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Charter Communications Operating LLC

6.548% due 12/15/2031 $

IRB Holding Corp.

6.827% due 12/15/2027 97 97

Ny o—UEBERH 181

(ERiG IR $181)

Aircastle Ltd.

2.850% due 01/26/2028 100 95

Ally Financial, Inc.

5.737% due 05/15/2029 20 2

Avolon Holdings Funding Ltd.

4.375% due 05/01/2026 100 99

Bank of America Corp.

2.592% due 04/29/2031 100 90

Barclays PLC

2.645% due 06/24/2031 200 178

BGC Group, Inc.

6.150% due 04/02/2030 10 10

BNP Paribas S.A.

1.323% due 01/13/2027 200 196

Deutsche Bank AG

3.035% due 05/28/2032 200 177

Equinix, Inc.

1.450% due 05/15/2026 200 194

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 88

5.207% due 01/28/2031 20 2

HSBC Holdings PLC

4.292% due 09/12/2026 100 100

Jane Street Group

6.750% due 05/01/2033 20 2

LPL Holdings, Inc.

5.200% due 03/15/2030 20 2

Sagax Euro Mtn NL BV

1.000% due 05/17/2029 EUR 100 104

Sirius Real Estate Ltd.

1.125% due 06/22/2026 100 m

VICI Properties LP

5.625% due 04/01/2035 $ 30 30
1,552

AbbVie, Inc.

4.800% due 03/15/2029 50 51

Aeroporti di Roma SpA

1.750% due 07/30/2031 EUR 100 103

Alaska Airlines 2020-1 Class A Pass-Through Trust

4.800% due 08/15/2027 $ 65 64

American Airlines 2019-1 Class AA Pass-Through Trust

3.160% due 02/15/2032 73 67

Block, Inc.

2.750% due 06/01/2026 100 98

Broadcom, Inc.

5.200% due 04/15/2032 50 51

Coty, Inc.

5.000% due 04/15/2026 37 37

Flex Intermediate Holdco LLC

3.363% due 06/30/2031 100 87

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028 100 99

Fresenius Medical Care AG

3.125% due 12/08/2028 EUR 20 23

HCA, Inc.

5.250% due 03/01/2030 $ 50 51

Hyatt Hotels Corp.

5.050% due 03/30/2028 20 2

A—-Tal—>3>-

BEUFUR (HLHNE 2RO

TAEE ST{HER
(BfL: F) (B F)

Las Vegas Sands Corp.

3.900% due 08/08/2029 $ 100 ¢ 94

Marriott International, Inc.

2.750% due 10/15/2033 200 166

Marvell Technology, Inc.

1.650% due 04/15/2026 100 97

Mileage Plus Holdings LLC

6.500% due 06/20/2027 45 45

Quikrete Holdings, Inc.

6.750% due 03/01/2033 10 10

Skyworks Solutions, Inc.

1.800% due 06/01/2026 100 97

TD SYNNEX Corp.

2.375% due 08/09/2028 100 93

Weir Group PLC

2.200% due 05/13/2026 200 195
1,548

APA Infrastructure Ltd.

4.250% due 07/15/2027 80 80

Cable One, Inc.

4.000% due 11/15/2030 50 39

Edison International

6.250% due 03/15/2030 20 2

Harbour Energy PLC

6.327% due 04/01/2035 20 19

Holding d' des Metiers de I'Envi

0.625% due 09/16/2028 EUR 100 103

Mid-Atlantic Interstate Transmission LLC

4.100% due 05/15/2028 $ 100 99

National Fuel Gas Co.

5.500% due 03/15/2030 20 2

Pacific Gas & Electric Co.

3.250% due 06/01/2031 100 89

Public Service Enterprise Group, Inc.

4.900% due 03/15/2030 20 2

T-Mobile USA, Inc.

2.250% due 02/15/2026 100 98

588

HEEEE 3,688

(ER{SIRAE $3. 944)

R

Fannie Mae

4.618% due 08/25/2034 1 1

6.000% due 04/25/2043 16 16

6.000% due 02/25/2044 13 13

6.000% due 07/25/2044 65 68

6.500% due 06/25/2044 22 23

Fannie Mae, TBA (b)

3.000% due 05/25/2044 500 425

3.500% due 07/01/2055 1,100 975

4.000% due 07/01/2055 400 366

4.500% due 07/01/2055 500 4n

5.000% due 07/01/2065 1,900 1,838

5.500% due 07/01/2055 700 692

6.000% due 07/01/2055 2,800 2,824

Freddie Mac

6.000% due 04/01/2055 116 119

REBRFFHERE 7.831

(ISR{E $7,816)

Treasury Inflation Protected Securities (c)

0.625% due 07/15/2032 220 204
1.126% due 01/15/2033 322 305
1.876% due 07/15/2034 408 405
U.S. Treasury Notes

4.250% due 11/15/2034 700 693

-~ ~
272 k>
JSTAEEE Ealik
(BGL . F) (B F)
4.875% due 04/30/2026 $ 100 $ 100
KEMBEESSH — aw

(HRAGR{M $1,703)
== HEREESF 2. 4%

Bear Stearns Adjustable Rate Mortgage Trust

6.343% due 11/25/2034 22 2

6.875% due 05/25/2034 10 9

Countrywide Home Loan Mortgage Pass-Through Trust

5.079% due 03/25/2035 23 22

CS First Boston Mortgage Securities Corp.

6.500% due 04/25/2033 2 2

CS First Boston Mortgage-Backed Pass-Through Certificates

6.886% due 10/25/2033 1 1

Freddie Mac Structured Pass-Through Certificates

5.697% due 10/25/2044 139 127

GSR Mortgage Loan Trust

4.862% due 06/25/2034 " 10

5.966% due 12/25/2034 M 38

HarborView Mortgage Loan Trust

4.881% due 05/19/2035 31 30

Residential Funding Mortgage Securities | Trust

6.500% due 03/25/2032 1 1

Sequoia Mortgage Trust

5.141% due 10/19/2026 5 5

Stratton BTL Mortgage Funding PLC

5.026% due 01/20/2054 GBP 33 44
Asset Mortgage Il Trust

5.021% due 07/19/2034 $ 5 5

5.141% due 03/19/2034 2 2
Asset Mortgage Loan Trust

5.939% due 04/25/2035 5 5

WaMu Mortgage Pass-Through Certificates Trust

5.079% due 01/25/2045 17 16

5.897% due 08/25/2042 9 9

E—7—VERIESHEE 365

(ER{SIR AT $381)

P 2 3.9%

Accunia European CLO 11l DAC

3.133% due 01/20/2031 EUR 46 52

BNPP AM Euro CLO DAC

3.056% due 07/22/2032 100 113

Madison Park Funding XXIII Ltd.

5.514% due 07/27/2031 $ 55 55

Navient Student Loan Trust

5.486% due 12/27/2066 279 219

Segovia European CLO DAC

3.116% due 07/20/2032 EUR 91 103

St Paul's CLO DAC

3.029% due 01/15/2032 46 52

AEBRIEHEE 594

(EufSR{f $558)

Japan Government International Bond

2.000% due 12/20/2044 ¥ 20,000 130

2.200% due 03/20/2064 7,000 39

2.300% due 12/20/2054 10,000 62

Peru Government International Bond

6.900% due 08/12/2037 PEN 300 82

6.950% due 08/12/2031 100 30

7.300% due 08/12/2033 400 118

Poland Government International Bond

4.625% due 03/18/2029 $ 50 50

South Africa Government International Bond

7.000% due 02/28/2031 ZAR 300 15

8.000% due 01/31/2030 1,600 86

8.250% due 03/31/2032 300 16

8.500% due 01/31/2037 1,200 57

O—-JFalb—Yayv:-27> Kk



TAEHE FTif%EE
(BfL: F) (BfL: F)
9.000% due 01/31/2040 ZAR 400 19
VI et 704
(ER{R{HE $677)
FEHR R R 49.4%
7,400
Australia and New Zealand Banking Group Ltd.
2.820% due 06/02/2025 AUD 5 3
3.830% due 06/02/2025 $ 3 3
Bank of Nova Scotia
1.820% due 06/02/2025 CAD 2 1
3.830% due 06/02/2025 $ 2 2
BNP Paribas Bank
0.120% due 06/02/2025 ¥ 1 0
2.250% due 06/03/2025 NZD 2 1
2.820% due 06/02/2025 AUD 8 5
Brown Brothers Harriman & Co.
0.120% due 06/02/2025 ¥ 2% 0
0.980% due 06/02/2025 DKK 26 4
3.830% due 06/02/2025 $ 1 1
Citibank N.A.
1.330% due 06/02/2025 EUR 1 1
3.420% due 06/02/2025 GBP 1 1
3.830% due 06/02/2025 $ 17 17
DBS Bank Ltd.
3.830% due 06/02/2025 10 10
DnB Bank ASA
0.120% due 06/02/2025 ¥ 1 0
2.820% due 06/02/2025 AUD 3 2
3.830% due 06/02/2025 $ 61 61
HSBC Bank PLC
1.330% due 06/02/2025 EUR 1 1
3.420% due 06/02/2025 GBP 1 1
JPMorgan Chase Bank N.A.
3.830% due 06/02/2025 $ 4 4
MUFG Bank Ltd.
0.120% due 06/02/2025 ¥ 1368 10
Royal Bank of Canada
1.330% due 06/02/2025 EUR 5 5
1.820% due 06/02/2025 CAD 1 1
3.420% due 06/02/2025 GBP 2 8
3.830% due 06/02/2025 $ 2 2
Sumitomo Mitsui Trust Bank Ltd.
0.120% due 06/02/2025 ¥ 6,298 44
3.830% due 06/02/2025 $ 14 14
197
BYREERA 1,597

(BRI $7,597)

BAKRE @) 147.5% $ 22,667
(IS R{E $22, 857)

SWMT VAT« TER

(e) () (1.3%) (197)
(RERMELIETLI7 L (#E) $0)

ZTOHDEES LV ALE (F158) (46. 2%) (7,101
#EE 100.0% $ 15,369

RARERICHS

PIMCO/N\Za—4% U.S. A—-Fal—Y3>-J7 K

* Betoltld, ER0OSEE
(a) 20254 5 A1 BRAEDKREA(M
(b) AT BATELSIFES%

BEALERBRFRBELG 2T —ANEENTNS,
AEHF AT OMBARES OMAESIICEO S, KEH128. 8%HE L UZDOMOEMN8. 1% TH 1=,
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(o) YHMEHDTAEEE. 1 VI LOREICEDETHESH S,

UZ DD &I

ZAER L RE2H L RE2#(<

1 G]LiE B EF RER HHE  BESE  ER (FEffiZH) (5Pfiigd) HHRRED
BPS 4.370% 05/30/2025 06/02/2025 & 7,400 U.S. Treasury Notes 4.125% due 10/31/2031 $ (7,568 § 7400 § 7,403
LAt $ (1568 $ 7400 $ 7403
. ZFRY I
mBI1HEF ki) Y—HRy HBHME  BESE 0 O FRE  RORLE
JPS Fannie Mae, TBA 2.000% 07/01/2055 $ 800 $ (623§ (622)
SEREMEHEE (4 0%) $ (623 3 (622)

%;% 2025% 5 AN HBRAEDEAB LU ZDMOEMEG|. BOWITE LA (ZELE) BROTSMEEMEMEFIHELTENLEZLO

1JIR—R

LAREZHIZ LRE#IZ FER(T EEYIZ BAB LY

#2 %% %% %% oMo EA (RE) R TIVZR

v ElGES e Kb KihE KihE SEIE|I S5 HHE RK=Tr—@
Fa—nNL/TRE— - LREH
BPS $ 7403 8 0 8 08 0 8 7403 (7,568) (1851
Y RG—HilEEH L EREIRE
JPS 0 0 0 (622) 16221 0 622)
BAB LV ZOMOEREGI A $ 7403 § 0 s 0 s (622§ 6.781

O RIFIBEET.
@ %y b THYRR=D v —FET T4 )L FHEOBEHEFICHT 2RINE RUEOMBELERT . BABLUZOMOEMIBINENDTY AKR—I v —ERA—DEERLEOR—DTR
2—ZHIESCEEIMTOAERT 5 ENTES,

<« Jlafh . EHFELED

i Lit fRA L STMfi ($8) % HE &

3-Month SOFR December Futures Long 03/2026 2 $ (2) $ 0 0
3-Month SOFR June Futures Long 09/2025 2 (3 0 0
3-Month SOFR June Futures Long 09/2026 2 m 0 0
3-Month SOFR March Futures Long 06/2025 2 [l 0 0
3-Month SOFR March Futures Long 06/2026 2 [l 0 0
3-Month SOFR September Futures Long 12/2025 2 3 0 0
Euro-Bobl 5-Year Note June Futures Short 06/2025 2 (1 0 0
Euro-Bund 10-Year Bond June Futures Short 06/2025 2 1 0 m
U.S. Treasury 5-Year Note September Futures Long 09/2025 19 9 2 0
U.S. Treasury 10-Year Note September Futures Long 09/2025 4 3 0 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2025 15 (20 0 m
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2025 8 (18) 1 0
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2025 1 0 1 0
EMRNEE $ @37 $ 43 @2
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{vTFAK- ZHEEIE
BN JLYy bk RTLY K REB
ZRER EIEEF MHAR  (0BE5R3IAHRE) Y EETLARG i35 itk BT (#8) 3 HE a8
General Motors Co. (5.000%) 06/20/2028 0.893% $ 95 $ (12) $ m $ 0 $ 0
{VIF4E- EEHEE IS
2 gLYy b 2TLyF L RZE
SREH B2 % 7 HHIE  (BE5AIERE)Y AMETAW 35 i SRl (18) #  HE b=l
General Motors Co. 5.000% 12/20/2026 0.571% $ 80 $ 6 $ (2) $ 0 $ 0
General Motors Co. 5.000% 06/20/2028 0.893% 95 12 0 0 0
$ 18 $ (2] $ 0 $ 0
EHFEE
2 _RER
it Ol o A3 B 5 & bt 1=] BETAY i35 itk © BTl (#8) 3 HE af
CDX.HY-44 Index 5.000% 08/20/2030  § 50 $ 4 $ 1 $ $ 0
iTraxx Europe Crossover Series 43 Index 5.000% 06/20/2030  EUR 20 2 1 0 0
$ 6 $ 2 $ 0 $ 0
Xih 2 REH ZEHGEIE
ZHEF Lo FiEE EIEEF] A E BETA 5 & STfi (45) 3% HE aff
Xk 6-Month Australian Bank Bill 4.500% 09/18/2034 AUD 400 $ 8 $ 0 1% 0
ZHO 6-Month Australian Bank Bill 4.500% 06/18/2035 200 4 2 1 0
2 6-Month EURIBOR 2.280% 03/04/2030 EUR 100 0 0 0 0
ZH 6-Month EURIBOR 2.350% 04/29/2030 100 (1 n 0 0
X© 6-Month EURIBOR 2.250% 09/17/2030 200 0 3 0 0
Xh© 6-Month EURIBOR 2.250% 09/17/2035 620 18 12 2 0
ZE© 6-Month EURIBOR 2.250% 09/17/2056 220 19 0 0 0
ZE© Bank of Japan Uncollateralized
Overnight Call Rate 1.000% 06/18/2030 ¥ 25,000 n 2 0 0
2HE Bank of Japan Uncollateralized
Overnight Call Rate 1.000% 03/19/2032 80,000 0 (5) 0 [l
Xih BRL-CDI-Compounded 11.566% 01/04/2027 BRL 1,400 (8] (8 0 0
Xih BRL-CDI-Compounded 13.927% 01/04/2027 400 0 0 0 0
Xih BRL-CDI-Compounded 13.354% 01/02/2029 2,800 (1 2 0 (1
2 BRL-CDI-Compounded 13.545% 01/02/2029 800 0 0 0 0
Xih Secured Overnight Financing Rate 0.500% 06/16/2026 $ 1,800 (83) (38) 0 0
ZH Secured Overnight Financing Rate 3.750% 12/18/2029 500 (2) (3] 0 il
ZH Secured Overnight Financing Rate 3.545% 10/31/2030 100 1 1 0 0
ZH Secured Overnight Financing Rate 3.582% 10/31/2030 500 3 3 0 n
ZH Secured Overnight Financing Rate 3.58%% 10/31/2030 1,400 9 9 0 m
ZH Secured Overnight Financing Rate 3.595% 10/31/2030 400 2 2 0 (1
ZE Secured Overnight Financing Rate 3.601% 10/31/2030 100 1 1 0 0
ZHE Secured Overnight Financing Rate 3.601% 10/31/2030 200 1 1 0 0
ZH Secured Overnight Financing Rate 3.623% 10/31/2030 100 1 1 0 0
ZH Secured Overnight Financing Rate 3.664% 10/31/2030 100 0 0 0 0
2 Secured Overnight Financing Rate 3.677% 10/31/2030 100 0 0 0 0
2 Secured Overnight Financing Rate 3.689% 10/31/2030 300 0 0 0 0
ZH Secured Overnight Financing Rate 3.691% 10/31/2030 100 0 0 0 0
2ZH Secured Overnight Financing Rate 3.722% 10/31/2030 200 0 0 0 0
3 Secured Overnight Financing Rate 3.735% 10/31/2030 100 0 0 0 0
ZE Secured Overnight Financing Rate 3.73%% 10/31/2030 100 0 0 0 0
ZH Secured Overnight Financing Rate 3.750% 121182031 200 0 0 0 0
ZH© Secured Overnight Financing Rate 3.798% 12/31/2031 600 (4 (5) 0 m
ZE Secured Overnight Financing Rate 3.750% 12/18/2034 700 6 17 0 m




PIMCO/N\Za—4% U.S. A—-Fal—Y3>-J7 K

b ENE L O kEER 0 TWEIE
EHEF EHEFIERE EEEF] ot 1] BELE ik o1 iili:4 ST ($8) & HE =1
Xih Sterling Overnight Interbank Average
Rate 3.500% 03/19/2030 GBP 1,000 $ (25 $ 3 $ 3 8 0
$ (88) $ (9 $ 78 (8)
A7y TRHEER $ (76) $ (10 $ 73 8
LITRI(320254 5 A3IBRAED LB F(EPRFEEMT U /NT « TEROTSEES K VEBINENDENTH S,
20254 5 A31BHE., EHEFELEPREFEEMT VAT« TERITOVTHBOREMEBR L LTELARLA TS,
BT UNT« THE BT UNT« TEME
REGEBLE EEEEILE
Iizk: 1 i3 HE i it aff
5E ATy T _ T2 Ty T _
+7vay bt 249 &t +Iv3y bt/ 249 &t
ESFEERRERAE $ 0 $ 4 3 7% 1m$ 0 s 2 3 8 $ (10)

027U RRTOFI LA DBVFT, ATy TRHUDEHICED SN TVS LS HERAFENELCEBE, 77V FE () TATFIYaIVvORYFNALRT Y TOBETAR
CHELVEERITNY ., SBEBESISEIN G LEBBS O T v I REMAT 2 AMIESFE5IEET. & (i) A7y TOBERAN DSBEBORRMEZLRCEL
LEBRA VT I AEMAT A MO BURMEEZH C-88I<% L OMERFELRE L L CEHMESORTRZITMS,

J7YERTOTI LA VORYFT, BHRT Y IRNOFHICEO ATV LS HEREENELFE, T7 U FE () TOFI2 3 OBEVFICRT vy TOBETHIC
FHLVEEZILL, SBEBOSIELERZTONE LIEBRA VT I REWRT 2AMIEFOSELERT D, F0E (1) 27 v T0BETAL S REHROEIRMIE 25
L84 LIEBRBA VT v 0 R &M T DA M3 OERMIEZH C-881S% LOVMERFEERE L L THMESORTIILS .

AVTSAF - 9Ly b ATy FRIEJHETRT SN, #E RERAR, FLEVITVARISFRIILSY - TI4IU L - R0y TRYOMERBAICE T2 HiGMEEE
RETHEOICHATND, A VTFAF- LDy b RTLY FRE XIL/BITY R OREOKRDERE LTORBERELZL, LYY - FUNFAITDTIAI b -
VRO OAREEERT . BEODSRBEBOAVTSAF -4 b RTLYFR. TAFIVIVOER/-FROIR FMERBTHEDT, ChITIE. ZYERET BT
ERSNDIHLENEFEND LA HD. YLDy b - RTL Y FOEKEF. SREBORTEROEAREOBL. BLUZHNOFHTRESATVNIT 74 FOZOMOIER
FHREEDOAEMECY R DBAERT .

LBRTY IRHOEHICEDSNTVS LS BERFENELCEBAICIZYRRILY Yy b - TOFILaVvORYFELTHILS SEMNERSND, FLEEVFLELTR
TR B AN HHRREETT

GLYY b FIALE - RV TRHOMELS LV ZOHRRL L TOMIER, X/ BITYRY DREDRKRDIERE LTORBNERIZL. 27 v TZHOBETELSHKITR
FARHMESNBEDI LDy b - FTUNT( TOFREB (FEFE) OAEEERT. 27y TOBETACHT 2HEMEEOEIETHEME. SREBORTEDNER
REDBL, BLUZHOFHTRESATNDT 74/ MOZOMDERBAREDTREMEDLY R DIBAERT,

AEGEOFENBFFEOHEDBICHIET 5.

(f) &MTY/NT 1 THE& : [5E

©

KRB () &
i SfE

ELiES RFA SIEAE ZHEE HE

BOA 06/2025 $ 768 EUR 677 $ 0 $ 0
BOA 07/2025 EUR 677 $ 710 0 0
BOA 07/2025 PEN 105 28 0 m
BPS 06/2025 CAD 17 12 0 0
BPS 06/2025 $ 4,376 JPY 625,956 0 (38)
BPS 06/2025 1 97 0 0
BRC 06/2025 1,624 230,846 0 (24)
BRC 07/2025 404 58,058 0 0
BSS 06/2025 PEN 314 $ 84 0 [Bl]
BSS 06/2025 304 83 0 (1
BSS 06/2025 $ 8 DKK 52 0 0
BSS 06/2025 86 PEN 314 1 0
BSS 06/2025 104 383 2 0
BSS 07/2025 6 DKK 37 0 0
BSS 09/2025 67 PEN 244 0 0
BSS 11/2025 PEN 315 $ 86 0 m
CBK 06/2025 GBP 48 64 0 m
CBK 06/2025 PEN 123 33 0 0
CBK 06/2025 46 13 0 0
CBK 06/2026 $ 13 PEN 48 0 0
CBK 06/2025 12 44 0 0
CBK 09/2025 PEN 144 $ 39 0 0
CBK 09/2025 218 75 0 m
CBK 02/2026 47 13 0 0
FAR 06/2025 AUD 15 10 0 0
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KRBT (18) &
HE faff

GRS RFEA BlEEE ZHEE

FAR 06/2025 JPY 699,876 $ 4,863 $ 12 $ 0
FAR 06/2025 $ 10 AUD 15 0 0
FAR 06/2025 2,920 JPY 416,810 0 (31)
FAR 07/2026 AUD 15 $ 10 0 0
FAR 07/2025 $ 4,863 JPY 697,578 0 (13)
GLM 09/2025 PEN 52 $ 14 0 0
JPM 06/2025 $ 18 EUR 16 0 0
JPM 06/2025 ZAR 3,461 $ 179 0 (12)
JPM 07/2026 $ 4 DKK 28 0 0
MBC 06/2025 JPY 671,771 $ 4,658 3 0
MBC 06/2025 $ 12 CAD 17 0 0
MBC 06/2025 3,896 JPY 555,193 0 (48)
MBC 07/2025 CAD 17 $ 12 0 0
MBC 07/2025 $ 4,658 JPY 669,566 0 3
MYl 06/2025 JPY 339,046 $ 2,339 0 (1
MYI 06/2025 $ 2 DKK 13 0 0
MYl 07/2025 2,339 JPY 337,933 " 0
$SB 06/2025 65 GBP 48 0 0
$SB 07/2025 GBP 48 $ 65 0 0
$SB 07/2025 PEN 209 57 0 (1
UAG 06/2025 JPY 385,489 2,123 0 a7
UAG 06/2025 $ 2,367 JPY 335,497 0 (41)
UAG 07/2025 2,723 394,190 18 0
WsT 06/2025 EUR 693 $ 789 2 0
SNEABRERNGEH $ 49 $ (247
ST /NT« JER  [REEHN

WUTI.20254F 5 A1 BRAEDEBESRT /AT« TEREE LA (RHELE) BROTGMEEEWMEIBFANHELTEYNLEZLOTHD,

SRTYNT 4 THE ST YNT 1 TAE &
i
7'—")/5(7_-47' EZA E L
NEAS B 27y F o NEAZ ot 27y T _ . oOmisffig  (2E) IJR
IEIEF SRR ATvay B A REZH ATvay 2 [EEAE  (bi%E) B R—Yr—0
BOA $ 0 8 0 0§ 0 & 0 s M s 0 % 0 s mos Mo s 0 s
BPS 0 0 0 0 38) 0 0 38) 38) 0 138)
BRC 0 0 0 0 (24) 0 0 24) 24) 0 24)
BSS 3 0 0 3 5] 0 0 5] 2) 0 2)
CBK 0 0 0 0 [¥] 0 0 2 2) 0 2)
FAR 12 0 0 12 (44) 0 0 44) 32) 0 32)
GLM 0 0 0 0 0 0 0 0 0 0 0
JPM 0 0 0 0 (12) 0 0 112) 12) 0 112)
MBC 3 0 0 3 (51) 0 0 51) 48) 0 48]
Myl 1 0 0 1" (1 0 0 (11 0 0 0
SSB 0 0 0 0 1] 0 0 ] il 0 il
UAG 18 0 0 18 58) 0 0 158) 40) 0 40}
wsT 2 0 0 2 0 0 0 0 2 0 2
EEAE $ 49§ 0 8 0 3 49 $ (240 8 0 s 0§ (41

Oy b LY RR=Tv—ET T4 FEOEBIRFICHT 2RNE  RILEDOMEAERT, FEBEEMT AT 1 THROLY AR— Vv —ERA—DEEREDR—DIRE—R
HIZES<KWMBIMTORBRT D EMNTES,
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EET Y 2 5 DA E i &
WU, 772 EARET 5T UAT 4 TAGOAEMEEYRY - TV AK—Sr—FICHELTENLELOTHS.

HE - AFFEBELOERMT UNT « TEKOAE(MIE (20254 5 A31BIRTE) ¢

Ay UBSE LTEHESATOVENTFYNT (T

AETATA gLTy b IVAT1 NEAE _
249 249 249 24 £H2H &it
ERMTUNT« IER — BE
EIBFELEPRER
%4 $ 0 $ 0 $ 0 $ 0 $ 4 $ 4
Ry TR 0 0 0 0 7 7
$ 0 $ 0 $ 0 $ 0 $ 11 $ il
2]
NEABEERY $ 0 $ 0 $ 0 $ 49 $ 0 $ 49
$ 0 $ 0 $ 0 $ 49 $ 11 $ 60
ERMTUNTIER — BIE
LISFELEPREE
bt $ 0 $ 0 $ 0 $ 0 $ 21 $ (2)
Ry TR 0 0 0 0 (8) (8
$ 0 $ 0 $ 0 $ 0 $ (100 $ (100
55
NEABEERY $ 0 $ 0 $ 0 $ (247) $ 0 $ (247)
$ 0 $ 0 $ 0 § (247) $ (10} $ (257)

BEAEECHT ZEMT VAT« TEKOEE (202545 A31BITHRT LE-REHEFE) -

ANy UBEGELTEHEENTWEWTYNTF T

AETATA AR IHVAT1 NEAE _
249 249 249 249 EXiES ) &5t
ERMTUNT 1 TERICHRIRBMAE (BX)
LB FELERRER
%4 $ 0 $ 0 $ 0 $ 0 $ 121 $ 121
Ry TR 0 9 0 0 (68) (59)
$ 0 $ 9 $ 0 $ 0 $ 53 $ 62
5]
NEABRERN $ 0 $ 0 $ 0 $ 479 $ 0 $ 478
@t Ioay 0 0 0 m 0 m
FEFTvay 0 0 0 1 1 2
$ 0 $ 0 $ 0 $ 479 $ 1 $ 480
$ 0 $ 9 $ 0 $ 479 $ 54 $ 542
BT UNAT  TERIRIRERTE (18) HOMLEHE
LB FEEPRER
£ $ 0 $ 0 $ 0 $ 0 $ (54) $ (54)
2Ty TR 0 (6) 0 0 (14) (20)
$ 0 $ (6) $ 0 $ 0 $ (68) $ (74)
5]
NEABREZN $ 0 $ 0 $ 0 $ (8 $ 0 $ (8)
BRFJvay 0 0 0 3 0 (3
FRAIvay 0 0 0 2 0 2
$ 0 $ 0 $ 0 $ 9 $ 0 $ 9
$ 0 $ (6) $ 0 $ 9 $ (68] $ (83)
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A EffiEDRIE

UTIE, 772 FOEELBEEFET 5-0HIER SN 1202545 AIBREVERICE SV AEMENENTH D,

A IE{fi{E
AFIY— LA LAL2 LA 3 (N5%E5EIBER)
RARMEES (NEME
ROZE-B $ 08 8 0 s 181
HiES
81T - B 0 1,552 0 1,552
— M 0 1,548 0 1,548
BEEE 0 588 0 568
K EBATHRE 0 7,831 0 7,831
KEMBEIES 0 1,707 0 1,707
E—H— i 0 365 0 365
BEBRIES 0 504 0 594
VI K 0 704 0 704
EHRAES 0 1,597 0 7,597
BAAH $ 0 & 22867 0§ 2867
FEAffas (GRfEE) $ 0 3 (622) § 0 s (622)
EMT AT« IER — BE
LB FEIGhRER 1 10 0 1"
JEEE 0 49 0 49
$ [ 59 ¢ 0 s 60
SMTUNT«IER — B
b EfdhREE ] 9 0 (10)
ISR 0 (247) 0 1247)
$ m s (256) ¢ 0 257)
Ait $ 0§ 21848 0§ 21848

20254 5 A3IBIZHT LEZFEITBEVT, LALIITETHERLBHIE LA o1,
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BEINE
ZHHE $ 668
HEU A 4
IWAEEE 672
BR
T 36
FHFIE 3
HBHEE 39
BE M 633
ETRMAE (8% -
BB A MRES: 45
R FEIIPRERERT U NT ¢ TR 62
JREEARNT U ST ¢ T 480
S5 82
FBIFIEE (B 669
REJRTE (18) HOMEEEE -
BB A RES: 284
Fi i P B R A mT Y ST ¢ TR (74)
JESEARNT ) ST 4 TSR (9)
SMEREE - Ak 4
REBFHN (H) IROMZA 205
fiflzE (R 874
BRICKPMEEDMEME (B EE) $ 1,507

EREtOlidk,. EEOSEFRERAALEEREFREE LT —IANEENLT NS,
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O HERMME (20254 5 A31ARAE)
<PIMCONZEa—4% Jxr—Y > -A—-Fal—>3>-T72K>

(REDBELIEF+, 22 LHE, ZHR. JHAHFR. T 022BR< G LHIE)

TR li:)
(HAL: F) (Bf: F)

~351Y7 0.5%

APA Infrastructure Ltd.

4.250% due 07/15/2027 $ 120 § 119
A=A LS UTER 119
(ER{§R{H $120)

Sofina S.A.

1.000% due 09/23/2028 EUR 100 105
~NLX—&F 105
(ER{RRAE $117)

Aircastle Ltd.

2.850% due 01/26/2028 $ 100 95
NI a—HAE 95
(ER{GRAE $101)

TLAHYT 0.5%

Bulgaria Government International Bond

3.626% due 09/05/2032 EUR 100 118
INAY TER 118

(ER{S R A $110)

74X S 0.4%

Crestline Denali CLO XV Ltd.
5.561% due 04/20/2030 $ 4 4

Avolon Holdings Funding Ltd.

4.375% due 05/01/2026 100 100
TAIUHEBER 104
(ER{S IR A $106)

BNP Paribas S.A.

1.323% due 01/13/2027 300 294
Holding d'Infrastructures des Metiers de I'Environnement
0.625% due 09/16/2028 EUR 100 103
75 ARG 397

(ERGRITE $418)

K14 1.4%

Deutsche Bank AG

3.035% due 05/28/2032 $ 200 177
Fresenius Medical Care AG

3.125% due 12/08/2028 EUR 30 34

Volkswagen Leasing GmbH

3.875% due 10/11/2028 100 17
KA vad 328

(ERGRIE $346)

TALE  FPlEE
(BfL : F) (BfL: F)
H—2T— 0.5%
Sirius Real Estate Ltd.
1.126% due 06/22/2026 EUR 100 $ m
Hi—vo—aEt — (i}

(BRI $119)

TAILTUE 2.6%

BlueMountain Fuji EUR CLO Ill DAC

2.999% due 01/15/2031 124 M

Madison Park Euro Funding XIIl DAC

3.029% due 01/15/2032 248 219
420

Perrigo Finance Unlimited Co.

4.900% due 06/15/2030 (f) $ 200 193
TANT Y RaE 613
(ER{SIR AT $597)

Israel Government International Bond

5.000% due 10/30/2026 EUR 100 17
AR5 TLER 1
(BR{GR{E $106)

14517 0.4%

Aeroporti di Roma SpA

1.750% due 07/30/2031 100 103
157 &R 103
(ER{SIR{E $122)

BA 0.9%

Mizuho Financial Group, Inc.

2.564% due 09/13/2031 $ 200 172

Japan Government International Bond
2.200% due 03/20/2064 ¥ 7,000 39

BARE Al
(BRI $240)

Lot TILY 1.9%

Acef Holding SCA
1.250% due 04/26/2030 EUR 100 102
Aroundtown S.A.
0.375% due 04/15/2027 100 108

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

4.750% due 03/27/2034 100 119
Prologis International Funding Il S.A.

3.125% due 06/01/2031 100 112
WU TN EE L]

(ERAGIRIE $437)

A ET{liER
(BfL : F) (BfL:

>

B

i
H

A& 1.4%

Mexico Government International Bond

3.000% due 12/03/2026 (a) MXN 6,782 § 34
*AXLaEE kL1l
(EigR{E $379)

4524 1.8%

Enel Finance International NV

5.126% due 06/26/2029 $ 100 101
Prosus NV

1.207% due 01/19/2026 EUR 100 13
Sagax Euro Mtn NL BV

1.000% due 06/17/2029 100 104
Sandoz Finance BV

3.970% due 04/17/2027 100 118
5 88 a3

(ER{GIR{E $439)

2
s
|
=4
2
x

Peru Government International Bond
6.150% due 08/12/2032 PEN 300 84
N —&Et 8

(ER{FIR{E $76)

&

2 S

i
N
\
kd
=
3

Poland Government International Bond

4.625% due 03/18/2029 $ 100 101
R—5 > K& 101
(EAFR{E $99)
[m7oun05% ]
South Africa Government International Bond
8.000% due 01/31/2030 ZAR 300 16
8.250% due 03/31/2032 500 26
8.500% due 01/31/2037 1,600 76
9.000% due 01/31/2040 250 12
M7 7Y h&Et 130
(ERiSIR{E $120)
Credit Suisse Group AG AT1 Claim (b)

$ 200 2
UBS Group AG
5.428% due 02/08/2030 200 204
A4 REF 221
(ER{SIR{E $408)
ZEE 2.7%
Barclays PLC
2.645% due 06/24/2031 200 178
Harbour Energy PLC
6.327% due 04/01/2035 30 29




TAEE TR
(B F) (Bfr: F)
HSBC Holdings PLC

2.804% due 05/24/2032 $ 100 $ 88
Santander UK Group Holdings PLC

7.482% due 08/29/2029 GBP 100 144
Weir Group PLC

2.200% due 05/13/2026 $ 200 194
=EAH 633

(ER{S/Rffi $662)

KE 81.5%

AREIT LLC

6.569% due 06/17/2039 279 220

Navient Student Loan Trust

5.486% due 12/27/2066 328 328
548

Charter Communications Operating LLC

6.548% due 12/15/2031 122 122

IRB Holding Corp.

6.827% due 12/15/2027 97 97
219

AbbVie, Inc.

4.800% due 03/15/2029 100 101

Alaska Airlines 2020-1 Class A Pass-Through Trust

4.800% due 08/15/2027 65 64

Ally Financial, Inc.

5.737% due 05/15/2029 30 30

American Airlines 2019-1 Class AA Pass-Through Trust

3.150% due 02/15/2032 73 67

American Tower Corp.

0.400% due 02/15/2027 EUR 100 110

Bank of America Corp.

2.592% due 04/29/2031 $ 100 90

BGC Group, Inc.

6.150% due 04/02/2030 10 10

Block, Inc.

2.750% due 06/01/2026 100 98

Broadcom, Inc.

5.200% due 04/15/2032 50 51

Cable One, Inc.

4.000% due 11/15/2030 (f) 50 39

Edison International

6.250% due 03/15/2030 30 30

Equinix, Inc.

1.450% due 05/15/2026 300 21

FactSet Research Systems, Inc.

3.450% due 03/01/2032 100 90

Flex Intermediate Holdco LLC

3.363% due 06/30/2031 100 87

Ford Motor Credit Co. LLC

4.383% due 01/08/2026 100 9

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028 50 50

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 88

PIMCO/NSa—4

TAEE Gl

(BfL: F) (Bfr: F)
HCA, Inc.
5.250% due 03/01/2030 $ 50 § 51
Hyatt Hotels Corp.
5.050% due 03/30/2028 30 30
Jane Street Group
6.750% due 05/01/2033 30 31
Las Vegas Sands Corp.
3.900% due 08/08/2029 100 94
LPL Holdings, Inc.
5.200% due 03/15/2030 30 30
Marriott International, Inc.
2.750% due 10/15/2033 200 166
Marvell Technology, Inc.
1.650% due 04/15/2026 200 195
Mid-Atlantic Interstate Transmission LLC
4.100% due 05/15/2028 100 99
Mileage Plus Holdings LLC
6.500% due 06/20/2027 45 45
National Fuel Gas Co.
5.500% due 03/15/2030 30 31
Nissan Motor Acceptance Co. LLC
2.450% due 09/15/2028 100 89
ONEOK, Inc.
5.550% due 11/01/2026 100 101
Pacific Gas & Electric Co.
3.250% due 06/01/2031 100 89
Public Service Enterprise Group, Inc.
4.800% due 03/15/2030 20 20
Quikrete Holdings, Inc.
6.750% due 03/01/2033 16 15
Skyworks Solutions, Inc.
1.800% due 06/01/2026 100 97
TD SYNNEX Corp.
2.375% due 08/09/2028 100 93
T-Mobile USA, Inc.
2.250% due 02/15/2026 200 197
VICI Properties LP
4.850% due 02/15/2030 100 99

2,967

Bear Stearns Adjustable Rate Mortgage Trust
7.480% due 08/25/2033 98 96
Citigroup Mortgage Loan Trust
6.203% due 08/25/2035 24 23
Countrywide Home Loan Mortgage Pass-Through Trust
5.019% due 04/25/2035 5
5.079% due 03/25/2035 2 2
5.099% due 02/25/2035 39 37
5.119% due 02/25/2035 3 39
5.199% due 09/25/2034 2 2
CS First Boston Mortgage Securities Corp.
5.083% due 03/25/2032 1 7
6.500% due 04/25/2033 1 1
GSR Mortgage Loan Trust
5.966% due 12/25/2034 27 25
HarborView Mortgage Loan Trust
4.881% due 05/19/2035 48 48

JA—Yv-O0—-FTal—>3>-T7rUKR

TAEE TS
(BfL - F) (BfL: F)

Residential Funding Mortgage Securities | Trust
6.500% due 03/25/2032 $ 18 1

Structured Asset Securities Corporation Mortgage Loan
Trust

5.939% due 04/25/2035 7 7

WaMu Mortgage Pass-Through Certificates Trust

5.079% due 01/25/2045 26 25

5.897% due 08/25/2042 14 13
349

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

2.587% due 06/01/2029 100 92
Fannie Mae
4.618% due 08/25/2034 1 1
Fannie Mae, TBA (c)
3.000% due 05/25/2044 1,100 936
3.500% due 07/01/2055 2,100 1,861
4.000% due 06/01/2055 600 560
4.500% due 07/01/2055 700 660
5.000% due 07/01/2055 3,100 2,999
5.500% due 07/01/2055 1,100 1,088
6.000% due 07/01/2055 4,199 4,237
Freddie Mac
6.000% due 04/01/2055 177 180
12,512

Treasury Inflation Protected Securities (a)

0.625% due 07/15/2032 330 306
1.125% due 01/15/2033 537 509
1.750% due 01/15/2034 104 102
1.875% due 07/15/2034 510 506
U.S. Treasury Notes
4.250% due 11/15/2034 1,100 1,088
4.875% due 04/30/2026 100 101
2,612
KEEE 19,299
(S R{E $19, 499)
IR AR S 49.6%
4,500

Australia and New Zealand Banking Group Ltd.

2.820% due 06/02/2025 AUD " 7
3.830% due 06/02/2025 $ 3 3
Bank of Nova Scotia

1.820% due 06/02/2025 CAD 5 3
3.830% due 06/02/2025 $ 2 2
BNP Paribas Bank

0.000% due 06/02/2025 CHF 2 2
0.120% due 06/02/2025 ¥ 1

2.250% due 06/03/2025 NZD 2 12
2.820% due 06/02/2025 AUD 18 n
5.700% due 06/02/2025 ZAR 198 n
Brown Brothers Harriman & Co.

0.120% due 06/02/2025 ¥ 33 0
0.980% due 06/02/2025 DKK 5 1
3.830% due 06/02/2025 $ 1 1
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TAEEH éé
(B4 F) (ﬁu

Citibank N.A.
1.330% due 06/02/2025 EUR 4% 5
3.420% due 06/02/2025 GBP 1 1
3.830% due 06/02/2025 $ 19 19
DBS Bank Ltd.
3.830% due 06/02/2025 10 10
DnB Bank ASA
0.120% due 06/02/2025 ¥ 2 0
1.330% due 06/02/2025 EUR 1 2
2.820% due 06/02/2025 AUD 6 4
3.830% due 06/02/2025 $ 67 67
HSBC Bank PLC
1.330% due 06/02/2025 EUR 4 4
3.420% due 06/02/2025 GBP 1 1
JPMorgan Chase Bank N.A.
3.830% due 06/02/2025 $ 5 5
MUFG Bank Ltd.
0.120% due 06/02/2025 ¥ 1,89 13
Royal Bank of Canada
1.330% due 06/02/2025 EUR 15 17
1.820% due 06/02/2025 CAD 4 3
3.420% due 06/02/2025 GBP 2 3
3.830% due 06/02/2025 $ 2 2
Sumitomo Mitsui Trust Bank Ltd.
0.120% due 06/02/2025 ¥ 8725 61
3.830% due 06/02/2025 $ 15 15
285
2.596% due 09/24/2025 (d) CAD 3,200 2,308
2.604% due 06/06/2025 (d) EIR 2100 2,384
0.325% due 07/14/2025 ¥ 260,000 1,940
0.382% due 08/25/2025 50,000 346
2,286
EHRABRET e
(ERfg A $11,607)
RARMIESHFEE 151. 4% $ 35874
(ER{G A1 $36, 228)
ST YT 1 THG
(g) (h) (1.2%) (276)
(RBREELETLIT L (B8 $(1)
ZOMDOEES KU (88 (50.2%) (11,902)
00, 0% $ 23,696

* iin—at'EII 1, REQOEEEMEREALBRIRBELU 7 —AHEFATVS,
(a) YEMILOTASEL. 10T LORR-EHETHESNS,

gbg %ﬁTE{T IE#

c 118

(d) ?UX(iai’k“ﬂEl L) THd,




PIMCO/\=

a—4% Ixr—1)>

ZABR L R2244 LRZHI< RS
mEIEF BEEFH  RFE bt 1=| EEEE 1R (GFfifiZE) (5¥{fizR) RAnE®
DEU 4.380% 05/30/2025 06/02/2026  § 4,500 U.S. Treasury Bonds 3.000% due 05/15/2047 $ (4,599 § 4500 ¢ 4,502
LRZ#HAEE $ (4,599) $ 4,500 § 4,502

YIR—Z -
LRI RS
WEIHEF HEAEF REH mE EAEE? KihE
BOS 4.300% 05/09/2025 06/23/2025 $ (146) $ (147)
BRC 1.500% 03/04/2025 T8DY (35) (35)
YR=R - LRZRHEE $ (182)
L OEERRM
E=Ey PR ON _
et 30EHUT 31~908 90H#E HEt
YIN—ZR + LR
Non - U.S. Corporate Debt $ 0 $ (147) $ 0 $ 0 $ (147)
U.S. Government Debt 0 0 0 (35) (35)
YIR—=R - LRZHEE $ 0 $ (147) $ 0 $ (35) $ (182)
EAEE $ 0 $ (147 $ 0 $ (35) $ (182)
YN=2R - LRZMIHEDRILE $ (182)
EREYISHED

WEIHEF 4R =Ky WA BAESEE FRE Kb
JPS Fannie Mae, TBA 2.000% 07/01/2055 $ 1,300 $ (1013 ¢ (1,011
SERAMEES A (4. 3%) $ (1,013 3 (1,011)

LUITFE. 2025% 5 A3 BRANBAB L U ZOMOEEMEE]. o WITELANE

(f) 202545 A31ARE. UTOYRE—ZHIEIE, HiGHEE

(ZHEL1fz) BROTBMEZMEBFAHIELTENLIZLDOTHS.

231 DAMEEHFAERE LTELANDA TS,

=R -
ﬁl %% I/-k 2HIRD  FTRISFRD

E]L:ED ES N KihE

Ta—NL/TRE— - LIREH

BOS $ 0 $ (47 s 0 $ 0 $ (14n s 192 $ 45

BRC 0 (35) 0 0 (35) 39 4

DEU 4,502 0 0 0 4,502 (4,599) (97)

TR 5 —HilEEH RG22 E

JPS 0 0 0 (1,011} (1,011) 0 (1,011)

BAB LV ZOMOEMEREI&E $ 4,502 $ (182 ¢ 0 $ (1,011)  $ 3,309

O RIRFIBEST.

® 20254 5 B31HISH T L= FEHOFHEARERS E$402T, MEFHEH($4.963% TH o 1=
THEABCEThONEEND,
HDEHD L LRZH,

BERBISE—IL - SNy HTEIE UN—R - LRRAIE BB BB BE.

G Ry ke T AR—T % —fi777/bhﬂ%0>2(21§¥( T BRME RILEOMEAEZRT . BABLUVZOMDEREEINSDTY RR— T v —FR—DEEREDR—DIRE—
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(g) &7 U/NT 1 Tlif: EIHFEPRER

TLEIT LA
i) K-S A Ry (ZH) 5 s
Call - U.S. Treasury 10-Year Note July 2025 Futures § 111.500 06/20/2025 2 $ 0 $ (1
Put - U.S. Treasury 10-Year Note July 2025 Futures 108.500 06/20/2025 2 [} 0
FEA T avaR $ 1) $ (1]
REL i LEEHE
ki) 155 fRA b Pl d (8) # a8ff
3-Month SOFR December Futures Long 03/2026 3 $ (3) $ 0 $ 0
3-Month SOFR June Futures Long 09/2025 3 (5) 0 0
3-Month SOFR June Futures Long 09/2026 3 m 0 0
3-Month SOFR March Futures Long 06/2025 3 3 0 0
3-Month SOFR March Futures Long 06/2026 3 2) 0 0
3-Month SOFR September Futures Long 12/2025 3 (4) 0 0
Euro-Bobl 5-Year Note June Futures Short 06/2025 6 (4) 0 1}
Euro-Bund 10-Year Bond June Futures Short 06/2025 8 2 0 (31
Euro-Schatz 2-Year Note June Futures Short 06/2025 9 4 0 0
Japan Government 10-Year Bond June Futures Short 06/2025 1 (9) 0 21
U.S. Treasury 2-Year Note September Futures Short 09/2025 8 (3) 0 n
U.S. Treasury 5-Year Note September Futures Long 09/2025 22 n 2 0
U.S. Treasury 10-Year Note September Futures Long 09/2025 6 4 0 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2025 36 (53) 0 (2)
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2025 10 (23] 2 0
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2025 2 0 1 0
SEMBHER $ (97) $ 5 % 9)
AVTFAEILDu b . _
2TLyk RERE LB E
SRER SFHEFESFH HHA  (QW5E5R3IARA) © BETAY ik 1 iiLi-3 G8) HE &f
General Electric Co. 1.000% 12/20/2026 0.098% $ 100 $ 2 $ 1 $ 0 $ 0
FREB ZENGEALE
it Ol o S XILEEEF bt 1= ] BETAEY 15 itk © (8) # HE &
CDX.HY-41 Index (5.000%) 1212012028 $ 168 $ (13) $ (3] $ 0 $ 0
KRB ZEEHLS
iz, Ol A ZEEFE & F k] BETA® i35 fifi A © (8) & HE s
CDX.IG-44 Index 1.000% 06/20/2030  § 100 $ 2 $ 1 $ 0 $ 0
iTraxx Europe Crossover Series 43 Index 5.000% 06/20/2030 EUR 310 34 8 0 0
$ 36 $ 9 $ 0 $ 0
XihZE KRB LEFEBLS
EHEF EaEFiEE B 7 £ F) wmAE BETA i35 it 3(8) AE 8f
2N 3-Month FRA New Zealand Bank Bill 3.750% 09/18/2026 NZD 2,100 N 8 $ 17 $ 0 s ]
Xk 6-Month Australian Bank Bill 4.500% 09/18/2034 AUD 700 14 1] 2 0
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XihZER REBHE LEEEHLE
EHEF EESFIER B 7 & F bkl BETA i35 itk (8) # HE =1
Xih 6-Month EURIBOR 0.700% 04/11/2027 EUR 100 $ (3] $ (3) 0 0
BN 6-Month EURIBOR 0.850% 04/12/2027 100 (3l (3] 0 0
X 6-Month EURIBOR 0.650% 05/11/2027 100 (3) (3] 0 0
Xih 6-Month EURIBOR 1.000% 05/13/2027 200 (4) (4) 0 0
Xk B-Month EURIBOR 1.000% 05/18/2027 100 2) (2) 0 0
2 6-Month EURIBOR 2.280% 03/04/2030 100 0 0 0 0
B304 6-Month EURIBOR 2.400% 04/09/2030 100 Ul (1 0 0
XI© 6-Month EURIBOR 2.250% 09/17/2030 500 1 8 1 0
XH© 6-Month EURIBOR 2.250% 09/17/2035 660 (19 9 2 0
ZEO 6-Month EURIBOR 2.250% 09/17/2055 200 7 0 0 0
ZE© Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 06/18/2030 ¥ 25,000 Ul (2) 0 0
Xk Bank of Japan Uncollateralized

Overnight Call Rate 1.500% 03/19/2056 40,000 (42) 9) 0 (1
Xk BRL-CDI-Compounded 11.566% 01/04/2027 BRL 3,700 21 21 0 ]
X BRL-CDI-Compounded 13.927% 01/04/2027 500 0 0 0 0
Xk BRL-CDI-Compounded 13.354% 01/02/2029 3,500 2) 3l 0 (2)
2 BRL-CDI-Compounded 13.545% 01/02/2029 1,000 0 0 0 0
Xt Canadian Overnight Repo Rate

Average 4.000% 08/21/2025 CAD 500 2 4 0 0
Xk Secured Overnight Financing Rate 0.500% 06/16/2026 $ 1,400 (661 (31) 0 0
ZH Secured Overnight Financing Rate 3.545% 10/31/2030 100 1 1 0 0
2H Secured Overnight Financing Rate 3.582% 10/31/2030 900 6 6 0 m
ZHY Secured Overnight Financing Rate 3.589% 10/31/2030 1,800 12 12 0 (21
ZH Secured Overnight Financing Rate 3.595% 10/31/2030 500 3 3 0 0
ZH Secured Overnight Financing Rate 3.601% 10/31/2030 300 2 2 0 0
ZH Secured Overnight Financing Rate 3.601% 10/31/2030 100 1 1 0 0
2 Secured Overnight Financing Rate 3.623% 10/31/2030 200 1 1 0 0
ZH Secured Overnight Financing Rate 3.664% 10/31/2030 100 0 0 0 0
ZH Secured Overnight Financing Rate 3.677% 10/31/2030 100 0 0 0 0
ZH Secured Overnight Financing Rate 3.689% 10/31/2030 300 0 0 0 0
ZH Secured Overnight Financing Rate 3.691% 10/31/2030 200 0 0 0 0
ZH Secured Overnight Financing Rate 3.722% 10/31/2030 300 0 0 0 0
ZH Secured Overnight Financing Rate 3.735% 10/31/2030 200 0 0 0 0
ZH Secured Overnight Financing Rate 3.739% 10/31/2030 100 0 0 0 0
2ZH Secured Overnight Financing Rate 3.750% 12/18/2031 400 0 0 0 0
ZHy© Secured Overnight Financing Rate 3.798% 12/31/2031 1,000 (71 7 0 m
2 Secured Overnight Financing Rate 3.750% 12/18/2034 900 9 24 0 m
Xk Sterling Overnight Interbank Average

Rate 3.500% 03/19/2030 GBP 1,500 (38) 4 4 0

$ (135) $ 2 $ 9 3§ (10)

R TRHEE $ (110) $ 9 $ 9 3 (10)

HUTFI$20254 5 A3 BRAD LIFFEPREEEMT /T« TEROTSMEES L UEBERSOENTHS.
2025% 5 A1 BB, LIBFLERIEERMT VAT 4 TERITOVTHIDREAERE LTELARLA TN,

ERTUNT 1 THE EWMTUNT 4 TAE
RIS EIEEALE
ik 1 & itk 1fid- ffi
BE RATvT B bt A7y T )
FIvay ik 24 ait FI7vay Fizt/) 24 &t
LB FEEPRBEGEH $ 0 s 5 % 9 ¢ 14 3 s @ 3 (10) $ (20)
FUOLIAVOFEYFT, L3k
L), SREBOSIEL 23
FBRA VT v REWRT
FTHLIVQRVNFET, Uik
2HRY, SERMEBZEIEE
VTV REWAT HAIMAE
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sRT i . KEHAR, F=EYITY cTIANbE R ~0)%‘HEB%§I blféﬁﬂﬁﬁﬁ(ﬁ&
oAV 7I/ I~I§: i?A/Eﬁ‘JZ’JIDiE OREER:L, ¥ / 170 Lk -
FEDSH 4 4 y FlE, FO75S AR ERBTHLDT, h * fﬁ’éﬁ’ﬁ*’s"étﬂ)l»
aém:zj&( “ k- ;U%’%@%i*fiﬁ@éhtt‘év—?ﬂb rezoiniEA
%@;a_ & A JFELTIIS CEMNBREND, FLEEVFELTR
- xﬂ-;fv’;%'ao)mﬁb;u{—w#%e L‘CV){Bﬁ{EII EFL/E??'JZ70)1EE0)#@R(D§EF:‘: LTORBERL, A7 v TRHOBETANHIKICR
Ty b TUNT 4 IOFERMEH (FEFE) OAREMRERT, 27 v JOBREXXICHT 2HISMEQHEFATOMMIE, SREBORITHDER
FUHTRESATNDT 74/ b P T OO ERFHREEDTH ﬁ&ﬁ ') R DBRERT .
FERDIHFEDBISEIET 2.
(h) £RTY/NT 1« T - [5EE
REHT ($8) #&
WEIHEF RFEA Eib: 350 ZREE HE faf
BOA 06/2025 $ 2,318 CAD 3,200 $ 9 $ 0
BOA 06/2025 7,837 EUR 6,464 1 0
BOA 07/2025 EUR 6,064 $ 6,885 0 2
BOA 07/2025 PEN 12 3 0 0
BPS 06/2025 CAD 3,196 2,309 0 (15)
BPS 06/2025 $ 1 JPY 153 0 0
BPS 06/2025 7122 1,018,167 0 (69
BPS 07/2025 JPY 280,000 $ 1,882 32 0
BRC 06/2025 EUR 2,096 2,376 0 U]
BRC 06/2025 $ 24 GBP 18 0 0
BRC 06/2025 2,420 JPY 343,943 0 (36)
BRC 07/2025 2,380 EUR 2,096 4 0
BRC 07/2025 666 JPY 95,768 0 0
BSS 06/2025 PEN 599 $ 164 0 (1
BSS 06/2025 $ 146 PEN 538 2 0
BSS 06/2025 0 PLN 1 0 0
BSS 09/2025 164 PEN 600 1 0
CBK 06/2025 CAD 3172 $ 2,300 0 7
CBK 06/2025 GBP 138 184 0 2
CBK 06/2025 $ 433 EUR 382 1 0
CBK 06/2025 17 PEN 62 0 0
CBK 08/2025 PEN 833 $ 243 0 2
FAR 06/2025 AUD 57 36 0 0
FAR 06/2026 BRL 161 21 0 0
FAR 06/2025 JPY 1,076,996 7,483 19 0
FAR 06/2025 PLN 7 2 0 0
FAR 06/2025 $ 37 AUD 57 0 0
FAR 06/2025 21 BRL 151 0 0
FAR 06/2025 4,501 JPY 642,564 0 (48)
FAR 06/2025 2 PLN 7 0 0
FAR 07/2025 AUD 57 $ 37 0 0
FAR 07/2025 $ 27 BRL 162 0 0
FAR 07/2025 7,483 JPY 1,073,461 0 (191
JPM 06/2025 MXN 6,704 $ 324 0 (201
JPM 06/2025 ZAR 2,294 19 0 8]
JPM 08/2025 JPY 50,000 351 2 0
MBC 06/2025 CAD 4 3 0 0
MBC 06/2025 GBP 13 17 0 0
MBC 06/2025 JPY 1,076,171 7,466 4 0
MBC 06/2025 $ 2,306 CAD 3 1 0
MBC 06/2025 21 EUR 19 0 0
MBC 06/2025 6,153 JPY 876,800 0 n
MBC 07/2025 CAD 3,166 $ 2,306 0 m
MBC 07/2025 $ 7,466 JPY 1,073,236 0 4
MYI 06/2025 JPY 522,992 $ 3,608 0 (16)
MYI 06/2025 $ 4 PLN 16 0 0
MYI 07/2025 3,608 JPY 521,274 16 0
SCX 06/2025 BRL 151 $ 26 0 0
SCX 06/2025 $ 26 BRL 161 1 0
SCX 06/2025 2,380 EUR 2,096 0 (1
$SB 06/2025 180 GBP 133 0 (1
$SB 07/2025 GBP 133 $ 180 1 0
UAG 06/2025 JPY 609,918 4,200 0 27
UAG 06/2025 $ 3,627 JPY 500,080 0 (63)
UAG 0712025 4,200 607,915 21 0
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KRBT ($8) &
HE fff

HEIHBF REA BlEEE ZHGEE
WST 06/2025 EUR 6,865 $ 7815 $ 2 $ 0
NEABEEZNET $ 143 $ (413)

JaFsvarmn PAEREN
HBIEF 4R BLWFY TS F A BETAD (%ZH) B it
RBC Put - CDX.IG-44 Index 5EY 1.000% 06/18/2025 100§ 0 $ 0
FERA T3 vEEH $ 0 s 0

KL, 20254 5 A3IBREDEEREMT ) /T« TR EE LAN: (FHELE) BROMIBMHEEREBFHNHELTENLEZLDOTHS.
3{225&2%31 BRE, BRIy T - TUNRT 4 TREDT R —RZWIHL. £RT U/AT 4 THRKIZDONTODREMNERE LTELAND
T2,

SETYNT 4 TEE BT UNT 1 TAE
NEBZ B 27y T . NEAS bt RIvT o

WEIHEF FIERH 7]'7/3/ 249 JEBEEE FIEZH 7]'7’/3 v 24 EEEEE (658 G
BOA s 0 0§ 0§ 10 s 0o s 0 s @2 s 8 s 0 8 8
BPS 32 0 0 32 (74) 0 0 (74) 42) 0 142)
BRC 4 0 0 4 40) 0 0 40) 36) 0 136]
BSS 3 0 0 3 1] 0 0 1] 2 0 2
CBK 1 0 0 1 (1) 0 0 (1) (10) 0 (10)
FAR 19 0 0 19 67) 0 0 67) 48) 0 48)
JPM 2 0 0 2 28) 0 0 28) 26) 30 4
MBC 5 0 0 5 82) 0 0 82) m 0 177
Myl 16 0 0 16 16) 0 0 16) 0 0 0
RBC 0 0 0 0 0 0 0 0 0 0 0
SCX 1 0 0 1 1 0 0 ] 0 0 0
SSB 1 0 0 1 1 0 0 ] 0 0 0
UAG 27 0 0 27 90) 0 0 90) 63) 0 163]
wsT 2 0 0 2 0 0 0 0 2 0 22
[EEREE $ 143§ 0 s 0 s 143 $ M3  $ 0 s 0 s (413

W E;}?ﬂi%’f‘]ﬁiﬂl&i?’ 5
&< HR%IFE?T@H*EW?%

ST U NT 4 TERDAEME

UFE. 27 FBRETETYAT 4 JERKOAEMEEZ )RS - TVRAR—Or—FIIHELTENLEZLOTH S,

t}l« B#%)iﬂl’fﬁ#(:ﬁ?’é*ﬂlﬁ/*?ﬁﬁwﬂ%ﬁ%ﬁTu EEEMT AT A TARKDTY AR—S v —ER—DFEEREDA—DIRE—R
pul T o

ent

HE - BRAEELOSRMT U NT 4 JERKOAEME (20254 5 A31BRIE) :

AYVERELTEHESATOWEWTY T 1T

JETAT4 IVAT4 NEEE .
E45) 249 24 FH| 224 &t
ST VAT TR — HE
LB FELERRER
bt $ 0 $ 0 $ 0 $ 0 $ 5 $ 5
Ry TR 0 0 0 0 9 9
$ 0 $ 0 $ 0 $ 0 § 14 § 14

ke
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AETATA AR TIAT4 SHEA .
24 249 249 249 2 A&t
EMT VAT TES — EE
TEHE
NEABREZN $ 0 $ 0 $ 0 $ 143 $ 0 143
$ 0 $ 0 $ 0 $ 143 $ 14 157
ST YNAT 4 IESE — Al
LB FELERIER
FEATay $ 0 $ 0 $ 0 $ 0 $ m m
bt 0 0 0 0 (9) 9)
ATy TR 0 0 0 0 (10) (10)
$ 0 $ 0 $ 0 $ 0 $ (20) (201
JEE
NEBERIEZN $ 0 $ 0 $ 0 $ (413) $ 0 (413)
FEA T3y 0 0 0 0 0 0
$ 0 $ 0 $ 0 $ (413 $ 0 (413)
$ 0 $ 0 $ 0 $ 413 $ (201 (433)
BEAEEICHT EEMT VAT TEROFE (202545 A3BITRT LI-REHEE) :
ANy UERELTHESATOWEWTFYNT 4T
AETATA AR IIAT4 NEALE _
24 24 249 249 24 A&t
ERTUNT 1 TERKICRIEHRMAE (B
LIS FELEPRER
FRA T ay $ 0 $ 0 $ 0 $ 0 $ 2 2
b2 0 0 0 0 143 143
A7y TR 0 2 0 0 (160) (162)
$ 0 $ 2) $ 0 $ 0 $ (15) (171
I8
NEABLIEZN $ 0 $ 0 $ 0 $ 509 $ 0 508
H@gtToay 0 0 0 ] 4 3
FEA Ty 0 0 0 1 2 3
2Ty TR 0 3 0 0 0 3
$ 0 $ 3 $ 0 $ 509 $ 6 518
$ 0 $ 1 $ 0 $ 509 $ (9 501
BRTUNAT 1 TERKICRIRERME (18) HOMEHE
LB FELERIER
bt $ 0 $ 0 $ 0 $ 0 $ (121) (121)
A7y TR 0 8 0 0 90 98
$ 0 $ 8 $ 0 $ 0 $ (31) (23)
B
NEBBRIEZN $ 0 $ 0 $ 0 $ (18] $ 0 (18)
BEAIvay 0 0 0 (5) 0 (5]
FRFIvay 0 0 0 3 0 3
Ry TR 0 (3) 0 0 0 (3)
$ 0 $ (3) $ 0 $ (20) $ 0 (23)
$ 0 $ 5 $ 0 $ (20) $ (31) (46)
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/> IE i i€ 0D I 72

LTFIE. 727 FORELBEEZFHET 2 -OICERAENT20254 5 A BREDFRICE SV -LAEMENENTHS.

. A IE A fiE R . . . A EAf{E
HFITY— LA LA 2 LAJL 3 (2025/05/3137) hFay— L)L LA 2 LAJL 3 (2025/05/318%)
BRAFMES (AEMIE EET VAT« IS — A
A—=R+FUT LBFEEE

% $ 0§ 19 0§ 19 PRER $ 6§ (14) ¢ 0§ (20
NLF— TEHE 0 (413) 0 413)
HiES 0 105 0 105 $ 6 “2n ¢ 0 s (433)
N2a—4 &t $ (5) § 34592 % 0§ 34587
% 0 95 0 95
TLAYT 202555 A31BICRT LI-EEICEV T, LRLIITE T HEELBEIE M o1,

PN 0 118 0 118
TAIUHES

AEBRITS 0 4 0 4
% 0 100 0 100
IIVR

HiEFE 0 397 0 397
KAy

HEE 0 328 0 328
H—ro—

HiEE 0 m 0 m
FANLSVE

REBRIH 0 420 0 420
HESE 0 193 0 193
ARAFIT)L

PN 0 7 0 17
15U7

HiEFE 0 103 0 103
B&

% 0 172 0 172

VIR 0 39 0 39
LI

HiEE 0 441 0 M
AFva

VI AR 0 3 0 341
504

HiES 0 434 0 434
AR—

VIR 0 84 0 84
R—=5 2K

PN 0 101 0 101
MTIUN

VIR 0 130 0 130
A R

i 0 227 0 227
%EE

HESE 0 633 0 633
KE

AEBRIS 0 548 0 548

AT A=Ebi ¢ 0 279 0 219

HiEFE 0 2,967 0 2,967

E—F—CBERIH 0 349 0 349

biibegi 0 92 0 92

KEBATHAGE 0 12,512 0 12,512

KEMBEES 0 2,612 0 2,612
peRlE: 0 11,763 0 11,763
## $ 0 & 35874 § 0§ 35874
SRl (GRfER) $ 0§ (o1 $ 0§ (011
EBMT VAT« TR — AE

LEHEEIE

hIEH 1 13 0 14

J588 0 143 0 143

$ 18 156§ 0 167
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SEBHESE (2025F 5 A3NAICKRT LE-RFEE)

PIMCO/NT 2—4

BHFEHAL - TR BV .
(BAAEAL « TR RL) Sy b Fal—tay TR

BEINE
SRR (OMERIERRE*) $ 863
HEU A 5
INAEFE 868
B
T 55
SCHAFILE 33
Z Ot 2
BHHEAR 90
BEMFIE 778
KRRMFFE (J8%) :
BB A MRES: 158
ESFE PR T Y ST ¢ TR 17)
JEERART V) NT ¢ T 518
S8 287
FEBIMIRILE (B 946
RERTE (18) HOMEENEE -
BB A MRS 659
R FEIEPRIERERT U NT ¢ TR (23)
JEBEARENT U NT ¢ TP b (23)
REBRAN () 28 OMZEEHEH 613
fiflzE (R 1, 559
BRICKAMEEOMEME GRAEH) $ 2,337
* S ERL $ 3

EREtOllid, EEOSEFRERAALEKEREFREELE T —IANEENLT NS,




