PIMCO

- EEEEER Fixed Income SHares: Series LD as of 06-30-2025
CUSIP DESCRIPTION SECTOR COUPON MATURITY CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (BASE) DURATION BASE CURRENCY
BRL5183D6 BRAZILIAN REAL-NDF Emerging Markets ol  7/2/2025[usb o 5.4579 0.00 0.01]UsD
BRL5246C3 BRAZILIAN REAL-NDF Emerging Markets ol 9/3/2025[usD 1745041.19]  5.5440 314,761.78 0.16/USD
BRL5275C7 BRAZILIAN REAL-NDF Emerging Markets o| 10/2/2025[usD -7535398.23]  5.5852 -1,349,184.57 0.24/USD
CNH5232B4 CHINESE - YUAN RENMINBI (CNH)  |Emerging Markets ol  8/20/2025/UsD -1449659.43]  7.1351 -203,173.12 0.14]usD
IDR5195B4 INDONESIAN RUPIAH-NDF Emerging Markets o| 7/14/2025[usD 162792311| ###### 10,026.22 0.04/USD
IDR5197A4 INDONESIAN RUPIAH-NDF Emerging Markets ol  7/16/2025[usD 2271068684| ###### 139,867.09 0.04USD
INR5232B7 INDIAN RUPEE-INR-NDF Emerging Markets o| 8/20/2025[usD 22142866.62| 85.9745 257,551.61 0.14/USD
THB5197B8 THAILAND BAHT Emerging Markets ol  7/16/2025[usD -2084195.26] 32.4377 -64,252.20 0.04{UsD
ZAR5204B0 SOUTH AFRICAN RAND Emerging Markets o| 7/23/2025[usD 1721705.85] 17.8009 96,720.35 0.06|USD
91282CDC2 U S TREASURY INFLATE PROT BD  |Government Related 0.125] 10/15/2026]USD 234794] 98.8618 232,121.53 1.26]USD
91282CKL4 U S TREASURY INFLATE PROT BD  |Government Related 2.125]  4/15/2029|usD 331884.8] 102.7142 340,892.97 3.60{USD
912828550 U S TREASURY INFLATE PROT BD 'I\'nittir:ge"‘nt')s“rat'on 0.125|  7/15/2026|USD 1070704| 99.1446 1,061,545.48 1.02|usD
FVU500010 FIN FUT US 5YR CBT 09/30/25 Government Related 6]  10/1/2025/USD 58200000 109.0195 63,449,367.24 3.87|usD
SWU025TR4 EEE USD SOFR/3.75000 12/18/24-5Y | . ernment Related 3.75| 12/18/2029|UsD -2400000]  1.4183 -34,038.24 4.12|USD
SWU021618 E\F(f Ecsr? SOFR/3.62000 09/02/25- ¢ ernment Related 3.62| 11/30/2029|USD -51203000(  1.0480 -536,612.57 3.90|USD
TYU500027 FIN FUT US 10YR CBT 09/19/25 Government Related 6|  9/20/2025[USD -2700000] 112.1328 -3,027,585.94 5.84{USD
UXYU50007 e T2 TR IR R Government Related 6| 9/20/2025[usD -4800000| 114.2578 -5,484,375.00 7.68|USD
WNU500019 |1 e o e Government Related 6|  9/20/2025(usD -4800000| 118.9844 -5,711,250.03 15.77|usD
* -
swuozcmki (AR B SOFRI38616T12/02/24 Government Related 3.861656|  2/28/2029|USD -2600000{  1.6090 -41,834.00  3.42|USD
TUU500025 FIN FUT US 2YR CBT 09/30/25 Government Related 6]  10/1/2025/USD 4600000 104.0215 4,784,988.28 1.61JUSD
01F060683 FNMA TBA 6.0% AUG 30YR Securitized 6] 8/13/2055/USD 5600000] 101.5303 5,685,694.11 2.94/USD
3137HKKP8 FHR 5511 FG SOFR30A+115BP Securitized 5.45517|  3/25/2055[USD 799574.51] 100.0759 800,181.55 1.08[USD
00193GAB7 ARIFL 2025-B A2 144A Securitized 4.59]  3/15/2034|usD 200000 100.4262 200,852.36 1.45{USD
3137HHUD1 FHR 5480 FG SOFR30A+115BP Securitized 5.45517] 12/25/2054|USD 332436.76] 99.8679 331,997.44 1.07]usb
3137HLZ21 FHR 5557 FM SOFR30A+110BP Securitized 5.40385]  7/25/2055[USD 200000] 99.9912 199,982.36 1.12|usb
64352VHV6 e Securitized 5.36368| 11/25/2034|USD 436666.58] 101.4128 442,835.81 0.06|USD
01F040677 FNMA TBA 4.0% JUL 30YR Securitized 4| 7/14/2055|USD o] 92.9961 0.00 6.38]USD
552751AA7 MFRA 2020-NQM2 Al 144A Securitized 1.381]  4/25/2065[USD 55618.88] 97.0887 53,999.64 1.47|usD
01F040685 FNMA TBA 4.0% AUG 30YR Securitized 4| 8/13/2055[USD -9900000] 92.9766 -9,204,682.21 6.38]USD
01F050676 FNMA TBA 5.0% JUL 30YR Securitized 5| 7/14/2055/UsD 0| 98.0135 0.00 5.40[USD
63941 TAA4 NAVSL 2020-EA A 144A Securitized 1.69]  5/15/2069]USD 522160.42| 92.9877 485,545.07 2.28[USD
01F050684 FNMA TBA 5.0% AUG 30YR Securitized 5[ 8/13/2055/USD 2000000 97.9510 1,959,019.08 5.40[USD
01F052672 FNMA TBA 5.5% JUL 30YR Securitized 5.5 7/14/2055|USD o] 99.9927 0.00 4.37]usD
466247EH2 3/5244M; 4330;?44 2A2 WM34 Securitized 6.591008|  9/25/2034|USD 3407.7| 94.1809 3,209.40 2.52|usD
01F052680 FNMA TBA 5.5% AUG 30YR Securitized 5.5  8/13/2055[USD 3200000 99.9107 3,197,142.91 4.37lUsSD
01F060675 FNMA TBA 6.0% JUL 30YR Securitized 6|  7/14/2055{USD 0| 101.6279 0.00 2.94/USD
07384MZ96 BSARM 2004-8 11A2 AS ARM Securitized 6.971406] 11/25/2034/USD 13023.19] 94.7693 12,341.99 0.92[usD
3137HLSAL FHR 5549 CF SOFR30A+100BP Securitized 5.30517] 10/25/2052|USD 494019.23] 98.0643 484,456.35 1.27|usb
BSABS 2005-AQ1 M3 N

073879UQ9 ToFR1M+123.948BP Securitized 5.55868|  3/25/2035|USD 162495.75 99.8086 162,184.77 0.30|USD
45254NLJ4 IMM 2004-10 1A1 TSFR1M+75.448BP [ Securitized 5.07368]  3/25/2035[USD 96949.51]  96.5404 93,595.48 0.11{UsD
61748HFE6 Lo oo ane TSR Securitized 5.600268| 11/25/2034|USD 582.64| 94.8587 552.68 2.22|usD
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24763LFX3 e rrian oo 3 s Securitized 5.24624|  9/15/2029|usD 3082.12] 97.3479 3,000.38 0.23[usD
3136BUQH6 FNR 2024-103 FC SOFR30A+115BP  |Securitized 5.45517|  1/25/2055/USD 468440.87| 99.9882 468,385.73 1.26|USD
64829VAA4 NRZT 2018-RPL1 Al Securitized 3.5] 12/25/2057]usb 397624.01] 96.9859 385,639.03 2.42|usD
66987WDE4 _[NHEL 2005-4 M1 TSFR1M+77.448BP_|Securitized 5.09368]  1/25/2036/USD 25306.99] 99.8047 25,257.58 0.02|USD
07384MZ54 Lo eiuene eRETIVIVASERST Tsecuyritized 5.939104| 1/25/2034|USD 2703.83| 96.0841 2,597.95 1.09]USD
4662471.24 JVCE"SM;;;’OS'M 6T1 ARM WM33 Securitized 5.874566|  2/25/2035|USD 655.08| 97.8568 641.04 1.93|USD
64831EAAS \';'VRCZGT 626%13‘?32 AL WMa8 Securitized 0.94054| 10/25/2058|USD 166390.43| 95.3797 158,702.69 2.01{USD
126670PJ1 e itn i Adoem Securitized 5.15368|  5/25/2036/USD 114106.63] 99.6256 113,679.45 0.46|USD
3136BUEQ9 FNR 2024-104 FA SOFR30A+105BP  |Securitized 5.35517|  1/25/2055/USD 468671.49] 99.7935 467,703.82 1.33|UsD
38381NNT1 GNR 2025-98 GF SOFR30A+90BP  |Securitized 5.2035]  6/20/2055|USD 600000[ 99.1553 594,931.86 1.22|USD
36263KAJ0 fjrAsgozgéme A9 30ALIBH85BP |50 ritized 5| 12/25/2051|USD 380558.02| 92.8674 353,414.38 3.22|usb
17307GW79  |CMLTI 2005-11 A2A 1YRT+240 Securitized 7.23| 10/25/2035/USD 1477.89| 103.7323 1,533.05 0.44|usD
3137HCUC4 FHR 5410 FB SOFR30A+125BP Securitized 5.55517|  5/25/2054/USD 335645.93| 100.4557 337,175.60 1.09/USD
317350BD7 FINA 2004-2 M1 TSFR1IM+93.948BP |[Securitized 5.25868|  8/25/2034|USD 74657.16]  95.2046 71,077.04 3.70{usD
55286LAA0 MFRA 2023-NQM4 Al 144A Securitized 6.105] 12/25/2068|USD 131859.02] 100.5731 132,614.65 1.62|USD
CMLTI 2021-INV3 A1l 144A N
17329VDF3 SOFR30A+85BP Securitized 5| 5/25/2051|USD 791060.15| 92.8625 734,597.92 3.32|usD
3136BUFY1 FNR 2024-100 FA SOFR30A+110BP |Securitized 5.40517|  6/25/2054/USD 343550.15]  99.8793 343,135.38 1.18/USD
22541QCT7 S\fCFSB 12;)3053'”15 2ALARMWMS3 | e uritized 5.69481|  6/25/2033|USD 4313.66| 96.5636 4,165.43 1.42|UsD
28628BAA6 ELFI 2021-A A 144A Securitized 1.53] 12/26/2046{USD 692520.4] 89.0027 616,362.13 3.22|USD
3137HOW53 FHR 5115 EM WM40 WC4.9399 Securitized 1| 9/15/2044]usD 1098362.07| 87.8115 964,488.65 4.16{USD
3136BTS53 FNR 2024-95 KF SOFR30A+110BP  [Securitized 5.40517| 12/25/2054/USD 184004.6] 99.9726 183,954.20 1.27]UsD
JPMCC 2019-FL12 A N
46651QAA5 TSFRIM+149. 7018P 144A Securitized 5.80901| 12/15/2031|USD 275649.47| 99.5897 274,518.43 -0.09|USD
3136BTXDO FNR 2024-90 FB SOFR30A+125BP  |Securitized 5.55517| 11/25/2053]USD 274664.87| 100.4036 275,773.42 1.10]USD
3136BUFJ4 FNR 2024-101 FB SOFR30A+110BP [Securitized 5.40517|  1/25/2055/USD 384766.85| 99.9548 384,592.82 1.25{USD
3137HHWV9  [FHR 5493 FK SOFR30A+115BP Securitized 5.45517|  1/25/2055/USD 275041.89]  99.7692 274,407.20 1.39|USD
3136BUPN4 FNR 2024-103 FJ SOFR30A+120BP  [Securitized 5.50517|  1/25/2055/USD 187176.75| 100.2407 187,627.30 1.16]USD
3137HI2H9 FHR 5495 AF SOFR30A+115BP Securitized 5.45517|  1/25/2055/USD 375625.06] 100.0209 375,703.42 1.24|USD
55283QAA2 MFRA 2021-RPL1 A1 144A Securitized 1.1313]  7/25/2060]USD 412398.4] 91.1141 375,752.97 2.11{usD
3137HI5P8 FHR 5491 FL SOFR30A+120BP Securitized 5.50517|  1/25/2055]USD 186218.68| 100.2390 186,663.82 1.16/USD
3137HJAP2 FHR 5500 FA SOFR30A+120BP Securitized 5.50517|  2/25/2055|USD 374591.54] 100.2351 375,472.17 1.16/USD
3137HIGF8 FHR 5508 FC SOFR30A+100BP Securitized 5.30517|  2/25/2055/USD 373843.53| 100.1333 374,341.79 1.06/USD
5899292M9 MLCC 2003-F A1 TSFR1M+75.448BP |Securitized 5.07368] 10/25/2028|USD 496.91] 94.7955 471.05 0.04]usD
3137HLSTO FHR 5549 FA SOFR30A+125BP Securitized 5.55517|  6/25/2055/USD 694287.51 100.4642 697,510.67 1.17]USD
67117VAA8 OBX 2023-NQM6 Al 144A Securitized 6.52]  7/25/2063]USD 253504.43] 100.8550 255,671.77 1.07|USD
63941UAAL NAVSL 2020-GA A 144A Securitized 1.17|  9/16/2069[USD 287610.78] 93.1755 267,982.87 1.96|USD
32027EAE1 et am s Securitized 4.75368|  4/25/2036/USD 694606.48] 97.9447 680,330.37 0.76/USD
GCAT 2021-NQM3 A2 WM51 N
36167HACY WCS.0845 144A Securitized 1.348|  5/25/2066|USD 405885.64| 87.1512 353,734.37 5.38|USD
36167HAD7 @%‘;Tozizsli':‘%'\“ A3 WMS1 Securitized 1.503|  5/25/2066|USD 405885.64| 87.3753 354,643.59 5.34|USD
61772QAN0 MSRM 2021-6 A6 144A SOFR Securitized 5|  9/25/2051]usD 148220.13|  92.8682 137,649.41 3.79|usD
362341RX9 GSR 2005-AR6 2A1 WM35 WC4.9  |Securitized 5.293436]  9/25/2035/USD 1365.34] 96.1723 1,313.08 3.08{USD
GSAMP 2006-HE4 A2D N
362439AE1 TSFRIM+63 4488P Securitized 4.95368|  6/25/2036|USD 333073.69| 97.1874 323,705.73 1.96|USD
36262]A)4 GSMBS 2021-GR2 A9 SOFR30A+85BP g, itized 5| 2/25/2052|USD 1108125.98| 92.8371 1,028,751.69 3.12|usD
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585525DF2 MRFC 1999-TBC3 A2 TSFRIM+49  [Securitized 5.1368] 10/20/2029|USD 2557.33| 97.3875 2,490.52 1.33|USD
59020UAR6 MLCC 2004-A Al TSFRIM+57.448BP [Securitized 4.89368|  4/25/2029]USD 1124.93]  92.5509 1,041.13 2.69|USD
59020USJ5 MLMI 2005-A2 A2 ARM Securitized 5.519396]  2/25/2035|USD 39627.56] 95.1399 37,701.63 2.87|USD
RAAC 2006-RP4 M1 i
74919TAB7 TSFRLM-+66.448BP 144A Securitized 4.98368|  1/25/2046|USD 208318.25| 99.9922 208,301.98 0.01|UsD
81375WCT1 e o e Securitized 5.10868|  1/25/2035{USD 243325.63| 91.4428 222,503.77 22.24|USD
81743VAB9 SEMT 10 2A1 TSFR1M+87.448BP  |Securitized 5.19206] 10/20/2027]USD 1186.66] 98.4724 1,168.53 0.05|USD
81743WAA9  [SEMT 5 A TSFR1M+81.448BP Securitized 5.13206] 10/19/2026{USD 13903.37] 98.4602 13,689.28 0.81{usD
86358HGW3  [SAMI 1999-1-2A SEQ WM 19 W9.385 |Securitized 3.90503]  6/25/2029|USD 2550.58] 97.6806 2,491.42 9.21]USD
86358HNX3 AT Securitized 5.09206] 9/19/2032|USD 1327.96] 96.8443 1,286.05 -0.02|UsD
86359LBY4 ARSI Securitized 5.01206] 7/19/2034]USD 8590.93] 93.5636 8,037.99 -0.08|USD
885220HB2 pop o T IS TR |securitized 5.64246|  4/25/2045|USD 5245.09] 97.9935 5,139.85 1.15]USD
89175MAA1 L emrer BT V0704 I gacyritized 3.75]  5/25/2058|usD 376456.59| 98.1795 369,603.23 1.69]USD
TPMT 2019-HY2 Al i
89177HAAQ TSFRLM:+111.448BP 144 Securitized 5.43368|  5/25/2058|USD 228311.03| 102.4289 233,856.57 1.07|USD
89178WAU2 L e P TR TR0 Isacyritized 2.71]  1/25/2060{USD 197467.37| 96.0784 189,723.43 1.45]USD
92540EAAL VERUS 2024-1 Al 144A Securitized 5.712|  1/25/2069|USD 192261.67| 100.2670 192,774.97 1.57|USD
WAMU 2005-AR13 AIAL i
92922F4M7 TSFRIM+69.4485p Securitized 5.01368| 10/25/2045|USD 8225.29| 100.4374 8,261.27 2.61|USD
WAMU 2004-AR13 A2A i
92922FB72 TSFRIM.+85.4485p Securitized 5.17368| 11/25/2034|USD 20898.69| 96.3768 20,141.49 0.83|USD
WAMU 2005-AR19 ATAL i
92925CBA9 TSFRIM.+65 448BP Securitized 4.97368| 12/25/2045|USD 53148.7| 100.8179 53,583.42 2.40|USD
929227QB5 WAMU 2002-AR6 A 12MTA+140 Securitized 579869  6/25/2042[USD 1624.13| 93.4371 1,517.54 2.89[USD
92922FUN6 MR IANA Securitized 5.23368|  6/25/2044|USD 8277.47| 99.3065 8,220.07 1.54/USD
30036FAE1 EVERGY KANSAS CENTRAL SR UNSEC|Invest. Grade Credit 47| 3/13/2028]USD 600000] 101.1867 607,119.93 2.51{usD
00130HCE3 AES CORP/THE SR UNSEC Invest. Grade Credit 1.375]  1/15/2026]USD 1300000/  98.1099 1,275,428.36 0.54/USD
03027XCL2 AMERICAN TOWER CORP SR UNSEC [Invest. Grade Credit 5| 1/31/2030]USD 200000] 101.9890 203,978.05 4.02{USD
04273WAF8 oy PR TRV T 9T Invest. Grade Credit 5.15|  8/21/2029|usD 300000] 101.5788 304,736.37 3.68|USD
136385BB6 Sﬁ';’églﬁ'iANATL RESOURCES SR I 1nvest. Grade Credit 5| 12/15/2029|USD 200000| 100.9499 201,899.72 3.94|UsD
085770AA3 Sf,liRY GLOBAL INC 1L SR SEC 144A |1 ect. Grade Credit 4.875|  7/15/2026|USD 280000| 99.9569 279,879.40 0.43|USD
08576PAH4 BERRY GLOBAL INC Invest. Grade Credit 1.57]  1/15/2026{UsD 600000 98.2250 589,349.88 0.53[USD
097023DG7 BOEING CO SR UNSEC Invest. Grade Credit 2.196|  2/4/2026|USD 300000 98.4534 295,360.06 0.59|USD
11135FAN1 BROADCOM INC SR UNSEC 144A Invest. Grade Credit 3.459]  9/15/2026]USD 900000  99.0939 891,845.38 1.11]usD
459506AN1 LNNELEELfX‘?AR B FRAGRANCES SR 1 est. Grade Credit 123 10/1/2025|usD 411000 99.0362 407,038.77 0.25{UsD
404119CY3 HCA INC SR UNSEC Invest. Grade Credit 5| 3/1/2028]USD 100000] 101.5154 101,515.37 2.43|USD
517834AJ6 LAS VEGAS SANDS CORP SR UNSEC [Invest. Grade Credit 59  6/1/2027|usD 500000] 102.2178 511,089.23 1.75]USD
682680CC5 ONEOK INC SR UNSEC SMR Invest. Grade Credit 4.4] 10/15/2029]USD 300000/ 99.2750 297,825.06 3.83|USD
694308HP5 PACIFIC GAS & ELECTRIC SR SEC  |Invest. Grade Credit 2.95]  3/1/2026]USD 100000[  98.7008 98,700.76 0.66/USD
694308KS5 zgiglc GAS & ELECTRIC 1ST MTGE |, oot Grade Credit 5.25111|  9/4/2025|USD 300000| 100.0023 300,006.83 0.00|USD
83007CAAD 6297782 LLC SR UNSEC 144A Invest. Grade Credit 4.911]  9/1/2027|usD 200000| 100.6691 201,338.26 1.99|USD
871607AB3 SYNOPSYS INC SR UNSEC SMR Invest. Grade Credit 4.65  4/1/2028|usD 200000] 101.0382 202,076.31 2.52[usD
90353TAG5 111555 TECHNOLOGIES INC SR UNSEC| 1 et Grade Credit 6.25|  1/15/2028|USD 1000000 100.5399 1,005,399.00 0.21{USD
928668CNO xﬁé'éivﬁff'\' GROUP AMERICA SR |1 ost. Grade Credit 495  3/25/2027|USD 300000/ 100.3381 301,014.16 1.65|USD
960386AM2 WABTEC SR UNSEC SMR Invest. Grade Credit 47| 9/15/2028|USD 300000/ 100.5996 301,798.77 2.84/USD
842400133 SOUTHERN CAL EDISON 1ST MTGE |Invest. Grade Credit 525  3/15/2030]USD 500000] 101.0723 505,361.38 4.07]usDb




842400HQ9 _ |SOUTHERN CAL EDISON 1ST MTGE |Invest. Grade Credit 47] 6/1/2027]usD 300000] 100.3905 301,171.44 1.77]USD
00084DBC3 ?EL“AAMRO BANK'NV SR NON PREF |, oot Grade Credit 6.575| 10/13/2026|UsSD 300000 100.5233 301,569.84 0.29|usD
00084EAT7 QEESAMRO BANK'NV SR UNSEC SOFR|;est. Grade Credit 5.307921|  12/3/2028|UsSD 500000{ 99.9857 499,928.70 0.00|USD
456837BP7 ING GROEP NV SR UNSEC SOFR Invest. Grade Credit 5.327176]  3/25/2029|USD 500000] 100.1039 500,519.27 0.00{USD
05401AAK7 G‘,@E‘g'\i Lﬂ"DINGS FNDG LTD SR |7 ect. Grade Credit 5.5 1/15/2026|USD 300000| 100.1634 300,490.06 0.47|UsD
05571AAQ8 BPCE SA SR NON PREF 144A SOFR | Invest. Grade Credit 6.612] 10/19/2027|usD 400000] 102.3961 409,584.43 1.24]UsD
06738EBZ7 o Y TR IR FE TS Invest. Grade Credit 5.304 8/9/2026|USD 600000 100.0302 600,181.25 0.11]usb
345397X12 EﬁEECMOTOR CREDITCOLLCSR | est. Grade Credit 4.134|  8/4/2025|UsD 400000] 99.8992 399,506.94 0.09|USD
345397C50 FORD MOTOR CREDIT CO LLC SOFR |Invest. Grade Credit 7.246962|  3/6/2026|USD 500000] 100.9482 504,740.99 0.00{USD
53944YATO it it Invest. Grade Credit 4.716]  8/11/2026/USD 1000000] 99.9612 999,612.38 0.11{USD
60687YDK2 mzstézo FINANCIAL GROUP SOFR SRy oot Grade Credit 5.385749|  5/13/2031|USD 1000000| 100.0557 1,000,557.38 0.00|{USD
686330AS0 ORIX CORP SR UNSEC Tnvest. Grade Credit 465 9/10/2029|USD 500000] 100.7698 503,848.76 3.78|UsD
ZH7255768 TSRAEL GOVT Government Related 5| 10/30/2026|EUR 300000] 102.8345 362,136.60 1.32|UsD
SWU028YLS5 ;sRLCG'_?P SONI0/3.50000 03/19/25- |-\ ernment Related 3.5 3/19/2030|GBP 3800000 -0.6618 -34,461.57 4.29|USD
SWUOIPDUI _ |IRS AUD 4.50000 09/20/23-10Y LCH |Government Related 45| 9/20/2033[AUD 1200000  3.9804 31,302.60 6.80]USD
CX2ND60S5  |HARVT 21A AR 144A Securitized 1.04] 7/15/2031|EUR 297486.04] 97.0447 338,883.75 2.16|USD
710428483 LETRA TESOURO NACIONAL Emerging Markets 0  10/1/2025|BRL 7500] 964.5742 1,325,486.48 0.23|usD
147918ACO SQ‘ZSEQ ?EZSSITI E PRESTIT SR Government Related 5.875|  4/30/2029|usD 300000 104.6784 314,035.30 3.42|usD
46514Y8A8 TSRAEL GOVT GLBL SR UNSEC Government Related 5375 2/19/2030{USD 300000] 102.0328 306,098.55 4.07[usD
3137HLZD7 FHR 5560 FB SOFR30A+100BP INnestt:J:]‘q’;tntDs”rat'O" 5.3062|  6/25/2055|UsD 400000| 100.1250 400,500.00 0.92|UsD
42704rAng  |HERA 2021-FL1 A TSFRIM+116.45BP | Net Short Duration 5.47908|  2/18/2038|USD 138984.83| 100.0549 139,061.10 0.04{UsD
144A Instruments
0OCT40 2019-1A A1IRR Net Short Duration
67592BAY4 TOFRIM+104BP 144A Istrumente 5.30947|  1/20/2035|USD 400000| 99.4486 397,794.57 -0.01|usp
Net Short Duration
3137HKT46 FHR 5526 FA SOFR30A+90BP It 5.20517|  9/25/2054|USD 667688.07| 99.8724 666,835.97 0.93|UsD
00792Mpa1 |AG 2024-NLP A TSFR1IM+201.564BP | Net Short Duration 6.3274|  8/16/2041|USD 190066.27| 100.3217 190,677.79 0.03|UsD
144A Instruments _
50200vaQ1  |-CM 30AARTSFR3M+134.1618P | Net Short Duration 5.61108|  4/20/2031|USD 134290.14| 100.2408 134,613.51 0.00{USD
144A Instruments _
05608XAAQ BXMT 2020-FL3 A TSFRIM+151.45BP | Net Short Duration 6.32818| 11/15/2037|USD 378208.08| 99.8968 377,817.89 0.01|USD
144A Instruments _
07384YBM7 BSABS 2001-3 A2 TSFR1M+91.448BP INnestt:J:]‘q’;tntDs”rat'O" 5.23368| 10/27/2032|USD 3936.81| 99.8273 3,930.01 0.00[USD
38385GMK2  [GNR 2025-89 PF SOFR30A+95BP INnestt:J:]‘q’;tntDs”rat'O" 5.25185|  5/20/2055|USD 199486.08| 99.9608 199,407.88 0.51|USD
13876LAW7 | CANYC 2020-1A AR2 TSFR3M+108BP |Net Short Duration 5.3361|  7/15/2034|UsD 400000| 100.1154 400,461.60 0.00{USD
144A Instruments _
031733AE8 ARC 2004-1 A5 TSFR1M+111.448BP INnestt:J:]‘q’;tntDs”rat'O" 5.43368| 10/25/2034|USD 96845.46| 100.2752 97,112.00 0.02|usD
ARES 2021-59A A Net Short Duration
04018EAA9 TSFRIM.£ 199,16 18P 144A Instruments 5.57338|  4/25/2034|USD 400000 100.1163 400,465.23 0.00|USD
3136BVKHO  |FNR 2025-18 FM SOFR30A+90BP INnestt:J:]‘q’;tntDs”rat'O" 5.20517|  9/25/2054{USD 1419919.68| 99.6696 1,415,228.41 1.03|USD
04685A358 ATHENE GLOBAL FUNDING SEC 144 |Net Short Duration 5.684|  2/23/2026|UsD 800000| 100.7046 805,636.63 0.64|USD

Instruments




Net Short Duration

161546DQ6  |CFAB 2002-4 2A1 TSFR1M+85.4488P | = > 100 5.17368| 10/25/2032|USD 24163.57| 99.3332 24,002.45 0.04|USD

3137HIB30 FHR 5500 GF SOFR30A+95BP INnestt:J:]‘q’;tntDs”rat'O" 5.25517| 10/25/2054|USD 373954.52| 100.1066 374,353.27 0.84|USD

05608VAA4 BX 2021-MFM1 A TSFRIM+81.45BP | Net Short Duration 5.12648|  1/15/2034|USD 457196.07| 99.9807 457,107.83 0.00[USD
144A Instruments _

06051GAX7 BAFC 2004-A 1A3 T1Y AS PT INnestt:J:]‘q’;tntDs”rat'O" 7.621016|  9/20/2034|usD 6474.29| 87.6629 5,675.55 0.80[USD

07384MTM4  [BSARM 2003-1 5A1 WM31 WC6.2 INnestt:J:]‘q’;tntDs”rat'O" 6.54702|  4/25/2033|usD 6677.69| 100.8513 6,734.54 0.48|USD
JPMMT 2005-A2 5A2 WM33 Net Short Duration

466247NV1 WG4 5565 ARM Irstrumente 7.534061|  4/25/2035|USD 5084.97| 100.6567 5,118.37 0.32|usD

Net Short Duration

3137HIG84 FHR 5508 DF SOFR30A+100BP Istrumente 5.30517|  2/25/2055|USD 374031.86| 100.2654 375,024.47 1.02|usD
BWAY 2021-1450 A Net Short Duration

12430YAAS TSFRIM 136 448BP 144A Instruments 5.67624|  9/15/2036|USD 1000000 96.5351 965,350.70 -0.04|usp

3137HLIG8 FHR 5548 AF SOFR30A+100BP INnestt:J:]‘q’;tntDs”rat'O" 5.30517|  6/25/2055|USD 794504.11| 100.3456 797,249.92 0.82|usD

3137HKEX8 FHR 5513 MF SOFR30A+94BP INnestt:J:]‘q’;tntDs”rat'O" 5.24517| 11/25/2054|USD 1321300.81| 99.7958 1,318,602.85 0.98|USD

22541Nx20 | 5TB 2003-8 5A1 SEQ WM31 Net Short Duration 6.5|  4/25/2033|usD 9049.13| 102.7776 9,300.48 0.54|UsD
WC7.750 Instruments _

55284AAAG MF1 2021-FL7 A TSFR1M+119.448BP | Net Short Duration 5.50908| 10/16/2036|USD 39816.8| 100.0091 39,820.44 0.04|USD
144A Instruments
DROP 2021-FILE A Net Short Duration

26210YAA4 TOFRIMLS 196 4488P 144A Istrumente 5.57648| 10/15/2043|USD 1000000 97.1348 971,348.00 0.33|usD
AWPT 2022-16A A1AR Net Short Duration

28623YAU7 TSFRIM1 138D 144A Instrumente 5.41177|  7/25/2034{USD 400000 100.1102 400,440.80 0.00|USD

Net Short Duration

3136BVF78 FNR 2025-35 FB SOFR30A+100BP |, = >0 2 5.30517|  5/25/2055|USD 193104.32| 99.9422 192,992.69 0.90|USD

3136BVSA7  [FNR 2025-24 FB SOFR30A+90BP INnestt:J:]‘q’;tntDs”rat'O" 5.20517|  3/25/2055|USD 679162.97| 99.9807 679,031.69 0.84|USD
DRSLF 2021-95A AR 144A Net Short Duration

262487A10 TOPRIMA 104BP 144A Instruments 5.36199|  8/20/2034|USD 400000| 99.7620 399,047.90 0.00|USD

30227FAA8 | EOA 2021-ESH A TSFRIM+113.448BP Net Short Duration 5.50648|  7/15/2038|USD 1115046.06| 100.0881 1,116,028.19 0.00{USD
144A Instruments _

3137HKR30 FHR 5528 FA SOFR30A+87BP INnestt:J:]‘q’;tntDs”rat'O" 5.17517|  4/25/2055|USD 677197.82| 99.8655 676,286.65 0.84|USD

67570nawy  |OCTO4 2022-1A AIR TSFR3M+126BP | Net Short Duration 5.57626|  7/21/2035|USD 500000] 99.9354 499,677.17 0.00{USD
144A Instruments _

31750QMo6 | CPX-O P 0.90 1G4 5Y V1 107/16/25 | Net Short Duration 0| 7/16/2025usD -6550000]  0.0068 -444.12 0.04|UsSD
GST Instruments _

36228FWS1 GSR 2003-9 A2 TSFR12M+246.5BP INnestt:J:]‘q’;tntDs”rat'O" 6.55919|  8/25/2033|USD 9120.7| 98.4564 8,979.91 0.05|USD
MF1 2020-FL4 A Net Short Duration

58003UAAG (1MSOFR+ 11)41708P 144A Irstrumente 6.12818| 12/15/2035|USD 88161.9| 100.1861 88,325.99 0.04|USD
MORGN 2018-3A AR Net Short Duration

33835NAA9 TSFRIM-130.161BP 144A Instruments 5.57108| 10/20/2031|USD 194038.04| 100.1558 194,340.37 0.00|USD

3137HKPI7 FHR 5532 FA SOFR30A+95BP INnestt:J:]‘q’;tntDs”rat'O" 5.25517|  4/25/2055|USD 667933.8| 99.8067 666,642.68 0.96|USD

3137HIVX2 FHR 5508 QF SOFR30A+95BP INnestt:J:]‘q’;tntDs”rat'O" 5.25517|  2/25/2055|USD 380592.45| 100.2007 381,356.45 0.80[USD

3137HLME9 FHR 5546 FB SOFR30A+100BP INnestt:J:]‘q’;tntDs”rat'O" 5.30517|  6/25/2055|USD 687531.05| 100.3573 689,987.25 0.71|UsD

3137HLNNS FHR 5544 F SOFR30A+100BP Net Short Duration 5.30517|  6/25/2055|USD 489161.23| 100.3570 490,907.39 0.71|usb

Instruments




CDX.O P 1.00 I1G44 5Y V1 107/16/25

Net Short Duration

31750QMA4 0| 7/16/2025|UsD -900000|  0.0062 -56.02 0.04|UsD
JPM Instruments _

317U8CKA4 ORO USD 1Y P 4.60000 L 08/12/25 |Net Short Duration o| 8/12/2025|usD 26800000  0.0001 21.44 0.97|UsD
MYC Instruments _

317U8CLA3 ORO USD 1Y C 3.60000 L 08/12/25  Net Short Duration 0| 8/12/2025usD 26800000  0.0644 17,269.92 0.97|UsD
MYC Instruments _

38374XPT6 GNR 2009-16 NF TSFR1M+56.448BP INnestt:J:]‘q’;tntDs”rat'O" 4.88206| 10/20/2037|UsD 14299.19| 99.3018 14,199.35 0.05|USD

38376RKZ8 GNR 2015-H30 FA TSFR1M+79.448BP INnestt:J:]‘q’;tntDs”rat'O" 5.12602|  8/20/2061|USD 660.34| 99.9113 659.75 0.13|UsSD

404280Bwg  |H1SBC HOLDINGS PLCSRUNSEC - |Net Short Duration 5.96573|  9/12/2026|USD 2070000| 100.2785 2,075,765.59 0.00{USD
TSFR3M Instruments _

466247BM4 JPMMT 2004-A1 2A1 ARM WM33 Net Short Duration 7.156644|  2/25/2034|usD 7097.08| 101.0962 7,174.88 0.26|UsD
WC4.857 Instruments
MRFC 2000-TBC2 Al Net Short Duration

585525ED6 TOFR1M+50.44850 Instruments 4.90624|  6/15/2030|USD 2617.37| 97.5735 2,553.86 0.04|usD

62955HAAS NYO 2021-1230 A TSFRIM+120.95BP | Net Short Duration 5.52148| 11/15/2038|USD 1000000 99.8681 998,680.90 0.00|USD
144A Instruments
PIMCO PRV SHORT-TERM Net Short Duration

72200W154  |C T Ay It 453 9/9/2025|USD 9255.731|  9.7370 90,123.06 0.04|UsD
SLMA 2008-2 A3 Net Short Duration

784442AC9 SOFRSOAL 101 1618P It 5.37494|  4/25/2049|USD 26027.09| 99.9359 26,010.40 0.06|USD
SLMA 2008-5 A4 Net Short Duration

78444YAD7 OFROOAL 196, 1618P Instruments 6.32494|  1/27/2026|USD 84687.12| 100.4076 85,032.30 0.07|UsD

78449MAB2  |oMB 2021-D ALB TSFR1M+71.448BP | Net Short Duration 5.02624|  3/17/2053|USD 70578.32| 99.1575 69,983.66 0.00{USD
144A Instruments
SMB 2020-PTA A2B Net Short Duration

78449VACO PR 1M+96.4488P 144A Instruments 5.28368|  9/15/2054|USD 675433.51| 99.7096 673,471.78 0.06|USD

81124UAW4  [SCUL 27A A1R TSFR3M+106BP 144A INnestt:J:]‘q’;tntDs”rat'O" 5.32947|  7/20/2034|UsD 400000 100.0256 400,102.22 0.00|USD

88430TAQ4 PUTNM 2021-1A AR TSFR3M+128BP | Net Short Duration 5.5361| 10/15/2034|USD 400000| 100.0984 400,393.55 0.00|USD
144A Instruments _

885220DW0  [TMST 2003-4 A1 TSFR1M+75.448BP INnestt:J:]‘q’;tntDs”rat'O" 5.07368|  9/25/2043|USD 1750.56| 99.0620 1,734.14 0.05|USD
TPMT 2019-HY3 A1A Net Short Duration

89177XAA5 TCFR1M+ 111 448BP 144A It 5.43368| 10/25/2059|USD 201937.03| 100.8114 203,575.55 0.05|USD
TPAT 2021-SL1 A2 Net Short Duration

89179XAL9 TCPRIM.B1 4485P 144A Instruments 5.13206| 11/20/2061|USD 116130.85| 99.6340 115,705.79 0.05|USD

89280EBLy | RAL 2019-6A AIRR TSFR3M+122BP |Net Short Duration 5.50177| 10/25/2032|UsD 290842.8| 100.0760 291,063.89 0.00{USD
144A Instruments _

920142031 STATE STREET UNINVESTED CASH - |Net Short Duration 2.25| 12/31/2030{caD 534.35| 100.0000 391.61 0.00{USD
CAD Instruments _

929142073 STATE STREET UNINVESTED CASH - |Net Short Duration 1.425|  12/1/2030|EUR 30.39| 100.0000 35.67 0.00{USD
EUR Instruments
INGIM 2012-4A A1R3 Net Short Duration

92916GBE3 TSPRIMA126 168 144A Instruments 5.51771| 10/15/2030{USD 324484.72| 100.0400 324,614.39 0.00{UsD

988142055 STATE STREET UNINVESTED CASH - |Net Short Duration 3.7172|  12/1/2030|GBP 39192.05| 100.0000 53,706.79 0.00|USD
GBP Instruments
SSGA INSTL GOVT MMF PIMCO Net Short Duration

998733588 2 UNDS CASH Instruments 4.238928|  12/1/2030|USD 203437.53| 100.0000 203,437.53 0.00{UsD

CCSBIVUS6  |CASH COLLATERAL RRP SBI USD INn‘astt:J';i’;;tDs”rat'O" 4.33| 12/31/2060|USD ol 100.0000 0.00 0.00|{USD

CCWFSHUS2  |[CASH COLLATERAL LCH WFS USD INnestt:J:]‘q’;tntDs”rat'O" 4.23| 12/31/2060[USD 1446000| 100.0000 1,446,000.00 0.00[USD

CCWFSXUS7  |CASH COLLATERAL FUT WFS UsD | et Short Duration 43| 12/31/2060|USD 855000 100.0000 855,000.00 0.00|USD

Instruments




Net Short Duration

CCWFSZUS2  |CASH COLLATERALICEWFSUSD | = 1o 4.23| 12/31/2060|USD 77000| 100.0000 77,000.00 0.00|USD
CHF5183D4  |SWISS FRANCS INn‘astt:J';i’;;tDs”rat'O" o  7/272025|usp -65.96|  0.7960 -82.87 0.01|USD
PRIME 2004-CL1 1A2 Net Short Duration
74160MDL3 [T e It 4.83368|  2/25/2034|USD 1507.13| 95.2035 1,434.84 -0.26|USD
SMB 2020-PTB A2B Net Short Duration
78449DACO [T amp 144A Instruments 5.28368|  9/15/2054|USD 334915.84| 99.3433 332,716.35 0.00|USD
948642392 STIF FUND (JPY) (SSKC) INnestt:J:]‘q’;tntDs”rat'O" o| 12/31/2030|3PY 420| 100.0000 2.91 0.00|USD
908142086 STATE STREET UNINVESTED CASH - Net Short Duration 3.34| 12/31/2030|AUD 10044.26| 100.0000 6,582.51 0.00|USD
AUD Instruments _
AUD5183H0  [AUSTRALIAN DOLLARS Nt short Duration 0|  7/2/2025|usD 0 15259 000,  0.01{UsD
Instruments _
AUD5217E7 AUSTRALIAN DOLLARS INnestt:J:]‘q’;tntDs”rat'O" o|  8/5/2025|usD -322000]  1.5248 -211,169.70 0.10|usD
CAD5183F6 CANADIAN DOLLAR Net Short Duration ol  7/2/2025|usD 117.71]  1.3644 86.27 0.01|usD
Instruments _
CAD5217D1 CANADIAN DOLLAR INnestt:J:]‘q’;tntDs”rat'O" o|  8/5/2025|usD -323063.92|  1.3619 -237,211.07 0.10/USD
CHF5216C7  |SWISS FRANCS Net Short Duration o|  8/42025|usp -51065.01|  0.7925 -64,434.69 0.10{UsD
Instruments _
CX2MGEO16  |GMG 2021-1A A SONIA+59BP 144A INnestt:J:]‘q’;tntDs”rat'O" 5.10321| 12/16/2067|GBP 216250.88| 100.0510 296,490.35 0.01|UsD
CX2N7FOM5  [BECLO 7A AR 3MEUR+62BP 144A INnestt:J:]‘q’;tntDs”rat'O" 2.899| 10/15/2031|EUR 1247245.12|  99.7223 1,460,012.02 0.00|{USD
CX2NNUOK8  [TCLO 6A AR 3MEUR + 92BP 144A INnestt:J:]‘q’;tntDs”rat'O" 3.185|  1/12/2032|EUR 475791.32| 99.9267 558,098.12 0.00|USD
cxooLg0j0  |OCPE 2020-4A AR MEUR+88BP  |Net Short Duration 3.116|  9/22/2034|EUR 370313.48 99.9875 434,637.94 0.00{USD
144A Instruments _
CX32VR102  |CGMSE 2014-2A AR1 3MEUR + 75BP INnestt:J:]‘q’;tntDs”rat'O" 2.893| 11/15/2031|EUR 352599.7| 100.0708 414,191.97 0.00{USD
cx35030M7  |COMSE 2017-3A AIR MEUR + 70BP |Net Short Duration 2.979|  1/15/2031|EUR 457549.98| 100.0180 537,191.60 0.00|USD
144A Instruments _
CX44H9089 PSTET 2023-2A AR SMEUR+98BPS | Net Short Duration 3.259|  1/15/2033|EUR 188636.9| 100.0756 221,598.83 0.00|USD
144A Instruments _
EUR5183N8 EUROPEAN MONETARY UNION EURO INnestt:J:]‘q’;tntDs”rat'O" o  7/2/2025usD -22.88] 0.8519 -26.86 0.01|UsD
EUR5216M1  [EUROPEAN MONETARY UNION EURO INnestt:J:]‘q’;tntDs”rat'O" o|  8/4/2025\usD -3681888.46|  0.8499 -4,331,985.14 0.10{USD
GBP5183G5 BRITISH POUND STERLING Net Short Duration ol  7/2/2025|usD ol 0.7297 0.01 0.01|usD
Instruments _
GBP5216F8 BRITISH POUND STERLING INnestt:J:]‘q’;tntDs”rat'O" o  8/4/2025\UsD -182000|  0.7296 -249,443.89 0.10{UsD
1LS518389  |ISRAELI SHEKEL Net Short Duration 0|  7/2/2025|usD 6163.02|  3.3675 -1,830.15  0.01|UsD
Instruments _
ILS5190B0 ISRAELT SHEKEL INnestt:J:]‘q’;tntDs”rat'O" o  7/9/2025|usD -244060.89|  3.3675 -72,475.39 0.02|usD
ILS5199A3  |ISRAELI SHEKEL et Short Duration 0| 7/18/2025|usD -300794.95|  3.3672 89,329.63|  0.05|USD
JPY5183F3 JAPANESE YEN Net Short Duration ol  7/2/2025|usD 231224| 144.4450 1,600.78 0.01|usD
Instruments _
JPY5216G2  |JAPANESE YEN INnestt:J:]‘q’;tntDs”rat'O" o|  8/4/2025|usD 13753604| 143.8804 95,590.55 0.10|USD
KRW5195A6  [SOUTH KOREA WON-NDF Net Short Duration o| 7/14/2025|usD -13636200 ###### -10,081.66 0.04|USD

Instruments




Net Short Duration

KRW5197B2  |SOUTH KOREA WON-NDF It ol 7/16/2025UsD 265781025 ## ## ## -196,521.83 0.04|usD
NOK5183C3 NORWEGIAN KRONER INnestt:J:]‘q’;tntDs”rat'O" ol  7/2/2025|usD -9899.14| 10.1197 -978.20 0.01|UsD
NOK5216C4  |NORWEGIAN KRONER INnestt:J:]‘q’;tntDs”rat'O" o|  8/4/2025|usp -05083.42| 10.1176 -9,397.80 0.10|USD
RRCAF0704  |U'S CORP REV REPO INnestt:J:]‘q’;tntDs”rat'O" 4.49 12/19/2026|usD -776233.13| 100.0000 -776,233.13 0.00|USD
RRCAFBWBS  |U S CORP REV REPO INnestt:J:]‘q’;tntDs”rat'O" 45| 1/31/2027|usD -2001803.56| 100.0000 -2,001,803.56 0.00[USD
RRCAFBXO9  |U 'S CORP REV REPO INnestt:J:]‘q’;tntDs”rat'O" 45| 1/31/2027|usD -970327.74| 100.0000 -970,327.74 0.00|USD
RRCAFH632  |U'S CORP REV REPO INnestt:J:]‘q’;tntDs”rat'O" 45| 2/20/2027|usp -571463| 100.0000 -571,463.00 0.00|USD
RRZAGI1D7 U S AGENCY MTGE REV REPO INnestt:J:]‘q’;tntDs”rat'O" 4.52|  6/12/2027|usD -9496698| 100.0000 -9,496,698.00 0.00[USD
SEK5183C0  |SWEDISH KRONER Net Short Duration o|  7/2/2025|usp 120.68|  9.5304 12.66 0.01|usp
Instruments _
NZD5183E2  |NEW ZEALAND DOLLAR Net Short Duration o|  7/2/2025|usp o| 16473 0.00 0.01|usD
Instruments _
NZD5216E3  |NEW ZEALAND DOLLAR INnestt:J:]‘q’;tntDs”rat'O" o|  8/4/2025|usp -14000|  1.6454 -8,508.49 0.10|usD
PLN5191C4 POLISH ZLOTY INnestt:J:]‘q’;tntDs”rat'O" o| 7/10/2025|usD 726895.54|  3.6144 201,108.42 0.03|UsD
SEK5216C1  |SWEDISH KRONER INnestt:J:]‘q’;tntDs”rat'O" o|  8/4/2025|usp -04916.08|  9.5088 -0,981.87 0.10|USD
SFRH60005 FIN FUT SOFR S0DAY CME (WHT) | Net Short Duration 0| 6/17/2026|usD 100500000 96.6025 97,085,512.50 0.25|USD
06/16/26 Instruments _
SFRM50005 FIN FUT SOFR S0DAY CME (WHT) | Net Short Duration 0| 9/17/2025|usD 44000000 95.6638 42,092,050.01 0.21|UsD
09/16/25 Instruments _
SGD5183C3  |[SINGAPORE DOLLARS INn‘astt:J';i’;;tDs”rat'O" ol  7/2/2025|usD -1089.37|  1.2737 -855.33 0.01|UsD
SGD5217D1  |SINGAPORE DOLLARS INnestt:J:]‘q’;tntDs”rat'O" o|  8/5/2025|usD -208810.69|  1.2703 -164,380.22 0.10|USD
SWPCONEXO  |CDX IG44 5Y ICE INnestt:J:]‘q’;tntDs”rat'O" 1| 6/20/2030|usD 900000 -2.2148 -19,932.84 0.04|usD
swuo2roo3  |RFR USD SOFR/4.10000 02/11/25-1Y |Net Short Duration 41|  2/11/2026|usD -10000000 -0.0283 2,832.00 0.62|USD
LCH Instruments _
TWD5195A7 | TAIWANESE DOLLAR-NDF INnestt:J:]‘q’;tntDs”rat'O" o| 7/14/2025|usD 297541 29.0617 10,238.27 0.04|usD
TWD5197B3  |TAIWANESE DOLLAR-NDF INnestt:J:]‘q’;tntDs”rat'O" o| 7/16/2025|usD -5352372|  29.0433 -184,289.17 0.04|UsD
TWD5232B0  |TAIWANESE DOLLAR-NDF INnestt:J:]‘q’;tntDs”rat'O" o| 8/20/2025|usD -2464763| 28.7541 -85,718.81 0.14|UsD
USDU3TIQ2  [NZD - USD (UNDERLYING) Net Short Duration o|  7/2/2025|nzD o| 0.0000 3575 0.00|USD
Instruments _
USDU3T2C2  [NZD - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”rat'O" o|  8/4/2025|n2D 14000  0.0000 8,500.20 0.09|USD
USDU3TE13 EUR - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”rat'O" o|  8/4/2025|EUR 3681888.46|  0.0000 4,280,742.46 0.09|USD
USDU3TNCY  |EUR - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”rat'O" o  7/272025|EUR 2288 0.0000 -85,031.65 0.00|USD
USDU3TPK9  |IPY - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”rat'O" o  8/4/2025[3pY -13753604|  0.0000 -95,037.00 0.09|USD
USDU3TYZ6  |IPY - USD (UNDERLYING) Net Short Duration ol  7/2/2025|3pY -231224|  0.0000 -2,777.00 0.00|usD

Instruments




Net Short Duration

USDU3U130  |GBP - USD (UNDERLYING) e onor 8/4/2025|GBP 182000/  0.0000 247,664.69|  0.09|usD
USDU3UAM8  |GBP - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/2/2025|GBP 0|  0.0000 -1,213.14 0.00|USD
USDU3UN77  |AUD - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/2/2025|AUD o| 0.0000 -2,685.15|  0.00|{USD
USDU3UO19  |AUD - USD (UNDERLYING) INn‘astt:J';i’;;tDs”ration 8/5/2025|AUD 322000(  0.0000 210,653.37 0.09|USD
USDU3UZI8  |CAD - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/2/2025|CAD -117.71|  0.0000 108.84 0.00|USD
USDU3VOBL  |CAD - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ration 8/5/2025|CAD 323063.92|  0.0000 235417.17|  0.09|USD
USDU3VIYO  |CHF - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 8/4/2025|CHF 51065.01|  0.0000 64,049.49|  0.09|USD
USDU3VC44  |CHF - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/2/2025|CHF 65.96  0.0000 -1,701.41 0.00|USD
USDUBVENO  |NOK - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 8/4/2025|NOK 95083.42|  0.0000 9,428.00 0.09|USD
USDU3VOX7  |NOK - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/2/2025|NOK 9899.14|  0.0000 949.00  0.00{USD
USDUVRI7  |SEK - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 8/4/2025|SEK 94916.08|  0.0000 10,054.51 0.09|USD
USDU3VW34  |SEK - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/2/2025|SEK -120.68|  0.0000 -176.95|  0.00|USD
USDU4ARF8  |BRL - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/2/2025|BRL o| 0.0000 15672.57|  0.00|USD
USDU4BDO2  |BRL - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 10/2/2025(BRL 7535398.23|  0.0000 1,247,723.84 0.25|UsSD
USDU4EVT5  |TWD - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/16/2025TWD 5352372|  0.0000 13599452  0.04|usD
USDU4F9T7 ~ |CNH - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 8/20/2025|CNH 1449659.43|  0.0000 207,075.27 0.14{UsSD
USDU4FBM9  |TWD - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 8/20/2025|TWD 2464763|  0.0000 75,863.23 0.14|USD
USDU4GV94  |PLN - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/10/2025|PLN -726895.54|  0.0000 -193,798.08|  0.02|USD
USDU4HP24  |SGD - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 8/5/2025|SGD 208810.69|  0.0000 162,123.00 0.09|USD
USDU4HVN1  |THB - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/16/2025|THB 2084195.26|  0.0000 62,791.85 0.04{USD
USDU4IAO0  |BRL - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 9/3/2025|BRL -1745041.19|  0.0000 -311,169.97 0.17|UsD
USDU4IBD3  |KRW - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/16/2025|KRW 265781025  0.0000 193,092.01 0.04|UsD
USDU4IE99  |SGD - USD (UNDERLYING) INn‘astt:J';i’;;tDs”ration 7/2/2025|SGD 1089.37|  0.0000 1,807.00  0.00{USD
USDUA4LI79 IDR - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/16/2025|IDR -2271068684|  0.0000 -139,402.12 0.04{USD
USDU4ILO1  |ILS - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/2/2025(1LS 6163.02|  0.0000 9408  0.00{USD
USDU4IU67  |INR - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 8/20/2025|INR -22142866.62|  0.0000 -256,578.00 0.14{UsSD
USDU4IY97  |IDR - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”ratiO" 7/14/2025|1DR 162792311 0.0000 -10,000.00|  0.03|USD
USDU4IYCO  |KRW - USD (UNDERLYING) Net Short Duration 7/14/2025|KRW 13636200  0.0000 10,000.00 0.03|{USD

Instruments




USDU4IYDS  |TWD - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”rat'O" o| 7/14/2025|TwD 297541 0.0000 -10,000.00 0.03|UsD
USDU4J555  |ILS - USD (UNDERLYING) INn‘astt:J';i’;;tDs”rat'O" o| 7/18/2025(1Ls 300794.95|  0.0000 83,886.21 0.04|UsD
USDU4J761  |ZAR - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”rat'O" o|  7/23/2025|zar -1721705.85|  0.0000 -05,489.46 0.06|USD
USDU4JFE5  |ILS - USD (UNDERLYING) INnestt:J:]‘q’;tntDs”rat'O" o  7/9/2025|1Ls 244060.89|  0.0000 72,289.00 0.02|usD
XXWFS1US8  |VM CASH FUT DOM WFS USD INnestt:J:]‘q’;tntDs”rat'O" 4.34| 12/31/2060|USD 38667.35| 100.0000 38,667.35 0.00[USD
XXWFS4US2  |VM CASH CCP ICE WFS USD INnestt:J:]‘q’;tntDs”rat'O" 4.33| 12/31/2060|USD 4025.55| 100.0000 4,025.55 0.00[USD
XXWFS5AU6  |VM CASH CCP LCH WFS AUD INnestt:J:]‘q’;tntDs”rat'O" 0.05| 12/31/2060|AUD 22478.65| 100.0000 14,731.39 0.00|USD
XXWFS5US9  |VM CASH CCP LCH WFS USD INn‘astt:J';i’;;tDs”rat'O" 4.4 12/31/2060|USD 9068| 100.0000 9,068.00 0.00{USD
XXWFS5GB2  |VM CASH CCP LCH WFS GBP INnestt:J:]‘q’;tntDs”rat'O" 0.005| 12/31/2060|GBP 11341.25| 100.0000 15,541.47 0.00[USD

Uninvested Cash 49,780.14

Interest Receivable 257,047.09

Net Unsettled Trades -1,863,518.86

Bond/Stock Futures -53,992,414.05

Money Market Futures -139,175,600.00

Swap Offset 604,743.07

CD/CW Forecast 0.00

Total Market Value 53,699,779.87

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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