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BREBESHE | NP TAa9 T ANRARX D REIA N e ANZ— - INIILY —
EiEet INDT LYY e ANRIRADDN IRV ADN AN Z— - INVIID—
{SETHAM #EHARR (20014 8 A 13H %)
REH FAEIE LT, BFE5H%KH
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<PIMCO/\Za

% 140.1

T 1.2%

Charter Communications Operating LLC

7.052% due 02/01/2027
IRB Holding Corp.

— 5

(REDBEIET+. -7 LM, REOH. BRESH. BEUFUR (B LBMD ERO

TAEE
(Hf7: F)

$

U.

i35
(HfL: F)

8.178% due 12/15/2027 98 98

Ny n—UEBERH 183

(ERf3R{f $182)

Aircastle Ltd.

2.850% due 01/26/2028 100 90

Aroundtown S.A.

0.375% due 04/15/2027 EUR 100 94

Avolon Holdings Funding Ltd.

4.375% due 05/01/2026 $ 100 97

Bank of America Corp.

2.592% due 04/29/2031 100 86

Barclays PLC

2.645% due 06/24/2031 200 169

BNP Paribas S.A.

1.323% due 01/13/2027 200 186

Deutsche Bank AG

3.035% due 05/28/2032 (d) 200 168

Equinix, Inc.

1.450% due 05/15/2026 200 185

goeasy Ltd.

4.375% due 05/01/2026 100 97

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 83

HSBC Holdings PLC

4.292% due 09/12/2026 200 196

Park Intermediate Holdings LLC

4.875% due 05/15/2028 100 93

Sagax Euro Mtn NL BV

1.000% due 05/17/2029 EUR 100 93

Sirius Real Estate Ltd.

1.125% due 06/22/2026 100 101
1,738

AbbVie, Inc.

4.800% due 03/15/2029 $ 50 49

Aeroporti di Roma SpA

1.750% due 07/30/2031 EUR 100 94

Alaska Airlines 2020-1 Class A Pass-Through Trust

4.800% due 08/15/2027 $ 3 n

American Airlines 2019-1 Class AA Pass-Through Trust

3.150% due 02/15/2032 8 70

Block, Inc.

2.750% due 06/01/2026 100 94

Coty, Inc.

5.000% due 04/15/2026 100 99

Flex Intermediate Holdco LLC

3.363% due 06/30/2031 100 82

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028 97

Las Vegas Sands Corp.

3.900% due 08/08/2029 100 91

Marriott International, Inc.

2.750% due 10/15/2033 200 160

Marvell Technology, Inc.

1.650% due 04/15/2026 100 93

Mileage Plus Holdings LLC

6.500% due 06/20/2027 65 65

Skyworks Solutions, Inc.

1.800% due 06/01/2026 100 93

TD SYNNEX Corp.

2.375% due 08/09/2028 100 88

A—--JFal—>3Y

>

TAEHE FTMEE TAEHE Bkl
(BfL: F) (B F) (B F) (B F)
Weir Group PLC Home Equity Asset Trust
2.200% due 05/13/2026 $ 200§ 187 6.369% due 02/26/2033 $ 0 ¢ 1
1,433 Residential Funding Mortgage Securities | Trust
6.500% due 03/26/2032 1 1
Sequoia Mortgage Trust
[T £.136% due 10/19/2026 7 5
4.250% due 07/15/2027 80 78 .
Cable One, Inc. Stratﬁnn BTL Mortgage Funding PLC
4.000% due 11/15/2030 50 37 5.963% due 01/20/2054 GBP 58 74
Holding d' des Metiers de I Assot Mortgage st
0.625% due 09/16/2028 R 100 gl SRR ¢ U g
Mid-Atlantic Interstate Transmission LLC 6.135% due 22113/2034 o M,,ffu,u,, Loan T ZSZ‘
4.100% due 05/15/2028 $ 100 9% b
igcife e Hecerh S\igazllglznl\fl:ilii/;j/sgssf'lhrnugh Certificates %rnst
3.250% due 06/01/2031 100 86 !
T-Mobile USA, Inc. 6.U7HZ/n due 01/26/2045 19 18
2.250% due 02/15/2026 100 £ [T 5 U LA i i
483 E——DHERESFEH 447
HRESEH 3,654 (ER{SIR{HE $482)
(ER{GR{f $4,116) ﬁEEEIE# 11.7%
I i CLLDE
*mﬁﬁﬁaﬁ 4.767% due 01/20/2031 EUR Ui 83
Fannie Mae BNPP AM Euro CLO DAC
5.595% due 08/25/2034 1 ! 4717% due 07/22/2032 100 108
6.000% due 04/25/2043 18 18 Carlyle Global Market Strategies CLO Ltd.
6.000% due 02/25/2044 14 14 6.666% due 04/22/2032 $ 100 100
6.000% due 07/26/2044 3 74 Dryden 80 CLO Ltd.
6.500% due 06/26/2044 29 29 6.567% due 01/17/2033 100 100
Fannie Mae, TBA (b) Madison Park Funding XXIII Ltd.
3.000% due 06/01/2054 300 a5 B.956% due 07/27/2031 % %
3.500% due 07/01/2054 1,100 gpy ~ Navient Student Loan Trust
4.000% due 07/01/2054 400 33 ﬁo;‘ff'rfedgf; iﬁ”mﬁﬁ 28 e
4.500% due 07/01/2042 500 468 N
5.000% due 07/01/2054 3,700 3560  0-098% due 04/22/2030 100 100
OZLM XXIV Ltd.
5.500% due 06/01/2054 300 295 5.746% due 072012032 100 100
6.000% due 07/01/2054 40 oo s:im e T
REBATHBIR A — B8 639% due 07/202029 51 51
(BRBR{E $6, 423) Saranac CLO VI Ltd.
KEBETES 1.2% 6.717% due 08/13/2031 360 350
Treasury Inflation Protected Securities (c) Segovia European CLO DAC
0.625% due 07/15/2032 430 384 4.777% due 07/20/2032 EUR 100 109
1.128% due 01/15/2033 315 290 Sound Point CLO IX Ltd.
1.376% due 07/15/2033 309 290 6.796% due 07/20/2032 $ 100 100
U.S. Treasury Notes St Paul's CLO DAC
4.875% due 04/30/2026 100 100 4.656% due 01/15/2032 EUR 92 100
KEBBATE S T 1064 THL Credit Wind River CLO Ltd.
(EREAE $1,004) — 6.670% due 07/15/2031 $ 100 100
— 47— DIBREE% 3.0% ﬁgiﬁf%aﬁsﬁﬁ 144
Bear Stearns Adjustable Rate Mortgage Trust (RS $1,710)
5.418% due 11/26/2034 24 il Y J 1) U1 0.3%
6.500% due 05/25/2034 10 9 Poland Government International Bond
Bear Stearns Asset-Backed Securities Trust 4.625% due 03/18/2029 50 49
6.079% due 12/26/2034 2 T EAE —TY
Countrywide Home Loan Mortgage Pass-Through Trust (/lilljf%%/{ﬂf ;'5(;;
6.079% due 03/25/2035 2 24 -
CS First Boston Mortgage Securities Corp. MR AES 48.7%
6.500% due 04/26/2033 2
7,000

CS First Boston Mortgage-Backed Pass-Through Certificates
6.853% due 10/25/2033 2
Freddie Mac Structured Pass-Through Certificates

5.798% due 10/25/2029 4 4
6.315% due 10/25/2044 159 144
GSR Mortgage Loan Trust

5.114% due 06/25/2034 " 10
5.200% due 12/25/2034 3 38
HarborView Mortgage Loan Trust

5.875% due 05/19/2035 34 32

Australia and New Zealand Banking Group Ltd.

3.190% due 06/03/2024 AUD 4 3
3.670% due 06/04/2024 NZD 2 1
Bank of Nova Scotia

4.050% due 06/03/2024 CAD 1 1
4.830% due 06/03/2024 $ 67 67
BNP Paribas Bank

(0.120%) due 06/03/2024 ¥ 3881 25

ke
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TAEHE FTif%EE

(BfL: F) (BfL: F)
3.190% due 06/03/2024 AUD 48 2
Brown Brothers Harriman & Co.
(0.120%) due 06/03/2024 ¥ 2 0
2.750% due 06/03/2024 DKK 13 2
Citibank N.A.
4.830% due 06/03/2024 $ 33 33
DBS Bank Ltd.
4.830% due 06/03/2024 3 3
DnB Bank ASA
3.180% due 06/03/2024 AUD 1 1
HSBC Bank PLC
3.050% due 06/03/2024 EUR 1 2
JPMorgan Chase Bank N.A.
4.830% due 06/03/2024 $ 2 22
MUFG Bank Ltd.
(0.120%) due 06/03/2024 ¥ 967 6
Sumitomo Mitsui Banking Corp.
(0.120%) due 06/03/2024 1,202 8
4.830% due 06/03/2024 $ 6 6
Sumitomo Mitsui Trust Bank Ltd.
(0.120%) due 06/03/2024 ¥ 4,524 29
3.050% due 06/03/2024 EUR 4 4
4.410% due 06/03/2024 GBP 0 1
4.830% due 06/03/2024 $ 19 19

235
EHRAEREE 1,235
(BfGR{fE $7, 235)
HB&EHE () 140.1% $ 20816
(ERf3R{d $21,292)
BT UNT  THER
(f) (&) (1. 4%) (210
RERMEELIETLIT L (FE) $0)

ZOMOEES & UEME (#158) (38.7%) __ (5.745)
FARE 100.0% —3 14861

RARERISHT B

* BEYOCE. REORBEEMBEALLBRFRBL R fr —ANEENT o \
(a) %02?-::5_5(?)31?2%&0)&5%%&# oy BB DB B EE 1o oy AR 5. KB 16, 39, 44 % S HBAS, 9% £ U DDA
0 27z

(b) FE4TEREIERGIGEZ _
(c) AFMAEFDTAEHEE. 1 VT LORRICELETHESND

5 HEED
RATERBI At 9 wmEE BigH RS R ik 13 R
Deutsche Bank AG 3.036% 05/28/2032 09/10/2021 $ 206 $ 168 1.13%

EAL LV ZOMDERE

% LS L RE2#(<
iELiES HITEF] RFER W MEESEE B4R (5F{fi2R) | RBHRINE
BPS 5.370% 05/31/2024 06/03/2024  $ 1,400 U.S. Treasury Notes 5.490% due 04/30/2026 $ (1429 8 1400 § 1,401
SAL 5.350% 05/31/2024 06/03/2024 1,400 U.S. Treasury Notes 0.750% due 04/30/2026 (1,432) 1,400 1,400
SAL 5.360% 05/31/2024 06/03/2024 1,400 U.S. Treasury Notes 5.000% due 09/30/2025 (1,441) 1,400 1,400
SAL 5.410% 05/31/2024 06/03/2024 1,400 U.S. Treasury Notes 0.875% due 09/30/2026 (1,433) 1,400 1,401
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2 AR L2249 LR 2249(2
DEIHEF BitEH REB HHR  HAESE i8R [E2iT) (GH{fi%8) e
DM 5.410% 05/31/2024 06/03/2024  § 1,400 U.S. Treasury Bonds 4.625% due 02/15/2040 $ (14600 % 1400 ¢ 1,401
LRZ# & $ (7,195) § 7,000 $ 7,003
YIS
BREIHEF Eiia] H—Ry R HEE S FhE  RERUD
BOS Fannie Mae, TBA 2.000% 07/01/2054 $ 800 $ (621) ¢ (618)
ERAMESHEE 4. 2%) 3 621§ (618)

l:é;lg 2024 5 ASIARMEDBAB L UZDMOERMIE], BAoUIZELAN (RELE) BROTSMEEEMEEFIICSELTENLEZDIO

LA FERR(C ZFRYIZ EABLU

3 %5 %) ZOM)  EA (BR) Fyhk:IFR
WEIHEE EJVES E3/ Rib® SRS S A BR R—Py—2
Ja—NL/TRE— - LIREH
BPS $ 1,401 $ 0 $ 0 $ 0 $ 1,401 $ (1,429) $ (28)
SAL 4,201 0 0 0 4,201 (4,306 (108)
TOM 1,401 0 0 0 1,401 (1,460 (59)
R RG—HIlEH LRI 2 E
BOS 0 0 0 (618) (618) 0 (618)
EAB LUV ZOMOEREEIEE $ 7,003 $ 0 $ 0 $ (618)

O RRFBEET,
@ Fy b THRR=T v —FT 74 FEOIBIEFICHT 2RNE RILEOMEERT . BABLUVZOHBOEMIMEINSDITY AR—L v —BR—DEERLEOA—DTR
A —ZPITHIKMBIMTOHMERT 5 LNTES,

(f) BT UNT 1 THE& : LBFELERRE

KRB EEFEILS

Fitis) i 4] fRA Rty Sl (8) i 3

Euro-Bobl 5-Year Note September Futures Short 09/2024 2 $ 0 $ 0 $ 0
Euro-Bund 10-Year Bond September Futures Short 09/2024 2 0 0 0
Euro-Schatz 2-Year Note June Futures Short 06/2024 1 1 0 0
U.S. Treasury 5-Year Note September Futures Long 09/2024 18 3 6 0
U.S. Treasury 10-Year Note September Futures Long 09/2024 1 (1) 0 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2024 13 8 0 (8
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2024 7 12 0 (71
EMREE $ 17 $ 6 § (15)

(VT4 K- EHIENE
2 JLyy k- 2Ty R REBR

SRER EEEF B (04F58318%4)? BETAD i35 ffitE STfi (45) 3% aE =L
General Motors Co. 5.000% 12/20/2026 0.452% $ 80 $ 10 $ 1 $ 0 $ 0
General Motors Co. 5.000% 06/20/2028 0.804% 95 15 4 0 0

$ 25 $ 5 $ 0 $ 0
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b 2 RER LIS
EHEF LS FIER EEEF HHE BELE i35 ffitE FEM (#8) # HE =1
XH@ 6-Month EURIBOR 2.750% 09/18/2034 EUR 200 $ 2 $ (5) $ 1% 0
2H Bank of Japan Uncollateralized

Overnight Call Rate 0.550% 09/14/2028 ¥ 160,000 2 4 1 0
EZN Secured Overnight Financing Rate 0.500% 06/16/2026 $ 1,800 (174) (129) 2 0
ZH Secured Overnight Financing Rate 3.545% 10/31/2030 100 4 4 0 0
ZH Secured Overnight Financing Rate 3.582% 10/31/2030 500 19 19 0 2
ZE Secured Overnight Financing Rate 3.58%% 10/31/2030 1,400 52 52 0 (8)
2 Secured Overnight Financing Rate 3.595% 10/31/2030 400 15 15 0 (2)
ZHY Secured Overnight Financing Rate 3.601% 10/31/2030 100 4 4 0 [
ZH Secured Overnight Financing Rate 3.601% 10/31/2030 200 7 7 0 (W]
ZHY Secured Overnight Financing Rate 3.623% 10/31/2030 100 4 4 0 0
ZH Secured Overnight Financing Rate 3.664% 10/31/2030 100 3 3 0 0
2H Secured Overnight Financing Rate 3.677% 10/31/2030 100 3 3 0 0
ZH Secured Overnight Financing Rate 3.689% 10/31/2030 300 9 9 0 [l
ZH Secured Overnight Financing Rate 3.691% 10/31/2030 100 3 3 0 0
2 Secured Overnight Financing Rate 3.722% 10/31/2030 200 6 6 0 m
ZH Secured Overnight Financing Rate 3.738% 10/31/2030 100 3 3 0 m
ZH Secured Overnight Financing Rate 3.739% 10/31/2030 100 3 3 0 [}

$ (39) $ 5 $ 4 (16)
2Ty TR $ (14) $ 10 $ 4 3 (16)
UT(32024% 5 A3IBBRAD LIFFEPRFEEMT VAT « TEKOTBMEEE L VEHRREOENTH D,
20244 5 A31BHE., EHFLEPREELEBT VAT« TERITOVTHNOREMERL LTELARLNATINS,
ST YNT 1 TEHE FET Y NT 1 TEHE
EILNE i
5 fitE #AE T35 itk
"E 2797 _ TR A0y T )
FIvay bt/ 24 &it +Ivay bt/ 24 &it

LS FERREEAE $ 0 $ 6 ¢ 4% 10 § 0 s (15) § (16) § 31)

O IFURRTOFHILIVORYFT, BRIy TRYOEHICEHONTVE K SHERABANELEBE. 772 FE () TATFI V3 VOEVFIZRT v TOBETKIC
FLVEEXI, SBEBOSELERT NG LAEBRA VT I REBRT PAMESFOSELERT S, FE (1) 27y TOBETFH, 5B BEHOERME %R
U188 LK XSRS 0T v 0 REMAT A MAESH O EURMHE{E 2 5 U 7-481-% L LMERFEE RS L L CFHMREHOMTHILS .

DAVTZARHLTy b AT LY FEERETR RS A, #HR. KEHAR. FEV I URFKEIL b FIAILE - RT Y TRAOHRE RISE S HIBMHEE
REFTHEOISHATND, A VTIAF- LDy b RTLy FE XIL/BITYRI OREOKRDOERE LTORBEREZL, LYY - FTUNTFAITDT I -
YRYOAREEERT . BEODSBEBOAVISAF- IOy b - RTLY FRE, TAOTO LA OBER/FROAR FERBT HL0T, ThiclE, ZHEHET 5120
ERESNBULENEFNDENHD. VL Dy b - RTL Y FOEKIR. SREBORTHROEAREOEL. BLUZHOEHTRESATLST 74 L b OZOMBO]
FHREEDOAREMECY R DBRERT,

© MRy TRHDEHICEHON TN LS HERAEANECHBEICT7 U RO LIy b - TATIVAVORYFEL TS CEMNBREND, FLEEVFELTR
IR AN H D RREETT

@ COEMERORENATFROBEDAICHEKT 5,

(8) BT UNT « Ttf : [55E

KRBT (8 &
3 S5

v ElGEES RER SlEEE ZEEE HE

AZD 06/2024 AUD 2 $ 1 $ 0 $ 0
BOA 06/2024 EUR 813 873 0 (10)
BPS 06/2024 JPY 784,519 5,061 5 0
BPS 06/2024 $ 3,752 JPY 584,789 0 (31)
BPS 07/2024 5,061 791,126 0 (4)
BRC 06/2024 DKK 31 $ 5 0 0
BRC 06/2024 $ 5 DKK 32 0 0
BRC 07/2024 5 31 0 0
CBK 06/2024 AUD 9 $ 6 0 0
CBK 06/2024 JPY 11,600 4 0 0
CBK 06/2024 PEN 8 2 0 0
FAR 06/2024 JPY 783,085 5,057 10 0
FAR 06/2024 $ 2 AUD 30 0 0
FAR 06/2024 884 EUR 813 0 2)
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REREF( (18) &
HE b=

m5IHEF RFA BlEEE ZHE

FAR 06/2024 $ 3,491 JPY 540,465 $ 0 $ (51)
FAR 07/2024 AUD 30 $ 2 0 0
FAR 07/2024 EUR 813 885 2 0
FAR 07/2024 $ 5,067 JPY 789,713 0 (10)
JPM 06/2024 JPY 23,300 $ 160 2 0
MBC 06/2024 AUD 4 3 0 0
MBC 06/2024 CAD 17 12 0 0
MBC 06/2024 JPY 744,000 4,731 3 0
MBC 06/2024 $ 7 DKK 48 0 0
MBC 07/2024 4,737 JPY 740,822 0 (2]
MYI 06/2024 5,250 814,582 0 (661
SSB 06/2024 GBP 57 $ n 0 (1
TOR 06/2024 AUD 15 10 0 0
TOR 06/2024 $ 2,742 JPY 425,342 0 (35)
UAG 06/2024 DKK 48 $ 7 0 0
UAG 07/2024 JPY 1,315 8 0 0
UAG 07/2024 $ 7 DKK 48 0 0
NEABREZNER $ 22 $ (212)

BEIEE i Fon ity e BERAD  WGEM it
BRC Call - OTC U.S. dollar versus Japanese yen ¥ 153.500 07/05/2024 200 $ 1 $ 4
ERATL 3 Ak s 1 [

PAZEYEN
m5|HEF $E4R 1T AfiHE wHAE BETAD () 35 it
BRC Call - OTC U.S. dollar versus Japanese yen ¥ 157.250 07/05/2024 400 $ m s 3
FEA T avEE $ (L 3

ST /NT « TR [REERN

UTFI.20244 5 A1 BRAEDEBESRT /AT« TEREE LA (RHELE) BROTGEEEWMEIBFANHELTENLEZLOTHD,

ST UNT 4 THE SETUNT 4 TEE I588
TUNT4T EA L

SNEAS HiE A7y 7 . SNEAE bt <] 2797 ., OmigE  (ZER) IYR
BEIEF EERY ATLay 24 ISEREE EERY AT ay 24 IEEAEE (%) BE K=Y r—0
AZD $ 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
BOA 0 0 0 0 (10) 0 0 (10) (101 0 (10)
BPS 5 0 0 5 (35) 0 0 (35) (301 0 (301
BRC 0 4 0 4 0 (3] 0 (3l 1 0 1
CBK 0 0 0 0 0 0 0 0 0 0 0
FAR 12 0 0 12 (63) 0 0 (63) (51) 0 (51)
JPM 2 0 0 2 0 0 0 0 2 0 2
MBC 3 0 0 3 2 0 0 2) 1 0 1
MY 0 0 0 0 (66) 0 0 (66) (66) 0 (66)
$SB 0 0 0 0 m 0 0 m (1) 0 (1
TOR 0 0 0 0 (35) 0 0 (35) (35) 0 (35
UAG 0 0 0 0 0 0 0 0 0 0 0
IEEEER $ 22 $ 4 $ 0 $ 26 $ (212) $ 3) $ 0 $ (215)
O BETKEROBRERT.

@y b LYRR=Tv—ET T4 FEOBBIRFICHT 2RNE FRILEDOMBEERT . EREEMT /AT 4 THROLY AR— T v —ERA—DEEHREDRA—DIRE—R
HIZES<KWMBIMTORBRT D EMNTE S,
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ERT U /NT « TEROAIESE
WU, 772 EARET 5T UAT 4 TAGOAEMEEYRY - TV AK—Sr—FICHELTENLELOTHS.

HE - AFHEBELOERMT UNT « TEKOAE(MIE (20245 5 A31BIR) -

Ay UBSE LTEHESATOVENTFYNT (T

AETATA AR IJAT« SHEAE )
B4 244 24 24 £FI2H &it
ERMTUNT 1 THEL — BE
EIBFELFPRER
%4 $ 0 $ 0 $ 0 $ 0 $ 6 $ 6
Ry TR 0 0 0 0 4
$ $ 0 $ 0 $ 0 $ 10 $ 10
5]
NEABREZN $ 0 $ 0 $ 0 $ 2 $ 0 $ 2
BE@ATvay 0 0 0 4 0 4
$ 0 $ 0 $ 0 $ 26 $ 0 $ 26
$ 0 $ 0 $ 0 $ 26 $ 10 $ 36
ST VAT« IER — B
R PSS
£ $ 0 $ 0 $ 0 $ 0 $ (15) $ (15)
A7y TR 0 0 0 0 (16) (16)
$ $ 0 $ 0 $ 0 $ (31) $ (31)
5]
NERBEERY $ 0 $ 0 $ 0 $ (212) $ 0 $ (212)
FRA T a3 0 0 0 (3 0 (3)
$ 0 $ 0 $ 0 $ (215) $ 0 $ (215)
$ 0 $ 0 $ 0 $ (215) $ (31) $ (246)
BHAHEERICHTIEMTINT« TEKOFE (202455 A31BITRT LI-RFHEFRE) :
AN IBEBMELTHESATVWEWTYNTF 4T
AEFLATA TIAT4
24 249 2249 &t
EWMTUNAT 1 TERKICHRIRBEMFE (8K
LISFELEPREE
FEE T3y $ 0 $ 0 $ 0 $ 0 $ 22 $ 22
£ 0 0 0 0 106 106
Ry TR 0 3 0 0 (183) (180)
$ 0 $ 3 $ 0 $ 0 $ (85) $ (52)
I[5::]
NEABEERN $ 0 $ 0 $ 0 $ (3,475) $ 0 $ (3,475)
FEREA T a3y 0 0 0 0 3 3
$ 0 $ 0 $ 0 $ (3,475) $ 3 $ (3,472)
$ 0 $ 3 $ 0 $ (3,475) $ (52) $ (3,524)
EMTUNT « TERICHRIREHRIE (8) BOMEHE
RS ESS LIS
FREToay $ 0 $ 0 $ 0 $ 0 $ 26 $ 26
bt 0 0 0 0 57 57
27y TR 0 9 0 0 234 23
$ 0 $ 9 $ 0 $ 0 $ 317 $ 326
I[5::]
NERBEERH $ 0 $ 0 $ 0 $ 394 $ 0 $ 394
Bt Toay 0 0 0 3 0 3
TEE T3y 0 0 0 @ 0 2
$ 0 $ 0 $ 0 $ 3% $ 0 $ 395
$ 0 $ 9 $ 0 $ 3% $ 317 $ 1
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A EffiEDRIE

UTIE, 772 FOEELBEETET 5-HIERESN120244 5 AIBREVERICE SV AEMENENTH S,

A IE{fi{E

AFIdY— LA LR 2 LA 3 (045 EIIERE)
BARMES (AEME)
Nobho— EB $ 0 $ 183 $ 0 $ 183
HiES

857 - & 0 1,738 0 1,738

s 0 1433 0 1433

NisEE 0 483 0 483
K E TR AT B 0 6,440 0 6,440

0 1,084 0 1,084
0 321 120 47

AEBRIS 0 1,744 0 1,744
VIR 0 49 0 49
EHREES 0 7,235 0 7,235
BAEE $ 0 $ 20,696 $ 120 $ 20,816
FTRAMmaEs Gz $ [ 6180 ¢ 0 (618)
EMTUNT«IER — BE

LB FLERRER 0 10 0 10

J5EE 0 26 0 26

$ 0 $ 36 $ 0 $ 36

ERMTUNT« THEL — AR

LIEFELEPRER 0 (31) 0 (31)

588 0 (215) 0 (215)

$ 0 3 (246)  $ 0§ (246)

At $ 0§ 19868  $ 120§ 19,988

2024 5 A3NBIZKRT LEFEICBNT, LALIITETSERLBHIE A o1,
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SERHEE (202455 A3BRTORHFEICRT LE-IFFE)

(BHHHAL : TH )

PIMCONRI 2—4#
U.S. a—+Falb—ygr 77K

REINEE :
ORI, $ 842
HMEU 2 11
IWAEF 853
&R :
TE FH 39
BHAAE 39
BEMFE 814
KRIRMFIE (BK) :
BB A MRES: (233)
Fi i P B R A mT Y T ¢ TR (52)
JEEAART U ST ¢ T (3,472)
s 271
EHHFLE (FRK) (3, 486)
REJRE (18) HOMEEEE -
BB A MRES: 295
SR FEIIPRERERT U NT ¢ TR 326
JEERART V) T ¢ T RE 395
SMERVETE - AT (4)
REBFHM (B) ROMABIEE 1,012
MRS () (2,474)
BRAICKMEEDMEME (5 $ (1, 660)

REtOlCid,. EEOSEFRERAALEKEREFREE L T —IANEENLT NS,
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& ERME (202445 A31AHRE)
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<PIMCOI§E$:;Q A J%

(RFEDBAIE T+, 7272 LEREL

AR I
M NCRED)

APA Infrastructure Ltd.
4.250% due 07/15/2027 $ 120 § 116

F—Z ST ER 116
(BRSRE $120)

-O0—-Falb—Y3rv-277 k>

ZIFESFE. TzZi—B?( (%Lﬁ:ﬂli))

TA%E  FHEEE
(BfT : F) (Bf7: F)

Avolon Holdings Funding Ltd.
4.375% due 05/01/2026 $ 100 § 97

T4 R UEEER 1,799
(BRI $1, 797)

T75VR 1.6%

BNP Paribas S.A.
1.323% due 01/13/2027 300 280
Sofina 8.A. Holding d'Infrastructures des Metiers de I'Environnement
1.000% due 09/23/2028 ER 100 % 0625 due 00/16/2028 BR 10
ALF¥—AF — % S5 za 3N
(RIBFAE $117) (RISIRIE $418) - |
£ 1.6
Aircastle Ltd. Deutsche Bank AG
2.850% due 01/26/2028 § M0 80 3035% due 05/28/2032 (1) CR | 168
NTa1—HBEH 90 DVI Deutsche V. &l .
(ERfS IR 1 §102) GmbH
- 2.500% due 0112612027 ER 100 9%
ES-IA 5 0.8%
Volkswagen Leasing GmbH
o@D - 3.875% due 10/11/2028 100 109
tudio City Finance Ltd. * 4 )i
5.000% due 01/15/2029 (g) 200 17 &;E l;m;* s2m) — 316
— &)
BEN—UVHBAR 174
mibm $200 .
h+H 0.4%
Sirius Real Estate Ltd.
1.126% due 06/22/2026 100 101
goeasy Ltd. S
4.375% due 05/01/2026 100 Bl ﬁﬁx_?%/lénﬁ g;g) =
hFrHait 97
(ER{SR{E $100) FALSUE 3.2%
T4 UHEE 1.9% o
BlueMountain Fuji EUR CLO Ill DAC
o S O 4.626% due 01/15/2031 248 269
t Strategii td.
S du:[]zm/;;é A o - Madison Park Euro Funding X1l DAC
: 4.656% due 01/1512032 250 28
Crestline Denali CLO XIV Ltd. 537
6.728% due 10/23/2031 194 194
Crestline Denali CLO XV Ltd.
Perrigo Finance Unlimited Co.
y
6.616% due 04/20/2030 101 101 4.650% due 06/15/2030 s w1
Halseypoint CLO II Ltd. = eas
6.686% due 07/20/2031 119 119 (_"E;é?m/ $"73g1§* —2)]
Daktree CLO Ltd.
6.696% due 04/22/2030 20 0
Octagon Investment Partners XXI Ltd.
6.584% due 02/14/2031 238 240 Israel Government International Bond
Palmer Square Loan Funding Ltd. 5.000% due 10/30/2026 R 100 110
6.386% due 07/20/2029 51 51 £ RSTLAH 110
Rad CLO 5 Ltd. (ISR $105)
6.706% due 07/24/2032 250 250 Sl ise
Sound Point CLO IX Ltd. H2UZ
6.796% due 07/20/2032 200 200
Reroporti di Roma SpA
TCW CLO Ltd. o
6.556% due 04/25/2031 145 146 50 aUe 07302031 100 o

1,702

A% A
(BfL - F) (BfL: F)

15 7EEH $ 94
(ERiSIR{E $123)

BA 0.7%

Mizuho Financial Group, Inc.

2.564% due 09/13/2031 $ 200 163
BA&E 163

(ER{GR{E $200)

Saranac CLO VI Ltd.

6.717% due 08/13/2031 612 613
F oS

Sx—U—8F 613

(ERGR{E $612)

W2 TNY 2.2%

Acef Holding SCA
1.250% due 04/26/2030 EUR 100 91
Aroundtown S.A.
0.375% due 04/15/2027 100 9%

CBRE Global Investors Open-Ended Funds SCA SICAV-SIF-
Pan European Core Fund

4.750% due 03/27/2034 100 109
Logicor Financing Sarl

0.625% due 11/17/2025 100 103
Prologis International Funding Il S.A.

3.125% due 06/01/2031 100 102
LoV ITNY aE 499

(ER{FIR{E $550)

Mexico Government International Bond
3.000% due 12/03/2026 (al MXN 12,248 657

AFTaEE 657
(IRISRAE $675)

A5 25 2.1%

CTP NV

1.500% due 09/27/2031 EUR 100 88
NE Property BV

2.000% due 01/20/2030 100 93
Prosus NV

1.207% due 01/19/2026 100 104
Sagax Euro Mtn NL BV

1.000% due 05/17/2029 100 93
Sandoz Finance BV

3.970% due 04/17/2027 00 109
*35 U5 aE 487
(EiSIR{E $570)

Poland Government International Bond

4.625% due 03/18/2029 $ 100 98

ke




AR A
(B F) (Bfr: F)

F—3 v At s 98
(RS $99)

24 R 1.0%

Credit Suisse Group AG AT1 Claim (b)
$

200 2%
UBS Group AG
5.428% due 02/08/2030 200 199
Z4 Z&FE 223
(ER{§IR{H $408)
EE 2.9%
Barclays PLC
2.645% due 06/24/2031 200 169
HSBC Holdings PLC
2.804% due 05/24/2032 200 168
Santander UK Group Holdings PLC
7.482% due 08/29/2029 GBP 100 135
Weir Group PLC
2.200% due 05/13/2026 $ 200 187
HESH —131)]
(ER{§R{HE $736)
KE 69. 8%
AREIT LLC
7.563% due 06/17/2039 250 251
Navient Student Loan Trust
6.488% due 12/27/2066 370 an
622
Charter Communications Operating LLC
7.052% due 02/01/2027 123 123
IRB Holding Corp.
8.179% due 12/15/2027 98 98
221
AbbVie, Inc.
4.800% due 03/15/2029 100 99
Alaska Airlines 2020-1 Class A Pass-Through Trust
4.800% due 08/15/2027 73 n
American Airlines 2019-1 Class AA Pass-Through Trust
3.150% due 02/15/2032 8 70
American Tower Corp.
0.400% due 02/15/2027 EUR 100 99
Bank of America Corp.
2.592% due 04/29/2031 $ 100 86
Block, Inc.
2.750% due 06/01/2026 100 94
Cable One, Inc.
4.000% due 11/15/2030 50 37
Equinix, Inc.
1.450% due 05/15/2026 300 217
FactSet Research Systems, Inc.
3.450% due 03/01/2032 100 86
Flex Intermediate Holdco LLC
3.363% due 06/30/2031 100 82

PIMCO/NSa—4

TA%E  FTEEE
(BfL: F) (Bfr: F)

Ford Motor Credit Co. LLC

3.250% due 09/15/2025 EUR 200 § 25

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028 $ 50 48

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 84

Las Vegas Sands Corp.

3.900% due 08/08/2029 100 91

Marriott International, Inc.

2.750% due 10/15/2033 200 160

Marvell Technology, Inc.

1.650% due 04/15/2026 200 187

Mid-Atlantic Interstate Transmission LLC

4.100% due 06/15/2028 100 96

Mileage Plus Holdings LLC

6.500% due 06/20/2027 65 65

Nissan Motor Acceptance Co. LLC

2.450% due 09/15/2028 100 86

ONEOK, Inc.

5.550% due 11/01/2026 100 100

Pacific Gas & Electric Co.

3.250% due 06/01/2031 100 86

Park Intermediate Holdings LLC

4.875% due 05/15/2029 200 186

Sirius XM Radio, Inc.

5.000% due 08/01/2027 50 48

Skyworks Solutions, Inc.

1.800% due 08/01/2026 100 93

TD SYNNEX Corp.

2.375% due 08/09/2028 100 88

T-Mobile USA, Inc.

2.250% due 02/15/2026 200 190

VICI Properties LP

4.850% due 02/15/2030 100 96
2,920

Bear Stearns Adjustable Rate Mortgage Trust

6.060% due 08/25/2033 126 18
Citigroup Mortgage Loan Trust

5.308% due 08/25/2035 33 N
Countrywide Home Loan Mortgage Pass-Through Trust
6.019% due 04/25/2035 12 n
6.079% due 03/25/2035 26 24
6.099% due 02/25/2035 42 38
6.119% due 02/25/2035 48 40
6.199% due 09/25/2034 2 2
CS First Boston Mortgage Securities Corp.

6.067% due 03/25/2032 8 8
6.500% due 04/25/2033 1 1
GSR Mortgage Loan Trust

5.200% due 12/25/2034 29 2%
HarborView Mortgage Loan Trust

5.875% due 05/19/2035 52 48
Residential Funding Mortgage Securities | Trust

6.500% due 03/25/2032 2 2

Structured Asset Securities Corporation Mortgage Loan
Trust
6.928% due 04/25/2035 31 31

JA—Yv-O0—-FTal—>3>-T7rUKR

TA%E A
(BfL - F) (BfL: F)

WaMu Mortgage Pass-Through Certificates Trust

6.079% due 01/25/2045 $ 28 28
6.515% due 08/25/2042 16 15
423

Golden State, California, Tobacco Securitization Corp.
Revenue Bonds, Series 2021

2.587% due 06/01/2029 100 88
Fannie Mae
5.595% due 08/25/2034 1 1
Fannie Mae, TBA (c)
3.000% due 06/01/2054 400 336
3.500% due 07/01/2054 2,100 1,842
4.000% due 07/01/2054 600 545
4.500% due 07/01/2042 700 655
5.000% due 07/01/2054 5,800 5,682
5.500% due 06/01/2054 500 482
6.000% due 07/01/2054 600 601
10,054

Treasury Inflation Protected Securities (a)(g)

0.625% due 07/15/2032 645 576

1.125% due 01/15/2033 524 483

1.375% due 07/15/2033 514 484

U.S. Treasury Notes

4.875% due 04/30/2026 100 100
1,643

KERE 15,971

(SR {H $16, 300)

SEHIR A & 45. 0%

Royal Bank of Canada

5.118% due 07/18/2024 (d) CAD 2,000 1,458

Australia and New Zealand Banking Group Ltd.

3.190% due 06/03/2024 AUD 9 6
3.670% due 06/04/2024 NZD 1 1
Bank of Nova Scotia

4.050% due 06/03/2024 CAD 3 3
4.830% due 06/03/2024 $ 73 3
BNP Paribas Bank

(0.120%] due 06/03/2024 ¥ 3669 2%
3.190% due 06/03/2024 AUD 8 6
4.050% due 06/03/2024 CAD 3 2
Brown Brothers Harriman & Co.

(0.120%] due 06/03/2024 ¥ 20 0
0.510% due 06/03/2024 CHF 2 2
2.750% due 06/03/2024 DKK 5 1
Citibank N.A.

4.830% due 06/03/2024 $ 36 36
DBS Bank Ltd.

4.830% due 06/03/2024 3 3
DnB Bank ASA

3.050% due 06/03/2024 EUR 1 1
3.190% due 06/03/2024 AUD 3 2
HSBC Bank PLC

3.050% due 06/03/2024 EUR 6 7




PIMCO/NZSa—4% Jx—Y>Y:-A—-FTal—>3>:J72R

AR A
(B F) (Bfr: F)

JPMorgan Chase Bank N.A.
4.830% due 06/03/2024 $ 2 $ 24
MUFG Bank Ltd.
(0.120%] due 06/03/2024 ¥ 914 6
Sumitomo Mitsui Banking Corp.
(0.120%) due 06/03/2024 1,136 7
3.050% due 06/03/2024 EUR 2 2
4.830% due 06/03/2024 $ 7 1
Sumitomo Mitsui Trust Bank Ltd.
(0.120%] due 06/03/2024 ¥ 421 21
3.060% due 06/03/2024 EUR 17 18
4.830% due 06/03/2024 $ 2 20
278
4.936% due 08/01/2024 (d) CAD 1,600 1,164
5.008% due 08/28/2024 (e) 1,600 1,088
2,252
3.727% due 08/28/2024 (d) EUR 1,900 2,045
0.002% due 07/29/2024 ¥ 300,000 1,909
0.038% due 08/19/2024 50,000 318
2,221
5.220% due 06/17/2024 (d) GBP 1,600 2,033
BHREERER 10,293
(ER{RR{E $10,314)
BRARMEHEE 147.8% $ 33807
(ERiG R AT $34, 824)
BT YT 1 THER
(h) (i) (1. 3%) (288)
(REBREELETLITL (W) $Q2)
ZOMDEESSVEE (Hi28) 46.5% _ (10,651)
PAEE00. 0% $ 22,868

REBMRICH S BT

* BEEOICE, EROSBEMBAEALBRTRGEL 2127 — ﬁ‘éih‘m\éo
(a) HHMIEFOTASEE. 2 ITLORRICEDETHESND
(b) EHRETIHS
(c) FATHHETELS|GEZS
(d) FIEFHEEFEY CTHDB.
(e) ﬂﬂiﬂuiqﬁi‘]r%ﬁﬂl@ YTHb.
, 5D
RITHEH H—Ry pi b 1= mSH RS R fifi 5 {fitE 0 PE L
Deutsche Bank AG 3.035% 05/28/2032 09/10/2021 $ 208 $ 168 0.73%

fEAE &V Z DD EFERS|

YIR—2Z -
Lz‘I"""F‘JI %%
HREIHEF EAEF O RFEAR wHHE EAZEED
BOS 5.150% 05/31/2024 06/14/2024 $ ns4 s (134)
DEU 5.450% 05/31/2024 06/05/2024 (287) (287)
DEU 5.460% 05/30/2024 06/13/2024 (867 (867)
YIR—2R - LIRZHEE $ (1,288)




PIMCONZIa—4% J4—Y>v-O0—-Fal—>arv:-J7y

P slo}: 22000
EEPB LU
B 30HUT 31~90H 90E &it

YIN—=2R = LIRZH
Non - U.S. Corporate Debt $ 0 $ (134) $ 0 $ 0 $ (134)
U.S. Government Debt 0 (1,154) 0 0 (1,154)
YIR—2R - LRZ#HEE $ 0 $ (1,288) $ 0 $ 0 $ (1,288)
EAER $ 0 $ (1,288) $ 0 $ 0 $ (1,288)
YIR—=2R - LIRZYIZHRDRILE $ (1,288)

EFRYIZHED
WEIHEF $RHR =Ky WA EESEE FIRE KihE
BOS Fannie Mae, TBA 2.000% 07/01/2054 $ 1,300 $ (10100 (1,004)
FERAMIAEFEE 4. 4%) $ 1o ¢ (1,004

LITFIE, 20244 5 AN BRADEAB LV ZDMOEMEE], BoUIZELANT (ZELR) BROTSMEEEMEEFIHELTENLEZLOTHS.

(g) 20244 5 ASIRHFE, UTOYRE—RPICHIE, TGHHEHEAHS B20FMEFITERELTELARLA TN,

, R s
L/-h ’f’]l 11?%; I/-lJ-x%’Jl %5 FRICHED BRYICHKED é%ﬁrgg@;ﬁlgﬂ EA (H) E PN

HBIHEF Rib® E3/N ES/N Bl &8t B IHRAR=Tp—0
Ja—n\L/TRE— - LIREZH

BOS $ 0 $ (134) ¢ 0 $ 0 $ (134§ 174 $ 40
DEU 0 (1,154) 0 0 (1,154) 1,158 4
YR8 —H iSRRG R E

BOS 0 0 0 (1,004) (1,004) 0 (1,004)
EAB L UVZOMOERINGI & $ 0§ (1,288) § 0 3 (1,004)

¥ 20242 5 A3NAICET LEEEDOTHEARBEMET, MEFHEFIIE 361%TH ol BEEPITE—IL - /4 /S HIBIE U /—R - LRBHICRBEENBHHBE.

o TORABLEENEKEENS
) Ry b LY AR—Dr—13F D4 FEORBIBEICHT KNS RASORAERT . BASEUTOMORBIEINSDIY AK—I ¥ —FFA—DEEhE DF—D
RRB BB A D BEMCOMERT BT ENTE B,

i B FEERRE

Bl EEHEE S
fi i) b 5] [RA R (8) # HE =T
Euro-Bobl 5-Year Note September Futures Short 09/2024 8 $ m $ 0 $ m
Euro-Bund 10-Year Bond September Futures Short 09/2024 5 0 0 0
Euro-Schatz 2-Year Note June Futures Short 06/2024 7 5 0 (2)
Euro-Schatz 2-Year Note September Futures Short 09/2024 2 0 0 0
U.S. Treasury 2-Year Note September Futures Short 09/2024 8 2 0 (21
U.S. Treasury 5-Year Note September Futures Long 09/2024 N (3 7 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2024 28 4 0 17
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2024 10 17 0 (10)
SMRHEE $ 24 $ 73 (32)
AVTFAEHLY -
ATk REFGFE _ EBEENE

ZREE ZREESH HHAE  OUESEIARAE) © BETARG i35 itk (8) # HE =15

General Electric Co. 1.000% 1212012026 0.153% $ 100 $ 2 $ 1 $ 0 $ 0

ke




PIMCONZIa—4% J4—Y>v-O0—-Fal—>3a>r-J72 R

I ARG ZoiEme
ZREK ZHREFESH HHE  OUESEIARE) © BETRG ie: 71 ikic) (18) # HE =1
General Motors Co. 5.000% 06/20/2028 0.804% 75 $ 12 $ 3 $ 0 $ 0
$ 14 $ 4 $ 0 $ 0
REBGHE _ EWENE
i Ol o D 3 ZEEE S F wmAE BETAY i35 it © (8) # HE =15
CDX.HY-41 Index (5.000%) 121202028 % 297 $ (23) $ (6) $ 0 $ M
_ KRB e
- Ol o B 3 ZEEESF bzt 1= BETAE® ik i A (8) & &8
iTraxx Europe Crossover Series 41 Index 5.000% 06/20/2029 EUR 200 $ 21 $ 1 $ 0
XihZE ZE)EHLS
EHEF EEEFIEE EIEEF mHE BEXA i35 itk HRE s
XH© 3-Month FRA New Zealand Bank Bill 3.750% 09/18/2026 NZD 2,100 $ 2n $ (18) $ 3% 0
X 6-Month EURIBOR 0.700% 04/11/2027 EUR 100 (8 (8 0 0
X 6-Month EURIBOR 0.650% 04/12/2027 100 (8 (8) 0 0
X 6-Month EURIBOR 0.650% 05/11/2027 100 [t (8] 0 0
X 6-Month EURIBOR 1.000% 05/13/2027 200 (14) 14 0 0
X 6-Month EURIBOR 1.000% 05/18/2027 100 Ul (7 0 0
XH© 6-Month EURIBOR 2.750% 09/18/2034 400 3 (10) 2 0
Xk 6-Month PLN-WIBOR 5.160% 03/21/2027 PLN 1,600 2 2) 0 0
X 6-Month PLN-WIBOR 5.158% 03/22/2027 600 Ul (1 0 0
30 6-Month PLN-WIBOR 6.985% 10/11/2027 1,600 (36) (36) 0 m
2 6-Month PLN-WIBOR 7.015% 10/11/2027 1,200 2n 2n 0 0
i 6-Month PLN-WIBOR 7.156% 10/13/2027 800 19) 19) 0 0
Xk 6-Month PLN-WIBOR 4.970% 03/21/2029 1,200 (3) (3) 1 0
Xtk Canadian Overnight Repo Rate Average 4.000% 06/21/2025 CAD 3,000 (22) (12) 1 0
X Secured Overnight Financing Rate 0.500% 06/16/2026 $ 1,400 (136) (101} 2 0
2 Secured Overnight Financing Rate 3.545% 10/31/2030 100 4 4 0 0
ZH Secured Overnight Financing Rate 3.582% 10/31/2030 900 34 34 0 (4)
ZH Secured Overnight Financing Rate 3.589% 10/31/2030 1,800 67 67 0 vl
S2H Secured Overnight Financing Rate 3.595% 10/31/2030 500 19 19 0 2
SZE Secured Overnight Financing Rate 3.601% 10/31/2030 100 4 4 0 0
ZH Secured Overnight Financing Rate 3.601% 10/31/2030 300 " " 0 n
ZH Secured Overnight Financing Rate 3.623% 10/31/2030 200 7 7 0 n
2 Secured Overnight Financing Rate 3.664% 10/31/2030 100 3 3 0 m
ZH Secured Overnight Financing Rate 3.677% 10/31/2030 100 3 3 0 (1
ZH Secured Overnight Financing Rate 3.689% 10/31/2030 300 10 10 0 (1
2E Secured Overnight Financing Rate 3.691% 10/31/2030 200 6 6 0 m
2ZH Secured Overnight Financing Rate 3.722% 10/31/2030 300 9 9 0 (1
ZH Secured Overnight Financing Rate 3.735% 10/31/2030 200 6 6 0 [
S2H Secured Overnight Financing Rate 3.73%% 10/31/2030 100 3 3 0 0
$ (135) $ (88) $ 9 3 122)
R0y TR $ (123) $ (89) $ 9 % (23)

LUT320244 5 ASIBREQ LB FELEPREFFEMT /AT 1 TEROTIBEES L VEHEREOENTH D,
20244 5 A3IAMME. LIFFLEFRBEREMT /AT 4 TEARKICDONTHBOIEAERELTELANDA TS,




PIMCO/\=

a—4% Ixr—1)>

EET YT 4 THEE EET ) /NT 4 TR
EHFELE PSS
5 i i35 ffitE =1
] 2T97 . T’ Z2T97 .
+7vay bt/ 24 &t +Ivay bt/ 244 &%
LB FELERRERAE $ 0 $ 718 9 ¢ 16§ 03 (32) ¢ (23) $ (55)
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AZD 06/2024 AUD 1 $ 1 $ 0 0
AZD 06/2024 NZD 37 22 0 m
AZD 07/2024 $ 1,458 CAD 2,000 10 0
BOA 06/2024 EUR 2,379 $ 2,554 0 (28)
BOA 07/2024 $ 4 PLN 18 0 0
BOA 08/2024 JPY 50,000 $ 325 3 0
BPS 06/2024 EUR 30 33 0 0
BPS 06/2024 JPY 1,226,389 781 7 0
BPS 06/2024 $ 2,034 EUR 1,881 8 0
BPS 06/2024 5,788 JPY 902,181 0 (47)
BPS 07/2024 EUR 1,881 $ 2,036 0 (8)
BPS 07/2024 PIN 96 24 0 m
BPS 07/2024 $ 781 JPY 1,221,152 0 (6)
BRC 06/2024 CAD 3,258 $ 2,387 0 (3)
BRC 07/2024 JPY 300,000 1,973 47 0
CBK 06/2024 AUD 25 16 0 0
CBK 06/2024 CAD 28 20 0 0
CBK 06/2024 JPY 12,700 81 0 0
CBK 06/2024 PEN 58 186 0 0
CBK 07/2024 $ 4 PLN 17 0 0
FAR 06/2024 JPY 1,220,442 $ 7,782 16 0
FAR 06/2024 $ 25 AUD 38 0 0
FAR 06/2024 2,605 EUR 2,3% 0 (5)
FAR 06/2024 5,369 JPY 831,354 0 (79)
FAR 06/2024 23 NZD 37 0 0
FAR 07/2024 AUD 38 $ 25 0 0
FAR 07/2024 EUR 2,39 2,609 5 0
FAR 07/2024 NZD 37 23 0 0
FAR 07/2024 $ 1,182 JPY 1,215,238 0 (15)
JPM 06/2024 JPY 35,000 $ 225 2 0
JPM 06/2024 $ 1 MXN 15 0 0
JPM 07/2024 12 PIN 49 0 0
MBC 06/2024 JPY 1,142,858 $ 1211 4 0
MBC 06/2024 $ 5,044 CAD 6,872 0 (3)
MBC 06/2024 15 EUR 14 0 0
MBC 07/2024 CAD 6,868 $ 5,044 3 0
MBC 07/2024 $ 1211 JPY 1,137,975 0 (4
MYI 06/2024 8,032 1,246,250 0 (101)
RBC 06/2024 CAD 1,988 $ 1,456 0 (2
RBC 07/2024 $ 13 EUR 12 0 0
RYL 06/2024 CAD 197 $ 144 0 0
SCX 06/2024 EUR 1,881 2,040 0 2)
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SSB 06/2024 CAD 1,600 $ 1172 $ 0 $ (2)
SSB 06/2024 GBP 109 136 0 2)
$SB 07/2024 1,595 2,028 0 (3]
TOR 06/2024 AUD 12 8 0 0
TOR 06/2024 MXN 11,587 686 9 0
TOR 06/2024 $ 4,226 JPY 655,565 0 (64)
UAG 07/2024 JPY 2,020 $ 13 0 0
NEABREZNEEH $ 14 $ (366)
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GLM Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Xih 2.749%  11/13/2024 90 (U 0
WEIHEF SRR k] A BETAD SR ik i3
BRC Call - OTC U.S. dollar versus Japanese yen ¥ 153500 07/05/2024 250 $ 18 6
BEA T3 va $ 1% 6
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GLM Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR SH 2.310% 11/13/2024 100 $ 0 $ 0
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BRC Call - OTC U.S. dollar versus Japanese yen ¥ 157.250 07/05/2024 500 $ m s (4)
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JPM Brazil Government International Bond 1.000%  12/20/2024 0.706% $ 100 $ 2] $ 3 8 1 $ 0
R0y TR $ 2 $ 3 $ 1 $ 0
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AZD $ 10 $ 0 $ 0 $ 10 $ m $ 0 $ 0 $ 9 $ 0 $ 9
BOA 3 0 0 3 (28) 0 0 (25) 10 (15
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BPS $ 15 0 $ 0 $ 15 $ 162 $ 0 $ 0 $ 182 $ 47 $ 0 $ 4
BRC 47 6 0 53 (3 4 0 U] 46 0 46
CBK 0 0 0 0 0 0 0 0 0 0 0
FAR 21 0 0 21 (99) 0 0 (99) (78) 0 (78)
GLM 0 0 0 0 0 0 0 0 0 0 0
JPM 2 0 1 3 0 0 0 0 3 0 3
MBC 7 0 0 1 n 0 0 m 0 0 0
MYI 0 0 0 0 (101) 0 0 (101) (101) 0 (101)
RBC 0 0 0 0 (2) 0 0 2) 2 0 2)
RYL 0 0 0 0 0 0 0 0 0 0 0
SCX 0 0 0 0 2) 0 0 2) 2 0 (2)
$SB 0 0 0 0 n 0 0 U] 7 0 7
TOR 9 0 0 9 (54) 0 0 (54) (45) 0 (45)
UAG 0 0 0 0 0 0 0 0 0 0 0
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A7y TR 0 m 0 0 (22) (23)
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b 0 0 0 0 180 180
A7y TR 0 2 0 0 (225) (203)
$ 0 $ 2 $ 0 $ 0 $ (10) $ 12
B
NEABRIERZN $ 0 $ 0 $ 0 $ (4,827 $ 0 $ (4,827)
FEA Ty 0 0 0 0 5 5
2Ty TR 0 1 0 0 1 2
$ 0 $ 1 $ 0 $ 14,827) $ 6 $ (4,820
$ 0 $ 23 $ 0 $ (4,827) $ (4 $ (4,808
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FEA T3y $ 0 $ 0 $ 0 $ 0 $ 41 $ M
bt 0 0 0 0 118 186
27y TR 0 (5] 0 0 284 213
$ 0 $ (5) $ 0 $ 0 $ M $ 436
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NEABRERZH $ 0 $ 0 $ 0 $ 385 $ 0 $ 385
BRAJvay 0 0 0 5 0 5
TR T3y 0 0 0 3 0 (3)
A7y TR 0 1 0 0 0 1
$ 0 $ 1 $ 0 $ 387 $ 0 $ 388
$ 0 $ 4 $ 0 $ 387 $ a0 $ 824
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TR HEE 0 223 0 223
HERE 0 3N 0 3 EE|
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