PI1IMCOCO

- EEEEEs Fixed Income SHares: Series R as of 09-30-2025
CUSIP DESCRIPTION SECTOR COUPON MATURITY  CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (BASE) DURATION BASE CURRENCY

IDR5279B3 INDONESIAN RUPIAH-NDF Emerging Markets 0 10/6/2025|USD 2005619| 16,674.7143 120.28 0.02|USD
914025192 STIF FUND (BRL) Emerging Markets 0| 12/1/2030|BRL 551001.54 100.0000 103,463.78 0.00{USD
950074898 STIF FUND (MYR) Emerging Markets 0f 12/31/2030|MYR 1 100.0000 0.24 0.00]USD
952072692 STIF FUND (MXN) Emerging Markets 0| 12/31/2030|MXN 365917.79 100.0000 19,960.06 0.00]USD
966014896 STIF FUND (PHP) Emerging Markets 0 12/1/2030|PHP 1 100.0000 0.02 0.00]USD
971070099 STIF FUND (RUB) Emerging Markets 0 12/1/2030|RUB 1 100.0000 0.01 0.00{USD
BRL5275C7 BRAZILIAN REAL-NDF Emerging Markets 0 10/2/2025|USD 0 5.3256 -0.01 0.01]USD
BRL5336C4 BRAZILIAN REAL-NDF Emerging Markets 0 12/2/2025|USD 21344708.18 5.4047 3,949,292.97 0.15|USD
CNH5289A8 CHINESE - YUAN RENMINBI (CNH)  |Emerging Markets 0| 10/16/2025|USD -24965927.91 7.1200 -3,506,438.73 0.04|USD
CNH5323A6 CHINESE - YUAN RENMINBI (CNH)  |Emerging Markets 0| 11/19/2025|USD -3020027.84 7.1026 -425,201.52 0.14{USD
IDR5281B9 INDONESIAN RUPIAH-NDF Emerging Markets 0 10/8/2025|USD -60891914| 16,679.5714 -3,650.68 0.02|USD
IDR5288B2 INDONESIAN RUPIAH-NDF Emerging Markets 0| 10/15/2025|USD 6049533493| 16,685.8750 362,554.16 0.04{USD
IDR5293B5 INDONESIAN RUPIAH-NDF Emerging Markets 0| 10/20/2025|USD -2401112472| 16,689.1042 -143,873.06 0.06|USD
IDR5307B9 INDONESIAN RUPIAH-NDF Emerging Markets 0 11/3/2025|USD -2005364127| 16,698.0893 -120,095.43 0.09]USD
IDR5351C2 INDONESIAN RUPIAH-NDF Emerging Markets 0f 12/17/2025|USD 12762665007| 16,723.5303 763,156.15 0.22|USD
INR5279C9 INDIAN RUPEE-INR-NDF Emerging Markets 0 10/6/2025|USD 2387.31 88.8323 26.87 0.02|USD
INR5281A9 INDIAN RUPEE-INR-NDF Emerging Markets 0 10/8/2025|USD 2134.75 88.8541 24.02 0.02|USD
INR5290A8 INDIAN RUPEE-INR-NDF Emerging Markets 0f 10/17/2025|USD 260849000.58 88.9083 2,933,909.49 0.05{USD
INR5293C1 INDIAN RUPEE-INR-NDF Emerging Markets 0f 10/20/2025|USD -11473767.82 88.9246 -129,028.07 0.05|USD
INR5307D3 INDIAN RUPEE-INR-NDF Emerging Markets 0 11/3/2025|USD -12461283.98 89.0005 -140,013.58 0.09]USD
INR5323C5 INDIAN RUPEE-INR-NDF Emerging Markets 0f 11/19/2025|USD 86098828.18 89.0891 966,434.97 0.14|USD
MXN5275B2 MEXICAN NUEVO PESO Emerging Markets 0 10/2/2025]USD 2199843.97 18.3325 119,996.94 0.01]USD
MXN5351B9 MEXICAN NUEVO PESO Emerging Markets 0f 12/17/2025|USD 10783412.02 18.4845 583,376.16 0.22|USD
THB5293D7 THAILAND BAHT Emerging Markets 0[ 10/20/2025(USD 2637392.49 32.4030 81,393.56 0.05|USD
ZAR5275B4 SOUTH AFRICAN RAND Emerging Markets 0 10/2/2025|USD -25.5 17.2525 -1.47 0.01]USD
ZAR5282B5 SOUTH AFRICAN RAND Emerging Markets 0 10/9/2025|USD -551994.41 17.2607 -31,979.79 0.02|USD
ZAR5293C0 SOUTH AFRICAN RAND Emerging Markets 0f 10/20/2025|USD 8743256.12 17.2743 506,141.31 0.05|USD
ZAR5324B5 SOUTH AFRICAN RAND Emerging Markets 0f 11/20/2025|USD -7217679.24 17.3139 -416,872.59 0.14|USD
9128282L3 U S TREASURY INFLATE PROT BD Government Related 0.375[ 7/15/2027|USD 10636518 99.3398 10,566,293.79 1.75[USD
91282CJH5 U S TREASURY INFLATE PROT BD Government Related 2.375] 10/15/2028{USD 14456103 104.1811 15,060,523.22 2.90|USD
912810RW0 U S TREASURY INFLATE PROT BD Government Related 0.875[ 2/15/2047|USD 1130838.15 73.9224 835,942.57 19.68|USD
912810RR1 U S TREASURY INFLATE PROT BD Government Related 1]  2/15/2046/USD 6121621.1 77.1891 4,725,223.02 18.62{USD
912810SG4 U S TREASURY INFLATE PROT BD Government Related 1]  2/15/2049|USD 3504746.7 73.8635 2,588,728.65 20.90{USD
912810TE8 U S TREASURY INFLATE PROT BD Government Related 0.125[ 2/15/2052|USD 3017248 54.2604 1,637,169.72 26.47/USD
912828Y38 U S TREASURY INFLATE PROT BD Government Related 0.75| 7/15/2028{USD 900872 99.5581 896,891.42 2.72|USD
912810QF8 U S TREASURY INFLATE PROT BD Government Related 2.125|  2/15/2040{USD 1733770.8 100.8562 1,748,616.07 12.54{USD
91282CDX6 U S TREASURY INFLATE PROT BD Government Related 0.125 1/15/2032|USD 8394696 92.1103 7,732,377.40 6.18|USD
9128285W6 U S TREASURY INFLATE PROT BD Government Related 0.875[ 1/15/2029|USD 4861682 99.2629 4,825,846.44 3.20|USD
912828737 U S TREASURY INFLATE PROT BD Government Related 0.125 1/15/2030|USD 9716915.3 95.5020 9,279,850.59 4.21{USD
912810QV3 U S TREASURY INFLATE PROT BD Government Related 0.75| 2/15/2042{USD 4560647.3 79.3793 3,620,207.62 15.59{USD
91282CLV1 U S TREASURY INFLATE PROT BD Government Related 1.625| 10/15/2029|USD 13558380 102.0078 13,830,609.76 3.86|USD
912810PV4 U S TREASURY INFLATE PROT BD Government Related 1.75 1/15/2028|USD 4556669.1 101.6720 4,632,855.01 2.22|USD
91282CGK1 U S TREASURY INFLATE PROT BD Government Related 1.125 1/15/2033|USD 867600 96.9542 841,174.43 6.93|USD
912810SV1 U S TREASURY INFLATE PROT BD Government Related 0.125( 2/15/2051|USD 4218754 55.5335 2,342,820.12 25.57|USD
912828776 U S TREASURY INFLATE PROT BD Government Related 0.125( 7/15/2030|USD 2141966 95.1094 2,037,210.54 4.69/USD
912810FD5 U S TREASURY INFLATE PROT BD Government Related 3.625| 4/15/2028[USD 2616502.3 106.4211 2,784,511.63 2.41]USD




912810FQ6 U S TREASURY INFLATE PROT BD  |Government Related 3.375|  4/15/2032|usD 464097.45]  111.9728 519,662.87 5.87|usD
912810PZ5 U S TREASURY INFLATE PROT BD  |Government Related 2.5]  1/15/2029|usD 1382773.35|  104.5218 1,445,299.75 3.13|usD
912810RL4 U S TREASURY INFLATE PROT BD  |Government Related 0.75|  2/15/2045|USD 2565378.2 74.6437 1,914,891.95 18.28|USD
912810QP6 U S TREASURY INFLATE PROT BD  |Government Related 2.125|  2/15/2041|usD 2611050.9 99.9953 2,610,927.45 13.32|USD
912810RA8 U S TREASURY INFLATE PROT BD  |Government Related 0.625|  2/15/2043|USD 3962382 76.0274 3,012,494.19 16.70]USD
912810SB5 U S TREASURY INFLATE PROT BD  |Government Related 1|  2/15/2048|usD 1684698.58 75.0126 1,263,736.26 20.17|USD
912810SM1 U S TREASURY INFLATE PROT BD  |Government Related 0.25]  2/15/2050]USD 2575886.5 59.2251 1,525,570.45 24.11{USD
912810TP3 U S TREASURY INFLATE PROT BD  |Government Related 1.5]  2/15/2053]USD 1956186 80.1189 1,567,274.44 22.08|USD
912810TY4 U S TREASURY INFLATE PROT BD  |Government Related 2.125|  2/15/2054|USD 3368320 92.4070 3,112,562.27 21.17|USD
912810UH9 U S TREASURY INFLATE PROT BD  |Government Related 2.375|  2/15/2055|USD 512785 97.7299 501,144.07 21.11{USD
91282CHP9 U S TREASURY INFLATE PROT BD  |Government Related 1.375|  7/15/2033|USD 14047044 98.4973 13,835,954.86 7.32]usD
9128283R9 U S TREASURY INFLATE PROT BD  |Government Related 0.5] 1/15/2028|UsD 7521816.4 98.8610 7,436,144.87 2.25|UsD
9128287D6 U S TREASURY INFLATE PROT BD  |Government Related 0.25]  7/15/2029]USD 12004608.51 97.0375 11,648,969.22 3.71]usb
912828V49 U S TREASURY INFLATE PROT BD  |Government Related 0.375|  1/15/2027|USD 401205 99.2434 398,169.52 1.26|usD
91282CBF7 U S TREASURY INFLATE PROT BD  |Government Related 0.125|  1/15/2031|USD 7110815.4 93.9320 6,679,331.83 5.19]USD
91282CCM1 U S TREASURY INFLATE PROT BD  |Government Related 0.125|  7/15/2031|usD 10468418.1 93.4180 9,779,386.72 5.68]USD
91282CEJ6 U S TREASURY INFLATE PROT BD  |Government Related 0.125|  4/15/2027|USD 3089205 98.6360 3,047,068.86 1.51{usD
91282CEZ0 U S TREASURY INFLATE PROT BD  |Government Related 0.625|  7/15/2032|UsD 7905140 94.6820 7,484,743.31 6.56|USD
91282CFR7 U S TREASURY INFLATE PROT BD  |Government Related 1.625 10/15/2027|USD 7089710  101.6242 7,204,862.69 1.98|usD
91282CJY8 U S TREASURY INFLATE PROT BD  |Government Related 1.75]  1/15/2034[usD 9155880|  100.5086 9,202,444.79 7.67]USD
91282CLE9 U S TREASURY INFLATE PROT BD  |Government Related 1.875|  7/15/2034|USD 13287000  101.4941 13,485,527.31 8.06|USD
91282CML2 U S TREASURY INFLATE PROT BD  |Government Related 2.125|  1/15/2035/USD 6867969]  102.9798 7,072,619.30 8.40|USD
91282CNB3 U S TREASURY INFLATE PROT BD  |Government Related 1.625|  4/15/2030]USD 9442197|  101.5648 9,589,946.61 4.32|USD
91282CNS6 U S TREASURY INFLATE PROT BD  |Government Related 1.875|  7/15/2035|USD 6239818  100.8411 6,292,300.12 8.91]USD
SWUOPS017 Il'gf( SL‘éV:P USIT 2.31125 02/24/21- | o ernment Related 0| 2/24/2031|USD 1500000 13.3291 199,936.82 0.60[USD
SWUOTX9S4 |, = o0 T =2 BOIERSIET T | Government Related o 8/15/2034|GBP -1500000 -1.4099 28,471.65 -0.10{USD
SWUOAP415 IL'gZ SWAP GB NI 3.466 09/15/24-10Y | -\ ernment Related 0| 9/15/2034|GBP -600000 -1.0369 8,375.86 -0.09|USD
3175RWRC3 IGNL;CAP FWD EU @ 3 06/22/15-20Y |- ernment Related 0| 6/22/2035|EUR -1200000 0.9961 -10,902.68 0.09|UsD
BN5634736 FRANCE GOVT OATE I/L Government Related 0.1] 7/25/2031|EUR 1101690 94.8075 1,227,268.88 5.69]USD
SWUOS6FC4 IL'gZ SWAP EM NI 1.38 03/15/21-10Y 1 e nment Related 0| 3/15/2031|EUR -2570000 18.0757 -545,840.03 0.85/USD
SWUOEA026 IL'gZ SWAP EM NI 2.421 05/15/22-30Y - e nment Related 0| 5/15/2052|EUR -170000 -0.8623 1,722.51 -0.04|USD
SWUOJE262 IL'gZ SWAP FR NI 1.41 11/15/13-20Y 1 ernment Related 0| 11/15/2039|EUR -300000 14.7414 -51,963.57 2.01|usD
SWUOKT119 IL'gZ SWAP EM NI 2.58 03/15/22-30Y | e nment Related 0| 3/15/2052|EUR -300000 -4,0983 14,446.46 -0.88|USD
SWUOXL419 IL'gZ SWAP EM NI 2.59 12/15/22-30Y | e rnment Related 0| 12/15/2052|EUR -300000 -9.7799 34,474.12 -2.79|Usb
SWU056462 IL'gZ SWAP EM NI 2.049 08/15/24-10Y - e nment Related 0| 8/15/2034|EUR 3100000 -1.1191 -40,763.39 -0.04|USD
SWU01JA46 11'\;5( SL‘éV:P EM NI 2.4875 05/15/22- | o jernment Related 0| 5/15/2037|EUR -10000 -0.5725 67.27 0.01|usD
SWUOZKU29 |/ Zr T TR R ERIETEE T Government Related o[ 5/15/2032[EUR 450000 -0.0109 -57.54 0.04]usD
SWUOEA042 IL'gZ SWAP EM NI 2.72 06/15/22-10Y e nment Related 0| 6/15/2032|EUR 2100000 -3.0778 -75,944.66 -0.13|USD
SWUOGHS54 |\ SWAP EM NI 2.763 09/15/23-30Y | o yment Related 0| 9/15/2053|EUR -700000|  -15.8048 129,994.36 -4.88|USD
SWUOK8A23 [/ 1 w0 = e &/ BRIETES28 T | Government Related o[ 4/15/2053|EUR -700000]  -13.7913 113,433.24 -4.11{USD
SWUOKHo16  |INF SWAP EM NI 2.682 10/15/23-30Y| o ment Related 0| 10/15/2053|EUR -200000|  -13.4026 31,496.22 -4.23|USD

LCH




INF SWAP EM NI 2.034 09/15/24-10Y

SWUOMM443 | Government Related 0| 9/15/2034|EUR 1100000 -0.9488 -12,263.49 -0.04|usD

SWU0ZD712 IL'gZ SWAP EM NI 2.53 03/15/22-30Y | o nment Related 0| 3/15/2052|EUR -400000 -4.3945 20,654.25 -0.96|USD

SWUONL451 IL'gZ SWAP EM NI 2.736 10/15/23-30Y| - e nment Related 0| 10/15/2053|EUR -400000  -14.9889 70,448.01 -4.75|usD

ZR9250799 ITALIAN BTP BOND 1/L Government Related 0.4] 5/15/2030[EUR 248230  97.3401 283,912.06 4.55/USD

ZD8283354 ITALIAN BTP BOND 1/L Government Related 1.8] 5/15/2036|EUR 103749]  99.4850 121,277.19 9.81[USD

135087VS0 CANADA GOVT REAL RETURN Government Related 425 12/1/2026|CAD 1126548]  104.2451 844,021.50 1.15|USD

AS5951049 JAPANESE GOVT BOND (ILB) #23 _|Government Related 0.1] 3/10/2028[1PY 449459580  101.7000 3,095,103.71 2.44|USD

755858627 JAPANESE GOVT BOND (ILB) #24 __ |Government Related 0.1] 3/10/2029[1PY 798267200  102.1000 5,518,710.84 3.45/USD

ZD7734878 MEXICAN UDIBONOS I/L Emerging Markets 4| 8/24/2034|MXN 1282.45]  95.7898 6,700.97 7.36|USD

91282CDC2 U S TREASURY INFLATE PROT BD 'I\'nitti::;’:ntDS“rat'°" 0.125| 10/15/2026|USD 6265713|  99.4566 6,231,666.62 1.02|usb

BK0496913 FRANCE GOVT OATE I/L 'I\'nitti::;’:ntDS“rat'°" 01|  3/1/2026|EUR 2811060  99.6301 3,290,778.63 0.41|usD

SwuUo2LHK7  |INF SWAP EM NI 1.636 06/15/25-2Y |Net Short Duration o| 6/15/2027|EUR 2800000 0.3977 13,083.71 0.02|usD
LCH Instruments i

SWUO4aM4g  |INF SWAPEM NI 3.13 05/15/22-5Y | Net Short Duration o| 5/15/2027|EUR 300000 0.9647 3,400.61 0.02|usD
LCH Instruments i

SWU0s6923  |INF SWAPUS IT 2.165 04/16/13-10Y |Net Short Duration o| 4/16/2029|usD -2000000 14.4141 -288,281.07 0.40|usD
LCH Instruments i

SWUOBVOR9  |INF SWAPUS IT 2.208 10/07/24-1Y - Net Short Duration o| 10/7/2025|usD -15408000 0.5388 -83,019.41 0.00|usD
LCH Instruments i

SWUOEN705  |INF SWAP US IT 2.41875 03/05/21-  Net Short Duration o|  3/5/2026|usD -4500000 12.1202 -545,408.74 0.04|usD
5Y LCH Instruments i

SWUOEQosg  |MNF SWAPUS IT 2.7675 05/13/21-5Y |Net Short Duration o| 5/13/2026|UsD -2900000 10.0197 -290,570.64 0.05|usD
LCH Instruments i

SWUOEQ211  |INF SWAPUSIT 2.69 06/01/21-5Y  |Net Short Duration ol 6/1/2026|usD 600000 10.2153 61,291.65 0.05|UsD
LCH Instruments i

swuog2es  |NF SWAPUSIT 1.954 06/03/13-10Y |Net Short Duration ol  6/3/2029|usD -1000000 16.4434 -164,434.17 0.48|usD
LCH Instruments i

SWUOIL852 INF SWAP US IT 2.813 05/14/21-5Y  Net Short Duration o| 5/14/2026|UsD 800000 9.7597 78,077.48 0.05|usD
LCH Instruments i

swuojLoys  |INF SWAPUSIT 3.0425 02/21/25-1Y |Net Short Duration o| 2/21/2026|usD -1600000 0.1136 -1,817.06 0.00|usD
LCH Instruments i

SWU0SB946  |MNF SWAPUS IT 2.2147 10/10/24-1Y |Net Short Duration o| 10/10/2025|usD 12000000 0.5523 66,277.69 0.00|usD
LCH Instruments i

SWU0SG4g1 [P SWAPUSIT 1.9975 07/25/19- Net Short Duration o| 7/25/2029|usD -1300000 15.7583 -204,858.05 0.48|usD
10Y LCH Instruments i

swuozzoo4  |INF SWAPUSIT 2.3706/06/18-10Y - Net Short Duration ol 6/6/2028|usD -2200000 11.6218 -255,680.54 0.24|usD
LCH Instruments i

swuoznooo  |MNF SWAPUSIT 2.703 05/25/21-5Y - Net Short Duration o| 5/25/2026|usD 830000 10.2277 84,889.62 0.05|usD
LCH Instruments i

SWUOAS690  |MNF SWAP GB NI 3.365 09/15/25-2Y - Net Short Duration o| 9/15/2027|GBP 1200000 -0.0769 -1,242.30 0.00|USD
LCH Instruments i

SWUOEA018  |NF SWAPEMNI 3.0 05/15/22-5Y  |Net Short Duration o| 5/15/2027|EUR 1000000 1.6761 19,694.61 0.03|usD
LCH Instruments i

swuoipsgy  |INF SWAPUSIT 1.8825 11/20/19- Net Short Duration o| 11/20/2029|usD -500000 17.2245 -86,122.56 0.57|usp
10Y LCH Instruments i

swuoToes  |INF SWAPUSIT 3.323 04/23/25-1Y - Net Short Duration o| 4/23/2026|usD -6500000 -0.2677 17,397.23 0.00[USD
LCH Instruments i

SWUOKT143  |INF SWAP EM NI 2.965 05/15/22-5Y |Net Short Duration o| 5/15/2027|EUR 200000 1.8671 4,387.59 0.04|usD
LCH Instruments i

SWUORBONs  |INF SWAPUSIT 2.341 11/07/24-1Y - Net Short Duration o| 11/7/2025|usD -5100000 0.5878 -29,977.42 0.00|usD
LCH Instruments




INF SWAP US IT 2.38 10/15/24-1Y

Net Short Duration

SWUORTOK2 |/~ Instruments 0| 10/15/2025|USD -2600000 0.4210 -10,946.51 0.00{USD
FVZ500023 FIN FUT US 5YR CBT 12/31/25 Government Related 6|  1/1/2026|usD 5200000]  109.1758 5,677,140.63 3.88|USD
SWUO10R47 ;{gs tJCSS SOFR/2.86500 02/13/24- - ernment Related 2.865  2/13/2054|USD -7000000|  -18.4909 1,294,365.80 18.33|USD
SWU01YS36 ;{?{LFCLJSD SOFR/2.34000 11/21/23- | = ernment Related 2.34| 11/21/2028|USD 14780000 -3.8135 -563,629.39 3.00{UsD
SWU02GOM2 Egﬁ USD SOFR/3.25000 06/18/25-9Y | - e iment Related 3.25|  6/18/2034|USD -550000 -2.5398 13,968.68 7.59|uUsD
SWU021626 ;{55 tJCSS SOFR/3.75000 09/02/25- 2 ernment Related 3.75|  5/15/2032|USD -17303000 1.6636 -287,847.51 5.88|USD
SWU02KDM9 :{55 tJCSS SOFR/3.30000 12/01/25- . ernment Related 3.3|  2/28/2030[{USD -5400000 -0.1161 6,269.40 3.92|usD
SWU02KDQO ;{gs*ULSCDHSOFR/ 4.10000 12/31/25 | ernment Related 4.1| 11/15/2053|USD -1897400 2.6250 -49,807.32 16.68|USD
SWUO2KRD4 :{55 tJCSS SOFR/3.32500 12/01/25- 2. ernment Related 3.325|  2/28/2030|USD -10400000 -0.0180 1,872.00 3.92|usD
TYZ500022 FIN FUT US 10YR CBT 12/19/25 Government Related 6] 12/20/2025|USD 12300000]  112.4922 13,836,539.07 5.91]USD
SWU01YS44 ;{gsigHSD SOFR/2.23650 11/21/23- | ernment Related 2.2365| 11/21/2053|USD -3050000|  -33.8559 1,032,603.43 19.62|USD
SWU0206Z2 ;{gs g;'; SOFR/3.50000 06/20/24- - ernment Related 3.5  6/20/2054|USD -2000000 -7.7226 154,451.20 17.68|USD
TUZ500020 FIN FUT US 2YR CBT 12/31/25 Government Related 6|  1/1/2026{USD -52200000]  104.1855 -54,384,855.48 1.73|usD
USZ500023 FIN FUT US 30YR CBT 12/19/25 Government Related 6| 12/20/2025|USD -17900000]  116.6094 -20,873,078.14 11.95{USD
UXYZ50006 o 0D DT TR Government Related 6| 12/20/2025|usD 3200000/  115.0859 3,682,750.00 7.73|usD
WNZ500014 o 0D DT TR Government Related 6| 12/20/2025|usD 11600000  120.1719 13,939,937.52 15.73|USD
01F0406A0 FNMA TBA 4.0% OCT 30YR Securitized 4| 10/14/2055]USD 0 94.2597 0.00 6.35|USD
01F0426A6 FNMA TBA 4.5% OCT 30YR Securitized 4.5| 10/14/2055|USD 10400000 97.0092 10,088,959.09 5.91JUSD
01F0426B4 FNMA TBA 4.5% NOV 30YR Securitized 4.5| 11/13/2055|USD 4900000 96.9584 4,750,963.61 5.91]USD
21H0326A3 GNMA II TBA 3.5% OCT 30YR JMBO |Securitized 3.5| 10/20/2055|USD 0 91.1929 0.00 5.77]usD
01F0626A4 FNMA TBA 6.5% OCT 30YR Securitized 6.5 10/14/2055/USD 0| 103.3540 0.00 1.55|USD
362341RX9 GSR 2005-AR6 2A1 WM35 WC4.9  |Securitized 5.191296|  9/25/2035]USD 4886.77 96.4488 4,713.23 3.03/usD
01F0626B2 FNMA TBA 6.5% NOV 30YR Securitized 6.5 11/13/2055/USD 1000000]  103.4126 1,034,125.87 1.55/USD
05951EAC1 BAFC 2006-] 2A1 Securitized 4.522236|  1/20/2047|UsD 264647.2 86.3718 228,580.55 4.70{usD
CWALT 2006-OA17 1AIA o
12668PAAQ TSFRLM30.0488 Securitized 4.44492| 12/20/2046|USD 460864.12 88.1526 406,263.75 3.60[USD
36180AB69 SRR Securitized 3.5| 10/20/2054|USD 1292174.65 91.2663 1,179,319.97 5.77|usD
17307GP85 a2 Securitized 4.96239] 10/25/2035[usD 500000 93.4332 467,166.15 3.34[usb
CMLTI 2006-AMC1 A1 o
17309PAS5 TSFR1M+40.448BP 144A Securitized 456239  9/25/2036|USD 157362.21 97.5307 153,476.53 1.80|USD
CMLTI 2007-AMC2 A3A o
17311XAA3 TSFRIM+19 4485P Securitized 443239  1/25/2037|USD 119843.05 73.7232 88,352.18 5.56|USD
21H0326B1 GNMA II TBA 3.5% NOV 30YR JMBO |Securitized 3.5| 11/20/2055|USD 12000000 91.1694 10,940,330.16 5.77]usD
3132DWKW2 _ [FNMA PASS THRU 30YR #SD8409 _[Securitized 6|  3/1/2054{USD 5184698.59]  102.3756 5,307,867.72 2.48]USD
75114NAA2 AR Securitized 4.63239]  6/25/2046|USD 198059.11 20.9976 41,587.74 3.84[usb
3132DWL43 FNMA PASS THRU 30YR #SD8447  |Securitized 6|  7/1/2054{UsSD 87051.9]  102.3100 89,062.76 2.48|USD
3132DWMY6  |FNMA PASS THRU 30YR #SD8475  |Securitized 5.5  11/1/2054|UsD 4898796.94|  100.9489 4,945,279.75 3.87|usD
3138WGAM6  |FNMA PASS THRU 30YR #AS6311  |Securitized 3.5  12/1/2045|UsD 6241.56 93.9417 5,863.43 5.90]USD
31418E2F6 FNMA PASS THRU 30YR #MA5273  |Securitized 6.5]  2/1/2054|usD 89927.55|  103.4652 93,043.75 1.55|USD
31418E4N7 FNMA PASS THRU 30YR #MA5328  |Securitized 6|  4/1/2054{UsD 4065723.95|  102.3487 4,161,215.40 2.48|USD
31418EYP9 FNMA PASS THRU 30YR #MA5217  |Securitized 6.5]  12/1/2053|usD 3947364.15]  103.4640 4,084,101.55 1.55|UsD
77588RAA6 RCF 2025-4A A 144A Securitized 5.423|  7/29/2043]usD 1700000[  100.2700 1,704,590.00 2.80/USD
41161PSV6 T Securitized 5.14992|  6/20/2035|USD 161921.69 93.4154 151,259.71 4.36]USD
437084CE4 HEAT 2004-3 M1 TSFR1M+96.948BP |Securitized 5.12739]  8/25/2034|USD 19960.46 99.6319 19,886.98 0.59|USD




INDX 2004-AR10 1A1

45660N2W4 TSFRLM-+5 448BP Securitized 5.11239|  5/25/2034|USD 428726.57 91.4420 392,035.93 0.48|UsD
61744CNC6 e ST e Securitized 4,93239|  1/25/2035|USD 144724.78 98.0056 141,838.33 1.78|usD
61913PAN2 MHL 2004-2 M2 TSFR1IM+111.948BP |Securitized 5.27739] 12/25/2034|USD 4532.59 98.2230 4,452.05 0.03|UsD
65536HAH1 S S Y Securitized 5.03739|  5/25/2035|USD 727627.98 99.8031 726,195.57 0.56]USD
805564RN3 SAST 2005-1 M2 TSFR1M+83.448BP |Securitized 4.99239]  5/25/2035|USD 18706.81 97.3577 18,212.52 2.21|usD
30303M9A2 PROJECT BEIGNET SR SEC 144A Invest. Grade Credit 6.85|  6/1/2049]USD 1800000[  100.0000 1,800,000.00 0.00/USD
1IKZ500016 FIN FUT EUX EURO-BTP 12/08/25  |Government Related 6|  12/9/2025|EUR 4800000  119.8400 6,758,974.64 7.27]USD
OATZ50009 L o IR RO SETR Government Related 6| 12/9/2025/EUR -10700000|  121.3500 -15,256,725.69 7.83|usD
SWUOIMMU8  |IRS EUR 0.19700 11/08/22-30Y LCH [Government Related 0.197|  11/8/2052]EUR -1900000]  -51.4887 1,149,484.55 25.76/USD
SWU02JZS5 IRS EUR 3.00000 03/18/26-30Y LCH |Government Related 3| 3/18/2056|EUR -2710000 1.5659 -49,860.58 19.91{USD
SWUO02KV72  [IRS EUR 2.74000 09/10/25-10Y LCH |Government Related 2.74]  9/10/2035|EUR -1900000 0.5147 -11,490.23 8.33|USD
OEZ500021 BNV Government Related 6| 12/9/2025/EUR -3400000]  117.8100 -4,706,508.55 4,55|USD
RXZ500018 o o PO TR EOA Government Related 6| 12/9/2025/EUR -1000000|  128.5700 -1,510,697.20 7.74]usD
SWUO1MIY4  |IRS EUR 0.19000 11/04/22-30Y LCH [Government Related 0.19]  11/4/2052|EUR -1000000|  -51.6057 606,366.62 25.82|USD
SWUOIMKO6  |IRS EUR 0.19500 11/04/22-30Y LCH [Government Related 0.195|  11/4/2052]EUR -1100000|  -51.5110 665,779.67 25.79|USD
SWU01QDX3  |IRS EUR 2.87880 06/12/23-9Y* LCH [Government Related 2.8788|  8/15/2032|EUR 5600000 2.3416 154,073.96 5.90]USD
SWU02JZR7 IRS EUR 2.75000 03/18/26-10Y LCH |Government Related 2.75]  3/18/2036|/EUR 16200000 0.1190 22,659.26 8.73]UsD
UBZ500004 o o PO ST EOA Government Related 4| 12/9/2025|EUR -200000]  114.4800 -269,027.95 19.84|USD
SWU02KOM3 ;fRLCGEP SONIO/3.75000 09/17/25- | o ernment Related 3.75|  9/17/2030|GBP 14100000 -0.4212 -79,950.84 4.45UsD
SWU01Q355 Egﬁ IPY MUTK/0.55000 09/14/23-5Y | ernment Related 0.55  9/14/2028|IPY -160000000 -1.4831 16,068.14 2.91|usD
SWUO1VBR7 fgs EEL MUTK/0.50000 12/15/21- 2 ernment Related 0.5| 12/15/2031{IPY -607000000 -4.5693 187,802.35 6.07|UsD
SWUO1E2S3 fgs EEL MUT+5.89/0.3000 09/20/17-1 - erment Related 0.3|  9/20/2027|IPY -172740000 -1.3863 16,215.35 1.95|USD
ZN2761189 UBS GROUP AG SR UNSEC REGS Invest. Grade Credit 7.75]  3/1/2029|EUR 100000  111.5450 131,065.35 2.30]USD
JYSKE REALKREDIT A/S .
BJ7619163 SECPARTIAL CALL* Invest. Grade Credit 1.5|  10/1/2053|DKK 1.94 81.6258 0.25 10.59|USD
NYKREDIT REALKRE 010 .
BG5047181 TO*PARTIAL CALL* Invest. Grade Credit 1| 10/1/2053|DKK 251.58 74.4692 29.49 13.00|USD
NORDEA KREDIT .
EK4399300 REALKREDIT**PARTIAL CALL** Invest. Grade Credit 2.5  10/1/2047|DKK 108.95 93.6852 16.07 8.01|usD
REALKREDIT DANMARK SEC .
BK1675457 *PARTIAL CALL* Invest. Grade Credit 1| 10/1/2053|DKK 1.94 78.2001 0.24 11.15|USD
NYKREDIT REALKREDIT AS .
AX9541290 SECPARTIAL CALL* Invest. Grade Credit 1| 10/1/2050{DKK 11623.72 78.7500 1,440.89 10.26/USD
NYKREDIT REALKREDIT .
BH5668265 TOL0*PARTIAL CALL* Invest. Grade Credit 1.5|  10/1/2052|DKK 1.21 79.0605 0.15 12.20|USD
BJ3621080 o R SR TR Invest. Grade Credit 1] 10/1/2053[DKK 23176.03 79.9073 2,915.15 10.78[usD
AX8961184 oy TR TRRERE  (nvest. Grade Credit 1| 10/1/2050{DKK 1.61 78.7071 0.20 10.26|USD
NYKREDIT REALKREDIT AS .
BH5668075 SECHPARTIAL CALL* Invest. Grade Credit 1.5|  10/1/2053|DKK 1.79 81.4895 0.23 10.53|USD
BV1963834 REALKREDIT DANMARK REG Invest. Grade Credit 3| 10/1/2053|DKK 4336571.3 94.8506 647,472.47 8.44|UsD
*PARTIAL CALL*
REALKREDIT DANMARK .
AX2401385 TO10*PARTIAL CALL** Invest. Grade Credit 1.5|  10/1/2050|DKK 1.81 81.0364 0.23 11.24|UsD
B03610603 NORDEA KREDIT IO*PARTIAL CALL* |Invest. Grade Credit 1.5|  10/1/2053|DKK 54929.88 79.0786 6,837.58 12.43|USD
X
AX9013746 gf\ﬁEEA REALKREDIT SEC*PARTIAL |1 ost. Grade Credit 1| 10/1/2050{DKK 1.2 80.6260 0.15 10.26/USD
NYKREDIT REALKREDIT .
BU7068721 REG*PARTIAL CALL* Invest. Grade Credit 3| 10/1/2053|DKK 4886396.13 94,9825 730,579.19 8.44|UsD
AX9392660 REALKREDIT DANMARK Invest. Grade Credit 1| 10/1/2050{DKK 1.58 78.4799 0.20 10.26/USD

SEC*PARTIAL CALL*




NYKREDIT REALKREDIT AS

BG5056190 SEC-PARTIAL CALL™ Invest. Grade Credit 1| 10/1/2053|pKK 1.57|  78.2624 0.19|  11.14|usD
REALKREDIT DANMARK SEC .
BR6974181 1010 PARTIAL CALL Invest. Grade Credit 2| 10/1/2053|DKK 36647.84|  84.2150 4858.17|  11.91|usD
Xk
EK4481033 E/Et\tffEDIT DANMARK**PARTIAL 11 est. Grade Credit 25| 4/1/2047|DKK 10318.06|  93.8183 1,523.77 8.01|UsD
JYSKE REALKREDIT SEC )
B17669762 TOT*PARTIAL CALL* Invest. Grade Credit 1.5|  10/1/2053|DKK 1873240.55|  78.9838 232,898.38|  12.20|USD
B02829311 SSCRDEA KREDIT REALKREDIT 1030 |1 oot Grade Credit 1.5|  10/1/2053|DKK 100000|  67.8864 10,686.06|  17.59|usD
NYKREDIT REALKREDIT AS )
BO3594195 TO30PARTIAL CALL Invest. Grade Credit 1.5|  10/1/2053|DKK 99561.52|  67.9616 10,650.99|  17.72|usD
NORDEA KREDIT )
BO3608318 REALKREDIT**PARTIAL CALLY* Invest. Grade Credit 1.5|  10/1/2053|DKK 620515.32|  81.8265 79,924.77|  10.51|usD
REALKREDIT DANMARK SEC .
BO3636459 1010 PARTIAL CALL Invest. Grade Credit 1.5|  10/1/2053|DKK 1.76]  78.9422 0.22|  12.44|usD
REALKREDIT DANMARK )
BP2299314 SEC-PARTIAL CALL® Invest. Grade Credit 1.5|  10/1/2053|DKK 2203143.02|  81.4841 282,585.84|  10.52|usD
NYKREDIT REALKREDIT AS )
BP7802229 TO30PARTIAL CALL Invest. Grade Credit 2| 10/1/2053|DKK 153  76.1692 0.18|  15.94|usD
REALKREDIT DANMARK )
BP8365838 1030 PARTIAL CALL** Invest. Grade Credit 2| 10/1/2053|DKK 329939.21|  76.1742 39,561.85|  15.94|UsD
X
BQ0443532 QEEEEA KREDIT SEC IO10%PARTIAL |1\t Grade Credit 2| 10/1/2053|DKK 499048.52|  84.1578 66,110.74|  11.81|usD
X
EK4381829 gLK&EDIT REALKREDIT AS *PARTIALI; ot Grade Credit 2.5|  10/1/2047|DKK 15127.34|  93.6941 2,231.05 8.09|USD
CMD706015 _ |GRIF 1 A 6MEUR + 28BP Securitized 2.344]  8/28/2039|EUR 40040.74]  97.1817 46,749.61 0.37[UsD
00501DAA3 ACRES 2025-FL3 A TSFR1M+161.9BP | Net Short Duration 5.75484|  8/18/2040|USD 600000  100.3362 602,016.96 0.00|usD
144A Instruments _
00851wAL3  |/GL 2021-14A AR TSFR3M+113BP |Net Short Duration 5.45549|  12/2/2034|UsD 1600000  100.0939 1,601,502.48 0.00|{USD
144A Instruments _
908142086 STATE STREET UNINVESTED CASH - Net Short Duration 3.1| 12/31/2030[AUD 702.34|  100.0000 465.48 0.00|usD
AUD Instruments _
968061499 STIF FUND (SGD) Net Short Duration o| 12/1/2030|SGD 737.27|  100.0000 571.88 0.00|USD
Instruments _
CCMSCXUS7  |CASH COLLATERAL FUT MSC USD 'I\'nitti::;’:ntDS“rat'°" 3.99| 12/31/2060|USD 193000{  100.0000 193,000.00 0.00{usD
CX51MUO16  |ARCAN 2A A 3MEUR+125BP 144A 'I\'nitti::;’:ntDS“rat'°" 3.219|  7/25/2039|EUR 1700000  100.3161 2,003,813.04 -0.24|usD
C 750001 FIN FUT CORN CBT 12/12/25 'I\'nitti::;’:ntDS“rat'°" o| 12/13/2025|usD -90000|  415.5000 -373,950.00 0.00|usD
05684NALS5 BCC 2022-3A AIR TSFR3M+116BP Net Short Duration 5.4824|  7/15/2035|USD 1700000  100.3687 1,706,267.42 0.01|UsD
144A Instruments _
ox3TRBOGL  |OCPE 2022-6A ARR SMEUR+1248P  |Net Short Duration 3.264|  7/20/2036|EUR 1700000  100.3132 2,003,755.21 0.01|usD
144A Instruments _
CCH600018 FIN FUT COCOA NYB 03/16/26 'I\'nitti::;’:ntDS“rat'°" o| 3/17/2026|usD 10| 6,796.0000 67,960.00 0.00|usD
C H60001 FIN FUT CORN CBT 03/13/26 'I\'nitti::;’:ntDS“rat'°" o| 3/14/2026|usD -40000|  432.0000 -172,800.00 0.00[usD
3128NFFX0 FH ARM 1A1082 RFUCCT6M+178.7  Net Short Duration 6.417|  7/1/2036|USD 13599.82|  102.0420 13,877.52 0.40|usD
12.448 Instruments i
3128NHPT4 FH ARM 11334 RFUCCT1Y+144.5  Net Short Duration 6.195|  9/1/2036|USD 444363|  102.1351 4,538.51 0.92|usD
11.737 Instruments i
3136BWNH5  |FNR 2025-47 FJ SOFR30A+103BP 'I\'nitti::;’:ntDS“rat'°" 5.38603|  6/25/2055|USD 1648758.11|  100.6788 1,659,949.88 0.51|usb
3137HMD23  |FHR 5564 FB SOFR30A+120BP Net Short Duration 5.55603|  8/25/2055|USD 1585229.09|  100.5207 1,593,484.01 0.92|usb

Instruments




Net Short Duration

3137HMDP2  |FHR 5564 PF SOFR30A+120BP Ttrumente 5.55603|  8/25/2055|USD 1788390.85|  100.5479 1,798,189.80 0.48|USD

38383KHN5 GNR 2023-H27 FA SOFR30A+90.00BP 'I\'nitti::;’:ntDS“rat'°" 5.28881| 11/20/2073|UsD 1188717.81|  100.5489 1,195,242.44 0.12|usb

3137HMGJ3 FHR 5565 FA SOFR30A+115BP 'I\'nitti::;’:ntDS“rat'°" 5.50603|  8/25/2055|USD 1666414.8|  100.3858 1,672,843.16 0.95|usb

31396PMC2 FNR 2007-4 DF SOFR30A+55.948BP 'I\'nitti::;’:ntDS“rat'°" 4.91551|  2/25/2037|USD 7289.86|  99.2293 7,233.68 0.36/USD

31406DAF3 FN ARM 806506 12MTA+120 8.806 'I\'nitti::;’:ntDS“rat'°" 5.353|  10/1/2044|usD 1025.14|  101.2378 1,037.83 0.14|UsD

988142055 STATE STREET UNINVESTED CASH - Net Short Duration 3.4677|  12/1/2030|GBP 35910.89|  100.0000 48,345.04 0.00|USD
GBP Instruments i

HGZ500016 FIN FUT COPPER FUTURE CMX Net Short Duration o| 12/30/2025|usD 25000  485.6500 121,412.50 0.00|usD
12/29/25 Instruments
GNR 2018-H15 FG Net Short Duration

38380LIY0 TSFR12M186.5138P Itrumente 4.92655|  8/20/2068|USD 244405.9|  100.4135 245,416.42 0.82|usD

Net Short Duration

HOHB00025  |FIN FUT HEATING OIL NYM 02/27/26{, = >0 2 o| 2/28/2026|usD 42000  224.3900 94,243.80 0.00|usD
IRO FWD EUR 2Y P 2.35000 L Net Short Duration

BU7UTXUA |10 i Ttrumente ol  1/7/2027|EUR -12200000 0.4464 -62,376.84 1.89|usD
IRO FWD EUR 2Y C 2.35000 L Net Short Duration

317U7XVA7 01/07/27 GLM Ttrumente ol  1/7/2027|EUR -12200000 0.4454 -62,242.69 1.89|usD
IRO FWD EUR 2Y C 2.50000 L Net Short Duration

317UBONA7 |0\ i Ttrumente o| 1/14/2027|EUR -3000000 0.6112 -20,993.97 1.90|usD
IRO FWD EUR 2Y P 2.50000 L Net Short Duration

317U80086 |0\ 740 o Instruments o| 1/14/2027|EUR -3000000 0.3286 -11,287.22 1.90|usD

Gezsooots || FUT GOLD 100 0Z FUTR Net Short Duration o 12/30/2025|usD -200| 3,873.2000 -774,640.00]  0.00|USD
12/29/25 Instruments _

38383KEF5 GNR 2023-H22 FB SOFR30A+95BP 'I\'nitti::;’:ntDS“rat'°" 5.33881|  9/20/2073|usD 1927119.36|  100.7739 1,942,032.95 0.11|usb

38383KFRS GNR 2023-H23 JF SOFR30A+98BP 'I\'nitti::;’:ntDS“rat'°" 5.36881|  9/20/2073|usD 3585541.61|  101.0148 3,621,928.40 0.16|usb

CX467M078  |AVOST 1A AR EUR003M+97BP 144A 'I\'nitti::;’:ntDS“rat'°" 2.996|  1/15/2035|EUR 893093.36|  99.9060 1,048,398.23 0.00|USD

38383KGP1 GNR 2023-H24 FA SOFR30A+95BP 'I\'nitti::;’:ntDS“rat'°" 5.33881| 10/20/2073|UsD 3411455.09|  100.7566 3,437,267.52 0.10|usb

38383KHV7 GNR 2023-H27 FD SOFR30A+110BP 'I\'nitti::;’:ntDS“rat'°" 5.48881| 11/20/2073|UsD 1647707.65|  101.5364 1,673,023.36 0.06|usD
MEFA 2008-1 Al Net Short Duration

57563NAAG SORRSOAL 121 161BP Ttrumente 5.55225|  4/25/2038|USD 8923.63|  100.2668 8,947.44 0.05|UsD
OPEN 2023-AIR A Net Short Duration

68373BAA9 3089085 TSFR1M 144A Instruments 7.239248| 11/15/2040|UsSD 117022.22|  100.2106 117,268.62 -0.01|usD

CX2N45123 GLGE 5A A1R 3MEUR + 69BP 144A 'I\'nitti::;’:ntDS“rat'°" 2.704| 12/15/2031|EUR 297751.97|  100.1153 350,261.92 0.00|USD
PLMRS 2015-1A A1A5 Net Short Duration

69689ABU3 | -crn oo Instruments 5.26496|  5/21/2034|USD 1600000  100.1069 1,601,710.74 0.00|USD

77341LAQ2 ROCKT 2021-2A ALR TSFR3M+113BP Net Short Duration 5.293|  7/20/2034|usD 1600000|  100.0066 1,600,105.23 0.00|USD
144A Instruments _

g18goxaw2 | °HACK 2019-14A AIRR TSFR3M Net Short Duration 5.52549|  7/20/2034|USD 1700000  100.1558 1,702,648.12 0.00|{USD
+120BP 144A Instruments
SASC 2007-WF2 Al Net Short Duration

86364LAA0 TOPRIMALL1 448BP Instruments 6.27239|  8/25/2037|usD 712.93|  99.9334 712.45 0.15|usD

87168NAUS SYMP 2022-32A AR TSFR3M+115BP - Net Short Duration 5.41874| 10/23/2035|USD 1680000  100.4076 1,686,847.71 0.01|UsD
144A Instruments _

920142031 STATE STREET UNINVESTED CASH - Net Short Duration 2.05| 12/31/2030|CAD 874.59|  100.0000 628.57 0.00|usD
CAD Instruments i

929142073 STATE STREET UNINVESTED CASH - Net Short Duration 1.428|  12/1/2030|EUR 62037.41|  100.0000 72,893.94 0.00{usD
EUR Instruments




Net Short Duration

948642392 STIF FUND (JPY) (SSKC) Ttrumente o| 12/31/2030|3PY 12101838|  100.0000 81,943.58 0.00[USD
967070095 STIF FUND (PLN) Net Short Duration o| 12/1/2030|PLN 936.57|  100.0000 258.16 0.00|USD
Instruments _
974014896 STIF FUND (KRW) Net Short Duration o| 12/1/2030|KRW 1| 100.0000 0.00 0.00|USD
Instruments _
984029694 STIF FUND (CHF) 'I\'nittilhn‘q’:ntDS“rat'°" 0| 12/31/2030|CHF 868.53|  100.0000 1,091.60 0.00|USD
SSGA INSTL GOVT MMF PIMCO Net Short Duration
998733588 2 UNDS CASH Instruments 4.081576|  12/1/2030|USD 856581.51|  100.0000 856,581.51 0.00[USD
AUD5275G1  |AUSTRALIAN DOLLARS Net Short Duration o| 10/2/2025|usD 0 1.5089 -0.01 0.01|usD
Instruments _
AUD5308F4  |AUSTRALIAN DOLLARS 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD -3993000 1.5081 -2,647,635.69 0.10USD
CAD5275H1  |CANADIAN DOLLAR 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|usD -117497.87 1.3913 -84,449.86 0.01|UsD
CAD5308F6 CANADIAN DOLLAR 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD -4776541.72 1.3890 -3,438,802.75 0.10{usp
CHF5275E1 SWISS FRANCS Net Short Duration o| 10/2/2025|usD -336.36 0.7957 -422.75 0.01|UsD
Instruments _
CHF5308C6 SWISS FRANCS 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD 836673.17 0.7924 1,055,873.58 0.10{USD
DKK5275E7 DANISH KRONER Net Short Duration o| 10/2/2025|usD 351.59 6.3528 55.33 0.01|usD
Instruments _
DKK5308C2 DANISH KRONER 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD -13318855.1 6.3376 -2,101,558.02 0.10{usD
EUR5275N7 EUROPEAN MONETARY UNION EURO 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|usD -25561.72 0.8511 -30,035.02 0.01|UsD
EUR530806  |EUROPEAN MONETARY UNION EURO 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD -11792265.73 0.8493|  -13,884,393.98 0.10{usp
GBP5275H2 BRITISH POUND STERLING 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|usD 0 0.7428 0.00 0.01|usD
GBP5308F7 BRITISH POUND STERLING 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD 1122000 0.7427 1,510,757.07 0.10{USD
CX4813074 PSTET 2023-3A AR 3MEUR + 97 BP  Net Short Duration 3.006| 5/15/2033|EUR 944093.26|  99.9319 1,108,554.21 0.00{usD
144A Instruments _
BOF600015 FIN FUT SOYBEAN OIL CBT 01/14/26 'I\'nittilhn‘q’:ntDS“rat'°" o| 1/15/2026|UsD -120000]  49.8400 -59,808.00 0.00|usD
CAZ500014 FIN FUT MILL WHEAT EURO EOP Net Short Duration o| 12/11/2025|EUR -200|  186.2500 -43,768.76 0.00|USD
12/10/25 Instruments _
CCMSCCUS3  |CASH COLLATERAL CME MSC USD 'I\'nittilhn‘q’:ntDS“rat'°" 3.89| 12/31/2060|USD 466000{  100.0000 466,000.00 0.00{usD
CCMSCHUS2 ~ |CASH COLLATERAL LCH MSC USD 'I\'nittilhn‘q’:ntDS“rat'°" 3.89| 12/31/2060|USD 1450000  100.0000 1,450,000.00 0.00|USD
CCZ500010 FIN FUT COCOA NYB 12/15/25 'I\'nittilhn‘q’:ntDS“rat'°" o| 12/16/2025|usD 10| 6,749.0000 67,490.00 0.00|usD
CLH600026 FIN FUT CRUDE OIL NYM 02/20/26 'I\'nittilhn‘q’:ntDS“rat'°" o| 2/21/2026|usD 1000|  61.3600 61,360.00 0.00|usD
CTZ500013 FIN FUT COTTON NO.2 NYB Net Short Duration o| 12/9/2025|usD 50000  65.7700 -32,885.00 0.00|usD
12/08/25 Instruments _
COM600016  |FIN FUT BRENT CRUDE ICE 04/30/26 'I\'nittilhn‘q’:ntDS“rat'°" o|  5/1/2026|usD 1000|  64.9900 64,990.00 0.00|usD
CTH600011 FIN FUT COTTON NO.2 NYB Net Short Duration o| 3/10/2026|usD 200000  67.5700 -135,140.00 0.00|usD
03/09/26 Instruments _
CX2NP81DO  |TIKEH 5A AR 3MEUR+120BP 144A 'I\'nittilhn‘q’:ntDS“rat'°" 3.253| 10/15/2038|EUR 500000  99.9008 586,917.15 0.00|USD
CX32VR102  |CGMSE 2014-2A AR1 3MEUR + 758p |\\et Short Duration 2.786| 11/15/2031|EUR 285094.78|  100.0573 335,178.25 0.00|USD

Instruments




MECLO 2023-1A A 3MEUR + 175 BP

Net Short Duration

CX475K010 3.776| 10/15/2036|EUR 1800000  100.1500 2,118,172.10 0.00{usD
144A Instruments _

1LS5288B3 ISRAELT SHEKEL Net Short Duration o| 10/15/2025|usD -87.37 3.3036 -26.45 0.04|UsD
Instruments _

ILS5317B8 ISRAELT SHEKEL Net Short Duration o| 11/13/2025|usD -16894 3.3034 -5,114.14 0.12|usp
Instruments _

IPY5275F2 JAPANESE YEN Net Short Duration o| 10/2/2025|usD -118462|  147.6850 -802.14 0.01|UsD
Instruments _

IPY5308K2 JAPANESE YEN 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD -1279061870|  147.1450 -8,692,526.07 0.10USD

KRW5283A9  [SOUTH KOREA WON-NDF 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/10/2025|usD 83481| 1,403.1829 59.49 0.03|UsD

KRW5293B5  [SOUTH KOREA WON-NDF 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/20/2025|usD 2317369 1,402.5121 1,652.30 0.05|usD

KRW5295B3  [SOUTH KOREA WON-NDF 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/22/2025|usD -612074237| 1,402.3779 -436,454.56 0.06|USD

KRW5307D5  |SOUTH KOREA WON-NDF 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/3/2025|usD -112145272| 1,401.5704 -80,014.02 0.09|USD

KWHe00015  |FIN FUT WHEAT FUTURE KCB Net Short Duration o| 3/14/2026|usD -10000|  518.7500 -51,875.00 0.00{usD
03/13/26 Instruments _

kwzsooo17  |FIN FUT WHEAT FUTURE KCB Net Short Duration o| 12/13/2025|usD -15000|  497.7500 -74,662.50 0.00{usD
12/12/25 Instruments _

LAF260009 FIN FUT PRI ALUM (LME) 01/19/26 'I\'nittilhn‘q’:ntDS“rat'°" o| 1/20/2026|usD 25| 2,683.5200 -67,088.00 0.00[USD

LAX250000 FIN FUT PRI ALUM (LME) 11/17/25 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/18/2025|usD 0| 2,681.1700 0.00 0.00|USD

LCZ500010 FIN FUT LIVE CATTLE CME 12/31/25 'I\'nittilhn‘q’:ntDS“rat'°" ol  1/1/2026|usD 120000|  234.7750 281,730.00 0.00|usD

LHZ500019 FIN FUT LEAN HOGS FUTURE CME | Net Short Duration o| 12/13/2025|usD -120000]  88.7250 -106,470.00 0.00|usD
12/12/25 Instruments _

LLF600010 FIN FUT LEAD LME 01/19/26 'I\'nittilhn‘q’:ntDS“rat'°" o| 1/20/2026|usD -50| 1,995.5800 -99,779.00 0.00|USD

LLX500012 FIN FUT LEAD LME 11/17/25 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/18/2025|usD 0| 1,971.1900 0.00 0.00|USD

LNF600016 FIN FUT NICKEL LME 01/19/26 'I\'nittilhn‘q’:ntDS“rat'°" o| 1/20/2026|usD -6| 15,282.5300 -91,695.18 0.00|USD

NGF260004 FIN FUT NATURAL GAS NYM Net Short Duration o| 12/30/2025|usD -10000 4.1770 -41,770.00 0.00{usD
12/29/25 Instruments _

NGH260002  |FIN FUT NATURAL GAS NYM Net Short Duration o| 2/26/2026|usD -10000 3.6230 -36,230.00 0.00|usD
02/25/26 Instruments _

NZD5275E1 NEW ZEALAND DOLLAR 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|usD -69004.54 1.7222 -40,067.48 0.01|UsD

NZD5308B8 NEW ZEALAND DOLLAR 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD -325971.85 1.7199 -189,530.64 0.10{USD

PLN5275C3 POLISH ZLOTY 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|usD 290532.76 3.6279 80,084.00 0.01|usD

PLN5288B0 POLISH ZLOTY 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/15/2025|usD 452245.06 3.6285 124,636.37 0.04|usD

PLN5295C9 POLISH ZLOTY 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/22/2025|usD 6984842.54 3.6289 1,924,798.23 0.06|USD

QSH600018 FIN FUT GAS OIL ICE 03/12/26 'I\'nittilhn‘q’:ntDS“rat'°" o| 3/13/2026|usD 100|  653.0000 65,300.00 0.00|usD

S X50001 FIN FUT SOYBEAN CBT 11/14/25 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/15/2025|usD 0| 1,001.7500 0.00 0.00|USD

SBH600013 FIN FUT SUGAR #11 NYB 02/27/26 'I\'nittilhn‘q’:ntDS“rat'°" o| 2/28/2026|usD -1120000 16.6000 -185,920.00 0.00|usD
. ,

SCOX50001 FIN FUT IRON ORE 62% SGX Net Short Duration o| 11/29/2025|usD 500  103.5800 51,790.00 0.00|usD

11/28/25 Instruments




Net Short Duration

SEK5275C9 SWEDISH KRONER Ttrumente o| 10/2/2025|usD 157274.35 9.4051 16,722.23 0.01|usD
SGD5275C2 SINGAPORE DOLLARS 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|usD 3941.98 1.2892 3,057.69 0.01|usD
SGD5308C3 SINGAPORE DOLLARS 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|usD -5053350.29 1.2857 -3,930,320.24 0.10{usD
SMF600011 FIN FUT SOYBEAN MEAL CBT Net Short Duration o| 1/15/2026|usD 1100|  277.9000 305,690.00 0.00|usD
01/14/26 Instruments _
SMHE00035  |FIN FUT SOYBEAN MEAL CBT Net Short Duration o| 3/14/2026|UsD -200|  285.2000 -57,040.00 0.00|USD
03/13/26 Instruments _
swuoivags  |RER USD SOFR/4.25000 12/20/23-2Y |Net Short Duration 4.25| 12/20/2025|usD -18280000 0.0271 -4,959.36 0.23|usD
LCH Instruments i
swuo2osGo  |RER USD SOFR/4.75750 01/18/24-2Y |Net Short Duration 4.7575|  1/18/2026|UsSD -4800000 0.2113 -10,144.32 0.31|usD
LCH Instruments i
swuo2osHg  |RER USD SOFR/4.75000 01/18/24-2Y Net Short Duration 4.75|  1/18/2026|usD -1400000 0.2091 -2,927.40 0.31|usD
LCH Instruments i
TWD5280A3  |TAIWANESE DOLLAR-NDF 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/7/2025|usD -11245 30.4480 -369.32 0.02|usD
TWD5293D2  |TAIWANESE DOLLAR-NDF 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/20/2025|usD 89931182  30.4094 -2,957,346.48 0.05|USD
TWD5349D6  |TAIWANESE DOLLAR-NDF 'I\'nittilhn‘q’:ntDS“rat'°" o| 12/15/2025|usD 25127123 30.2664 -830,199.60 0.21|usp
TWD6022C0 | TAIWANESE DOLLAR-NDF 'I\'nittilhn‘q’:ntDS“rat'°" o| 1/22/2026|usD -6057801 30.1574 -200,872.49 0.31|usp
USDU3T3I8 NZD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|NzD 69004.54 0.0000 43,397.64 0.00|USD
USDU3TMD8  |EUR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|EUR 25561.72 0.0000 -39,551.04 0.00|USD
USDU3TXU8  |IPY - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|3PY 118462 0.0000 112,902.60 0.00[USD
USDU3U9G3  |GBP - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|GBP 0 0.0000 -2,471.35 0.00|USD
USDU3UM11  |AUD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|AUD 0 0.0000 -48,503.46 0.00|USD
USDU3UYEO  [CAD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|cAaD 117497.87 0.0000 107,518.70 0.00|usD
USDU3VAYO  [CHF - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|cHF 336.36 0.0000 2,839.46 0.00|usD
USDU3VY40  [SEK - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|SEK -157274.35 0.0000 -19,752.03 0.00|usD
USDU3WSAL  |IPY - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/4/2025|3PY 1279061870 0.0000 8,613,136.59 0.09|USD
USDU4BDO2  |BRL - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" 0| 10/2/2025|BRL 0 0.0000 190,847.94 0.00|UsSD
USDU4CMI1  |[MXN - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 12/17/2025|MxXN -10783412.02 0.0000 -575,037.15 0.21|usD
USDU4HQ23  |PLN - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/2/2025|PLN -290532.76 0.0000 -80,000.00 0.00[USD
USDU4HXX7  |CNH - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 11/19/2025|cNH 3020027.84 0.0000 424,961.00 0.13|usD
USDU4K3S4  |ILS - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/15/2025|1LS 87.37 0.0000 10,783.92 0.04|usD
USDU4KRP4  [TWD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/20/2025|TWD 89931182 0.0000 3,039,645.82 0.05|UsSD
USDU4LRD9  [TWD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“rat'°" o| 10/7/2025/TWD 11245 0.0000 -845.88 0.01|usp
LNX500018 FIN FUT NICKEL LME 11/17/25 Net Short Duration o| 11/18/2025|usD 0| 15,154.4800 0.00 0.00|USD

Instruments




Net Short Duration

LXF600014 FIN FUT ZINC LME 01/19/26 Irstrumere 0| 1/20/2026|usD 25| 2,960.8700 74,021.75 0.00{usD
LXX500016 FIN FUT ZINC LME 11/17/25 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/18/2025|usD 0| 2,976.3100 0.00 0.00{USD
QWH600019 SIZTIZL;ZTGWHITE SUGAR (ICE) 'I\'nittilhn‘q’:ntDS“ratb" 0| 2/14/2026|usD -50|  462.5000 -23,125.00 0.00{USD
S F60001 FIN FUT SOYBEAN CBT 01/14/26 'I\'nittilhn‘q’:ntDS“ratb" 0| 1/15/2026|usD 5000| 1,020.2500 51,012.50 0.00{USD
S H60001 FIN FUT SOYBEAN CBT 03/13/26 'I\'nittilhn‘q’:ntDS“ratb" 0| 3/14/2026|usD -10000| 1,035.7500 -103,575.00 0.00{USD
SCOF60009 gi%';L/JZTGIRON ORE 62% SGX 'I\'nittilhn‘q’:ntDS“ratb" 0| 1/31/2026|usD 500  100.9400 50,470.00 0.00{USD
SMZ500029 ';Iz'jl';L/JZTSSOYBEAN MEAL CBT 'I\'nittilhn‘q’:ntDS“ratb" 0| 12/13/2025|usD o| 273.3000 0.00 0.00{USD
USDU4LOY2  [THB - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/20/2025|THB -2637392.49 0.0000 -80,853.23 0.05|USD
USDU4L2L8  |INR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/20/2025|INR 11473767.82 0.0000 130,339.00 0.05|USD
USDU4L2M6  [PLN - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/15/2025[PLN -452245.06 0.0000 -123,599.06 0.04|USD
USDU4L4X0  [ILS - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/13/20251Ls 16894 0.0000 -2,094.21 0.12|UsD
USDU4LAS4  [ZAR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/20/2025|zAR -8743256.12 0.0000 -495,410.08 0.05|USD
USDU4LB38  |INR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/19/2025/INR -86098828.18 0.0000 -967,125.50 0.13|UsD
USDU4LIN7 ~ [SGD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/2/2025|sGD -3941.98 0.0000 21,956.58 0.00{USD
USDU4LJ06  [BRL - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 12/2/2025|BRL -21344708.18 0.0000 -3,941,119.33 0.17|USD
USDU4LK20  |INR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/17/2025/INR -260849000.58 0.0000 -2,967,775.83 0.04|USD
USDU4LMOO  [MXN - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0|  10/2/2025MxXN -2199843.97 0.0000 -120,000.00 0.00{USD
USDU4LONO  |IDR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/15/2025/1DR -6049533493 0.0000 -380,885.44 0.04|USD
USDU4LPWS  [KRW - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/22/2025|KRW 612074237 0.0000 444,620.09 0.06|USD
USDU4LQQL  |ZAR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/2/2025|zAR 25.5 0.0000 -74.69 0.00{USD
USDU4LQZ1  [TWD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 12/15/2025TWD 25127123 0.0000 835,271.12 0.20{USD
USDU4LR49  |INR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/6/2025/INR -2387.31 0.0000 206.16 0.01{USD
USDU4LR98  [DKK - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/2/2025|DKK -351.59 0.0000 -9,590.87 0.00{USD
USDU4LT96  |IDR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/6/2025/1DR -2005619 0.0000 1,672.03 0.01{USD
USDU4LWS4  |IDR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 12/17/2025/1DR -12762665007 0.0000 -761,032.00 0.21|USD
USDU4LYM1  |[KRW - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/10/2025|KRW -83481 0.0000 -1,470.67 0.02|USD
USDU4MIW3  [CNH - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/16/2025|CNH 24965927.91 0.0000 3,511,483.43 0.04{USD
USDU4M1Z6  |IDR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/8/2025/1DR 60891914 0.0000 8,944.00 0.02|USD
USDU4M244  |INR - USD (UNDERLYING) Net Short Duration o| 10/8/2025|INR -2134.75 0.0000 241.50 0.02|usD

Instruments




Net Short Duration

USDU4M7E7  |ZAR - USD (UNDERLYING) Ttrumente 0| 11/20/2025|zAR 7217679.24 0.0000 411,221.00 0.14|USD
USDU4M7I8  [PLN - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/22/2025[PLN -6984842.54 0.0000 -1,923,384.79 0.06|USD
USDU4MHN6  [KRW - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/20/2025|KRW -2317369 0.0000 -6,676.00 0.05|USD
USDU4MHO4  |IDR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/20/2025|1DR 2401112472 0.0000 146,000.00 0.05|USD
USDU4MKF9  [KRW - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0|  11/3/2025|kRW 112145272 0.0000 80,000.00 0.09|USD
USDU4MKG7  |IDR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/3/2025/IDR 2005364127 0.0000 120,000.00 0.09|USD
USDU4MKN2  |INR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/3/2025/INR 12461283.98 0.0000 140,000.00 0.09|USD
USDU4MKQ5  |ZAR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 10/9/2025|zAR 551994.41 0.0000 31,935.86 0.02|USD
USDU4N648  [AUD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/4/2025/AUD 3993000 0.0000 2,635,223.66 0.09|USD
USDU4N655  [NZD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/4/2025NzD 325971.85 0.0000 188,228.47 0.09|USD
USDU4N6J5  |GBP - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/4/2025|GBP -1122000 0.0000 -1,511,795.62 0.09|USD
USDU4NAX9  [EUR - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/4/2025|EUR 11792265.73 0.0000 13,851,938.24 0.09|USD
USDU4NAY7  [SGD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/4/2025|sGD 5053350.29 0.0000 3,926,271.01 0.09|USD
USDU4NC09  [CAD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/4/2025|cAD 4776541.72 0.0000 3,438,834.93 0.09|USD
USDU4NDX6  |[DKK - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0|  11/4/2025|DKK 13318855.1 0.0000 2,091,325.59 0.09|USD
USDU4NEO5  [CHF - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0| 11/4/2025|cHF -836673.17 0.0000 -1,052,391.77 0.09|USD
USDU4NGT2  [TWD - USD (UNDERLYING) 'I\'nittilhn‘q’:ntDS“ratb" 0|  1/22/2026|TWD 6057801 0.0000 200,808.88 0.31|USD
UTRAHH669  |U S TREASURY REPO 'I\'nittilhn‘q’:ntDS“ratb" 4.25|  10/1/2025|USD 3100000{  100.0000 3,100,000.00 0.00{USD
W H60001 gg’}'l';L/JZTGWHEAT FUTURE CBT 'I\'nittilhn‘q’:ntDS“ratb" 0| 3/14/2026|usD -25000|  527.0000 -131,750.00 0.00{USD
XBH600017  |FIN FUT GASOLINE NYM 02/27/26 'I\'nittilhn‘q’:ntDS“ratb" 0| 2/28/2026|usD 84000  187.3200 157,348.80 0.00{USD
XXMSC1US8  |VM CASH FUT DOM MSC USD 'I\'nittilhn‘q’:ntDS“ratb" 4.06| 12/31/2060|USD 25432|  100.0000 25,432.00 0.00|USD
XXMSC2US6  |VM CASH FUT FOR MSC USD 'I\'nittilhn‘q’:ntDS“ratb" 4.06| 12/31/2060|USD 11805.21|  100.0000 11,805.21 0.00{USD
XXMSC3US4  |VM CASH CCP CME MSC USD 'I\'nittilhn‘q’:ntDS“ratb" 3.89| 12/31/2060|USD 17932.05|  100.0000 17,932.05 0.00{USD
XXMSC5GB2  |VM CASH CCP LCH MSC GBP 'I\'nittilhn‘q’:ntDS“ratb" 3.6667| 12/31/2060|GBP 8681.34|  100.0000 11,687.26 0.00{USD
XXMSC5US9  |VM CASH CCP LCH MSC USD 'I\'nittilhn‘q’:ntDS“ratb" 3.89| 12/31/2060|USD 56830.44|  100.0000 56,830.44 0.00{USD
W 750001 FIN FUT WHEAT FUTURE CBT Net Short Duration 0| 12/13/2025|usD -25000|  508.0000 -127,000.00 0.00{USD
12/12/25 Instruments
XXMSC2EM7  |VM CASH FUT FOR MSC EUR 'I\'nittilhn‘q’:ntDS“ratb" 1.926| 12/31/2060|EUR 15940.59|  100.0000 18,730.19 0.00{USD
XXMSCSEMO  |VM CASH CCP LCH MSC EUR 'I\'nittilhn‘q’:ntDS“ratb" 1.626| 12/31/2060|EUR 14043.54|  100.0000 16,501.16 0.00{USD
XXMSC5JP8  |VM CASH CCP LCH MSC JPY Net Short Duration 0.177| 12/31/2060|IPY 4014755|  100.0000 27,184.58 0.00{USD

Instruments




Uninvested Cash 194,239.17
Interest Receivable 1,280,347.43
Net Unsettled Trades -177,049,170.59
Bond/Stock Futures 54,397,004.04
Swap Offset -2,725,197.39
CD/CW Forecast 0.00
Broker Money -551,851.53
Total Market Value 165,931,859.08

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 interes 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. ©2025, PIMCO.
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