMZ | WABTEC SR UNSEC SMR Tnvest, Grade Credit 47| 9/15/2028|USD 300000 98.4224 295,267.06] _ 3.84|USD
925650AAL __|VICI PROPERTIES LP SR UNSEC ___|Invest. Grade Credit 4375|  5/15/2025|USD 300000 98.3757 295,127.10 1.07USD
SWUOLPDUL __ |IRS AUD 4.50000 09/20/23-10Y LCH |Government Related 45| 9/20/2033|AUD 3300000 2.5673 55.271.70]  7.34|USD




TINTUT AUS IUTIN DUND OT'L

XMM400020 | o Government Related 6] 6/18/2024]AUD 3100000] 96.0250 2,357,675.75 7.77]USD
AR5033816  |LLOYDS BANKING GROUP PLC Tnvest, Grade Credit 5.75|  3/7/2025|AUD 1000000] 100.3421 654,631.96 0.18|USD
AZ2249409  |BARCLAYS PLC Tnvest. Grade Credit 6.5005|  6/26/2024|AUD 500000| 100.2976 327.170.70 0.23|USD
EK6424791 | TRANSURBAN QLD FINANCE Tnvest. Grade Credit 6.4039| 12/16/2024|AUD 1500000] 100.6724 985,180.24 0.21|USD
CX2ZND60S5  |HARVT 21A AZR 144A Securitized 1.04|  7/15/2031|EUR 400000 95.2677 411,556.51 2.55|USD
BN3502373 _|LETRA TESOURO NACIONAL Emerging Markets 0| 7/1/2024|BRL 6400| 976.4479 1.248,467.52 0.23|USD
908209794 STIF FUND (AUD) (SSKC) 'I\'n"‘stti';‘q’:nt')s“rat'°” 0.45| 12/31/2030|AUD 73224.82| 100.0000 47,771.87 0.00{USD
920089497 CCSVII (CAD) 'I\'nestti':\‘q’;tnt')s“ra“°” 0.51| 12/31/2030|cAD 79933.34| 100.0000 59,067.68 0.00[USD
929072692 STATE STREET STIF FUND (EUR) 'I\'nestti':]‘q’;tnt')s“ra“°” 0.7 12/1/2030|EUR 128.02| 100.0000 138.26 0.00[USD
988072690 STATE STREET STIF FUND (GBP) 'I\'nestti':\‘q’;tnt')s“rat'°” 0.54| 12/1/2030|GBP 1| 100.0000 1.26 0.00|USD
EUR4094G4  |EUROPEAN MONETARY UNION EURO 'I\'nestti':\‘q’;tnt')s“rat'°” o|  4/3/2024|usD 37000  0.9259 39,963.10 0.01|UsD
948642392 STIF FUND (JPY) (SSKC) 'I\'n"‘stti';‘q’:nt')s“rat"’” -0.25| 12/31/2030|3PY 73190| 100.0000 483.60 0.00{USD
998001382 FIXED INC CLEARING CORP REPO et Short Duration 26| 12/1/2030|usD 1397811.64| 100.0000 1,397,811.64 0.00|USD
(FICO) Instruments
AUD4093B5  |AUSTRALIAN DOLLARS Net Short Duration ol  4/2/2024|usD o| 15328 0.00 0.01|UsD
Instruments i
AUD4094D0  |AUSTRALIAN DOLLARS 'I\'nestti':]‘q’;tnt')s“ra“"” 4/3/2024|USD -76000|  1.5327 -49,585.12 0.01|UsD
AUD4123A1  |AUSTRALIAN DOLLARS 'I\'nestti':]‘q’;tnt')s“ra“°” o|  5/2/2024|usD -1939000|  1.5315 -1,266,054.21 0.09|USD
CAD4093E1  |CANADIAN DOLLAR 'I\'nestti';’:nt')s“rat'°” ol  4/2/2024|usD 60328.1| 1.3532 44,582.73 0.01|UsD
CAD4123A3  |CANADIAN DOLLAR 'I\'nestti':]‘q’;tnt')s“ra“°” o|  5/2/2024|usD -1055198.32|  1.3526 -780,116.69 0.09|UsD
CHF4093D6  |SWISS FRANCS Net Short Duration o  4/2/2024|usD 327.51|  0.9006 363.66 0.01|usD
Instruments i
CHF4094B9  |SWISS FRANCS 'I\'n"‘stti':]‘q’:nt')s“ra“°” o|  4/3/2024|usD 36918.86|  0.9005 40,998.09 0.01|UsD
CHF4123A6  |SWISS FRANCS 'I\'n"‘stti';‘q’:nt')s“rat'°” o|  5/2/2024|usD -503347.92|  0.8978 -660,888.77 0.09|UsD
EUR4093NO  |EUROPEAN MONETARY UNION EURO 'I\'nestti':]‘q’:nt')s“ra“°” ol  4/2/2024|usD o| 0.9259 0.01 0.01|UsD
EUR4123C8  |EUROPEAN MONETARY UNION EURO 'I\'nestti':\‘q’;tnt')s“rat'°” o|  5/2/2024|usD -6280000| 0.9248 -6,790,312.34 0.09|USD
GBP4093H5  |BRITISH POUND STERLING II\lnesttler:g:ntDsuratlon ol  4/2/2024|usD ol 0.7916 0.00 0.01|UsD
GBP4123A4  |BRITISH POUND STERLING 'I\'nesttir:}‘q’;tnt')s“rat“’” 0|  5/2/2024|usD -1921000|  0.7915 -2,427,092.47 0.09|UsD
IJPY4093F5 JAPANESE YEN Net Short Duration ol  4/2/2024|usD 142729| 151.3219 943.22 0.01|UsD
Instruments i
IPY4123B8 JAPANESE YEN II\lnesttler:g:ntDsuratlon ol  5/2/2024|usD 214844304 150.6760 1,425,869.07 0.09|UsD
SEK4093B4  |SWEDISH KRONER Net Short Duration ol  4/2/2024|usD -154.5| 10.6922 -14.45 0.01|UsD
Instruments i
SEK4094C1  |SWEDISH KRONER II\lnesttler:g:ntDsuratlon ol  4/3/2024|usD 438085| 10.6917 40,974.12 0.01|UsD
SEK4123A0  |SWEDISH KRONER 'I\'nesttir:g:nt')s“'at'°” 0|  5/2/2024|usD -6981242.06| 10.6801 -653,667.19 0.09|UsD
USDU3S6I7  |BRL - USD (UNDERLYING) 'I“n‘*sttir;?;tn?s“rat'°” 0|  4/2/2024|BRL o| 0.0000 3,111.59 0.00|USD
USDU3TIH4  |EUR - USD (UNDERLYING) Net Short Duration 0|  5/2/2024|EUR 6280000{  0.0000 6,804,467.92 0.08|USD

Instruments




Net Short Duration

USDU3TISO  |EUR - USD (UNDERLYING) et short B! o|  4/3/2024|EUR -37000|  0.0000 -39,969.99|  0.00|USD
USDU3TMA4  |EUR - USD (UNDERLYING) 'I\'n"'stti':]‘q’;tnt')s“ra“"” o|  4/2/2024/EUR o| 0.0000 28310.75|  0.00{USD
USDU3TTT6  |JPY - USD (UNDERLYING) ?niiﬁ:n?suration o|  5/2/2024|3PY -214844304|  0.0000 -1,427,615.83|  0.08|USD
USDU3TXRS  |IPY - USD (UNDERLYING) 'I\'n"'stti':]‘q’;tnt')s“ra“"” of  4/2/2024|3pY -142729|  0.0000 -17,699.31|  0.00{USD
USDU3USL6  |GBP - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ra“"” o|  5/2/2024|GBP 1921000/  0.0000 2,432,076.90|  0.08{USD
USDU3U9DO  |GBP - USD (UNDERLYING) 'I\'n"'stti':]‘q’;tnt')s“ra“"” o|  4/2/2024|GBP o| 0.0000 9,818.56|  0.00|USD
USDU3UHT6  |AUD - USD (UNDERLYING) 'I\'n"'stti':]‘q’;tnt')s“ra“"” o|  5/2/2024/aUD 1939000/  0.0000 1,268,972.12|  0.08|usD
USDU3UJ98  |AUD - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ra“"” o|  4/3/2024/auD 76000|  0.0000 49,580.12|  0.00|USD
USDU3ULYO  |AUD - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ratb” o|  4/2/2024|aUD o| 0.0000 1,117.57|  0.00|usD
USDUSUUA2  |CAD - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ra“"” o|  5/2/2024|cap 1055198.32|  0.0000 776,992.33|  0.08|usD
USDU3UYB6  |CAD - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ra“"” o|  4/2/2024|cap -60328.1|  0.0000 -39,190.26|  0.00|USD
USDU3V6RO  |CHF - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ram” o|  5/2/2024|cHF 593347.92|  0.0000 660,304.07|  0.08|USD
USDU3V856  |CHF - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ra“"” o|  4/3/2024|cHF -36918.86|  0.0000 -41,000.00]  0.00|USD
USDU3VAV6  |CHF - USD (UNDERLYING) 'I\'nestti':]‘q’:nt')s“ram” o|  4/2/2024|cHF 32751 0.0000 8,779.77|  0.00|UsD
USDU3VX25  |SEK - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ram” o|  4/3/2024|sEK -438085|  0.0000 -41,000.00]  0.00|USD
USDUBWIR3  |SEK - USD (UNDERLYING) 'I\'nestti':\‘q’:nt')s“ra”°” o|  5/2/2024|sEK 6981242.06|  0.0000 662,684.85|  0.08|USD
USDU3W5Q1  |SEK - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ram” o|  4/2/2024|sEK 154.5|  0.0000 4,846.83|  0.00|USD
USDU3XU65  |BRL - USD (UNDERLYING) 'I\'nestti':]‘q’:nt')s“ra“°” o|  7/2/2024|BRL 6400000  0.0000 1,291,044.74|  0.25|USD
USDU3ZDG7  |BRL - USD (UNDERLYING) 'I\'nestti':\‘q’:nt')s“ra”°” 5/3/2024|BRL 16876.48|  0.0000 -5,679.04]  0.09|USD
30227FAA8 | oh 2021-ESH A TSFRIM+119.4488P \Net Short Duration 6.51948|  7/15/2038|USD 1188532.47| 100.0328 1,188,922.78|  0.04|usD
144A Instruments
62955HAAS .';';Eé&?i;ﬁ?’gsgp 144n II\lnesttlfJ:g:ntDsuration 6.53548| 11/15/2038|USD 1000000 96.9612 969,612.20|  -0.05|USD
031733AE8  |ARC 2004-1 A5 TSFR1IM+111.448BP 'I\'n"‘sttir:]‘q’;tnt')s“ratb” 6.44389| 10/25/2034|USD 117612.33| 98.5528 11591020,  0.07|usD
38374XPT6  |GNR 2009-16 NF TSFR1M+56.448BP 'I\'n"'sttir:\‘q’:nt')s“'a“°” 5.89323| 10/20/2037|USD 16772.66| 99.8114 16,741.02|  0.12|usD
07384YBM7  |BSABS 2001-3 A2 TSFR1IM+91.448BP 'I\'n"‘sttir:]‘q’;tnt')s“ratb” 6.24389| 10/27/2032|USD 13140.21| 96.7940 12,718.94|  0.04|usD
05608VAAG  |ox 2021-MFML ATSFRIM+81.458P - Net Short Duration 6.13948|  1/15/2034|USD 919514.2| 99.4855 914,783.12 0.03|UsD
144A Instruments
05608XAA0 '?)s(rRTu%aOff;.Ljsgp 144 'I\'nesttir:g:nt')s“rati°” 6.83981| 11/15/2037|USD 849899.22| 97.1411 825,601.83|  -0.05|USD
06051GAX7  |BAFC 2004-A 1A3 T1Y AS PT 'I\'nesttir:]‘q’;tnt')s“ra“°” 6.495999|  9/20/2034|USD 7187.36| 90.9106 6,534.07 0.22|UsD
07384MTM4  |BSARM 2003-1 5A1 WM31 WC6.2 'I“n‘*sttir;?;tntDs“rati°” 6.262312|  4/25/2033|USD 8100.61| 96.3943 7,808.53 0.59|USD
36228FWS1  |GSR 2003-9 A2 TSFR12M+246.5BP 'I\'nesttir:ggnt')s“ra“°” 7.55845|  8/25/2033|USD 28113.24| 91.0470 25,596.26 0.09|USD
26210YAA4 .'?ESRP&%ZEZEBABP 1a4n 'I\'n"‘sttﬂ:]‘q’:nt')s“'a”°” 6.58048| 10/15/2043|USD 1000000| 96.3069 963,068.70|  -0.01|USD




MRFC 2000-TBC2 Al

Net Short Duration

585525606 [ror- o) ot et snort B 5.91981|  6/15/2030|USD 3685.83| 95.5661 352240  0.14|USD
12430YAA8 .?;\’F’*R\;hﬂzlls,'éj&%gp 144n 'I\'n"‘stti':]‘q’:nt')s“ratb” 6.68981|  9/15/2036|USD 1000000| 95.0913 950,912.50|  -0.05|USD
161546DQ6  |CFAB 2002-4 2A1 TSFR1M+85.448BP 'I\'nestti':\‘q’:nt')s“ra”°” 6.18389| 10/25/2032|USD 33305.97| 98.3070 32,742.10|  0.03|USD
36266DAA2 fj";"As 2022-GTWY A TSFR1M+3408P ?nili};):ntDsuration 8.726|  9/15/2027|USD 1200000/ 100.6089 1,207,306.68|  0.14|usD
466247BM4 vag':gsiom'“ 2A1 ARM WM33 ?nii};):ntDsuration 6.490004|  2/25/2034|USD 7869.4| 96.2834 7,576.92|  0.45|USD
55282XAA8 '(ﬁ,llséonRl;FlLls) Fcap 1a4n 'I\'n"‘stti':]‘q’:nt')s“ratb” 6.28981|  7/15/2036|USD 225420.98| 99.4808 224,25052|  0.04|usD
38376RKZ8 $SN§R§?415;;'£;QP 'I\'nestti':]‘q’:nt')s“ram” 6.12443|  8/20/2061|USD 704.02| 99.3922 699.74 0.13|UsD
45254NFL6 IT':L"Ri&OfiglFl.ﬁisBp 'I\'nesttrsuhr;’:nt')s“ra”m 6.44389|  7/25/2033|USD 20556.62| 97.2435 19,989.98|  0.06|USD
46117NAAD E;’I\’R'fhﬂigégp’*l 2an 'I\'nesttrsuhn‘q’:nt')s“ra”°” 7.8136|  8/15/2039|USD 400000| 100.6722 402,688.72|  0.03|usD
46651QAA5 %Z“:gfﬁfiz;;éf@ 1a4n 'I\'nesttrsuhr;’:nt')s“ra”m 6.82301| 12/15/2031|USD 285858.71| 84.6564 241,997.58|  -0.13|usD
466247NV1 Jvcg"}'\f';ségojéﬁf SA2 WM33 'I\'nesttrsuhn‘q’:nt')s“ra”°” 6.138161|  4/25/2035|USD 6696.52| 96.7859 648129  0.27|usD
603579 |0 A2°21'8 ATSFRIM+111.48P 'I\'nesttrsuhr;’:nt')s“ra”m 6.43948|  8/9/2037|USD 392427.32| 99.5741 390,755.95|  0.03|USD
76120BAA8 FT{;S:‘;fﬁil;g_'ii’gBﬁl’:‘} i 'I\'nesttrsuhn‘q’:nt')s“ra”°” 6.08692|  2/3/2053|USD 306130| 99.6993 30520931  0.04|usD
89177HAAO ggglﬁojlgﬂﬁgép 1a4n 'I\'nesttrsuhn‘q’:nt')s“ra”°” 6.44389|  5/25/2058|USD 330345.26| 101.7971 336,281.86|  0.86|USD
89177XAAS gg&oji?ﬁgg? 144n 'I\'nesttrsuhn‘q’:nt')s“ra”°” 6.44389| 10/25/2059|USD 293850.93| 100.8200 296,260.57|  0.05|USD
CX2MGEO16  |GMG 2021-1A A SONIA+59BP 144A 'I\'nesttihr;’:nt')s“ra”°” 5.78382| 12/16/2067|GBP 553052.92| 99.9384 698,21348|  0.02|usD
74160MDL3 $§L§f$gt§:§;§2 'I\'nesttrsuhn‘q’:nt')s“ra”°” 5.84389|  2/25/2034|USD 2186.54| 93.3908 2,042.03|  -0.32|usD
885220DW0  |TMST 2003-4 Al TSFR1M+75.448BP ?nitti};):ntDsuration 6.08389|  9/25/2043|USD 2330.19| 93.6561 2,182.37|  -0.02|UsD
CX2A9H013 ggmﬁlllg‘;ig‘;ﬁm 'I\'nesttihr;’:nt')s“ram” 6.35861| 10/20/2051|GBP 130672.44| 100.0387 165,135.77|  0.06|USD
CX2RC0019  |TRINI 2021-1A A SONIA+85BP 144A 'I\'nesttihr;’:nt')s“ra”°” 6.06685|  7/15/2059|GBP 1227831.31| 100.0679 1,552,111.28|  0.04|usD
38013JAC7  |GMCAR 2023-1 A2B SOFR30A+62BP ?niir;):ntDsuration 5.93864|  3/16/2026|USD 309972.35| 100.1147 310,327.83|  0.00|usD
89179XAL9 gﬁglﬁf;ﬁigp 144 'I\'nestti';’:nt')s“ram” 6.14323| 11/20/2061|USD 213610.5| 98.9691 211,408.28 0.04|UsD
78449DACO ?\S"fRi?,ff;;_ng;g 144n II\lnesttlir;):ntDsuration 6.29389|  9/15/2054|USD 465945.55| 99.7159 464,621.61]  0.00[USD
78449MAB2 fz'fAZOZI'D ALB TSFR1M+71.4488P ?niir;):ntDsuration 6.03081|  3/17/2053|USD 95588.52| 98.4879 94,143.15|  0.00{USD
78449VACO ?\S"fRi?ff;;_Tﬁgés 144n 'I\'n"‘stti':]‘q’:nt')s“ratb” 6.29389|  9/15/2054|USD 944684.48| 99.6038 940,941.45|  0.06|USD
060S1GIR1  [oate OF AMERICA CORP SR UNSEC ll\lnesttli};):ntDsuration 0.976|  4/22/2025|USD 2200000 99.7051 2,193,512.93|  0.06{USD
404280BW8 ;';‘Eé;',IOLDINGS PLC SR UNSEC ?niit;):ntDsuration 6.96245|  9/12/2026|USD 2070000| 101.0711 2,002,171.77|  0.00|USD
52206AAD2 bf\lASSEECPﬁZACORPORATION NVSR 'I\'nestti':]‘q’:nt')s“ratb” 2.875| 10/24/2024|USD 2100000 98.3904 2,066,197.35 0.55|UsD
50200YAQL ﬁg":o’\ AR TSFR3M+134.161BP llunili};):ntDsuration 6.65942|  4/20/2031|USD 250000] 99.9531 249,882.78|  0.00|USD
03767JAF2 ?2;'&3231711297 ey 144n II\lnestt:J};):ntDsuration 6.50814|  7/17/2030|USD 274520.69| 100.2358 275,167.96|  0.00|USD




MIDO 2013-2A ARR

Net Short Duration

50863KAS6 Lo A et snort B 6.6112| 1/29/2030|USD 301933.19| 100.0250 302,008.67|  0.00|USD
12478CAA9 %ﬁ%ﬁﬂfﬁgﬁﬁsp 144n II\lnesttlir;):ntDsuration 6.69942| 10/20/2029|USD 454386.18| 100.0950 454,817.85|  0.00|USD
14314BAL1 $S'F\"Rs3l\z,ﬂll72'éﬁéllgp 144 ?nittit;):ntDsuration 6.57942|  4/20/2031|USD 1041610.67| 100.2209 1,043,911.73 0.00|USD
33835NAA9 ;45%?:4 fg;gﬁéﬁ, 1a4n ?nii};):ntDsuration 6.61942| 10/20/2031|USD 581305.45| 100.2535 582,779.22|  0.00|USD
40638TAAD %rf;;nﬁl)i?}zeﬁ%lmp 1a4n 'I\'nestti':q’:nt')s“ram” 6.67942|  7/20/2031|USD 753345.01| 100.1524 754,492.98|  0.00|USD
38136MAU2 %L"Rgf,lfﬁ’;é\ngp 1a4n 'I\'n"‘stti':]‘q’:nt')s“ratb” 6.48942| 11/20/2030|USD 782979.1| 100.0303 783,216.33|  0.00|USD
2704RANS [ 2021-FLL ATSFRIM+116.45BP ?nii};):ntDsuration 6.49115|  2/18/2038|USD 667988.91| 98.6493 658,966.60|  0.02|USD
55284AMA6 |1 41A2°21'FL7 A TSFRIM+119.448BP 'I\'nestti';‘q’:nt')s“ratb” 6.52115 10/16/2036|USD 94280.69| 99.3750 93,691.44|  0.03|UsD
58003UAAG nﬁséonr?;% R o8P 144n 'I\'n"‘stti':]‘q’:nt')s“ratb” 7.13981| 12/15/2035|USD 267089.92| 100.1852 267,584.69|  0.03|USD
87240UARL E‘F"égﬁﬁég To1sp 144n 'I\'nestti':]‘q’:nt')s“ram” 6.55628|  4/25/2031|USD 977536.79| 99.9797 977,337.87|  0.00|USD
92916GBE3 IT'\;G:IR'\;@EE;T‘I\(SABTLA 'I\'nestti';‘q’:nt')s“ratb” 6.5756| 10/15/2030|USD 986470.72| 100.0950 987,407.87|  0.00|USD
CCSOGVUSO  |CASH COLLATERAL RRP SOG USD ll\lnesttlir;):ntDsuration 5.33| 12/31/2060|USD 11000| 100.0000 11,000.00  0.00[USD
CCWFSHUS2  |CASH COLLATERAL LCH WFS USD ?nitti};):ntDsuration 5.23| 12/31/2060|USD 128000| 100.0000 128,000.00|  0.00|USD
CCWFSXUS7  |CASH COLLATERAL FUT WFS USD 'I\'nestti':\‘q’:nt')s“ra”°” 5.23| 12/31/2060|USD 554000/ 100.0000 554,000.00]  0.00|USD
CM1A03232 JIL‘J}ELL 2014-11A ARR SMEUR+618P 'I\'nestti';’:nt')s“ra“°” 4.552|  4/15/2030|EUR 688128.86| 99.8750 742,250.41 0.00|USD
CX2NNUOK8  |TCLO 6A AR 3MEUR + 92BP 144A 'I\'nestti':\‘q’:nt')s“ra”°” 4.856| 1/12/2032|EUR 500000{ 99.7337 538,562.00]  0.00|USD
CX32VR102  |CGMSE 2014-2A AR1 3MEUR + 75BP 'I\'nestti':]‘q’:nt')s“ra“°” 4.651| 11/15/2031|EUR 698472.01| 99.3647 749,557.48|  -0.01|UsD
CX35030M7 fﬂfE 2017-3A AIR 3MEUR + 70BP 'I\'nestti':]‘q’:nt')s“ratb” 4.642|  1/15/2031|EUR 730841.28| 99.1176 782,343.54|  -0.01|USD
CX20L8010 ?f: AE 2020-4A AR SMEUR+88BP 'I\'nestti':]‘q’:nt')s“rati°” 4.85 9/22/2034|EUR 500000 99.7144 538,457.74 0.00|USD
92329VAS1 ¥§:I3RM2311;215£1’§§R1 2 ll\lnesttli};):ntDsuration 6.59942|  4/20/2029|USD 52231.36| 100.1266 52,207.51|  0.00[USD
92331MAES ¥§E;§sz11;é.z16€\1gﬁ 144n 'I\'n"‘stti':]‘q’:nt')s“ratb” 6.67942|  1/20/2029|USD 132596.91| 99.9500 132,530.61|  0.00|USD
CX2N7FOM5  |BECLO 7A AR 3MEUR+62BP 144A 'I\'nesttir:}‘q’;tnt')s“rati°” 4.562| 10/15/2031|EUR 1963048.32| 99.4015 2,107,402.50|  -0.01|USD
CX37AP019 ':Z o~ 2021-1A A SMEUR + 788P 'I“n‘esttir;?;tn?s“rati°” 4722|  4/15/2031|EUR 191645.05| 99.0813 205,075.07|  -0.01|usD
RRCABDWO3  |U'S CORP REV REPO 'I\'n"'sttir:\‘q’:nt')s“'a“°” 5.5 7/26/2025|usD -1906056| 100.0000|  -1,906,056.00|  0.00|USD
RRCABE2TO  |U'S CORP REV REPO 'I\'n"'sttir:]‘q’:nt')s“'a“°” 5.51|  7/26/2025|USD -1253525| 100.0000|  -1,253,525.00]  0.00|USD
RRCABE310  |U'S CORP REV REPO 'I\'nesttir:\‘q’:nt')s“'a“°” 5.49|  7/26/2025|USD -2597383.13| 100.0000|  -2,597,383.13|  0.00|USD
RRCABESV2  |U'S CORP REV REPO 'I\'n"'sttir:\‘q’:nt')s“'a“°” 5.5 7/26/2025|usD -1214955| 100.0000|  -1,214,955.00|  0.00|USD
RRCABE7DO  |U'S CORP REV REPO 'I“n‘*sttir;?;tntDs“rati°” 5.5 7/26/2025|USD -1484163.75| 100.0000 -1,484,163.75|  0.00|USD
RRCABE7IO  |U'S CORP REV REPO 'I\'nesttir:]‘q’:nt')s“'a“°” 5.49|  7/26/2025|UsD -1125750| 100.0000|  -1,125,750.00|  0.00|USD
RRCACPIF6  |U'S CORP REV REPO Net Short Duration 5.5\ 3/12/2026|usD 12086438.72| 100.0000|  -2,086,438.72|  0.00|USD

Instruments




Net Short Duration

RRCACPIO7 U S CORP REV REPO Instruments 5.5  3/12/2026|USD -2843477.65| 100.0000 -2,843,477.65 0.00|USD
RRHABE7E3  |U'S HY CORP REV REPO II\lnesttlir:g:ntDsuratlon 5.57|  7/26/2025|USD -954975| 100.0000 -954,975.00|  0.00|USD
XXWFS1US8  |VM CASH FUT DOM WFS USD 'I\'nestti';’:nt')s“ra“°” 0.005| 12/31/2060|USD 45594| 100.0000 45,504.00]  0.00|USD
XXWFS2AU3 VM CASH FUT FOR WFS AUD II\lnesttlir:g:ntDsuratlon 0.005| 12/31/2060|{AUD 27087.47| 100.0000 17,671.87|  0.00|USD
XXWFS5AU6 VM CASH CCP LCH WFS AUD II\lnesttlir:g:ntDsuratlon 0.05| 12/31/2060|AUD 14610.66| 100.0000 9,531.99|  0.00{USD
FVM400020 FIN FUT US 5YR CBT 06/28/24 Government Related 6|  6/29/2024|USD 9400000] 107.0156 10,059,468.76 3.81{USD
UXYM40006 AR Government Related 6| 6/19/2024[USD -9600000| 114.6094 -11,002,500.00 7.62[usD
WNM400011 [, o0 o Government Related 6| 6/19/2024[USD -1700000{ 129.0000 -2,193,000.00 16.52[UsD
TYM400029 FIN FUT US 10YR CBT 06/18/24 Government Related 6|  6/19/2024|UsD -2700000] 110.7969 -2,991,515.63 5.77|usD
TUM400027 FIN FUT US 2YR CBT 06/28/24 Government Related 6|  6/29/2024|usD 71600000| 102.2422 73,205,406.26 1.76|USD
3137HOW53  |[FHR 5115 EM WM40 WC4.9399 Securitized 1| 9/15/2044]usD 1318429.91| 84.8397 1,118,551.58 4.57|usD
01F040644 FNMA TBA 4.0% APR 30YR Securitized 4| 4/11/2054|USD o] 92.7120 0.00 6.30{USD
01F040651 FNMA TBA 4.0% MAY 30YR Securitized 4| 5/13/2054|USD -11000000] 92.7511]  -10,202,620.78 6.30{USD
01F050643 FNMA TBA 5.0% APR 30YR Securitized 5| 4/11/2054[usD 0| 97.6632 0.00 5.05{USD
22541NX20 e T TR Securitized 6.5 4/25/2033|USD 11217.62| 96.1386 10,784.46 3.36|USD
36263KAJ0 fﬂ"ABgozfél'INVl A9 30ALIBH8BP oo ritized 5| 12/25/2051|USD 409478.98| 92.8582 380,234.73|  3.66|USD
585525DF2 MRFC 1999-TBC3 A2 TSFRIM+49  |Securitized 6.02017| 10/20/2029|USD 3946.79| 100.4546 3,964.73 1.70[USD
17329VDF3 gg’#ggff;;gg’ 3 ALL149A Securitized 5| 5/25/2051{USD 870372.43| 92.8852 808,446.91 3.73|UsD
55283QAA2 MFRA 2021-RPL1 Al 144A Securitized 1.1313]  7/25/2060]USD 519885.85] 88.5618 460,420.11 2.53[usD
362620034 | OonBo 2021-GR2 A9 SOFR30A+8SBP oo itizeq 5| 2/25/2052|USD 1221969.75| 92.8671 1,134,807.38|  3.56|USD
61748HFE6 i gmmq e T Securitized 6.172812| 11/25/2034|UsD 960.56| 91.4343 878.28 1.84|USD
61772QAN0 MSRM 2021-6 A6 144A SOFR Securitized 5| 9/25/2051]usD 163063.71| 92.8255 151,364.72 4.14|USD
64829VAA4 NRZT 2018-RPL1 Al Securitized 3.5] 12/25/2057|USD 495041.37| 95.1405 470,984.93 2.88[USD
74140QAA6 PRET 2021-RN1 Al 144A Securitized 1.9917|  2/25/2061|USD 288767.9] 97.7931 282,395.17 2.30{usD
86359LBY4 AN Securitized 6.0208]  7/19/2034|USD 12048.78] 89.0483 10,729.23 -0.18]USD
89178WAU2 o o R T AT TESOS secyritized 2.71]  1/25/2060[USD 263908.29| 93.6417 247,128.24 1.82|UsD
86358HGW3  |SAMI 1999-1-2A SEQ WM 19 W9.385 [Securitized 3.90506]  6/25/2029|USD 2550.58] 91.9851 2,346.15 9.24]usD
86358HNX3 AN Securitized 6.1008]  9/19/2032[USD 2317.28] 95.8369 2,220.81 0.16|USD
81743VAB9 SEMT 10 2A1 TSFRIM+87.448BP  |Securitized 6.20323| 10/20/2027|USD 2690.85] 93.6880 2,521.00 0.01{USD
81743WAA9  |SEMT 5 A TSFR1M+81.448BP Securitized 6.1408| 10/19/2026{USD 19409.74] 94.5235 18,346.76 1.28|USD
89175MAA1 o o R T TR TEIEE secyritized 3.75] 5/25/2058|USD 506948.18| 96.3725 488,558.78 2.15|USD
92540EAAL VERUS 2024-1 Al 144A Securitized 5.712]  1/25/2069]USD 294720.97| 99.4811 293,191.78 2.60{USD
BSABS 2005-5D1 2M2 "
073877AM4 ToFR1M+131 4488P Securitized 6.64389|  1/25/2045|USD 34261.94| 100.2197 34,337.21 0.30[USD
073879UQ9 ?ﬁ??fﬁf?i??is?g Securitized 6.56889|  3/25/2035|USD 319455.74| 98.9494 316,099.47 0.99|UsD
126670PJ1 A O AAOLn Securitized 6.16389]  5/25/2036|USD 210592.78| 98.5278 207,492.37 1.03[UsD
317350BD7 FINA 2004-2 M1 TSFR1M+93.948BP |Securitized 6.26889|  8/25/2034|USD 86700.7| 94.1153 81,598.66 4.82|USD
24763LFX3 e ian o AAOLo Securitized 6.25981|  9/15/2029|USD 3576.62| 93.5532 3,346.04 -0.06]USD
32027EAE1 erhtrn . A Aacmr Securitized 5.76389|  4/25/2036[USD 882716.44| 96.8322 854,753.93 1.77|usb
362439AE1 %?317\4235036;;2;;\” Securitized 5.96389|  6/25/2036|USD 401298.39| 95.2603 382,278.09 2.49|USD
66987WDE4  |NHEL 2005-4 M1 TSFR1M+77.448BP |Securitized 3.332277| 1/25/2036|USD 295418.99| 98.3484 290,539.85 1.06|USD
81375WCTL | iar. o0 cnonn Securitized 6.11889]  1/25/2035[USD 268778.99| 88.9099 238,971.16 3.70[USD
64352VHV6 e ss . AnA A0mO Securitized 6.37389] 11/25/2034|USD 493848.59| 98.2372 485,143.18 0.69|USD




RAAC 2006-RP4 M1 "
74919TAB7 TSFR1M+66.448BP 144A Securitized 5.99389| 1/25/2046|USD 343654.79 98.8567 339,725.82 0.21|USD

CSFB 2003-AR15 2A1 ARM WM33

22541QCT7 WCS. 1835 Securitized 4.921397|  6/25/2033|USD 4820.76| 90.5368 4,364.56 1.65{USD
45254NL14 Ch AN o Afomn Securitized 6.08389|  3/25/2035[USD 114153.17| 94.3151 107,663.70 1.32[usD
07384MZ96 BSARM 2004-8 11A2 AS ARM Securitized 6.033059| 11/25/2034|USD 15510.04| 90.7360 14,073.19 0.59|usD
07384MZ54 o ens TEEEETET | Securitized 5711047  1/25/2034[USD 3010.18] 94.5599 2,846.42 1.25{USD
362341RX9 GSR 2005-AR6 2A1 WM35 WC4.9  |Securitized 5.063473]  9/25/2035|USD 1598.81] 93.2554 1,490.98 2.95|USD
17307GW79  |CMLTI 2005-11 A2A 1YRT+240 Securitized 7.78] 10/25/2035|USD 1904.74] 96.7881 1,843.56 1.42|usD
59020UAR6 MLCC 2004-A A1 TSFR1M+57.448BP |Securitized 5.90389|  4/25/2029|USD 1497.94] 92.6256 1,387.48 2.18|usD

JPMMT 2004-A4 2A2 WM34 o
466247EH2 WC4.9497 ARM Securitized 5.296787| 9/25/2034|USD 4486.89| 88.8975 3,988.73 2.47|UsSD
4662471.24 vag';";gg%'“ 6T1 ARM WM33 Securitized 5.314758|  2/25/2035|USD 866.01| 89.6304 776.21 1.68|USD
5899292M9 MLCC 2003-F A1 TSFR1M+75.448BP |Securitized 6.08389| 10/25/2028|USD 777.67] 91.2134 709.34 0.00{USD
59020USJ5 MLMI 2005-A2 A2 ARM Securitized 5.445521|  2/25/2035|USD 46317.8] 94.3709 43,710.53 2.74|usD
885220HB2 o SO e TS TS (Securitized 5.378128]  4/25/2045[USD 6892.07| 92.6105 6,382.78 1.24|usD
929227QB5 WAMU 2002-AR6 A 12MTA+140 Securitized 6.48905|  6/25/2042|USD 2046.76] 91.5019 1,872.83 2.70{usD
92922F4M7 WAMU 2005-AR13 ALAL Securitized 6.02389| 10/25/2045|USD 10007.13| 95.8321 9,590.04 2.58|USD

TSFR1M-+69.448BP : : : 7 :

WAMU 2004-AR13 A2A n
92922FB72 TSER1M+85 4485P Securitized 6.18389| 11/25/2034|USD 26813.38| 93.6398 25,107.98 1.02|USD
92922FUN6 erDans 04 AAOne Securitized 6.24389]  6/25/2044|USD 9696.52| 91.7434 8,895.92 2.03[USD

WAMU 2005-AR19 ATAT n
92925CBA9 TSER1M+65 4485P Securitized 5.98389| 12/25/2045|USD 64333.06| 97.7934 62,913.48 2.39|UsD
BC167TRAAL [y 200t o A TSPRIMHILABER oo ritized 6.24048|  2/15/2038|USD 200000 83.9241 167,848.12|  -0.39|USD
55286LAA0 MFRA 2023-NQM4 A1 144A Securitized 6.105 12/25/2068|USD 192725.01] 100.0719 192,863.58 2.36/UsSD
28628BAA6 ELFI 2021-A A 144A Securitized 1.53] 12/26/2046|UsD 866622.3] 86.6762 751,155.02 3.49|UsD
552751AA7 MFRA 2020-NQM2 Al 144A Securitized 1.381]  4/25/2065[USD 108926.94] 93.1641 101,480.79 2.36/USD

GCAT 2021-NQM3 A2 WM51 n
36167HAC WC5.0845 1447 Securitized 1.348|  5/25/2066|USD 499916.63| 84.0416 420,137.88 6.05/USD
36167HAD7 $VCCA5TO?391251;:4?AM3 A3 WMS1 Securitized 1.503|  5/25/2066|USD 499916.63| 84.1340 420,599.96 6.00{USD
63941TAA4 NAVSL 2020-EA A 144A Securitized 1.69]  5/15/2069|USD 727704.21] 90.7384 660,307.38 2.50{USD
63941UAAL NAVSL 2020-GA A 144A Securitized 1.17]  9/16/2069|USD 413841.54] 90.2458 373,474.40 2.19|usD
64831EAA8 yng6égéli':‘?:R AL WM48 Securitized 0.94054| 10/25/2058|USD 258708.9| 91.2243 236,005.36 2.77|UsD
67117VAA8 OBX 2023-NQM6 Al 144A Securitized 6.52|  7/25/2063]USD 355648.34] 100.9300 358,955.87 2.17|usD
784442AC9 S ACDOAA & 4rs 12400 Securitized 6.3725]  4/25/2049|USD 82069.2| 99.4558 81,622.57 0.05[USD
78444YAD7 S ACDONAA & 4or 12400 Securitized 7.3225] 10/25/2024|USD 149176.71| 100.0573 149,262.23 0.06{USD
69362GAA9 \F;VRCE‘}T 82500271'1'12';\6 AL WHM63 Securitized 2.4871| 11/25/2051|USD 401757.52| 97.8165 392,985.02 2.30{UsD
78471AAB9 SOFI 2016-F A2 144A Securitized 3.02]  2/25/2040[usD 48247.39] 96.2769 46,451.08 1.35|USD

Uninvested Cash -635.32

Interest Receivable 28,024.75

Net Unsettled Trades 13,058,640.61

Bond/Stock Futures -69,435,535.14

Swap Offset -55,148.17

Total Market Value 59,681,041.63

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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