PI MCO

~  EEEXER Fixed Income SHares: Series R as of 03-31-2025
CUSIP DESCRIPTION SECTOR COUPON MATURITY = CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (BASE) DURATION BASE CURRENCY

914025192 STIF FUND (BRL) Emerging Markets 0 12/1/2030|BRL 551002.54| 100.0000 96,200.46 0.00]USD
971070099 STIF FUND (RUB) Emerging Markets 0 12/1/2030{RUB 1| 100.0000 0.01 0.00|{USD
966014896 STIF FUND (PHP) Emerging Markets 0 12/1/2030(PHP 1| 100.0000 0.02 0.00|USD
952072692 STIF FUND (MXN) Emerging Markets 0| 12/31/2030{MXN 1242975.46| 100.0000 60,756.69 0.00|USD
950074898 STIF FUND (MYR) Emerging Markets 0| 12/31/2030[MYR 1| 100.0000 0.23 0.00]USD
BRL5092C8 BRAZILIAN REAL-NDF Emerging Markets 0 4/2/2025|USD 0 5.7277 0.00 0.01|USD
BRL5154C3 BRAZILIAN REAL-NDF Emerging Markets 0 6/3/2025(USD 21469759.52 5.8017 3,700,613.33 0.15|USD
CNH5169A3 CHINESE - YUAN RENMINBI (CNH) |Emerging Markets 0] 6/18/2025|USD -24752000 7.2277 -3,424,620.10 0.22|USD
CNH5232B4 CHINESE - YUAN RENMINBI (CNH) |Emerging Markets 0] 8/20/2025|USD -2687000 7.1970 -373,350.84 0.39|USD
IDR5113A5 INDONESIAN RUPIAH-NDF Emerging Markets 0| 4/23/2025[{USD 41137157001 | ###### 2,467,060.26 0.06|USD
IDR5120A6 INDONESIAN RUPIAH-NDF Emerging Markets 0| 4/30/2025[{USD -1626843356| ###### -97,530.54 0.08|USD
IDR5128C4 INDONESIAN RUPIAH-NDF Emerging Markets 0 5/8/2025|USD -2293809049| ###### -137,460.84 0.11]USD
IDR5129A7 INDONESIAN RUPIAH-NDF Emerging Markets 0 5/9/2025|USD -6371726245| ###### -381,818.66 0.11]USD
INR5097B1 INDIAN RUPEE-INR-NDF Emerging Markets 0 4/7/2025|USD -2038.97| 85.5175 -23.84 0.02|USD
INR5105B1 INDIAN RUPEE-INR-NDF Emerging Markets 0| 4/15/2025(USD 17504752.19| 85.5823 204,537.00 0.04|USD
INR5118D2 INDIAN RUPEE-INR-NDF Emerging Markets 0| 4/28/2025[(USD 20751979.81| 85.6838 242,192.61 0.08|USD
INR5120C0 INDIAN RUPEE-INR-NDF Emerging Markets 0| 4/30/2025[{USD 23984971.4| 85.6994 279,873.30 0.08|USD
INR5122A2 INDIAN RUPEE-INR-NDF Emerging Markets 0 5/2/2025|USD 14768662.96| 85.7150 172,299.63 0.09|USD
INR5125C5 INDIAN RUPEE-INR-NDF Emerging Markets 0 5/5/2025|USD 27348730.3| 85.7320 319,002.60 0.10]USD
ZAR5092C3 SOUTH AFRICAN RAND Emerging Markets 0 4/2/2025|USD -2666799.63| 18.3919 -144,998.59 0.01|USD
ZAR5106C7 SOUTH AFRICAN RAND Emerging Markets 0] 4/16/2025|USD 29097651.5( 18.4120 1,580,362.65 0.04|USD
91282CFR7 U S TREASURY INFLATE PROT BD Government Related 1.625( 10/15/2027|USD 6971030( 101.6622 7,086,904.91 2.45|USD
91282CML2 U S TREASURY INFLATE PROT BD Government Related 2.125 1/15/2035|USD 4026760| 102.6799 4,134,674.43 8.77|USD
912828237 U S TREASURY INFLATE PROT BD Government Related 0.125 1/15/2030|USD 19689320.7| 94.1110 18,529,822.71 4.69|USD
91282CCM1 U S TREASURY INFLATE PROT BD Government Related 0.125| 7/15/2031|USD 23812653.6] 91.8592 21,874,121.91 6.16|USD
912810TY4 U S TREASURY INFLATE PROT BD Government Related 2.125| 2/15/2054(USD 1552620| 96.0368 1,491,086.61 21.26|USD
91282CBF7 U S TREASURY INFLATE PROT BD Government Related 0.125 1/15/2031{USD 6992490.9| 92.3908 6,460,416.53 5.67|USD
91282CDX6 U S TREASURY INFLATE PROT BD Government Related 0.125 1/15/2032|USD 4813158 90.5438 4,358,016.73 6.66|USD
91282CEJ6 U S TREASURY INFLATE PROT BD Government Related 0.125| 4/15/2027|USD 3037797 98.1877 2,982,743.40 2.00{USD
912810RA8 U S TREASURY INFLATE PROT BD Government Related 0.625| 2/15/2043|USD 3896422.2| 76.9876 2,999,760.03 16.96(USD
912810RL4 U S TREASURY INFLATE PROT BD Government Related 0.75| 2/15/2045(USD 2522686.1| 75.9655 1,916,371.54 18.53(USD
912810RF7 U S TREASURY INFLATE PROT BD Government Related 1.375| 2/15/2044|USD 627003| 87.1395 546,367.12 16.66(USD
912810TES8 U S TREASURY INFLATE PROT BD Government Related 0.125| 2/15/2052|USD 2967016 56.7050 1,682,445.39 26.54|USD
912810TP3 U S TREASURY INFLATE PROT BD Government Related 1.5 2/15/2053|USD 1923642 83.2893 1,602,188.46 22.20|USD
9128287D6 U S TREASURY INFLATE PROT BD Government Related 0.25| 7/15/2029(USD 11811548.19| 95.8120 11,316,877.36 4.19]USD
912810FD5 U S TREASURY INFLATE PROT BD Government Related 3.625| 4/15/2028|USD 2572944.8| 107.2083 2,758,411.13 2.86|USD
912810QV3 U S TREASURY INFLATE PROT BD Government Related 0.75| 2/15/2042(USD 3500616.3| 80.4218 2,815,257.55 15.86(USD
912810PZ5 U S TREASURY INFLATE PROT BD Government Related 2.5 1/15/2029(USD 1359761.59| 104.5323 1,421,390.58 3.58|USD
91282CLV1 U S TREASURY INFLATE PROT BD Government Related 1.625| 10/15/2029|USD 3634488( 101.4403 3,686,836.69 4.31|USD
912810FQ6 U S TREASURY INFLATE PROT BD Government Related 3.375| 4/15/2032|USD 456373.5| 111.8175 510,305.26 6.26|USD
912810SV1 U S TREASURY INFLATE PROT BD Government Related 0.125| 2/15/2051|USD 4148544 57.5798 2,388,721.96 25.72|USD
912810PV4 U S TREASURY INFLATE PROT BD Government Related 1.75 1/15/2028|USD 4480843.8| 101.6696 4,555,655.21 2.69|USD
912828V49 U S TREASURY INFLATE PROT BD Government Related 0.375 1/15/2027|USD 1052072| 98.9843 1,041,386.08 1.75|USD
912810QF8 U S TREASURY INFLATE PROT BD Government Related 2.125|  2/15/2040{USD 1704910| 101.1495 1,724,507.75 12.80{USD
912810QP6 U S TREASURY INFLATE PROT BD Government Related 2.125| 2/15/2041|USD 2857701.7| 100.9476 2,884,782.40 13.56{USD
912810RR1 U S TREASURY INFLATE PROT BD Government Related 1 2/15/2046|USD 7494513 78.9653 5,918,066.10 18.87(USD




91282CLE9 U S TREASURY INFLATE PROT BD  |Government Related 1.875]  7/15/2034[UsD 10539776] 100.9627 10,641,241.59 8.44|usD
912810RW0 U S TREASURY INFLATE PROT BD  |Government Related 0.875]  2/15/2047|USD 1112011.55| 75.7639 842,503.20 19.93[usD
912810SB5 U S TREASURY INFLATE PROT BD  |Government Related 1| 2/15/2048|usD 1656650.92| 76.9292 1,274,447.67 20.42[USD
91282CHP9 U S TREASURY INFLATE PROT BD  |Government Related 1.375]  7/15/2033|UsD 13821192 97.5843 13,487,316.78 7.73usD
912810SG4 U S TREASURY INFLATE PROT BD  |Government Related 1| 2/15/2049]usD 3446433.9] 76.1747 2,625,310.75 21.14{USD
912810SM1 U S TREASURY INFLATE PROT BD  |Government Related 0.25]  2/15/2050{USD 2533021 61.1246 1,548,299.69 24.31{USD
912828213 U S TREASURY INFLATE PROT BD  |Government Related 0.375]  7/15/2027|USD 10451839.2| 98.8758 10,334,342.65 2.23[usp
91282CJH5 U S TREASURY INFLATE PROT BD  |Government Related 2.375] 10/15/2028[USD 14223614| 104.2069 14,821,989.78 3.35|usD
9128283R9 U S TREASURY INFLATE PROT BD  |Government Related 0.5 1/15/2028]usD 7400008| 98.2413 7,269,863.76 2.73|usD
9128285W6 U S TREASURY INFLATE PROT BD  |Government Related 0.875]  1/15/2029|USD 3522652 98.4616 3,468,460.33 3.67|usD
912828Y38 U S TREASURY INFLATE PROT BD  |Government Related 0.75]  7/15/2028[usD 885878| 98.8474 875,667.56 3.20[USD
912828776 U S TREASURY INFLATE PROT BD  |Government Related 0.125]  7/15/2030[USD 2106317| 93.6985 1,973,588.09 5.18[UsD
91282CGK1 U S TREASURY INFLATE PROT BD  |Government Related 1.125]  1/15/2033[USD 7793188| 95.8415 7,469,108.59 7.36|USD
91282CEZ0 U S TREASURY INFLATE PROT BD  |Government Related 0.625]  7/15/2032[USD 13899896| 93.3916 12,981,330.41 7.02[usD
91282CJY8 U S TREASURY INFLATE PROT BD  |Government Related 1.75]  1/15/2034|usD 9000237| 99.8641 8,988,006.13 8.06|USD
SWUOPS017 Il'gf( SL‘é":P USIT 2.31125 02/24/21- 1 ernment Related 0| 2/24/2031|USD 1500000| 12.7578 191,367.73 0.64|USD
SWUOTX9S4 [ 70wV DP T2 IOrErE T I G0vernment Related 0| 8/15/2034|GBP -1500000| -0.8669 16,784.01 -0.07[UsD
SWUOAP415 IL'EZ SWAP GB NI 3.466 09/15/24-10Y | - - ment Related 0| 9/15/2034|GBP -600000| -0.5435 4,209.20 -0.06|USD
3175RWRC3 IG'\I‘_;CAP FWD EU @ 3 06/22/15-20Y |- e rnment Related o|  6/22/2035|EUR -1200000]  1.8106 -17,959.80 0.17|UsD
BJ2189949 ITALIAN BTP BOND I/L Government Related 1.4| 5/26/2025[EUR 9267712| 100.2559 10,036,604.43 0.15|USD
SWUO01JA46 Il'gf( SL‘éV:P EM NI 2.4875 05/15/22- | /ernment Related 0| 5/15/2037|EUR -10000|  0.3361 -36.31 0.08|USD
SWUOSG462 | TN SWAP EM NI 2.049 08/15/24-10Y| o /o ment Related o| &/15/2034/EUR 3100000| -0.3435 -11,501.13 0.00|USD
SWUO7KU29  [[T% TV ETTIE A ERTETEETITT T G0yernment Related 0| 5/15/2032|EUR 450000|  0.6916 3,361.71 0.07|USD
SWUO0B6FC4 IL'EZSWAP EM NI 1.38 03/15/21-10Y | ernment Related 0| 3/15/2031|EUR -2570000| 18.4618 -512,520.48 0.95|USD
SWUOEA026 IL'EZSWAP EM NI 2.421 05/15/22-30Y - ernment Related 0| 5/15/2052|EUR -170000|  0.7859 -1,443.10 0.31{USD
SWUOEA042 IL'EZSWAP EM NI 2.72 06/15/22-10Y | ernment Related 0| 6/15/2032|EUR 2100000 -2.3204 -52,635.40 -0.11{USD
SWUOGHS54 IL'EIF_ISWAP EM NI 2.763 09/15/23-30Y - ernment Related o| 9o/15/2053|EUR -700000| -15.2975 115,670.33|  -4.40|usD
SWUOJE262 IL'EZSWAP FRINI 1.41 11/15/19-20Y | ernment Related 0| 11/15/2039|EUR -300000| 16.5853 -53,746.20 2.26|USD
SWUOKHO016 IL'EZSWAP EM NI 2.682 10/15/23-30Y - ernment Related 0| 10/15/2053|EUR -200000| -12.7509 27,547.12 -3.76|USD
SWUOKT119 IL'EZSWAP EM NI 2.58 03/15/22-30Y | ernment Related 0| 3/15/2052|EUR -300000| -2.6184 8,485.16 -0.52|USD
SWUOMM443 ILIEFH SWAP EM NI 2.034 09/15/24-10Y| ¢ /oy ment Related o|  9/15/2034|EUR 1100000  -0.1909 2,268.87|  0.01|UsD
SWUOXL419 IL'EZSWAP EM NI 2.59 12/15/22-30Y | ernment Related 0| 12/15/2052|EUR -300000| -8.7830 28,462.32 -2.38|USD
SWU0zD712 INF SWAP EM NI 2.59 03/15/22-30Y Government Related 0 3/15/2052|EUR -400000( -2.9341 12,677.71 -0.60|USD
SWUOK8A23  [["n ZVr T FTTIE & FAETEIUT T G0vernment Related 0| 4/15/2053|EUR -700000] -13.1342 99,312.67 -3.66|USD
BN5634736 FRANCE GOVT OATE I/L Government Related 0.1 7/25/2031|EUR 1081278] 95.5488 1,116,007.25 6.19|USD
SWUONL451 IL'EZSWAP EM NI 2.736 10/15/23-30Y - ernment Related 0| 10/15/2053|EUR -400000| -14.4582 62,471.13 -4.27|USD
ZD8283354 ITALIAN BTP BOND I/L Government Related 1.8  5/15/2036[EUR 101828 97.6831 107,446.18 10.25[UsD
ZR9250799 ITALIAN BTP BOND I/L Government Related 0.4 5/15/2030|EUR 243632| 96.7550 254,631.48 5.05/USD
135087VS0 CANADA GOVT REAL RETURN Government Related 4.25  12/1/2026|CAD 1101954 107.0847 819,888.42 1.63[usD




AS5951049 JAPANESE GOVT BOND (ILB) #23 __ |Government Related 0.1] 3/10/2028]IPY 442214330] 103.6000 3,063,622.07 2.95]USD

755858627 JAPANESE GOVT BOND (ILB) #24 __ |Government Related 0.1] 3/10/2029(IPY 774340000| 103.4000 5,354,203.31 3.95/USD

ZD7734878 MEXICAN UDIBONOS 1/L Emerging Markets 4| 8/24/2034|MxN 7075.03] 93.2125 32,235.46 7.67|USD

91282CCA7 U S TREASURY INFLATE PROT BD 'I\‘nesttrsur:g:ntDS”rat'O" 0.125|  4/15/2026|USD 4166975.2| 99.3111 4,138,266.82 1.02|UsD

BK0496913 FRANCE GOVT OATE I/L IN:stti::;’:ntDS”rat'O” 0.1  3/1/2026|EUR 2758988| 100.2720 2,988,367.88 0.90|USD

SWUO4AM4g  |INF SWAPEM NI 3.13 05/15/22-5Y | Net Short Duration o| 5/15/2027|EUR 300000|  0.9674 3,135.11 0.03|usp
LCH Instruments .

SWU0S6923  |INF SWAP US IT 2.165 04/16/19-10Y | Net Short Duration o| 4/16/2029|UsD -2000000| 14.0088 -280,176.22 0.46|USD
LCH Instruments _

SWUOEN705 | INF SWAP US IT 2.41875 03/05/21- | Net Short Duration o|  3/5/2026|usD 300000 12.2247 36,674.01 0.09|UsD
5Y LCH Instruments .

SWUOEQoss  |INF SWAP US IT 2.7675 05/13/21-5Y | Net Short Duration o| 5/13/2026|UsD 1800000 10.0837 181,506.36 0.09|UsD
LCH Instruments _

SWUOEQ211  |TNF SWAPUSIT 2.69 06/01/21-5Y | Net Short Duration o|  6/1/2026|usD 600000| 10.2937 61,762.14 0.10|UsD
LCH Instruments .

SwuolB268  |INF SWAP US IT 1.954 06/03/19-10Y | Net Short Duration ol  6/3/2029|UsD -1000000| 15.9635 -159,635.19 0.55|USD
LCH Instruments _

swuoiDsgy  |INFSWAPUSIT 1.8825 11/20/19- | Net Short Duration o| 11/20/2020|usD -500000| 16.6703 -83,351.60 0.64|UsD
10Y LCH Instruments .

SWUOIL852 INF SWAP US IT 2.813 05/14/21-5Y | Net Short Duration o| 5/14/2026|UsD 800000  9.8299 78,639.11 0.09|USD
LCH Instruments _

swuoiLoys  |TNF SWAPUSIT 3.0425 02/21/25-1Y | Net Short Duration o|  2/21/2026|usD -1600000|  0.4104 -6,566.51 0.00|UsD
LCH Instruments .

SWUOKT143  |INF SWAPEM NI 2.965 05/15/22-5Y | Net Short Duration o| 5/15/2027|EUR 200000  1.8606 4,019.65 0.04|UsD
LCH Instruments _

SWUORTok2 ~ |INF SWAPUSIT 2.38 10/15/24-1Y | Net Short Duration o| 10/15/2025|usD -2600000]  0.9030 -23,478.80 0.00|UsD
LCH Instruments .

SWUOSB946  |INF SWAP US IT 2.2147/10/10/24-1Y | Net Short Duration 0| 10/10/2025|USD 12000000{  1.0477 125,723.33 0.01|UsD
LCH Instruments _

SWUOSG4s1 | TNF SWAPUSIT 1.9975 07/25/19- | Net Short Duration o|  7/25/2020|usD -1300000| 15.2794 -198,631.68 0.54|UsD
10Y LCH Instruments .

SWUOTROFs  |INF SWAP US IT 2.60135 04/01/24- | Net Short Duration ol  4/1/2025|usD -8000000|  0.4044 -32,355.17 0.00{USD
1Y LCH Instruments _

SwuUozNoog  |TNF SWAPUSIT 2.703 05/25/21-5Y | Net Short Duration o| 5/25/2026|usD 830000| 10.2991 85,482.62 0.10|UsD
LCH Instruments .

SWUORToMg  |INF SWAP US IT 2.34721 05/01/24- | Net Short Duration o  5/1/2025|UsD -8000000|  0.4769 -38,149.49 0.00{USD
1Y LCH Instruments _

SWUOBVOR9  |INF SWAP US IT 2.208 10/07/24-1Y | Net Short Duration o|  10/7/2025|usD -15408000|  1.0441 -160,879.81 0.01|UsD
LCH Instruments .

SWUOEAO18  |INF SWAPEMNI 3.0 05/15/22-5Y | Net Short Duration o| 5/15/2027|EUR 1000000| 1.6716 18,056.89 0.04|UsD
LCH Instruments _

SWUORBON5  |INF SWAPUSIT 2.341 11/07/24-1Y | Net Short Duration o|  11/7/2025|usD -5100000|  1.0133 -51,676.61 0.01|UsD
LCH Instruments .

Swuoz7004  |MNF SWAPUSIT 2.37.06/06/18-10Y | Net Short Duration o  6/6/2028|UsD -2200000| 11.4511 -251,923.99 0.29|usD
LCH Instruments

FVM500027 __|FIN FUT US 5YR CBT 06/30/25 Government Related 6| 7/1/2025{UsD -14600000| 108.2695]  -15,807,351.57 3.89|USD

SWUO10R47 ?gf: tg'? SOFR/2.86500 02/13/24- |- ernment Related 2.865|  2/13/2054|UsD -7000000| -16.4745 1,153,212.91|  18.45|UsD

SWU01YS36 EﬁFC;’SD SOFR/2.34000 11/21/23- | mment Related 2.34| 11/21/2028|UsD 14780000| -5.3813 -795,357.62 3.45|USD

SWU01YS44 ?gsig:') SOFR/2.23650 11/21/23- |\ o nment Related 2.2365| 11/21/2053|USD -3050000| -32.1224 979,733.81|  19.73|usD

SWU02GOM2 Egﬁ USD SOFR/3.25000 06/18/25-9Y |- e nment Related 3.25|  6/18/2034|USD -2950000| -3.6148 106,637.78 7.67|usD

Swu02G729  |RFR USD SOFR/3.89370 06/02/25 |\ oment Related 3.8937| 11/15/2034|UsD -1000000|  1.2207 -12,207.10 7.86|USD

9Y* LCH




RFR USD SOFR/3.8641* 06/02/25-

SWU02G8P7 9Y* LCH Government Related 3.864175| 11/15/2034(USD -1200000 0.9875 -11,849.88 7.86|USD
SWU02G8Q5 555 tjcsr? SOFR/3.88124 06/02/25- | ermment Related 3.88124| 11/15/2034|USD -1200000  1.1223 -13,467.24 7.86|USD
SWu02Ge3s  |ATR [P0 SOPR/3-80611 06/02/25° Government Related 3.86611| 11/15/2034|USD -500000|  1.0027 5,013.70]  7.86|USD
SWU02G9H4 555 tjcsr? SOFR/3.86968 06/02/25- | ermment Related 3.86968| 11/15/2034|USD -1300000  1.0309 -13,402.22 7.86|USD
TUM500024 FIN FUT US 2YR CBT 06/30/25 Government Related 6|  7/1/2025{usD -48400000] 103.6191]  -50,151,664.06 1.75|UsD
TYM500026 FIN FUT US 10YR CBT 06/18/25 Government Related 6|  6/19/2025{USD 800000 111.4141 891,312.50 5.66/USD
swuoaG7o1  |STR (B0 SOFR/3.83835 06/02/25  Government Related 3.83835| 11/15/2034|USD -1400000|  0.7834 -10,967.88|  7.87|USD
SWU02GAG4 555 tjcsr? SOFR/3.86661 06/02/25- | ermment Related 3.86661| 11/15/2034|USD -1300000  1.0067 -13,086.97 7.86|USD
SWUO010R39 Tgfj tﬁ'? SOFR/3.08500 02/13/24- |5 vermment Related 3.085  2/13/2034|USD 11200000 -4.9224 -551,312.16 7.69|USD
SWU020622 ggs g;lé SOFR/3.50000 06/20/24- | ermment Related 3.5  6/20/2054|USD -2000000( -5.4203 108,406.20 17.82|USD
SWU02FCQ2 555 tﬁ'? SOFR/4.10000 06/02/25- | overmment Related 4.1| 12/31/2031|USD -17200000|  2.5222 -433,813.24 5.73|USD
USM500027 FIN FUT US 30YR CBT 06/18/25 Government Related 6|  6/19/2025|UsD -18400000( 117.7031]  -21,657,375.01 11.25|USD
UXYM50005 L O PRI TR R Government Related 6|  6/19/2025|USD 23100000| 114.4141 26,429,648.46 7.74JUSD
WNM500018 /o) ooy oo oo TR Government Related 6|  6/19/2025|USD 5200000| 122.8594 6,388,687.51 15.78[USD
01F040644 FNMA TBA 4.0% APR 30YR Securitized 4| 4/14/2055|usD 0| 93.1869 0.00 6.41{USD
21H032647 GNMA II TBA 3.5% APR 30YR JMBO |Securitized 3.5]  4/21/2055|USD 13300000] 91.5083 12,170,601.91 5.83|UsD
437084CE4 HEAT 2004-3 M1 TSFR1M+96.948BP [Securitized 5.28959|  8/25/2034|USD 21502.18] 99.1357 21,316.33 1.28]UsD
61744CNC6 T e Securitized 5.09459|  1/25/2035|USD 158231.04| 96.6485 152,927.88 1.82|USD
01F040651 FNMA TBA 4.0% MAY 30YR Securitized 4| 5/13/2055|USD 4900000] 93.0423 4,559,073.68 6.41{USD
31418EYP9 FNMA PASS THRU 30YR #MA5217  |Securitized 6.5 12/1/2053|USD 4590953.55| 103.2616 4,740,692.25 2.35|USD
01F042640 FNMA TBA 4.5% APR 30YR Securitized 4.5]  4/14/2055[UsD 0| 95.6624 0.00 6.21{USD
01F042657 FNMA TBA 4.5% MAY 30YR Securitized 4.5  5/13/2055[USD 5000000 95.6116 4,780,579.25 6.21{USD
CMLTI 2006-AMC1 A1 ..
17309PAS5 TSFR1M+40.4488P 144A Securitized 4.72459|  9/25/2036|USD 183947.52| 96.7426 177,955.60 2.12|UsD
01F042665 FNMA TBA 4.5% JUN 30YR Securitized 4.5 6/12/2055[USD 5400000 95.5764 5,161,127.17 6.21{USD
05951EAC1 BAFC 2006-] 2A1 Securitized 4.487224]  1/20/2047[USD 282249.87| 86.3436 243,704.70 4.72]usD
CWALT 2006-OA17 1AIA -
12668PAAD TSFR1M+30.9488P Securitized 4.62885| 12/20/2046|USD 474364.34| 87.4054 414,619.95 4.16|USD
INDX 2004-AR10 1A1 -
45660N2W4 | oro ‘- oc aagmp Securitized 5.27459|  5/25/2034|USD 438647.96| 89.7052 393,490.12 0.34|USD
3132DWKW2 _ [FNMA PASS THRU 30YR #SD8409 |Securitized 6|  3/1/2054{usD 5664243.73] 101.7090 5,761,048.07 3.31{usD
17307GP85 g Securitized 5.12459| 10/25/2035|USD 500000] 92.2783 461,391.35 4.02|USD
3132DWL43  [FNMA PASS THRU 30YR #SD8447  |Securitized 6]  7/1/2054|UsD 95429.56| 101.6251 96,980.35 3.31{usD
CMLTI 2007-AMC2 A3A ..
17311XAA3 TSFRIM+19.4488P Securitized 4.59459|  1/25/2037|USD 122324.03| 72.6461 88,863.65 5.63|USD
3132DWMY6  |FNMA PASS THRU 30YR #SD8475  [Securitized 5.5 11/1/2054{usD 5131282.53] 99.9181 5,127,082.41 4.33|usD
3133WAVX3  |[FNMA PASS THRU 30YR #QI4230  [Securitized 6.5|  4/1/2054|USD 243005.93| 103.1584 250,681.04 2.35|UsD
3138WGAM6  |FNMA PASS THRU 30YR #AS6311 _ |Securitized 3.5 12/1/2045|USD 6567.83| 92.2556 6,059.19 5.88|USD
31418E2F6 FNMA PASS THRU 30YR #MA5273  |Securitized 6.5]  2/1/2054[usD 105672.99| 103.1886 109,042.45 2.35|UsSD
31418E4N7 FNMA PASS THRU 30YR #MA5328  |Securitized 6]  4/1/2054[UsD 4407905.17[ 101.6251 4,479,536.24 3.31{usD
31418E5R7 FNMA PASS THRU 30YR #MA5355  |Securitized 6.5|  5/1/2054|USD 868292.88| 103.1584 895,716.67 2.35|UsD
75114NAA2 A Securitized 4.79459|  6/25/2046|USD 198059.11| 22.2301 44,028.74 3.86/USD
65536HAH1 T Securitized 5.19959|  5/25/2035/USD 793459.99| 99.2833 787,773.02 1.25|USD
362341RX9 GSR 2005-AR6 2A1 WM35 WC4.9  [Securitized 5.327707|  9/25/2035|USD 5660.31| 95.9921 5,433.45 2.98|usD
41161PSV6 T Securitized 5.33385|  6/20/2035|USD 173920.91] 92.2218 160,392.92 3.96/USD




61913PAN2 MHL 2004-2 M2 TSFR1IM+111.948BP |Securitized 5.43959] 12/25/2034[USD 4786.47] 97.6123 4,672.19 0.02[usD
805564RN3 SAST 2005-1 M2 TSFR1M+83.448BP |Securitized 5.15459|  5/25/2035{USD 22067.84] 95.8026 21,141.55 2.39[usD
317U8M6A8 g;(/)og‘/’;g Egg 10Y € 2.74000 L Government Related 0|  9/8/2025|EUR -1900000{  2.1520 -43,721.42 8.71|UsD
317U8LUA3 g;%?/’g'; |\E/|l\J(|é 10Y € 2.66000 L Government Related 0|  9/5/2025|EUR -3400000  1.7662 -64,214.38 8.73|usD
317U8LTAS g;(/)og‘/’;g e 10Y P 2.66000 L Government Related o|  9/5/2025|EUR -3400000  1.8850 68,533.66|  8.73|usD
317U8M5A9 g;%g‘/’g'g EECR 10Y P 2.74000 L Government Related 0|  9/8/2025|EUR -1900000  1.5672 -31,840.06 8.71|usD
DUMS500021 ggjoFGLgSEURO'SCHATZ 2YREUX lGovernment Related 6|  6/7/2025|EUR -2100000| 106.9550|  -2,426,189.89 1.70|usD
IKM500010 FIN FUT EUX EURO-BTP 06/06/25 |Government Related 6|  6/7/2025|EUR 4800000] 117.5200 6,093,368.22 7.30{usD
OATM50008  [F 7, o) Tor o Ot EUA IR Government Related 6|  6/7/2025|EUR -7200000{ 122.6900 -9,542,146.20 8.22|USD
OEM500017 e PP EER Government Related 6|  6/7/2025|EUR -3400000{ 117.7900 -4,326,052.06 4.55|USD
RXM500020 L o PO TR EOA Government Related 6|  6/7/2025|EUR -1800000| 128.8300 -2,504,920.32 7.84|USD
SWUO1HY44  [IRS EUR 0.65000 04/12/22-5Y LCH |Government Related 0.65|  4/12/2027|EUR 2000000] -3.0532 -65,962.02 1.95|UsD
SWUO1I0A9  |IRS EUR 0.65000 05/11/22-5Y LCH [Government Related 0.65|  5/11/2027|EUR 900000 -3.1950 -31,061.36 1.95|UsD
SWUO1IQW9  [IRS EUR 1.00000 05/13/22-5Y LCH |[Government Related 1| 5/13/2027|EUR 1800000] -2.4838 -48,294.23 1.95|USD
SWUOIMKO6  |IRS EUR 0.19500 11/04/22-30Y LCH [Government Related 0.195|  11/4/2052|EUR -1100000| -47.8897 569,035.65 25.64]USD
SWU01QDX3  |IRS EUR 2.87880 06/12/23-9Y* LCH [Government Related 2.8788|  8/15/2032|EUR 5600000]  2.3047 139,416.56 6.32|USD
SWUO2F4P3  [IRS EUR 2.11200 09/02/25-2Y LCH [Government Related 2.112]  9/2/2027|EUR -2400000| -0.0927 2,402.19 1.92[usD
SWUO2FN64  |IRS EUR 2.25000 09/17/25-30Y LCH [Government Related 2.25|  9/17/2055|EUR -10770000] -7.5375 876,888.86]  20.89|USD
SWUO2FNG2  |IRS EUR 2.12000 09/03/25-2Y LCH [Government Related 2.12]  9/3/2027|EUR -13100000] -0.0774 10,949.76 1.92[usD
UBM500016 o O POAE ST EOA Government Related 4] 6/7/2025|EUR -1600000| 119.2600 -2,061,195.52 19.86/USD
SWUOIMMU8  |IRS EUR 0.19700 11/08/22-30Y LCH [Government Related 0.197]  11/8/2052|EUR -1900000| -47.8698 982,469.69 25.63|USD
SWUO2FN15  [IRS EUR 2.25000 09/17/25-10Y LCH [Government Related 2.25|  9/17/2035|EUR 29800000] -3.7051 -1,192,661.20 8.83|UsD
SWUO1IVA1 IRS EUR 1.00000 05/18/22-5Y LCH |Government Related 1| 5/18/2027|EUR 800000| -2.4965 -21,573.51 1.94{USD
SWUO1MIY4  [IRS EUR 0.19000 11/04/22-30Y LCH [Government Related 0.19]  11/4/2052|EUR -1000000| -47.9872 518,357.58]  25.67|USD
SWU028YK7 ;iRLgEP SONIO/3.75000 03/19/25- | ernment Related 3.75|  3/19/2027|GBP 17200000 -0.5655 -125,548.37 1.86{USD
SWUO2EOK5 Tgf: I_Gg: SONIO/4.00000 01/27/25- 1 ermment Related 4| 1/27/2035|GBP 1600000 -1.3172 -27,202.62 8.02|UsD
SWUO1E2S3 ':gs EEL MUT-+5.89/0.3000 09/20/17-| - ernment Related 0.3|  9/20/2027(3PY -172740000| -1.5751 18,194.65 2.45|USD
SWU01Q355 EcFﬁ IPY MUTK/0.55000 09/14/23-5Y | ernment Related 0.55|  9/14/2028|IPY -160000000| -1.3882 14,853.44 3.41|USD
SWUO1VBR7 ':gs EEL MUTK/0.50000 12/15/21- | ermment Related 0.5| 12/15/2031|IPY -607000000| -4.0057 162,594.74 6.57|USD
XMM500027 o/, e o o OTE Government Related 6| 6/17/2025|AUD 5900000| 95.5800 4,142,027.21 7.74{USD
ZN2761189 UBS GROUP AG SR UNSEC REGS Invest. Grade Credit 7.75]  3/1/2029|EUR 100000| 112.6353 121,668.74 2.71{usD
AX8961184 CoONs DEAERRERRL RIS TEERTRE invest., Grade Credit 1| 10/1/2050|DKK 1.65| 77.4004 0.18 10.22[UsD
REALKREDIT DANMARK .
AX2401385 I010*PARTIAL CALL* Invest. Grade Credit 1.5 10/1/2050(DKK 1.81] 80.1781 0.21 11.24|USD
REALKREDIT DANMARK .
AX9392660 SEC*PARTIAL CALL* Invest. Grade Credit 1| 10/1/2050|DKK 1.62| 77.3811 0.18 10.22|USD
NYKREDIT REALKREDIT AS .
AX9541290 SECPARTIAL CALL® Invest. Grade Credit 1| 10/1/2050|DKK 11841.7| 77.6500 1,331.33 10.22|USD
NYKREDIT REALKREDIT AS .
BG5056190 SECPARTIAL CALL* Invest. Grade Credit 1| 10/1/2053|DKK 1.59| 77.2535 0.18 11.07|USD
3
BH5668265 EX'L(LFEKEDIT AS SECIOL0PARTIAL |1 ot Grade Credit 1.5|  10/1/2052|DKK 1.21| 78.3921 0.14 12.18|USD
BJ3621080 IWIRDER RREDIT SECTARTIAC Invest. Grade Credit 1| 10/1/2053|DKK 23585.21]  79.0042 2,697.86 10.71{UsD
B17619163 JYSKE REALKREDIT A/S Invest. Grade Credit 1.5|  10/1/2053|DKK 1.98| 80.8567 0.23 10.49|USD

SEC*PARTIAL CALL*




REALKREDIT DANMARK

BK1675457 SEC*PARTIAL CALL* Invest. Grade Credit 1 10/1/2053|DKK 1.98| 77.1798 0.22 11.08(USD
B02829311 'S“SCRDEA KREDIT REALKREDIT 1030 |1 <t Grade Credit 15| 10/1/2053|DKK 100000 69.7011 10,091.81|  16.86|USD
b3

B03594195 QX'I_(LFEEDIT AS 1030 SEC *PARTIAL 1ot Grade Credit 1.5 10/1/2053|DKK 99588.55| 60.6342 10,040.64|  17.06|UsD
NORDEA KREDIT )

BO3608318 REALKREDIT*PARTIAL CALL* Invest. Grade Credit 15| 10/1/2053|DKK 630415.42| 80.9753 73,910.93|  10.41|UsD

BO3610603 fI?AR;ﬁf\LKEEELII 1010 SEC Invest. Grade Credit 1.5 10/1/2053|DKK 54950.31| 78.4772 6,243.72|  12.38|usD

BO3636459 T o TARTIRE  TInvest. Grade Credit 1.5]  10/1/2053|DKK 1.77| 78.3754 0.20 12.39|UsD

BP7802229 NYKREDIT AS T030*PARTIAL CALL* |Invest. Grade Credit 2|~ 10/1/2053|DKK 1.53] 76.6011 0.17]  15.05|USD

X

BQO443532 'SSELZEA KREDIT SEC IO10*PARTIAL |1\ <t Grade Credit 2| 10/1/2053|DKK 499267.45| 83.1329 60,094.58|  11.54|USD
REALKREDIT DANMARK 1010 )

BR6974181 SPARTIAL CALLF Invest. Grade Credit 2| 10/1/2053|DKK 36710.4| 83.1195 4417.96|  11.62|usD
NYKREDIT REALKREDIT AS )

BU7068721 SECPARTIAL CALL Invest. Grade Credit 3| 10/1/2053|DKK 4948934.5 93.7025 671,417.26 8.11|UsD

BV1963834 EE:}'{_'??ELDICRL%NMARK REG Invest. Grade Credit 3| 10/1/2053|DKK 4392576.01| 93.6189 595,404.72 8.10|USD

EK4381829 f::\(FF{{TEIDAILT CFfﬁtKREDIT ASV Invest. Grade Credit 2.5 10/1/2047|DKK 15442.37| 92.5557 2,069.41 8.01|USD
NORDEA KREDIT REALKREDIT )

EK4399300 SPARTIAL CALL* Invest. Grade Credit 2.5 10/1/2047|DKK 111.25| 92.6602 14.93 7.94|UsD

*
EK4481033 Ef\t\'[,'fREDIT DANMARK *PARTIAL 11 est. Grade Credit 25| 4/1/2047|DKK 10532.37| 92.6747 1,413.24 7.95|UsD
K

AX9013746 ESSEEA REALKREDIT SEC*PARTIAL |1\ <t Grade Credit 1| 10/1/2050|DKK 1.22| 79.3436 0.14|  10.21|usD
NYKREDIT REALKRE O10 )

BG5047181 TO*PARTIAL CALL® Invest. Grade Credit 1| 10/1/2053|DKK 252.05| 73.2947 26.75|  13.07|UsSD
NYKREDIT REALKREDIT AS )

BH5668075 SEC*PARTIAL CALL* Invest. Grade Credit 1.5 10/1/2052|DKK 1.81| 80.8050 0.21 10.42|USD
JYSKE REALKREDIT SEC )

BI7669762 TO1*PARTIAL CALL* Invest. Grade Credit 15| 10/1/2053|DKK 1875511.99| 78.4608 213,060.04|  12.17|USD
REALKREDIT DANMARK )

BP2299314 SECAPARTIAL CALL® Invest. Grade Credit 1.5 10/1/2053|DKK 2238243.2| 80.8037 261,859.31|  10.41|USD
REALKREDIT DANMARK )

BP8365838 1030+ PARTIAL CALL® Invest. Grade Credit 2| 10/1/2053|DKK 330226.28| 76.5924 36,620.73|  15.04|USD

CMD706015  |GRIF 1 A 6MEUR + 28BP Securitized 2.669]  8/28/2039|EUR 48225.98| 98.0288 51,066.86 0.38|USD

008s1wAL3  |ACL 2021-14A AR TSFR3M+113BP | Net Short Duration 5.45200|  12/2/2034|USD 1600000| 100.0040 1,600,064.03 0.00|UsD
144A Instruments .

984029694 STIF FUND (CHF) IN:sttij':g:ntDS”rat'O” 0.23| 12/31/2030|CHF 66763.02| 100.0000 75,459.76 0.00|USD

3128NHPT4 | ARM 1J1334 RFUCCT1Y+150.4 |Net Short Duration 7.253|  9/1/2036|UsD 5593.78| 102.4128 5,728.75 0.62|usD
11.68 Instruments .

38383KEF5 GNR 2023-H22 FB SOFR30A+95BP IN:sttij':g:ntDS”rat'O” 5.29436|  9/20/2073|USD 1955520.84| 101.2076 1,979,136.10 0.05|USD

912797MV6  |U S TREASURY BILLS ;“rf;tir;fe“nfsurat'on o|  4/3/2025|usD 1000| 99.9765 999.76 0.01|UsD
TRO FWD EUR 2Y P 2.35000 L Net Short Duration

3U7U7XUAS |00 i Tstromer o o  1/7/2027|EUR -12200000{  0.9317 -118,380.94 1.87|USD
SASC 2007-WF2 Al Net Short Duration

86364LAA0 TCPRIMA 111 44887 Instruments 6.43459|  8/25/2037|USD 2556.69| 99.7094 2,549.26 0.39|UsD

3128NFFX0 FH ARM 1A1082 RFUCCT6M+178.9 | Net Short Duration 6.651|  7/1/2036|USD 14124.66| 101.9947 14,406.40 0.43|UsD
12.452 Instruments _

31396PMC2 FNR 2007-4 DF SOFR30A+55.9488p |\t Short Duration 4.89917|  2/25/2037|USD 8227.92| 99.2324 8,164.76 0.53|usD

Instruments




Net Short Duration

31406DAF3 FN ARM 806506 12MTA+120 8.806 | = > 5.835|  10/1/2044|USD 1073.28| 101.2519 1,086.72 0.18|UsD
TRO FWD EUR 2Y C 2.35000 L Net Short Duration

BIUIKVAT |0 i Tt o o  1/7/2027|EUR -12200000{  0.7853 -99,782.03 1.87|USD
MEFA 2008-1 Al Net Short Duration

57563NAAG  |corro0ns 121 1616P i 5.76845|  4/25/2038|USD 9969.72| 99.9358 9,963.32 0.04|UsD
TRO FWD EUR 2Y C 2.50000 L Net Short Duration

317UBONA7 |1 i Tt o o| 1/14/2027|EUR -3000000|  0.9364 -29,244.70 1.87|USD
IRO FWD EUR 2Y P 2.50000 L Net Short Duration

317U800A6 |01 20 i i o 1/14/2027|EUR -3000000|  0.8002 -24,990.63 1.87|UsD
GNR 2018-H15 FG Net Short Duration

38380LIY0 PR 12M+ 86.5138P Instruments 5.46121|  8/20/2068|USD 251496.72| 99.8392 251,092.24 0.35|USD

38383KHV7 | GNR 2023-H27 FD SOFR30A+1108p [11°F Short Buration 5.44436| 11/20/2073|USD 1765300.56| 102.0831 1,802,073.18|  -0.03|USD

988142055 STATE STREET UNINVESTED CASH - |Net Short Duration 3.9572|  12/1/2030|GBP 98427.64| 100.0000 127,045.54 0.00{USD
GBP Instruments _

38383KFR8  |GNR 2023-H23 JF SOFR30A+98BP ;“rf;tir;fe“nfsurat'on 5.32436|  9/20/2073|USD 3667088.36| 101.1317 3,708,588.07 0.14|USD

948642392 STIF FUND (JPY) (SSKC) INrf;tiﬂ;’:ntDS”rat'O” o| 12/31/2030|1PY 6965584| 100.0000 46,580.07 0.00|USD

38383KGP1  |GNR 2023-H24 FA SOFR30A+95BP ;“rf;tir;fe“nfsurat'on 5.20436| 10/20/2073|USD 3554592.5| 101.2281 3,598,247.16 0.03|USD
GNR 2023-H27 FA Net Short Duration

38383KHNS | 0B st o 5.24436| 11/20/2073|USD 1199264.48| 100.9060 1,210,129.58 0.10|USD
OPEN 2023-AIR A Net Short Duration

68373BAA9 308.908B0+ TSFRLM 144A Instruments - 7.408268| 11/15/2040|USD 765475.74| 100.5431 769,633.19|  -0.01|usD

920142031 STATE STREET UNINVESTED CASH - |Net Short Duration 2.26| 12/31/2030|cAD 10.79| 100.0000 7.50 0.00{USD
CAD Instruments _

967070095  |STIF FUND (PLN) ;“rf;tir;ﬁe“nfsurat'on o|  12/1/2030|pLN 262.23 100.0000 67.62 0.00|UsD
PLMRS 2015-1A A1A5 Net Short Duration

69689ABU3 |- raan Tt o 5.38003|  5/21/2034|USD 1600000 99.8220 1,597,151.50 0.00|USD
SSGA INSTL GOVT MMF PIMCO Net Short Duration

998733588 2UNDS CASH Instruments. - 4.293641|  12/1/2030|USD 315402.89| 100.0000 315,402.89 0.00{USD

908142086 STATE STREET UNINVESTED CASH - |Net Short Duration 3.59| 12/31/2030|AUD 55929.46| 100.0000 34,852.44 0.00{USD
AUD Instruments _

968061499  |STIF FUND (SGD) 'I\':;trsur:ge“nt')s”rat"’" o| 12/1/2030|sGD 885.11| 100.0000 658.52 0.00|USD

929142073 STATE STREET UNINVESTED CASH - |Net Short Duration 1.917|  12/1/2030|EUR 374244.64| 100.0000 404,259.27 0.00|USD
EUR Instruments _

974014896 |STIF FUND (KRW) Net Short Duration ol  12/1/2030|krRW 1| 100.0000 0.00 0.00|UsD

Instruments .
AUD5092G2  |AUSTRALIAN DOLLARS Net Short Duration ol  4/2/2025|usD o 1.6048 0.00 0.01|UsD
Instruments _

AUD5122A9  |AUSTRALIAN DOLLARS ;“rf;tir;fe“nfsurat'on o|  5/2/2025usD -3462000|  1.6044 -2,157,868.46 0.09|UsD

BON500018  |FIN FUT SOYBEAN OIL CBT 07/14/25 INnesttif:g:ntDS”ram” o| 7/15/2025|usD -60000| 45.3900 -27,234.00 0.00|USD

BOZ500015  |FIN FUT SOYBEAN OIL CBT 12/12/25 ;“rf;tir;fe“nfsurat'on 0| 12/13/2025|usD -120000| 45.5600 -54,672.00 0.00|USD

C N50001 FIN FUT CORN CBT 07/14/25 INne;tif:g:ntDS”ram” o| 7/15/2025|usD -70000| 463.2500 -324,275.00 0.00|USD

CAD5092F6 |CANADIAN DOLLAR plet Short Buration 0|  4/2/2025|usD -1561.29|  1.4392 -1,084.85|  0.01|usD

CAD5122A1  |CANADIAN DOLLAR INne;tif:g:ntDS”ram” 0|  5/2/2025|UsD -4784997.43|  1.4371 -3,329,720.00 0.09|USD

caus00019 | IN FUT MILL WHEAT EURO EOP et Short Duration 0| 9/11/2025(EUR -150| 218.2500 -35,363.07|  0.00{USD
09/10/25 Instruments




Net Short Duration

CCMSCCUS3  [CASH COLLATERAL CME MSCUSD [ = >0 4.23| 12/31/2060|USD 204000| 100.0000 204,000.00 0.00|USD

CCMSCHUS2  |CASH COLLATERAL LCH MSC USD IN:sttif:ge“ntDS”ram” 4.33| 12/31/2060|USD 1606000| 100.0000 1,606,000.00 0.00|USD

CCMSCXUS7  |CASH COLLATERAL FUT MSC USD 'I\':;trsur:ge“nt')s”rat"’" 4.23| 12/31/2060|USD 1223000| 100.0000 1,223,000.00 0.00{USD

CCU500015 FIN FUT COCOA NYB 09/15/25 INnesttif:ge“ntDS”ratmn 0| 9/16/2025|UsD 10| ###### 77,980.00 0.00|USD

CHF5092C6  |SWISS FRANCS 'I\':;trsur:ge“nt')s”rat"’" o|  4/2/2025|usD -75799.74|  0.8848 -85,673.63 0.01|usD

CHF5122A4  |SWISS FRANCS INnesttif:ge“ntDS”ratmn 0|  5/2/2025|UsD -2220295.69|  0.8816 -2,518,535.64 0.09|USD

COZ500014  |FIN FUT BRENT CRUDE ICE 10/31/25 'I\‘:sttrsur:g:ntDS”rat'O" o| 11/1/2025|usD 2000 71.1400 142,280.00 0.00|USD

CTZ500013 FIN FUT COTTON NO.2 NYB Net Short Duration o| 12/9/2025|UsD -250000| 69.9200 -174,800.00 0.00{USD
12/08/25 Instruments _

CX20ATOK3  |GLGE 6A AR 3MEUR +81BP 144A ;“rf;tir;fe“nfsurat'on 3.505| 10/15/2032|EUR 113901.17| 100.0493 123,096.72 0.00|USD

CX32VR102  |CGMSE 2014-2A AR1 3MEUR + 75BP INnesttif:ge“ntDS”ratmn 3.306| 11/15/2031|EUR 554337.3| 100.0379 599,022.43 0.00|USD

CX467M078  |AVOST 1A AR EUR003M+97BP 144A ;“rf;tir;fe“nfsurat'on 3.811|  1/15/2035|EUR 1000000| 100.1416 1,081,729.88 0.00|USD

CX475K010 MECLO 2023-1A A 3MEUR + 175 BP | Net Short Duration 4.535| 10/15/2036|EUR 1800000| 100.1743 1,947,749.68 0.00|USD
144A Instruments _

CX4813074 PSTET 2023-3A AR 3MEUR + 97 BP | Net Short Duration 3.526|  5/15/2033|EUR 1362105.3| 100.0505 1,472,090.03 0.00|USD
144A Instruments .

DKK5092A6 DANISH KRONER Net Short Duration ol  4/2/2025|usD -387.7|  6.9067 -56.14 0.01|UsD
Instruments _

DKK5122B8  |DANISH KRONER ;“rf;tir;fe“nfsurat'on o|  5/2/2025|usD -14006922.52|  6.8940 -2,031,747.85 0.09|UsD

ERU600018 FIN FUT EURIBOR ICE (RED) Net Short Duration o| 9/15/2026|EUR 241000000 97.9650 63,757,663.99 0.25|UsD
09/14/26 Instruments _

EURS091F6  |EUROPEAN MONETARY UNION EURO ;“rf;tir;fe“nfsurat'on o|  4/1/2025|usD -03000|  0.9258 -100,458.65 0.00|USD

EUR5092k4  |EUROPEAN MONETARY UNION EURO INnesttif:ge“ntDS”ratmn ol  4/2/2025|usD ol 09258 0.01 0.01|USD

EUR5122B8  |EUROPEAN MONETARY UNION EURO ;“rf;tir;fe“nfsurat'on o|  5/2/2025|usD -19508000| 0.9243|  -21,106,797.71 0.09|USD

GBP5092G5 BRITISH POUND STERLING Net Short Duration ol  4/2/2025|usD ol 0.7747 0.00 0.01|UsSD
Instruments _

GBP5122A2  |BRITISH POUND STERLING ;“rf;tir;fe“nfsurat'on o|  5/2/2025usD 360000|  0.7748 464,638.43 0.09|UsD

GeMso0o10 | AN FUT GOLD 100 OZ FUTR Net Short Duration o| 6/27/2025|UsD -100| ###### -315,030.00 0.00{USD
06/26/25 Instruments _

HOU500014  |FIN FUT HEATING OIL NYM 08/29/25 ;“rf;tir;fe“nfsurat'on o| 8/30/2025|usD 42000 225.8000 94,836.00 0.00|USD

ILS5106B3 TSRAELT SHEKEL INnesttif:ge“ntDS”ratmn 0| 4/16/2025|UsD -4913014.86|  3.7255 -1,318,760.23 0.04|UsD

IPY5092F3 JAPANESE YEN Net Short Duration ol  4/2/2025|usD 42904| 149.5400 286.91 0.01|UsD
Instruments .

IPY5122C4 JAPANESE YEN INnesttif:ge“ntDS”ratmn 0|  5/2/2025|UsD -1107722968| 149.0366 -7,432,556.62 0.09|USD

KRW5097B3  |SOUTH KOREA WON-NDF 'I\‘:sttrsur:g:ntDS”rat'O" ol  4/7/2025|usD 54204| #### #4 36.85 0.02|UsD

KRW5104A6  |SOUTH KOREA WON-NDF INne;tif:ge“ntDS”ram” 0|  4/14/2025|usD 199680687 | #### ## 135,538.74 0.04|UsD

KRW5118B8  |SOUTH KOREA WON-NDF Net Short Duration 0| 4/28/2025|usD 202440286 | #### 4 # 198,638.93 0.08|USD

Instruments




Net Short Duration

KRW5169C4  |SOUTH KOREA WON-NDF et Snort > o| 6/18/2025|usD -5101328633| ###### -3,474,675.15 0.22|usD

KWN500010 | LN PUT WHEAT FUTURE KCB Net Short Duration o| 7/15/2025|UsD -10000| 570.0000 -57,000.00 0.00{USD
07/14/25 Instruments _

LAN250001  |FIN FUT PRI ALUM (LME) 07/14/25 'I\‘:sttrsur:g:ntDS”rat'O" o|  7/15/2025|usD o| #aan## 0.00 0.00|USD

LCM500014  |FIN FUT LIVE CATTLE CME 06/30/25 INnesttif:ge“ntDS”ram” o  7/1/2025|usD 80000| 203.6500 162,920.00 0.00[USD

LHM500013 | LN FUT LEAN HOGS FUTURE CME | Net Short Duration o|  6/14/2025|usD -120000| 95.2750 -114,330.00 0.00|UsD
06/13/25 Instruments :

LNK500012  |FIN FUT NICKEL LME 05/19/25 INnesttif:ge“ntDS”ram” 0| 5/20/2025|usD O| #asaus 0.00 0.00[USD

LNN500019  |FIN FUT NICKEL LME 07/14/25 'I\‘:sttrsur:g:ntDS”rat'O" o| 7/15/2025|usD 6| #ana s -95,735.76 0.00|USD

LXK500010 FIN FUT ZINC LME 05/19/25 INnesttif:ge“ntDS”ram” 0| 5/20/2025|usD Of #asuus 0.00 0.00[USD

LXN500017 FIN FUT ZINC LME 07/14/25 'I\‘:sttrsur:g:ntDS”rat'O" o| 7/15/2025|usD 25| ##Hp# -71,383.75 0.00|USD

NGN250006 | LN FUT NATURAL GAS NYM Net Short Duration o| 6/27/2025|UsD -20000|  4.4740 -89,480.00 0.00{USD
06/26/25 Instruments _

PLN5092B6  |POLISH ZLOTY ;“rf;tir;fe“nfsurat'on o|  4/2/2025|usD -566193.56|  3.8780 -146,001.43 0.01|UsD

PLN5157A0  |POLISH ZLOTY INnesttif:ge“ntDS”ram” o|  6/6/2025|usD 4038039.93| 3.8877 1,038,677.61 0.18|USD

PLN5164A1  |POLISH ZLOTY ;“rf;tir;fe“nfsurat'on o|  6/13/2025|usD 6108788.61|  3.8887 1,570,898.77 0.20|usD

PLN5171B0  |POLISH ZLOTY INnesttif:ge“ntDS”ram” 0| 6/20/2025|usD -61626.89|  3.8898 -15,843.32 0.22|usp

S X50001 FIN FUT SOYBEAN CBT 11/14/25 'I\‘:sttrsur:g:ntDS”rat'O" 0| 11/15/2025|usD -10000| ###### -101,925.00 0.00|USD

SBV500019  |FIN FUT SUGAR #11 NYB 09/30/25 INnesttif:ge“ntDS”ram” o| 10/1/2025|usD 224000| 18.8300 42,179.20 0.00[USD
_ :

ScoNs0003 PN FUT IRON ORE 62% SGX Net Short Duration o|  8/1/2025|usD 1100| 99.1100 109,021.00 0.00|UsD
07/31/25 Instruments :

SIN500013 FIN FUT SILVER FUTURE CMX Net Short Duration o|  7/30/2025|UsD 5000 34.9340 174,670.00 0.00{USD
07/29/25 Instruments _

SMNs00014  |FLN FUT SOYBEAN MEAL CBT Net Short Duration o|  7/15/2025|usD 1000| 299.4000 299,400.00 0.00|UsD
07/14/25 Instruments :

SMZ500029 FIN FUT SOYBEAN MEAL CBT Net Short Duration o| 12/13/2025|UsD -200| 307.8000 -61,560.00 0.00{USD
12/12/25 Instruments _

SWUO1VAG4 EcFﬁ USD SOFR/4.25000 12/20/23-2Y ;“rf;tir;fe“nfsurat'on 4.25| 12/20/2025|UsD -18280000|  0.0855 -15,631.23 0.72|usp

SWU020SGO Egﬁ USD SOFR/4.75750 01/18/24-2Y INnesttif:ge“ntDS”ram” 47575 1/18/2026|USD -4800000|  0.5323 -25,552.32 0.79|usD

swuo2osHg  |RFR USD SOFR/4.75000 01/18/24-2Y | Net Short Duration 475 1/18/2026|UsD -1400000|  0.5264 -7,370.16 0.79|usp
LCH Instruments .

TWD5104A7 | TAIWANESE DOLLAR-NDF INnesttif:ge“ntDS”ram” 0| 4/14/2025|usD 4097583| 33.2260 123,324.75 0.04|USD

TWD5111A8  |TAIWANESE DOLLAR-NDF ;“rf;tir;fe“nfsurat'on o| 4/21/2025|usD -6587579| 33.2077 -198,375.07 0.06|USD

TWD5115A4 | TAIWANESE DOLLAR-NDF INnesttif:ge“ntDS”ram” 0| 4/25/2025|usD 2200| 33.1973 68.99 0.07|usD

TWD5232B0 | TAIWANESE DOLLAR-NDF 'I\‘:sttrsur:g:ntDS”rat'O" 0| 8/20/2025|usD -124165187| 32.9138 -3,772,431.25 0.39|UsD

USDU3TE21  |EUR - USD (UNDERLYING) INne;tif:ge“ntDS”ratm o  4/1/2025|EUR 93000|  0.0000 100,703.52 0.00[USD

USDU3TN39  |EUR - USD (UNDERLYING) Net Short Duration o|  5/2/2025|EUR 19508000  0.0000|  21,075,280.07 0.08|UsD

Instruments




Net Short Duration

USDU3TN70  |EUR - USD (UNDERLYING) et Short B o|  4/2/2025|EUR o| 0.0000 -583,049.31|  0.00|USD
USDU3TYN3  |JPY - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o|  s/2/2025[py 1107722968|  0.0000 7,371,622.49|  0.08|USD
USDU3TYTO  |IPY - USD (UNDERLYING) ;“rf;tir;fe“nfsuration o|  4/2/2025/1py 42904|  0.0000 83,911.82]  0.00|USD
USDU3UAB2  |GBP - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o|  5/2/2025|aBP -360000]  0.0000 46551161  0.08|USD
USDUSUAGL  |GBP - USD (UNDERLYING) ;“rf;tir;fe“nfs”ration o|  4/2/2025|G8P o| 0.0000 836792  0.00|UsD
USDU3UMTO  |AUD - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o|  s/2/2025/AUD 3462000  0.0000 2,190,545.88|  0.08|USD
USDU3UNO2  |AUD - USD (UNDERLYING) 'I\':sttrsur:ge“nt')s”ra“o" o|  4/2/2025/aUD o| 0.0000 -39,207.89|  0.00[USD
USDU3UZ90  |CAD - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o|  5/2/2025|caD 4784997.43|  0.0000 3,364,125.89|  0.08|USD
USDU3UZF6  |CAD - USD (UNDERLYING) ;“rf;tir;fe“nfsuration o|  4/2/2025|caD 1561.29|  0.0000 42367  0.00|USD
USDU3VBS2  |CHF - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o|  5/2/2025|cHF 2220295.69|  0.0000 2,522,42093|  0.08|USD
USDU3VBY9  |CHF - USD (UNDERLYING) ;“rf;tir;fe“nfsuration o|  4/2/2025|cHF 75799.74|  0.0000 51,581.63|  0.00|USD
USDU44C68  |BRL - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o|  4/2/2025BRL o| 0.0000 68,015.05|  0.00[usD
USDU4CQ81  |TWD - USD (UNDERLYING) ;“rf;tir;fe“nfsuration o| 4/25/2025/TwD -2290|  0.0000 -361.36|  0.06|USD
USDU4D9I6  |CNH - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o| 6/18/2025|cNH 24752000  0.0000 3,418,806.72|  0.21|USD
USDU4EMG3  |DKK - USD (UNDERLYING) ;“rf;tir;fe“nfsuration o|  5/2/2025|pKK 14006922.52|  0.0000 2,027,894.29|  0.08|usD
USDU4EYI6  |BRL - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o|  6/3/2025[BRL -21469759.52|  0.0000|  -3,627,200.00]  0.17|usD
USDU4FOP4  |KRW - USD (UNDERLYING) 'I\‘:sttrsur:g:nfsuration o| 6/18/2025|kRw 5101328633|  0.0000 3,531,724.14 0.21|usp
USDU4F2K3  |INR - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o| 4/28/2025|INR -20751979.81|  0.0000 -243385.62|  0.07|USD
USDU4F785  |DKK - USD (UNDERLYING) 'I\‘:sttrsur:g:nfsuration o|  4/2/2025|pkk 387.7|  0.0000 -58,734.11 0.00|USD
USDU4F7H5  |PLN - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o|  4/2/2025[pLN 566193.56|  0.0000 146,000.00|  0.00|USD
USDU4F7J1  |ZAR - USD (UNDERLYING) ;“rf;tir;fe“nfsuration o|  4/2/2025|zaR 2666799.63|  0.0000 145,000.00,  0.00|USD
USDU4FST7  |CNH - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o| 8/20/2025|cNH 2687000  0.0000 374232.03|  0.38|UsD
USDU4FAZL  |KRW - USD (UNDERLYING) 'I\‘:sttrsur:g:nfsuration o  4/7/2025|krRw -54294|  0.0000 -3,525.76 0.01|UsD
USDU4FBM9  |TWD - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o| 8/20/2025|TWD 124165187|  0.0000 3,802,190.63|  0.38|USD
USDU4FCZO  |INR - USD (UNDERLYING) ;“rf;tir;fe“nfsuration o|  4/7/2025/INR 2038.97|  0.0000 3,865.62|  0.01|USD
USDU4FWR5  |PLN - USD (UNDERLYING) I'\'ne;ti*:g:nt'):rati°” o| 6/20/2025[pLN 61626.89|  0.0000 16,034.00  0.22|UsD
CLUS00015  |FIN FUT CRUDE OIL NYM 08/20/25 'I\':;trsur:ge“nt')s”ra“o" o| 8/21/2025|usD 1000| 68.9900 68,990.00,  0.00|USD
CX2N4S123  |GLGE 5A ALR 3MEUR + 69BP 144A I'\'ne;ti*:g:nt'):rati°” 3.191| 12/15/2031|EUR 614615.09| 100.0020 663,920.66|  0.00|USD
LLK500016  |FIN FUT LEAD LME 05/19/25 Net Short Duration o| 5/20/2025|usD of #anuss 0.00 0.00|USD

Instruments




FIN FUT EURIBOR ICE (WHT)

Net Short Duration

ERU500028 o| 9/16/2025|EUR -241000000| 97.9750|  -63,764,172.20 0.25|usD
09/15/25 Instruments :
kwusooo12 | IN FUT WHEAT FUTURE KCB Net Short Duration o| 9/13/2025|UsD -5000| 585.0000 -29,250.00 0.00{USD
09/12/25 Instruments _
LAK250004  |FIN FUT PRI ALUM (LME) 05/19/25 'I\‘:sttrsur:g:ntDS”rat'O" o| 5/20/2025|usD o| #aan## 0.00 0.00|USD
S N50001 FIN FUT SOYBEAN CBT 07/14/25 INnesttif:g:ntDS”ram” o|  7/15/2025|usD 10000| ## # # # # 102,825.00 0.00|USD
LLN500013 FIN FUT LEAD LME 07/14/25 ;“rf;tir;fe“nfsurat'on 0| 7/15/2025|usD 50| ###H##H -100,829.00 0.00|USD
PLN500019 FIN FUT PLATINUM FUTURE Net Short Duration o|  7/30/2025|UsD -100| ###### -102,750.00 0.00{USD
07/29/25 Instruments _
NGU250008 | LN FUT NATURAL GAS NYM Net Short Duration o| 8/28/2025|usD 20000  4.5040 90,080.00 0.00|UsD
08/27/25 Instruments :
QSU500015  |FIN FUT GAS OIL ICE 09/11/25 INnesttif:g:ntDS”ram” o| 9/12/2025|usD 100| 670.5000 67,050.00 0.00[USD
SBN500018  |FIN FUT SUGAR #11 NYB 06/30/25 'I\':;trsur:ge“nt')s”rat"’" o|  7/1/2025|usp -336000| 18.6500 -62,664.00 0.00|USD
USDU4FGD4  |PLN - USD (UNDERLYING) INnesttif:g:ntDS”ram” o|  6/6/2025/PLN -4038039.93|  0.0000 -1,043,578.09 0.18|USD
USDU4FI90  |IDR - USD (UNDERLYING) 'I\‘:sttrsur:g:ntDS”rat'O" 0|  4/23/2025|1DR -41137157091|  0.0000 -2,496,615.11 0.06|USD
USDU4FLY2  |PLN - USD (UNDERLYING) INnesttif:g:ntDS”ram” o| 6/13/2025/PLN -6108788.61|  0.0000 -1,579,831.00 0.20|usD
USDU4FNJ3  |KRW - USD (UNDERLYING) ;“rf;tir;fe“nfsurat'on ol  4/14/2025|krRw -199680687|  0.0000 -137,941.00 0.03|usD
USDU4FNKO  |INR - USD (UNDERLYING) INne;tif:g:ntDS”ram” 0| 4/15/2025/INR -17504752.19|  0.0000 -200,000.00 0.04|USD
USDU4FNM6  |TWD - USD (UNDERLYING) 'I\‘:sttrsur:g:ntDS”rat'O" 0| 4/14/2025/TwD -4097583|  0.0000 -124,421.79 0.03|UsD
USDU4FO86  |ILS - USD (UNDERLYING) INne;tif:g:ntDS”ram” o| 4/16/2025|1LS 4913014.86|  0.0000 1,347,616.08 0.04|USD
USDU4FOD5  |ZAR - USD (UNDERLYING) ;“rf;tir;fe“nfsurat'on 0| 4/16/2025(zAR -29097651.5|  0.0000 -1,592,609.71 0.04|USD
USDU4FXZ6  |KRW - USD (UNDERLYING) INne;tif:g:ntDS”ram” 0|  4/28/2025|kRwW -292440286|  0.0000 -200,000.00 0.07|usD
USDU4FY28  |TWD - USD (UNDERLYING) ;“rf;tir;fe“nfsurat'on o| 4/21/2025/TwD 6587579  0.0000 200,000.00 0.05|USD
USDU4G783  |IDR - USD (UNDERLYING) INne;tif:g:ntDS”ram” 0|  4/30/2025|1DR 1626843356  0.0000 97,999.00 0.08|USD
USDU4G940  |INR - USD (UNDERLYING) ;“rf;tir;fe“nfsurat'on 0|  4/30/2025|INR -23984971.4|  0.0000 -278,845.00 0.08|USD
USDU4GO57  |IDR - USD (UNDERLYING) INne;tif:g:ntDS”ram” o|  s5/8/2025|1DR 2293809049|  0.0000 137,951.00 0.10[usD
USDU4GB21  |INR - USD (UNDERLYING) ;“rf;tir;fe“nfsurat'on o|  5/2/2025/INR -14768662.96|  0.0000 -171,811.00 0.08|UsD
USDU4GB39  |IDR - USD (UNDERLYING) INne;tif:g:ntDS”ram” o|  5/9/2025|1DR 6371726245|  0.0000 383,069.00 0.10[usD
USDU4GD60  |INR - USD (UNDERLYING) ;“rf;tir;fe“nfsurat'on 0|  5/5/2025/INR -27348730.3|  0.0000 -319,079.00 0.09|UsD
W N50001 FIN FUT WHEAT FUTURE CBT Net Short Duration o| 7/15/2025|UsD -20000| 550.5000 -110,100.00 0.00{USD
07/14/25 Instruments _
W U50001 FIN FUT WHEAT FUTURE CBT Net Short Duration o| 9/13/2025|usD -5000| 566.2500 -28,312.50 0.00|UsD
09/12/25 Instruments :
XBU500014  |FIN FUT GASOLINE NYM 08/29/25 INne;tif:g:ntDS”ram” o| 8/30/2025|usD 84000| 218.5700 183,598.80 0.00[USD
XXMSC1US8  |VM CASH FUT DOM MSC USD Net Short Duration 4.26| 12/31/2060|USD 27449.69| 100.0000 27,449.69 0.00|USD

Instruments




XXMSC2AU3  |VM CASH FUT FOR MSC AUD ;“rfsttir;fe“nfsurat'on 4| 12/31/2060|AUD 23780.79| 100.0000 14,819.00 0.00|USD
XXMSC2EM7  |VM CASH FUT FOR MSC EUR INr]e;t:J:;"etntDS”rat'°” 2.417| 12/31/2060|EUR 33920.33| 100.0000 36,640.76 0.00|USD
XXMSC2US6 ~ |VM CASH FUT FOR MSC USD 'I\'nesttrs::ge“nt')s”rat"’" 4.26| 12/31/2060|UsD -2968.26| 100.0000 -2,968.26 0.00|USD
XXMSC3US4  |VM CASH CCP CME MSC USD INr]e;t:J:;"etntDS”rat'°” 4.26| 12/31/2060|USD 9848.72| 100.0000 9,848.72 0.00[USD
XXMSCSEMO  |VM CASH CCP LCH MSC EUR ;“rfsttir;fe“nfsurat'on 2.117| 12/31/2060|EUR 13718.75| 100.0000 14,819.00 0.00[USD
XXMSC5GB2  |VM CASH CCP LCH MSC GBP INr]e;t:J:;"etntDS”rat'°” 4.1556| 12/31/2060|GBP 18511.97| 100.0000 23,894.34 0.00[USD
XXMSC5IP8  |VM CASH CCP LCH MSC JPY ;“rfsttir;fe“nfsurat'on 0.177| 12/31/2060|3PY 2216033 100.0000 14,819.00 0.00|USD
XXMSC5US9  |VM CASH CCP LCH MSC USD INr]e;t:J:;"etntDS”rat'°” 4.26| 12/31/2060|USD 14815.11| 100.0000 14,815.11 0.00[USD

Uninvested Cash 64,712.97

Interest Receivable 1,034,763.28

Net Unsettled Trades -163,599,053.35

Bond/Stock Futures 64,862,503.89

Money Market Futures 6,508.21

Swap Offset 1,685,822.52

CD/CW Forecast 0.00

Broker Money -306,763.01

Total Market Value 159,114,670.18

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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