P I MCOCO

~ EEEXER Fixed Income SHares: Series LD as of 09-30-2024
CUsIP DESCRIPTION SECTOR COUPON MATURITY CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (BASE) DURATION BASE CURRENCY
BRL5092C8 BRAZILIAN REAL-NDF Emerging Markets o  4/2/2025[usD -6900000  5.5891 -1,234,545.80 0.46|USD
PIMCO PRV SHORT-TERM Net Short Duration
72201W154  |C 11113376) NAV Instruments 5.2|  11/2/2024|USD 25504.344|  9.7370 248,335.79 0.07|usD
ORO USD 1Y P 4.10000 L 02/07/25 [Net Short Duration

317U6T2A9 GLM Instruments 0|  2/7/2025|usD 10000000  0.0300 3,002.00 0.96/USD
682680CC5 ONEOK INC SR UNSEC Invest. Grade Credit 4.4] 10/15/2029]USD 300000 99.6913 299,073.95 4.43]USD
83007CAAQ 6297782 LLC SR UNSEC 144A Invest. Grade Credit 4911  9/1/2027|usD 200000 100.7900 201,580.09 2.65|USD
04273WAF8  [lnec. TR Invest. Grade Credit 5.15]  8/21/2029|USD 300000{ 101.6020 304,806.07 4.26|USD
11135FAN1 BROADCOM INC SR UNSEC 144A  |Invest. Grade Credit 3.459]  9/15/2026|USD 900000] 98.7024 888,321.63 1.81|usD
78403DBD1 SBA TOWER TRUST SEC 144A Invest. Grade Credit 4.831] 10/15/2029|usD 200000] 99.5697 199,139.38 3.49|usD
90353TAG5 lfffﬁ TECHNOLOGIES INC SR UNSEC\y ot Grade Credit 6.25|  1/15/2028|USD 1000000| 101.1412 1,011,412.00 1.06{USD
0004pBC3  [ho RO BANKNV SR NONPRER 1oveqt. Grade creit 6.575| 10/13/2026|USD 300000| 101.8290 305,487.05  0.99|USD
04685A358 ATHENE GLOBAL FUNDING SEC 144A|Invest. Grade Credit 5.684]  2/23/2026USD 800000 101.4938 811,950.76 1.33[usb
05571AAQ8 BPCE SA SR NON PREF 144A SOFR [Invest. Grade Credit 6.612] 10/19/2027|USD 400000 103.8318 415,327.05 1.90[UsSD
06738EBZ7 BARCLAYS PLC SR UNSEC Invest. Grade Credit 5.304]  8/9/2026{USD 600000] 100.3790 602,273.96 0.83[USD
686330AS0 ORIX CORP SR UNSEC Invest. Grade Credit 4.65]  9/10/2029]USD 500000 100.8670 504,334.96 4.37]usD
53944YATO b%\‘c;\gzs BANKING GROUP PLCSR |1 est. Grade Credit 4.716|  8/11/2026|USD 1000000| 99.9018 999,017.71 0.83|USD
925650AA1 VICI PROPERTIES LP SR UNSEC Invest. Grade Credit 4.375]  5/15/2025{USD 300000 99.5340 298,602.08 0.61{USD
459506AN1 LNNTSLEELX&R 8 FRAGRANCES SR 1 vest. Grade Credit 1.23|  10/1/2025|USD 1000000| 96.5391 965,391.49 0.97|usD
08576PAH4 BERRY GLOBAL INC Invest. Grade Credit 1.57|  1/15/2026|usD 600000] 96.2587 577,552.38 1.25|USD
085770AA3 SI\E,IF;RY GLOBAL INC 1L SR SEC 149A 11, vest. Grade Credit 4.875|  7/15/2026|USD 280000 99.9322 279,810.16 0.50|USD
00130HCE3 AES CORP/THE SR UNSEC Invest. Grade Credit 1.375]  1/15/2026]USD 1300000] 95.9942 1,247,924.35 1.26[USD
345397XL2 EﬁEECMOTOR CREDITCOLLCSR 1 est. Grade Credit 4.134|  8/4/2025|USD 400000 99.1003 396,401.15 0.82|UsD
097023DG7 BOEING CO SR UNSEC Invest. Grade Credit 2.196]  2/4/2026]USD 300000] 96.3364 289,009.30 1.31[usb
345397C50 FORD MOTOR CREDIT CO LLC SOFR [Invest. Grade Credit 8.136616]  3/6/2026/USD 500000 102.5639 512,819.73 0.00{USD
44891ACB1 U@gﬁfﬁpnﬁ\" AMERICA SR Invest. Grade Credit 5.5 3/30/2026|USD 800000 101.5312 812,249.22 1.43|USD
517834AJ6 LAS VEGAS SANDS CORP SR UNSEC [Invest. Grade Credit 59|  6/1/2027|usD 500000 102.7160 513,579.76 2.41{USD
694308HP5 PACIFIC GAS & ELECTRIC SR SEC  [Invest. Grade Credit 2.95]  3/1/2026]USD 100000] 97.6333 97,633.32 1.34|USD
694308Ks5  |bacn C On> & ELECTRICISTIIGE \1ovet. Grade credit 6.144018|  9/4/2025|USD 300000| 100.0447 300,134.02|  0.00|USD
694308KE6 PACIFIC GAS & ELECTRIC 1LIEN Invest. Grade Credit 4.95]  6/8/2025|USD 500000] 99.9411 499,705.45 0.67|UsSD
893045AE4 EE@EE’?%GHENY INTERSTA Invest. Grade Credit 3.85|  6/1/2025{USD 100000 99.2622 99,262.22 0.66|USD
960386AM2 WABTEC SR UNSEC SMR Invest. Grade Credit 4.7]  9/15/2028]usD 300000] 101.2966 303,889.82 3.46|USD
EK5851408 ISRAEL ELECTRIC CORP LTD SEC  [Invest. Grade Credit 5[ 11/12/2024[usD 500000 100.1210 500,605.00 0.12[USD
SWUO1PDU1  [IRS AUD 4.50000 09/20/23-10Y LCH |Government Related 4.5]  9/20/2033|AUD 3300000  3.7228 85,229.54 7.05{USD
XMZ400026 D N PYTESTE Government Related 6] 12/17/2024]|AUD 2800000] 96.0050 2,260,998.24 7.76]USD
AP6703965 AUSGRID FINANCE PTY LTD Invest. Grade Credit 5.711] 10/30/2024|AUD 1000000 100.0223 693,905.02 0.04{USD
AR5033816 LLOYDS BANKING GROUP PLC Invest. Grade Credit 5.8053]  3/7/2025|AUD 1000000] 100.2270 695,325.03 0.19[usD
CX2ND60S5 HARVT 21A A2R 144A Securitized 1.04]  7/15/2031[EUR 384921.64] 95.8773 411,881.30 2.56|USD
G 740002 FIN FUT UK GILT ICE 12/27/24 Government Related 4| 12/28/2024|GBP 1400000] 98.4300 1,848,406.07|  10.86{USD




RFR GBP SONIO/4.00000 09/18/24-

swuo2zpve [ Government Related 4| 9/18/2029|GBP 1900000  1.6534 42,138.96 4.43|USD
ZM0252431 _|LETRA TESOURO NACIONAL Emerging Markets 0| 4/1/2025|BRL 6900| 948.0753 1,201,241.30 0.44|USD
147918ACO ﬁﬁisé ?EZSSITI EPRESTITSR | covernment Related 5.875|  4/30/2029|USD 300000 105.0604 315,181.20  4.01|usD
929142073 STATE STREET UNINVESTED CASH - | Net Short Duration 2.666|  12/1/2030|EUR 320.02| 100.0000 357.16 0.00|USD
EUR Instruments i
948642392 |STIF FUND (JPY) (SSKC) 'I\'n"‘sttihn‘q’:nt')s“rat"’” 0| 12/31/2030|1PY 841700 100.0000 5,884.37 0.00|USD
988142055 STATE STREET UNINVESTED CASH - | Net Short Duration 42| 12/1/2030|GBP 10761.63| 100.0000 14,435.10 0.00|USD
GBP Instruments
STATE STREET UNINVESTED CASH - [Net Short Duration
998142038 Db Instruments 458  12/1/2030|UsD 214424.58| 100.0000 214,424.58 0.00|USD
CHF4309C8  |SWISS FRANCS I“'nittﬂ;’:nt[)s“rat'on o| 11/4/2024|usD 479122.66|  0.8402 -570,241.56 0.10|UsD
STATE STREET UNINVESTED CASH - [Net Short Duration
908142086 |7 0 Instruments 3.59| 12/31/2030|AUD 53727.59| 100.0000 37,273.53 0.00|USD
920142031 STATE STREET UNINVESTED CASH - | Net Short Duration 3.54| 12/31/2030|CAD 3032.77| 100.0000 2,244.92 0.00{USD
CAD Instruments i
AUD4276ES  |AUSTRALIAN DOLLARS Net Short Duration o|  10/2/2024|usD o| 1.4414 0.000  0.01|usp
Instruments i
AUD4309C3  |AUSTRALIAN DOLLARS I“'nittﬂ;’:nt[)s“rat'on o| 11/4/2024|usD -2067000|  1.4407 -1,434,732.18 0.10[usD
CAD4276F7  |CANADIAN DOLLAR 'I\'nestti':]‘q’:nt')s“ram” 0| 10/2/2024|usD 203.27|  1.3509 217.09 0.01|UsD
CAD4309C5  |CANADIAN DOLLAR I“'nittﬂ;’:nt[)s“rat'on o| 11/4/2024|usD -086959.21|  1.3498 -731,163.76 0.10[usD
CHF4276B9  |SWISS FRANCS Net Short Duration o| 10/2/2024|usD -1001.33|  0.8436 -1,187.04 0.01|usD
Instruments i
EUR4276F6  |EUROPEAN MONETARY UNION EURO I“'nittﬂ;’:nt[)s“rat'on o| 10/2/2024|usD o| 0.8960 0.00 0.01|UsD
EUR4300L4  |EUROPEAN MONETARY UNION EURO 'I\'nesttihr;’:nt')s“rat"’” 0|  11/4/2024|usD -5832000|  0.8947 -6,518,203.92 0.10{USD
GBP4276G6  |BRITISH POUND STERLING I“'nittﬂ:;’:nt[)s“rat'on o| 10/2/2024|usD o| 0.7455 0.00 0.01|UsD
GBP4309D4  |BRITISH POUND STERLING 'I\'nestti':]‘q’:nt')s“ram” 0|  11/4/2024|usD -466000|  0.7455 -625,051.14 0.10|UsD
USDU3TEF2  |EUR - USD (UNDERLYING) I“'nitti;’:ntl)surat'on o|  10/2/2024|EUR o| 0.0000 -21,800.01 0.00[USD
USDU3TK99  |EUR - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“rat'°” 0|  11/4/2024|EUR 5832000/  0.0000 6,530,440.32 0.09|UsD
USDU3UIH9  |GBP - USD (UNDERLYING) I“'nitti;’:ntl)surat'on o| 10/2/2024|cBP o| 0.0000 -8,727.06 0.00[USD
USDU3U7C4  |GBP - USD (UNDERLYING) 'I\'n"'stti';‘q’:nt')s“'a“°” 0|  11/4/2024|GBP 466000  0.0000 624,180.53 0.09|USD
USDU3UDE3  |AUD - USD (UNDERLYING) I“'nitti;?:ntl)surat'on o| 10/2/2024|AUD o| 0.0000 -8,137.02 0.00[USD
USDU3UJQO  |AUD - USD (UNDERLYING) 'I\'nestti':]‘q’;tnt')s“ra“°” 0|  11/4/2024|AUD 2067000{  0.0000 1,421,023.38 0.09|UsD
USDU3UPZ3  |CAD - USD (UNDERLYING) I“'nittir;?:nt[)s“rat'on o| 10/2/2024|cAD -293.27]  0.0000 -42.84 0.00[USD
USDU3UW51  |CAD - USD (UNDERLYING) 'I\'n"'sttihr;’:nt')s“'at'°” 0|  11/4/2024|cAD 986959.21|  0.0000 733,193.58 0.09|UsD
USDU3V286  |CHF - USD (UNDERLYING) I“'nittir;?:nt[)s“rat'on o|  10/2/2024|cHF 1001.33|  0.0000 290.90 0.00[USD
USDU3VBN7  |CHF - USD (UNDERLYING) Net Short Duration 0|  11/4/2024|cHF 479122.66|  0.0000 569,977.53 0.09|UsD

Instruments




Net Short Duration

USDU44C68  |BRL - USD (UNDERLYING) oo o 0|  4/2/2025|BRL 6900000  0.0000 1,236,581.70 0.49|USD

885220DW0  |TMST 2003-4 A1 TSFR1M+75.448BP ;“nitti':;’:n?s“rat'°” 5.60926| 9/25/2043|USD 2103.49| 95.5674 2,010.25 0.00|USD
AG 2024-NLP A TSFRIM+201.564BP |Net Short Duration

oo7o2mAAl |14 Instrumente. 7.11215|  8/16/2041|USD 400000| 100.2286 400,914.32 0.00[USD

07384MTM4  |BSARM 2003-1 5A1 WM31 WC6.2 ;“nitti':;’:n?s“rat'°” 6.809788|  4/25/2033|USD 7591.73| 100.6419 7,640.46 0.24|usD

031733AE8  |ARC 2004-1 A5 TSFR1M+111.448BP I“'nittﬂ:;’:nt[)s”ra“o” 5.96926| 10/25/2034|USD 107446.73| 100.0584 107,509.48 0.01|UsD
ESA 2021-ESH A TSFRIM+119.448BP|Net Short Duration

30227FAN8 | o e nort ) 6.29148|  7/15/2038|USD 1158345.96| 99.9556 1,157,831.65 0.03|UsD
MRFC 2000-TBC2 AL Net Short Duration

585525ED6 | repminieno 44amp itugloohivg 5.60099|  6/15/2030|USD 3005.66| 96.8072 2,009.70|  -0.05|USD
NYO 2021-1290 A Net Short Duration

62055HAAS | e 144 Instruments. 6.30648| 11/15/2038|USD 1000000| 97.1958 971,958.40|  -0.05|USD

05608VAA4 BX 2021-MFM1 A TSFRIM+81.45BP  Net Short Duration 5.91148|  1/15/2034|USD 457196.07| 99.5984 455,360.11 0.02|UsD
144A Instruments
BXMT 2020-FL3 A Net Short Duration

0S608XARD | e o L4 b 6.59721| 11/15/2037|USD 787276.09| 98.4829 775332.64|  -0.01|UsD

Net Short Duration

06051GAX7  |BAFC 2004-A 1A3 T1Y AS PT oo o 7.620984|  9/20/2034|USD 6900.27| 85.0317 5,867.42 0.55|USD

07384YBM7  |BSABS 2001-3 A2 TSFRIM+91.448p [} Short Duration 5.76926| 10/27/2032|USD 9297.42| 99.5224 9,253.02|  0.00[USD
BWAY 2021-1450 A Net Short Duration

430YAAB | e 144A atugloohig 6.46099|  9/15/2036|USD 1000000| 95.3379 953,378.60|  -0.04|USD
CSFB 2003-8 5A1 SEQ WM31 Net Short Duration

22541NX20 |20 Instruments 6.5|  4/25/2033|UsD 10311 101.8981 10,506.72 0.54|USD

585525DF2  |MRFC 1999-TBC3 A2 TSFRIM+49 I“'nittﬂ:;’:nt[)s”rat'on 6.13442| 10/20/2029|USD 3296.84| 101.9999 3,362.77 0.52|usD

161546DQ6  |CFAB 2002-4 2A1 TSFR1M+85.448BP 'I\'nesttihr;’:nt')s“rat"’” 5.70926| 10/25/2032|USD 30523.6| 99.1450 30,262.63 0.03|USD
DROP 2021-FILE A Net Short Duration

26210VAM  |o e 144A Instruments. 6.36148| 10/15/2043|USD 1000000| 94.8490 948,489.50|  -0.03|USD

36228FWSL  |GSR 2003- A2 TSFR12M+246.58p [}/ Short Duration 6.66218|  8/25/2033|USD 11853.73| 96.7761 11,471.58|  0.01[usD

36266DAA2 GSMS 2022-GTWY A TSFRIM+340BP | Net Short Duration 8.497| 9/15/2027|UsSD 1200000/ 100.2783 1,203,339.96 0.02|UsD
144A Instruments i

38374XPT6  |GNR 2009-16 NF TSFR1M+56.448BP 'I\'n"'sttihr;’;tnt')s“rat"’” 5.52534| 10/20/2037|USD 15639.42| 99.9181 15,626.61 0.06|USD
MF1 2021-FL5 A Net Short Duration

S5282XA8 | I MSOFRY 1134 85BP 144A atugloohig 6.04721|  7/15/2036|USD 186924.55| 99.5723 186,125.16 0.03|USD
GNR 2015-H30 FA Net Short Duration

38376RKZ8 | orn oy a488p e nort ) 6.14652|  8/20/2061|USD 691.51| 100.0209 691.65 0.13|UsD
JPMMT 2004-A1 2A1 ARM WM33 | Net Short Duration

as6247BM4 [ TS itugloohig 6.400024|  2/25/2034|USD 7537.39| 100.6997 7,590.13 0.90|usD
JPMMT 2005-A2 5A2 WM33 Net Short Duration

466247TNVL 1o o R 6.988621|  4/25/2035|USD 6095.99| 100.8098 6,145.36 0.44|USD
JPMCC 2019-FLIZ A Net Short Duration

46651QAS [Tt it a0 L e itugloohig 6.50401| 12/15/2031|USD 285858.71| 92.8209 265336.51|  -0.03|UsD
IMM 2003-9F Al Net Short Duration

4525ANFL6 | rore mot1e 4468P R 5.96926|  7/25/2033|UsSD 8006.22| 99.9171 7,999.58 0.07|usD
TOWN 2022-GTAY A Net Short Duration

46117NARD | cirimmsas 868D 144A Instruments. 7.5856|  8/15/2039|USD 400000| 100.4559 401,823.72 0.03|USD

67117VAAS  |OBX 2023-NQM6 A1 144A et Short Buration 6.52|  7/25/2063|USD 311599.73| 101.7154 316,944.97|  0.82|UsD
PRIME 2004-CLT 1A2 Net Short Duration

74160MDL3 | epor it itugloohig 5.36926|  2/25/2034|USD 1958.2| 93.4075 1820.11]  -0.36|usD




RESI 2021-2NCA A1A

Net Short Duration

761208aa8  |n> 2T AN e et Short O 5.95983|  2/3/2053|USD 223802.68| 99.8176 223,394.35|  0.04|USD
89177XAAS g;’gﬁfji'ﬂig? 1a4n 'I\'n"‘sttrsuhn‘q’:nt')s“ra”°” 5.96926| 10/25/2059|USD 251628.17| 102.0687 256,833.60|  0.05|USD
92540EAA1  |VERUS 2024-1 Al 144A ?‘nittiﬁ:nt[)s“ram” 5.712|  1/25/2069|USD 250487.31| 100.9506 261,953.94|  0.92|USD
CX2MGEO16  |GMG 2021-1A A SONIA+59BP 144A ;“nitti':;’:n?s“rati°” 5.54479| 12/16/2067|GBP 425559.18| 100.0127 570,895.80|  0.01|USD
78449DACO '?'I\S/ll?Rigflzféz.r434§|§E 1a4n ?‘nittiﬁ:nt[)s“ram” 5.81926|  9/15/2054|USD 410695.04| 99.6335 409,189.97|  0.00|UsD
78449VACO ?\s"fRi?ff;;_Tﬁgés 144n 'I\'n"‘sttrsuhn‘q’:nt')s“ra”°” 5.81926|  9/15/2054|USD 835255.3| 99.5697 831,660.95|  0.05|USD
784442AC9 gggégz(&ofiéfimp ?‘nittiﬁ:nt[)s“ram” 6.37075|  4/25/2049|USD 51189.83| 100.0165 51,198.29|  0.06|USD
38013JAC7  |GMCAR 2023-1 A2B SOFR30A+62BP ;“nitti':;’:n?s“rati°” 5.96207|  3/16/2026|USD 89661.73| 100.0220 89,681.47|  0.04|USD
7844oMaB2 [, 201D ALB TSTRIME71.44587 ?‘nittiﬁ:nt[)s“ram” 5.81099|  3/17/2053|USD 85700.50| 98.8012 84,682.13|  0.00|UsD
78444YAD7 iéhﬁﬁgﬁofigﬁ‘{smp 'I\'n"‘sttrsuhn‘q’:nt')s“ra”°” 7.32075| 10/25/2024|USD 111301.5| 100.2113 111,536.66|  0.06|USD
78471AABO  |SOFI 2016-F A2 144A ?‘nittiﬁ:nt[)s“ra“m 3.02|  2/25/2040|usD 38969.09| 98.3241 38,316.01|  0.87|USD
89179XAL9 Eﬁglﬁ’igﬁﬂgp 1447 'I\'nesttrsuhn‘,":ntDs“rati°” 5.77534| 11/20/2061|USD 172183.3| 99.4066 171,161.58 0.05|USD
404280BWS ;';’FBF%:',IOLDINGS PLC SR UNSEC I“'nittﬂ;’:nt[)s”ra“°” 6.50047|  9/12/2026|USD 2070000| 100.8985 2,088,598.87|  0.00|USD
52206AAD2 bf\lAsséECPﬁEACORPORATION NV'SR ?nili}::\):ntDsuration 2.875| 10/24/2024|USD 2100000| 99.8384 2,096,605.75|  0.06|USD
902613AM0  |UBS GROUP AG SR UNSEC 144A ?‘nittﬂ:;’:nt[)s“ram” 4.488| 5/12/2026|USD 700000 99.7263 698,083.92|  0.60|USD
SFRM50005 gg)lFGL/JZTSSOFR S0DAY CME (WHT) 'I\'nestti';’:nt')s“rati°” 0| 9/17/2025|usD 45000000| 96.7925|  43,556,625.00 0.25|USD
SFRZ40007 gg}'l';L/JZTSSOFR J0DAY CME (WHT) ;“nittﬂ;’:nt[)s“ration 0| 3/19/2025|usD -33000000| 95.9575|  -31,665,975.00 0.25|UsD
SFRU40008 ';IZTIF;/JZT 4SOFR S0DAY CME (WHT) 'I\'nestti';’:nt')s“ra“°” 0| 12/18/2024|usD 15500000 95.2663 14,766,268.75 0.21|UsD
03767IAF2 ?23;@17112; /isﬁlsi 1aan ?‘nittiﬁ:nt[)s“ra“m 6.47738|  7/17/2030|UsD 124382.29| 100.0286 124,417.86|  0.00|USD
14314BAL1 'CI'S;/IRS;*)I\24(-)|-1172-(15§6AII§P 1a4n ?nili}::\):ntDsuration 6.54362|  4/20/2031|USD 618862.5| 100.0326 619,064.35|  0.00|USD
88430TAQe  |o i 2O21TIAARTSFRIM1268P ?‘nittiﬁ:nt[)s“ra“m 6.31996| 10/15/2034|USD 400000/ 100.0000 400,000.00  0.00[USD
55284AMA6 |1 41A2°21'FL7 A TSFRIM+119.448BP 'I\'n"‘sttihn‘q’:nt')s“ra”°” 6.20877| 10/16/2036|USD 78923.9| 99.6250 78,627.94|  0.04|USD
58003UAA6 nﬁséofé’:"l‘; meP 1aan ?‘n‘ittiﬁ:nt[)s“ra“m 6.89721| 12/15/2035|USD 162553.94| 100.2170 162,906.68|  0.04|USD
33835NAA9 ;450;;3:4 igégﬁg\@ 1a4n 'I\'nesttihr;’:nt')s“ra”°” 6.58362| 10/20/2031|USD 365691.55| 100.1500 366,240.09|  0.00|USD
42704RARG  |HERA 2021-FLL ATSFRIM+116.458P)Net Short Duration 6.17877|  2/18/2038|USD 432997.01| 99.4201 430,486.18 0.04|USD
144A Instruments
50200YAQL ﬁz"AmA AR TSFR3M+134.161BP 'I\'nesttihr;’:nt')s“ra”°” 6.62362|  4/20/2031|USD 214129.76| 100.0851 214,312.00]  0.00|USD
87240UAR1 Eﬁﬁéﬁlﬂi@ fngP 1a4n ?‘nittiﬁ:nt[)s“ra“m 6.51621|  4/25/2031|USD 566800.96| 100.0500 567,084.36|  0.00|USD
BO20EBL7  |1o+ 2019-6A AIRR TSFR3M+1228P ?nili}::\):ntDsuration 6.5046| 10/25/2032|USD 400000| 100.0737 400,294.84|  0.00[USD
92331MAES ¥§EF-{I—3RM2+(-)11;.216£1§§ 1a4n ?‘n‘ittiﬁ:nt[)s“ra“m 6.64362|  1/20/2029|USD 47494.57| 100.0521 47,519.33|  0.00|USD




INGIM 2012-4A A1R3

Net Short Duration

92016GBE3 | Tcrpams 1o 168 194 Instrumente. 6.56298| 10/15/2030|USD 621003.18| 100.1292 621,805.61 0.00|USD
CCWFSHUS2  |CASH COLLATERAL LCH WFS USD 'I\'nesttihrg:nt')s“rat"’” 4.73| 12/31/2060|USD 152000 100.0000 152,000.00 0.00[USD
CCWFSXUS7  |CASH COLLATERAL FUT WFS USD I“'nittﬂ:;’:nt[)s“rat'°” 4.73| 12/31/2060|USD 600000| 100.0000 600,000.00 0.00[USD
CX2N7FOM5  |BECLO 7A AR 3MEUR+62BP 144A 'I\'nesttihrg:nt')s“rat"’” 4305 10/15/2031|EUR 1841241.69| 99.9039 2,052,943.87 0.00|USD
CX20L8030 OCPE 2020-4A AR SMEUR+88BP | Net Short Duration 4.568| 9/22/2034|EUR 497754.77| 99.7750 554,269.42 0.00|USD
144A Instruments i
CX32VR102  |CGMSE 2014-2A AR1 3MEUR + 75BP 'I\'nesttihrg:nt')s“rat"’” 4.292| 11/15/2031|EUR 506161.92| 99.9046 664,712.20 0.00|USD
CGMSE 2017-3A AIR 3MEUR + 70BP [Net Short Duration
Cx3s030M7 |0 o o 4385  1/15/2031|EUR 640200.09| 99.7989 713,058.92 0.00|USD
PSTET 2021-1A A 3MEUR + 78BP __|Net Short Duration
cxa7aPOl9 | Instruments 4.465|  4/15/2031|EUR 135423| 100.0513 151,216.45 0.00|USD
RRCAEGIF7  |U'S CORP REV REPO I“'nittﬂ:;’:nt[)s“rat'on 499  9/19/2026|UsD -1439715.17| 100.0000 -1,439,715.17 0.00[USD
RRCAE6II1 U S CORP REV REPO 'I\'n"‘sttihn‘q’:nt')s“rat'°” 5.01|  9/19/2026|UsD -4077811.88| 100.0000 -4,077,811.88 0.00{USD
XXWFS1US8  |VM CASH FUT DOM WFS USD I“'nittﬂ:;’:nt[)s“rat'on 5.23| 12/31/2060[USD 13422.43| 100.0000 13,422.43 0.00[USD
XXWFS2AU3  |VM CASH FUT FOR WFS AUD 'I\'nesttihr;’:nt')s“rat"’” 4.25| 12/31/2060|AUD 12344.51| 100.0000 8,564.01 0.00[USD
XXWFS2GB9  |VM CASH FUT FOR WFS GBP I“'nittﬂ:;’:nt[)s“rat'on 4.95 12/31/2060|GBP 3342.4| 100.0000 4,483.33 0.00[USD
XXWFS5GB2  |VM CASH CCP LCH WFS GBP 'I\'nesttihr;’:nt')s“rat"’” 0.005| 12/31/2060|GBP 5266.81| 100.0000 7,064.63 0.00[USD
XXWFS5US9  |VM CASH CCP LCH WFS USD I“'nitti:;’:nt[)s“rat'on 0.005| 12/31/2060[USD 10912.03| 100.0000 10,912.03 0.00[USD
CX2NNUOKS8  |TCLO 6A AR 3MEUR + 92BP 144A 'I\'nesttihn‘q’:nt')s“rat'°” 4.624|  1/12/2032|EUR 499151.83| 99.8354 556,161.46 0.00|USD
XXWFS5AU6  |VM CASH CCP LCH WFS AUD I“'nittﬂ:;’:nt[)s“rat'on 0.05| 12/31/2060|AUD 12344.5| 100.0000 8,564.00 0.00[USD
PSTET 2023-2A AR 3MEUR+98BPS Net Short Duration
Cxaqroosy | - Instruments 4.568|  1/15/2033|EUR 300000 100.1378 335,276.40 0.00|USD
RRCAESRR3  |U'S CORP REV REPO I“'nittﬂ:;’:nt[)s“rat'on 5| 9/19/2026|UsD -94778| 100.0000 -04,778.00 0.00[USD
RRCAE6IK6  |U'S CORP REV REPO 'I\'n"‘sttihn‘q’:nt')s“rat'°” 5| 9/19/2026|usD -1895553.87| 100.0000 -1,895,553.87 0.00|USD
RRCAE6JZ2  |U'S CORP REV REPO I“'nittﬂ:;’:nt[)s“rat'on 5| 9/19/2026|UsD -1208369.72| 100.0000 -1,208,369.72 0.00[USD
RRHAE6SS3  |U'S HY CORP REV REPO 'I\'nesttihr;’:nt')s“rat"’” 5.07| 9/19/2026|UsD -727737.94| 100.0000 -727,737.94 0.00[USD
FVZ400026 _ |FIN FUT US 5YR CBT 12/31/24 Government Related 6] 1/1/2025|USD 25900000| 109.9492 ~6,487,003.91 3.86|USD
TUZ400015 __|FIN FUT US 2YR CBT 12/31/24 Government Related 6] 1/1/2025|USD 45400000| 104.1348] _ 47,277,183.58 1.78|USD
TYZ400017 __|FIN FUT US 10YR CBT 12/19/24 __|Government Related 6] 12/20/2024|USD -2700000| 114.3672 3,087,914.06 5.76|USD
UXYZ40007 AR Government Related 6| 12/20/2024|USD -6100000| 118.4453 -7,225,164.06 7.75|USD
WNZ400017 4o imima Government Related 6| 12/20/2024|USD -1700000| 133.2656 -2,265,515.63 16.40[USD
91282CKL4 __ |U S TREASURY INFLATE PROT BD _ |Government Related 2.125|  4/15/2029|USD 7220811| 102.8055 7,423,391.58 4.27|USD
SWUO25TR4 Egﬁ USD SOFR/3.75000 12/18/24-5Y | -\ ornment Related 3.75| 12/18/2029|UsD -2400000|  2.5900 -62,160.48 4.52|usD
3137HOW53  |FHR 5115 EM WM40 WC4.9399 Securitized 1| 9/15/2044|USD 1232882.22| 87.5767 1,079,717.32 4.47|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 29900000 96.1260 20,516,473.80 6.19|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 3200000| 101.1658 3,37,304.32 3.22[USD




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 5600000| 102.2068 5,723,580.69 2.27|usD
74140QAA6 PRET 2021-RN1 Al 144A Securitized 4.9917]  2/25/2061|USD 255385.1| 100.0704 255,564.99 2.30{usD
86358HGW3  |SAMI 1999-1-2A SEQ WM 19 W9.385 |Securitized 3.90507[  6/25/2029]USD 2550.58| 95.8467 2,444.65 9.28[UsD
36262]A14 GSMBS 2021-GR2 A9 SOFR30A+85BP o itized 5|  2/25/2052|{USD 1176143.39| 93.1503 1,095,581.45 2.91|USD
144A
86359LBY4 AN T Securitized 5.6593] 7/19/2034|UsD 9638.16| 92.7671 8,941.04 -0.12|UsD
36263KAJ0 ffrAnggél'INVI A9 30ALIBH85BP 5o ritized 5| 12/25/2051|{USD 397969.11| 93.1525 370,718.22 3.01|USD
55283QAA2 MFRA 2021-RPL1 Al 144A Securitized 1.1313]  7/25/2060[USD 473476.41| 90.6841 429,367.92 2.21{usD
81743VAB9 SEMT 10 2A1 TSFR1IM+87.448BP  |Securitized 5.83534| 10/20/2027|UsD 2295.34| 97.6715 2,241.89 0.04/USD
CMLTI 2021-INV3 A1 144A -
17329VDF3 SOFR30A+85BP Securitized 5|  5/25/2051|{USD 833238.13| 93.1534 776,189.31 3.09|USD
64829VAA4 NRZT 2018-RPL1 Al Securitized 3.5] 12/25/2057]USD 455266.2] 97.0998 442,062.52 2.51{usD
TIoTrT ZUUT IURAN ZRZVVITTOo= oo
61748HFE6 o Securitized 6.243767| 11/25/2034]USD 644.53| 94.6606 610.12 2.25{UsD
81743WAA9  [SEMT 5 A TSFR1M+81.448BP Securitized 5.7793] 10/19/2026]USD 17696.72| 97.7769 17,303.30 1.12[usb
61772QAN0 MSRM 2021-6 A6 144A SOFR Securitized 5] 9/25/2051[usD 158033.72| 93.1477 147,204.70 3.54{USD
86358HNX3 e e Securitized 5.7393]  9/19/2032|usD 1677.89] 96.3058 1,615.91 0.15[USD
89175MAA1 an O RIS ATETOTEE - Isecyritized 3.75] 5/25/2058|USD 449984.32| 98.2168 441,960.07 1.82|USD
TPMT 2019-HY2 Al -
89177HAAD TSER1M+111.448BP 144A Securitized 5.96926|  5/25/2058|USD 286637.82| 103.1571 295,687.38 1.19|USD
89178WAU2 o o T AT TES0S (secyritized 2.71]  1/25/2060[USD 233920.71| 95.7409 223,957.79 1.54|UsD
32027EAE1 eCDArA . 4 Ancir Securitized 5.28926|  4/25/2036/USD 788924.57| 97.6113 770,079.77 0.64|USD
073879UQ9 BSABS 2005-AQ1 M3 Securitized 6.09426|  3/25/2035|USD 222971.55| 99.5513 221,971.14 0.29|UsD
TSFR1M+123.948BP : : : e :
126670P]1 e e Securitized 5.68926|  5/25/2036|USD 169913.66] 99.3357 168,784.86 0.33{USD
64352VHV6 e nL s ArA AnoDA Securitized 5.89926| 11/25/2034|USD 466651.49| 100.6951 469,895.00 0.11[usD
24763LFX3 L ian o Arome Securitized 6.03099]  9/15/2029|usD 3313.04] 96.9886 3,213.27 -0.02|usD
317350BD7 FINA 2004-2 M1 TSFR1M+93.948BP |Securitized 5.79426]  8/25/2034|USD 82906.12] 96.4162 79,934.94 3.70{usD
GSAMP 2006-HE4 A2D -
362439AE1 TSER1M+63 448BP Securitized 5.48926|  6/25/2036|USD 371297.61| 96.6883 359,001.46 2.11|USD
81375WCT1  [Zo o oo rionn Securitized 5.64426|  1/25/2035[USD 257698.11 87.9794 226,721.17 19.26]USD
66987WDE4  |NHEL 2005-4 M1 TSFR1M+77.448BP |Securitized 5.62926|  1/25/2036{USD 167815.53| 99.0403 166,205.04 0.30{usD
RAAC 2006-RP4 M1 -
74919TAB7 TSFRIM-+66.448BP 144A Securitized 5.51926|  1/25/2046|USD 296294.45| 99.7150 295,449.92 0.06/USD
4662471.24 vag';";;gos'm 6T1 ARM WM33 Securitized 5.738101|  2/25/2035|USD 836.1| 94.3881 789.18 1.48|USD
5899292M9 MLCC 2003-F A1 TSFR1M+75.448BP |Securitized 5.60926| 10/25/2028|USD 658.48| 94.5337 622.49 0.02[USD
07384MZ96 BSARM 2004-8 11A2 AS ARM Securitized 7.097575| 11/25/2034[USD 13770.88] 94.5812 13,024.66 0.85[USD
07384MZ54 o B ens TEEEETET | Securitized 5.687854|  1/25/2034|USD 2888.83| 95.9514 2,771.87 1.55|USD
362341RX9 GSR 2005-AR6 2A1 WM35 WC4.9  [Securitized 5.202057|  9/25/2035[USD 1538.03] 95.7503 1,472.67 3.17|usD
TMM 2004-10 1A1 -
45254N134 TSFRIM-.75.448BP*CONSENT* Securitized 5.60926|  3/25/2035|USD 107349.73| 96.6448 103,747.92 0.12|USD
466247EH2 JVC&M; 43(;0:;:44 2A2 WM34 Securitized 6.499254|  9/25/2034|USD 3882.04| 93.2145 3,618.62 2.62|USD
17307GW79  |CMLTI 2005-11 A2A 1YRT+240 Securitized 7.23] 10/25/2035[USD 1692.85] 99.9638 1,692.24 1.53[UsD
22541QCT7 S\ISCFE 12;;’53'”15 2ALARMWMS3 e uritized 5.820328|  6/25/2033|USD 4620.59| 94.8995 4,384.92 1.55|USD
59020UAR6 MLCC 2004-A A1 TSFR1M+57.448BP |Securitized 5.42926]  4/25/2029|USD 1265.44] 92.9120 1,175.75 2.52[usD
59020USJ5 MLMI 2005-A2 A2 ARM Securitized 5.517412]  2/25/2035[USD 44501.25] 94.9183 42,239.81 2.52[usD
885220HB2 o ST TS TSI WTEITIYE  secyritized 5.59299|  4/25/2045|USD 6258.08| 96.9716 6,068.56 1.12|USD
929227QB5 WAMU 2002-AR6 A 12MTA+140 Securitized 6.52303]  6/25/2042[USD 1884.18] 92.6055 1,744.85 2.78{usD




WAMU 2005-AR13 A1A1 L
92922F4M7 TSFR1M+69.4488P Securitized 5.54926| 10/25/2045|USD 9108.96 98.1749 8,942.71 2.59|USD

WAMU 2004-AR13 A2A -
92922FB72 TSFR1M+85.448BP Securitized 5.70926| 11/25/2034(USD 24655.41| 95.4306 23,528.81 0.14{USD
92922FUN6 etDans 04 AAOne Securitized 5.76926]  6/25/2044|USD 9191.19| 94.9800 8,729.79 1.03[UsD

WAMU 2005-AR19 A1A1 L
92925CBA9 TSFR1M+65.4488P Securitized 5.50926| 12/25/2045|USD 58178.43( 99.9585 58,154.26 1.27|USD
36167RAAL fﬂAZOZI'GCT ATSFRIM+I1.448BP oo\ ritized 6.01148|  2/15/2038|USD 200000| 90.0757 180,151.34|  -0.21|USD
28628BAA6 ELFI 2021-A A 144A Securitized 1.53| 12/26/2046|USD 795046.6( 89.1177 708,527.16 3.42|USD
36167HAC9 SVCCA"STOZSZ?;;E:?:I 3 A2 WM51 Securitized 1.348| 5/25/2066|USD 469109.26| 87.0867 408,531.59 5.62|USD
55286LAA0 MFRA 2023-NQM4 A1l 144A Securitized 6.105| 12/25/2068|USD 169150.13| 100.9597 170,773.40 1.47|USD
36167HAD7 stCASTO?B(z}lei':gAM 3 A3 WM51 Securitized 1.503 5/25/2066|USD 469109.26| 86.8725 407,527.04 5.59|USD
63941UAA1 NAVSL 2020-GA A 144A Securitized 1.17| 9/16/2069|USD 361374.72| 92.7408 335,141.63 2.10{USD
552751AA7 MFRA 2020-NQM2 A1 144A Securitized 1.381| 4/25/2065[USD 84581.82| 95.1798 80,504.80 2.16|USD
64831EAA8 \I;IVRCZE’TG%gzeli':‘?iR AL WM48 Securitized 0.94054| 10/25/2058|USD 227690.07| 93.8922 213,783.19 2.53|USD
63941TAA4 NAVSL 2020-EA A 144A Securitized 1.69| 5/15/2069|USD 640246.65| 93.1481 596,377.78 2.49|USD

PRET 2021-NPL6 A1 WM63 -
69362GAA9 WCA4.8507 144A Securitized 2.4871| 11/25/2051|USD 280499.32| 99.4582 278,979.60 2.30|USD

Uninvested Cash 10,856.19

Interest Receivable 371,458.58

Net Unsettled Trades -5,031,726.85

Bond/Stock Futures -32,332,998.05

Money Market Futures -26,655,550.00

Swap Offset -65,228.25

CD/CW Forecast 0.00

Total Market Value 48,938,768.37

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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