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~  EEExEs Fixed Income SHares: Series LD as of 12-31-2024
CUSIP DESCRIPTION SECTOR COUPON MATURITY CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (BASE) DURATION BASE CURRENCY
64829VAA4 NRZT 2018-RPL1 Al 3.5| 12/25/2057|USD 435248.79] 96.1082 418,309.86 2.56|USD
161546DQ6 CFAB 2002-4 2A1 TSFR1M+85.448BP 5.19322| 10/25/2032[USD 29526.23| 98.2689 29,015.10 0.04|USD
NRZT 2021-NQ2R A1 WM48
64831EAA8 WCE.6626 1444 0.94054| 10/25/2058|USD 196922.36| 93.9819 185,071.43 2.24|usb
3 -
SWU02CMK1 255 t’csﬁ SOFR/3.8616 12/02/24 3.861656|  2/28/2029|USD -2600000 -0.7080 18,407.74 3.81|USD
3136BTXDO FNR 2024-90 FB SOFR30A+125BP 5.81879| 11/25/2053|USD 295275.02] 100.8173 297,688.30 0.90[usD
NYO 2021-1290 A
62955HAAS TSFR1M+120.95BP 144A 5.60748| 11/15/2038|USD 1000000| 98.1662 981,661.70 -0.08|USD
06738EBZ7 BARCLAYS PLC SR UNSEC 5304  8/9/2026|usD 600000| 100.2174 601,304.24 0.60[USD
EUR5015K8 EUROPEAN MONETARY UNION EURO o[ 1/15/2025]usD -4828000]  0.9652 -5,001,999.56 0.04[USD
45254NFL6 e iay oo 5.45322|  7/25/2033|usD 1987.63| 100.0227 1,988.08 0.07]usD
682680CC5 ONEOK INC SR UNSEC 4.4] 10/15/2029]usD 300000 97.0291 291,087.33 4.21[usD
085770AA3 SEF;RY GLOBAL INC 1L SR SEC 144A 4.875|  7/15/2026|USD 280000 99.6772 279,096.15 0.94|UsD
38374XPT6 GNR 2009-16 NF TSFR1M+56.448BP 4.93474] 10/20/2037|USD 15252.91] 99.8888 15,235.95 0.06/USD
78471AAB9 SOFI 2016-F A2 144A 3.02]  2/25/2040[USD 35039.44] 97.8866 34,298.93 0.81{USD
CX2MGE016  |GMG 2021-1A A SONIA+59BP 144A 5.29481| 12/16/2067|GBP 312364.57| 100.0250 391,303.16 0.02[usD
CCWFSXUS7  |CASH COLLATERAL FUT WFS USD 4.36] 12/31/2060{USD 477000] 100.0000 477,000.00 0.00{USD
GSAMP 2006-HE4 A2D
362439AE1 TSFR1M+63 448BP 4.97322|  6/25/2036|USD 358713.17| 96.1560 344,924.24 2.20|UsD
30227FAA8 EiﬁAZOZI'ESH ATSFRIM+119.4488P 5.59148|  7/15/2038|USD 1145028.01| 100.1313 1,146,531.32 0.00{USD
3136BTS53 FNR 2024-95 KF SOFR30A+110BP 5.66879| 12/25/2054|USD 196204.17] 99.9289 196,064.69 1.36|USD
JPMCC 2019-FL12 A
46651QAA5 TSERIM+149.7018P 144A 5.89501| 12/15/2031|USD 285858.71| 95.2790 272,363.23 0.01|{UsD
BWAY 2021-1450 A
12430YAA8 TSER1M4+136.448BP 144A 5.76157|  9/15/2036|USD 1000000| 94.8676 948,676.40 -0.08|USD
GCAT 2021-NQM3 A3 WM51
36167HAD7 WCS.0845 144A 1.503|  5/25/2066|USD 450978.9| 85.1195 383,870.85 5.55/USD
88430TAQ4 Fl’ﬂﬁ'\\'M 2021-1A AR TSFR3M+1288P 5.9359| 10/15/2034|USD 400000| 100.3329 401,331.62 0.01|usD
585525DF2 MRFC 1999-TBC3 A2 TSFR1IM+49 5.38443| 10/20/2029|USD 3134.51] 96.6252 3,028.73 1.86|USD
MF1 2020-FL4 A
58003UAA6 (IMSOFR+11)+ 170BP 144A 6.1963| 12/15/2035|USD 156534.28| 100.1550 156,776.89 0.03|UsD
05608VAA4 ?§4i°21'MFM1 A TSFR1M+81.458P 5.21148|  1/15/2034|USD 457196.07| 99.9601 457,013.65 0.00[{USD
89178WAU2 N 2.71]  1/25/2060[USD 221658.21| 95.0569 210,701.38 1.53[usb
998142038 a;gTE STREET UNINVESTED CASH - 3.58|  12/1/2030{USD 248504.2| 100.0000 248,504.20 0.00[{USD
SWU02DWX0 255 t’csﬁ SOFR/4.06127 03/03/25- 4.06127|  5/31/2029|USD -1800000  0.1207 -2,173.32 3.85|USD
RRCAF1TJ7 U S CORP REV REPO 4.62] 12/27/2026|UsD -3955630.59| 100.0000 -3,955,630.59 0.00[USD
66987WDE4  |NHEL 2005-4 M1 TSFR1M+77.448BP 5.11322[  1/25/2036/USD 125012.82] 99.1702 123,975.51 0.20{USD
BRL5092C8 BRAZILIAN REAL-NDF 0|  4/2/2025|usD -10600000]  6.2710 -1,690,320.52 0.23[usD
81743WAA9  |SEMT 5 A TSFR1IM+81.448BP 5.18083| 10/19/2026|USD 15556.31] 97.5953 15,182.22 1.09|usD
24763LFX3 kPN 5.33157| 9/15/2029|USD 3201.81| 96.4866 3,089.32 0.14{USD
78449DACO SMB 2020-PTB A28 5.30322| 9/15/2054|USD 385438.79| 99.6436 384,064.97 0.00[{USD
TSFR1M+96.448BP 144A : : : o :
03027XCL2 AMERICAN TOWER CORP SR UNSEC 5| 1/31/2030]usD 200000 99.4718 198,943.51 4.37|usb




USDU44C68  |BRL - USD (UNDERLYING) o[  4/2/2025[BRL 10600000  0.0000 1,865,394.94 0.25]USD
TPAT 2021-SL1 A2
89179XAL9 TSER1M-+81 448BP 144A 5.18474| 11/20/2061|USD 153180.09| 99.5500 152,490.75 0.04|USD
925650AA1 VICI PROPERTIES LP SR UNSEC 4.375|  5/15/2025|USD 300000 99.8024 299,407.05 0.36]USD
RRCAF0704 U S CORP REV REPO 4.49] 12/19/2026]USD -1442895.63| 100.0000 -1,442,895.63 0.00{USD
020142031 [ ouniC oot UNINVESTED CASH - 2.54| 12/31/2030|CAD 38472.56| 100.0000 26,750.49|  0.00|USD
AWPT 2022-16A AIAR
28623YAU7 TSFR3M4113BP 144A 5.46731|  7/25/2034|USD 400000 100.0000 400,000.00 0.00|USD
36263KAJ0 fﬂ"ABgozgél'INVI A9 30ALIB+858BP 5| 12/25/2051{USD 391682.03| 92.8917 363,840.06 3.82|UsD
36262]A14 imss 2021-GR2 A9 SOFR30A+85BP 5| 2/25/2052|{USD 1147819.62| 92.7169 1,064,222.65 3.71|USD
07384MZ96 BSARM 2004-8 11A2 AS ARM 7.196824| 11/25/2034]USD 13534.31] 93.8326 12,699.60 0.67|UsD
CX37AP019 e oA OTTEIR T oRT 3.964] 4/15/2031|EUR 119526.8] 100.0447 123,825.34 0.00[USD
694308KS5 Zgﬁ:m GAS & ELECTRIC 1ST MTGE 5.486625|  9/4/2025|USD 300000 100.1768 300,530.50 0.00|USD
XXWFS2CA5  |VM CASH FUT FOR WFS CAD 3.21] 12/31/2060]{CAD 10967.71| 100.0000 7,626.00 0.00{USD
XXWFS2GB9  |VM CASH FUT FOR WFS GBP 4.7| 12/31/2060|GBP 7461.07| 100.0000 9,344.24 0.00[USD
01F040610 FNMA TBA 4.0% JAN 30YR 4| 1/14/2055|USD o] 91.4207 0.00 6.54|USD
86358HGW3  |SAMI 1999-1-2A SEQ WM 19 W9.385 3.90495]  6/25/2029|USD 2550.58] 96.9539 2,472.89 9.35]USD
885220HB2 o o e RS TSRS 5.464732|  4/25/2045[USD 6095.16| 96.3606 5,873.33 1.37|usb
63941TAA4 NAVSL 2020-EA A 144A 1.69]  5/15/2069|USD 600144.21] 92.2730 553,770.77 2.43|usD
11135FAN1 BROADCOM INC SR UNSEC 144A 3.459]  9/15/2026]USD 900000| 98.1800 883,620.03 1.60|USD
01F060626 FNMA TBA 6.0% FEB 30YR 6| 2/13/2055|USD 5600000| 100.4266 5,623,886.80 3.98[UsSD
TYH500014 FIN FUT US 10YR CBT 03/20/25 6| 3/21/2025|USD -2700000{ 108.7500 -2,936,250.00 5.92[UsD
960386AM2 WABTEC SR UNSEC SMR 47| 9/15/2028]usD 300000/ 99.1016 297,304.70 3.27|usD
53944YATO t'@gés BANKING GROUP PLC SR 4.716|  8/11/2026|USD 1000000| 99.8098 998,098.09 0.60|USD
JPMMT 2005-A2 5A2 WM33
466247NV1 WC4 5565 ARM 7.58275|  4/25/2035|USD 5767.81| 100.3032 5,785.30 0.33|USD
55284AAA6 ':': 41A2021'F"7 A TSFRIM+119.448BP 5.56969| 10/16/2036|USD 71656.98| 99.7815 71,500.43 0.04|USD
317350BD7 FINA 2004-2 M1 TSFR1M+93.948BP 5.27822|  8/25/2034|USD 82120.05| 93.9777 77,174.55 4.38]USD
92922FUN6 RSSO 5.25322|  6/25/2044|USD 8847.83| 94.6544 8,374.86 3.11{UsD
WNH500014 [/, 50 ~- oo VTR 6| 3/21/2025|UsD -2500000] 118.9063 -2,972,656.25 15.73[usD
3136BUEQ9 FNR 2024-104 FA SOFR30A+105BP 5.65] 1/25/2055]USD 500000] 99.5930 497,965.13 1.45|USD
G H50002 FIN FUT UK GILT ICE 03/27/25 4] 3/28/2025|GBP 600000 92.4100 694,405.65|  10.40[USD
13876LAW7 (1:2\":': € 2020-1A AR2 TSFR3M+1088P 5.51433|  7/15/2034|USD 400000| 100.0000 400,000.00 0.00|USD
TMM 2004-10 1A1
45254NL34 TSFRLM+75 448BP*CONSENT* 5.09322| 3/25/2035|USD 102308.06| 95.8067 98,017.96 0.13|USD
07384MZ54 o ETUSTE ERE TS 5.956718]  1/25/2034|USD 2827| 95.4763 2,699.11 1.41{UsD
RESI 2021-2NCA A1A
76120BAA8 TSPR1MA76.448BP 144A 5.29541|  2/3/2053|USD 187079.75| 99.9094 186,910.16 0.01|USD
81743VAB9 SEMT 10 2A1 TSFR1M+87.448BP 5.24474| 10/20/2027|USD 1719.15] 97.6664 1,679.03 0.04{USD
17307GW79  |CMLTI 2005-11 A2A 1YRT+240 7.23| 10/25/2035[USD 1590.79] 98.8517 1,572.52 1.35|USD
3137HHUD1  |FHR 5480 FG SOFR30A+115BP 5.71879| 12/25/2054|USD 391543.26] 100.3233 392,809.28 1.00[USD
UXYH50006 RS 6| 3/21/2025|USD -4300000{ 111.3125 -4,786,437.50 7.77|usD
38376RKZ8 DN 5.44648]  8/20/2061{USD 682.18| 100.1244 683.03 0.13{USD
61748HFE6 imm g TR 6.065636] 11/25/2034|USD 607.82| 93.8647 570.53 2.17|usD
031733AE8 ARC 2004-1 A5 TSFR1M+111.448BP 5.45322| 10/25/2034|USD 105295.32| 99.0375 104,281.84 0.01{usD
55286LAA0 MFRA 2023-NQM4 A1 144A 6.105] 12/25/2068|USD 159936.8] 100.4843 160,711.44 1.80[USD




06051GAX7 BAFC 2004-A 1A3 T1Y AS PT 7.620982]  9/20/2034]USD 6761.05] 84.5708 5,717.87 0.35[USD
04273WAF8 ene RS ST 5.15|  8/21/2029[USD 300000 99.5694 298,708.34 4.04{USD
XXWFS5AU6  |VM CASH CCP LCH WFS AUD 0.05] 12/31/2060[AUD 12316.88] 100.0000 7,626.00 0.00{usD
CMLTI 2021-INV3 A1 144A
17329VDF3 SOFR30A+85BP 5| 5/25/2051|{USD 817507.11| 92.8932 759,408.84 3.92|UsD
59020USJ5 MLMI 2005-A2 A2 ARM 5.484853]  2/25/2035|USD 42434.7] 93.9537 39,868.95 2.94{UsSD
PIMCO PRV SHORT-TERM
72201W154 FLTIII(3376) NAV 4.8  1/20/2025{USD 151949.768|  9.7370 1,479,534.89 0.04|usD
USDU3VOD7  |CAD - USD (UNDERLYING) 0| 1/15/2025|CAD 54000/  0.0000 38,029.61 0.03[USD
SFRU50007 ':Iz'jl';L/JZTSSOFR S0DAY CME (WHT) 0| 12/17/2025|USD 36000000 96.0200 34,567,200.00 0.25/USD
86359LBY4 i e 5.06083|  7/19/2034|USD 9402.02| 92.4158 8,688.95 -0.11[usD
RAAC 2006-RP4 M1
74919TAB7 TSFRLMA66 448BP 144A 5.00322|  1/25/2046|USD 279730.91| 99.3757 277,984.66 0.03|USD
552751AA7 MFRA 2020-NQM2 A1 144A 1.381]  4/25/2065[USD 76190.95| 96.0147 73,154.52 1.78{UsD
CX2NNUOK8  |TCLO 6A AR 3MEUR + 92BP 144A 4.104]  1/12/2032[EUR 498791.1] 99.7982 515,455.67 0.00{USD
CX20L8010 L o TR TR TERRT 4.081  9/22/2034|EUR 478031.78| 99.8790 494,403.21 0.00{USD
893045AE4 EE@E??::EGHENY INTERSTA 3.85|  6/1/2025|USD 100000 99.5267 99,526.65 0.41|USD
ZM0252431 LETRA TESOURO NACIONAL 0  4/1/2025|BRL 10600] 970.7362 1,665,596.17 0.22[usD
694308HP5 PACIFIC GAS & ELECTRIC SR SEC 2.95]  3/1/2026]USD 100000 97.8253 97,825.31 1.12[usb
28628BAA6 ELFI 2021-A A 144A 1.53] 12/26/2046|USD 760870.43| 87.2396 663,780.09 3.31{UsD
404280BWS8 ;EEFS;'\',IOLDINGS PLC SR UNSEC 6.0338|  9/12/2026|USD 2070000| 100.6925 2,084,335.46 0.00|USD
CNH500016 g;'}'ZZL/JZTSCAN 10YR BOND MSE 6| 3/21/2025|CAD -2500000| 122.6100 -2,131,309.97 7.36|USD
SWU022DV9 Eﬁ_gfp SONIO/4.00000 05/18/24- 4|  9/18/2029|GBP 3400000| -0.2660 -11,327.98 4.22|UsD
WAMU 2005-AR13 A1AL
92922F4M7 TSFRIM+69.4488P 5.03322| 10/25/2045|USD 8922.72| 97.5943 8,708.07 2.56|USD
67117VAA8 OBX 2023-NQM6 Al 144A 6.52]  7/25/2063]USD 287064.35| 101.0627 290,114.95 1.33[usD
91282CKL4 U S TREASURY INFLATE PROT BD 2.125]  4/15/2029]USD 1122506| 100.1499 1,124,188.78 4.04]USD
XXWFS5US9  [VM CASH CCP LCH WFS USD 4.46] 12/31/2060[USD 14369.66] 100.0000 14,369.66 0.00{USD
WAMU 2004-AR13 A2A
92922FB72 TSFR1M+85.4485P 5.19322| 11/25/2034|USD 23621.99| 95.3096 22,514.02 1.42|USD
USDU3UO68  |AUD - USD (UNDERLYING) 0| 1/15/2025|AUD 1117000]  0.0000 723,204.37 0.03[USD
81375WCT1 AN 5.12822|  1/25/2035[USD 253569.83| 86.3494 218,955.95 3.04[usD
DROP 2021-FILE A
26210YAA4 TSFRIM4 126 448BP 144A 5.66148| 10/15/2043|USD 1000000| 95.0259 950,259.10 0.54|USD
XXWFS5GB2  |VM CASH CCP LCH WFS GBP 0.005] 12/31/2060|GBP 10635.23] 100.0000 13,319.56 0.00{USD
TPMT 2019-HY2 Al
89177HAAD TSFR1M+111.448BP 144A 5.45322|  5/25/2058|USD 263009.63| 102.3813 269,272.68 1.09|USD
902613AMO UBS GROUP AG SR UNSEC 144A 4.488]  5/12/2026|USD 700000] 99.7861 698,503.02 0.36/USD
ZH7255768 ISRAEL GOVT 5| 10/30/2026]EUR 300000 102.9120 319,696.27 1.78{USD
32027EAE1 erotrn . A Aacmr 4.77322|  4/25/2036[USD 753987.2| 97.1290 732,340.30 1.72|usb
SWU02D684 255 tjcsr? SOFR/3.74000 03/03/25- 3.74|  5/31/2029|UsD -5100000| -1.1169 56,961.39 3.86|USD
36228FWS1 GSR 2003-9 A2 TSFR12M+246.58BP 6.77016]  8/25/2033]usD 9603.1] 96.1712 9,235.41 0.01{USD
89177XAA5 TPMT 2015-HY3 ALA 5.45322| 10/25/2059|USD 235470.88| 102.2889 240,860.67 0.06/USD
TSFR1M+111.448BP 144A : : : A :
784442AC9 AT 6.19529|  4/25/2049[USD 38836.41| 100.0125 38,841.27 0.06{USD
CCWFSHUS2  |CASH COLLATERAL LCH WFS USD 4.23] 12/31/2060]USD 263000{ 100.0000 263,000.00 0.00{usSD
317U6T2A9 S o T TR R A o  2/7/2025|usb 10000000  0.1210 12,103.00 0.97{USD
65535HBQ1 oo T TR 5.980761|  7/2/2027|USD 1100000 100.8625 1,109,487.13 0.00{USD




CAD5015C7 CANADIAN DOLLAR o] 1/15/2025[UsD -54000]  1.4375 -37,566.37 0.04[usD
585525ED6 BNt 4.99157|  6/15/2030[USD 2879.02| 96.6489 2,782.54 0.05{USD
TUH500020 FIN FUT US 2YR CBT 03/31/25 6|  4/1/2025|UsD 52800000| 102.8047 54,280,875.02 1.76|USD
517834AJ6 LAS VEGAS SANDS CORP SR UNSEC 59|  6/1/2027|usD 500000| 101.4527 507,263.62 2.18[usD
42704RAA9 ';'ff: 2021-FL1 ATSFRIM+116.45BP 5.53969| 2/18/2038|USD 329771.8| 100.1625 330,307.53 0.05|USD
929227QB5 WAMU 2002-AR6 A 12MTA+140 6.22522]  6/25/2042[USD 1707.16] 91.7158 1,565.73 2.89|UsD
78403DBD1 SBA TOWER TRUST SEC 144A 4.831| 10/15/2029|USD 200000 97.7754 195,550.72 3.49|USD
988142055 éTB’;TE STREET UNINVESTED CASH - 3.95| 12/1/2030|GBP 29528.8| 100.0000 36,981.87 0.00|USD
VENTR 2017-26A AR
92331MAE8 TSER3M+136.1618P 144A 5.97901|  1/20/2029|USD 19978.82| 100.1500 20,008.79 0.00{USD
BXMT 2020-FL3 A
05608XAA0 TSFRIMA 151 458P 144A 5.8963| 11/15/2037|USD 563439.74| 99.0633 558,161.97 0.01|USD
05571AAQ8 BPCE SA SR NON PREF 144A SOFR 6.612] 10/19/2027|USD 400000] 102.5101 410,040.46 1.68|USD
64352VHV6 AL ArA AdGan 5.38322| 11/25/2034|USD 453647.15| 99.4365 451,090.76 0.01{USD
63941UAAL NAVSL 2020-GA A 144A 1.17]  9/16/2069|USD 336246.07] 91.6900 308,303.85 2.02[usD
908142086 f\E’STE STREET UNINVESTED CASH - 3.59| 12/31/2030|AUD 33297.99| 100.0000 20,616.46 0.00{USD
126670PJ1 e e 5.17322|  5/25/2036/USD 151948.64| 99.1975 150,729.25 0.81usD
00130HCE3 AES CORP/THE SR UNSEC 1.375]  1/15/2026]USD 1300000] 96.3156 1,252,103.05 1.00[USD
3136BUQH6  [FNR 2024-103 FC SOFR30A+115BP 5.74757|  1/25/2055|USD 500000] 99.8680 499,340.20 1.39|USD
3137HJ2H9 FHR 5495 AF SOFR30A+115BP 5.74757|  1/25/2055|USD 400000] 100.2444 400,977.72 1.26|USD
22541QCT7 SVSCFE 1253053'AR15 2A1 ARM WM33 6.027814|  6/25/2033|USD 4521.19| 94.2615 4,261.74 1.33|USD
07384MTM4  [BSARM 2003-1 5A1 WM31 WC6.2 6.891519|  4/25/2033|USD 7335.22| 100.0313 7,337.51 0.60{USD
694308KE6 PACIFIC GAS & ELECTRIC 1LIEN 4.95]  6/8/2025|USD 500000] 99.9968 499,983.76 0.43[UsD
459506AN1 LNNELEETXL&R 8 FRAGRANCES SR 1.23|  10/1/2025|USD 1000000| 97.2468 972,468.12 0.73|usD
INGIM 2012-4A AIR3
92916GBE3 TSFR3M+ 126,168 144A 5.91751| 10/15/2030|USD 506038.78| 100.1699 506,898.51 0.00|USD
92540EAAL VERUS 2024-1 Al 144A 5.712]  1/25/2069|USD 239143.11] 100.1928 239,604.23 1.96|USD
466247BM4 JVC&M;S?O“'AI 2A1 ARM WM33 7.156532|  2/25/2034|USD 7393.95| 100.4857 7,429.87 0.70{USD
89175MAA1L Ay TOT I WIS AT TOTEE 3.75|  5/25/2058|USD 423432.15| 97.5555 413,081.39 1.82[USD
XXWFS2AU3  |VM CASH FUT FOR WFS AUD 4.25] 12/31/2060|AUD 12316.88] 100.0000 7,626.00 0.00{USD
74140QAA6 PRET 2021-RN1 Al 144A 4.9917]  2/25/2061{USD 243470.8] 100.0568 243,609.09 2.30[USD
097023DG7 BOEING CO SR UNSEC 2.196]  2/4/2026]USD 300000 97.0317 291,095.02 1.06|USD
USDU3UBL9  |GBP - USD (UNDERLYING) 0| 1/15/2025|GBP 428000  0.0000 537,707.94 0.03[UsD
3137HI5P8 FHR 5491 FL SOFR30A+120BP 5.80023|  1/25/2055|USD 200000 100.2451 200,490.22 1.28[USD
74160MDL3 PRIME 2004-CLL 1A2 4.85322|  2/25/2034|USD 1837.82| 94.4407 1,735.65 -0.27|UsD
TSFR1M-+51.448BP : . : i :
5899292M9 MLCC 2003-F A1 TSFR1M+75.448BP 5.09322| 10/25/2028|USD 612.36] 94.3824 577.96 0.03[usD
BSABS 2005-AQ1 M3
073879UQ9 ToFR1M+123.9488P 5.57822|  3/25/2035|USD 219540.04| 99.5522 218,556.94 0.49|USD
345397C50 FORD MOTOR CREDIT CO LLC SOFR 7.47644]  3/6/2026]USD 500000 101.9594 509,796.78 0.00{USD
MORGN 2018-3A AR
33835NAA9 TSFR3M-+130.1618P 144A 5.91901| 10/20/2031|USD 318806.28| 100.1196 319,187.44 0.00|USD
01F040628 FNMA TBA 4.0% FEB 30YR 4| 2/13/2055|USD -9900000] 91.4051 -9,049,106.98 6.54|USD
686330AS0 ORIX CORP SR UNSEC 4.65]  9/10/2029]USD 500000] 98.3880 491,939.78 4.15|USD
929142073 EE’;TE STREET UNINVESTED CASH - 2.159|  12/1/2030|EUR 924.35( 100.0000 957.16 0.00{USD
55283QAA2 MFRA 2021-RPL1 Al 144A 1.1313]  7/25/2060{USD 455952.77| 89.7721 409,318.38 2.24]USD
USDU3VD27  |CHF - USD (UNDERLYING) 0| 1/15/2025|CHF 223353.53]  0.0000 253,894.35 0.03[UsD




SWUO1PDU1  [IRS AUD 4.50000 09/20/23-10Y LCH 4.5]  9/20/2033]AUD 3300000]  1.6797 34,319.56 7.09]USD
00084DBC3 ?EL"“AAMRO BANK NV SR NON PREF 6.575| 10/13/2026|USD 300000 101.0882 303,264.68 0.76|USD
59020UAR6 MLCC 2004-A A1 TSFR1M+57.448BP 4.91322|  4/25/2029|UsD 1219.75] 92.1382 1,123.86 2.60[USD
3136BUPN4 FNR 2024-103 FJ SOFR30A+120BP 5.8]  1/25/2055{USD 200000 100.0524 200,104.74 1.34]UsD
3137HCUC4  |FHR 5410 FB SOFR30A+125BP 5.81879]  5/25/2054|USD 352665.31| 100.7955 355,470.80 1.15]USD
46117NAAO TOWN 2022-STAY A 6.8856|  8/15/2039|USD 400000| 100.2566 401,026.56 -0.01|{USD
TSFR1M+248.86BP 144A : : e :
78444YAD7 S AEe A s 1o Af400 7.14529]  1/27/2025[USD 97487.61| 100.2479 97,729.28 0.07{USD
91282CLRO U S TREASURY NOTE 4.125 10/31/2029|USD 300000 98.8594 296,578.13 4.34]USD
345397XL2 EﬂZECMOTOR CREDIT COLLC SR 4.134|  8/4/2025|USD 400000 99.4137 397,654.90 0.58|USD
83007CAAQ 6297782 LLC SR UNSEC 144A 4.911]  9/1/2027[usD 200000 99.6851 199,370.12 2.43[USD
AUD5015E1 AUSTRALIAN DOLLARS 0| 1/15/2025{usD -1117000]  1.6151 -691,603.61 0.04[USD
GCAT 2021-NQM3 A2 WM51
36167HAC9 WCS.0845 1444 1.348|  5/25/2066|USD 450978.9| 85.3153 384,754.14 5.59|USD
XXWFS1US8  |VM CASH FUT DOM WFS USD 4.36] 12/31/2060{USD 48310.57| 100.0000 48,310.57 0.00{USD
AR5033816 LLOYDS BANKING GROUP PLC 5.8397|  3/7/2025|AUD 1000000] 100.1152 619,863.20 0.17|usD
CHF5015C0 SWISS FRANCS 0| 1/15/2025|usD -223353.53]  0.9049 -246,820.75 0.04]USD
885220DW0  |TMST 2003-4 A1 TSFR1M+75.448BP 5.09322|  9/25/2043]USD 2029.81] 95.1127 1,930.61 0.00[USD
61772QANO MSRM 2021-6 A6 144A SOFR 5| 9/25/2051[usD 154893.8] 92.8898 143,880.54 4.38]USD
CX2ND60S5 HARVT 21A A2R 144A 1.04]  7/15/2031[EUR 365678.13] 97.1573 367,895.71 2.40{usD
04685A358 ATHENE GLOBAL FUNDING SEC 144A 5.684]  2/23/2026|USD 800000| 100.8543 806,834.38 1.09|usD
3137HOW53  |FHR 5115 EM WM40 WC4.9399 1| 9/15/2044|usD 1190455.61| 85.5877 1,018,883.70 4.44]USD
44891ACB1 mgg'c)ﬁff”“ AMERICA SR 5.5  3/30/2026|USD 800000 100.6645 805,315.90 1.19|USD
SWUO025TR4 ECFﬁ USD SOFR/3.75000 12/18/24-5Y 3.75| 12/18/2029|USD -2400000| -1.3382 32,117.76 4.49|UsD
08576PAH4 BERRY GLOBAL INC 1.57|  1/15/2026|usD 600000 96.5477 579,286.24 1.00{USD
90353TAG5 lfff/s TECHNOLOGIES INC SR UNSEC 6.25|  1/15/2028|USD 1000000| 100.9301 1,009,301.34 0.94|USD
00792MAA1 ’i\iioz“'NLp A TSFR1M+201.5648P 6.41273|  8/16/2041|{USD 400000 100.4592 401,836.72 0.03|USD
01F060618 FNMA TBA 6.0% JAN 30YR 6] 1/14/2055[USD 0] 100.5203 0.00 3.98[USD
JPMMT 2004-A4 2A2 WM34
466247EH2 WC4.9497 ARM 6.487808|  9/25/2034|USD 3659.27| 92.2439 3,375.45 2.39|USD
FVH500015 FIN FUT US 5YR CBT 03/31/25 6]  4/1/2025{usD 3000000] 106.3047 3,189,140.63 3.75[USD
CX35030M7 fﬂfE 2017-3A ALR SMEUR + 708P 3.884|  1/15/2031|EUR 639880.05| 100.0043 662,624.49 0.00|USD
3136BUFJ4 FNR 2024-101 FB SOFR30A+110BP 5.7 1/25/2055|usD 400000 99.7614 399,045.54 1.40[USD
147918AC0 Eﬁzsé ?EZESITI E PRESTIT SR 5.875|  4/30/2029|USD 300000 101.8582 305,574.46 3.78|USD
50200YAQ1 R 5.95901|  4/20/2031|USD 197354.68| 100.0373 197,428.28 0.00[USD
3137HHWV9  [FHR 5493 FK SOFR30A+115BP 5.74824|  1/25/2055|USD 300000| 100.2582 300,774.50 1.28]USD
362341RX9 GSR 2005-AR6 2A1 WM35 WC4.9 5.330152]  9/25/2035[USD 1494.7| 94.7902 1,416.83 3.05[USD
USDU3TO79  |EUR - USD (UNDERLYING) 0] 1/15/2025|EUR 4828000/  0.0000 5,093,007.78 0.03[UsD
GBP5015D6 BRITISH POUND STERLING o] 1/15/2025[usD -428000]  0.7986 -535,966.75 0.04{UsD
01F052615 FNMA TBA 5.5% JAN 30YR 5.5  1/14/2055{USD 0] 98.6646 0.00 5.00{USD
86358HNX3 AN 5.14083  9/19/2032[usD 1559] 96.0194 1,496.94 0.32]usD
MF1 2021-FL5 A
55282XAA8 (IMSOFR+11)+85BP 144A 5.3463|  7/15/2036|USD 122343.24| 99.7303 122,013.23 0.03|UsD
SWUO2DX50 | TR USD SOFR/4.05900 03/03/25- 4.059|  5/31/2029|USD -900000|  0.1120 -1,008.00 3.85|USD

4Y* LCH




78449MAB2 i‘z"fAzon'D ALB TSFR1M+71.448BP 5.11157|  3/17/2053|USD 81186.28| 98.8991 80,292.52 0.00|USD
CX32VR102 CGMSE 2014-2A AR1 3MEUR + 75BP 3.773] 11/15/2031[EUR 538584.56| 99.8878 557,078.78 0.00[usD
136385BB6 CANADIAN NATL RESOURCES SR 5| 12/15/2029|USD 200000 99.0123 198,024.50 4.29|USD

UNSEC 144A

SMB 2020-PTA A2B
78449VACO TSFR1M+96.4488P 1444 5.30322| 9/15/2054|USD 782483.39| 99.6031 779,377.95 0.06|USD
CX2N7FOM5 BECLO 7A AR 3MEUR+62BP 144A 3.804| 10/15/2031[EUR 1595589.82| 99.9038 1,650,643.77 0.00[usD
CX44H9089 nn oo enmn STEERTIORTS 4.164|  1/15/2033[EUR 271688.77] 100.2875 282,142.55 0.00]USD
XMH500023 g D O PYTESTE 6| 3/18/2025|AUD 1000000| 95.6050 698,867.82 7.73]USD
01F052623 FNMA TBA 5.5% FEB 30YR 5.5 2/13/2055[USD 3200000 98.5865 3,154,767.68 5.00{USD
07384YBM7 BSABS 2001-3 A2 TSFR1M+91.448BP 5.25322| 10/27/2032|USD 7776.54| 99.3961 7,729.58 0.01[usD
3136BUFY1 FNR 2024-100 FA SOFR30A+110BP 5.73164|  6/25/2054|USD 400000 99.6273 398,509.38 1.35{USD
948642392 STIF FUND (JPY) (SSKC) 0| 12/31/2030[1PY 841700 100.0000 5,355.69 0.00{USD
89289EBL7 Iﬁk 2019-6A AIRR TSFR3M+1228P 5.84587| 10/25/2032|USD 400000| 100.1862 400,744.84 0.00{USD
22541NX20 e T TR 6.5 4/25/2033]UsD 9820.47| 100.2343 9,843.48 3.18[usD

WAMU 2005-AR19 ATA1
92925CBA9 TSFR1M<+65.449EP 4.99322| 12/25/2045(USD 57618.37| 99.4641 57,309.58 2.50|{USD
4662471.24 vagl;/l;ggos-m 6T1 ARM WM33 5.741873|  2/25/2035(USD 820.77| 93.7642 769.59 1.75|USD

Uninvested Cash 6,588.27

Interest Receivable 309,378.04

Net Unsettled Trades -1,343,879.79

Bond/Stock Futures -46,036,635.40

Money Market Futures -34,567,200.00

Swap Offset -110,277.18

CD/CW Forecast 0.00

Total Market Value 50,898,957.36

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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