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(ZEOBLIE T+, 212 LKA, 28, JBEHFB LV VR (B LHNIIE) ORER)

Santos Finance Ltd.
3.649% due 04/29/2031
6.875% due 08/19/2033

Scentre Group Trust
6.500% due 05/01/2031

Vicinity Centres Trust
5.606% due 01/22/2032

Westpac Banking Corp.
3.131% due 04/15/2031

AFG Trust

4.508% due 03/10/2053
4.928% due 07/10/2056
4.958% due 11/10/2055

Bluestone Prime Trust
4.935% due 07/14/2085

AR
(EA7 : F)

AUD

EUR

AUD

100 $
500

500

500

700

2,175

149
1,100
473

408

Firstmac Mortgage Funding Trust No.4

4.527% due 02/19/2053
4.805% due 02/18/2056
IDOL Trust

4.693% due 08/21/2054
Liberty

4.923% due 08/25/2056
Liberty PRIME
4.373% due 01/25/2053
Lion Trust

4.727% due 05/19/2055

204
811

701

750

167

735

Pepper Residential Securities Trust No.30

4.535% due 01/15/2063
Progress Trust
4.803% due 08/12/2055
PUMA

4.673% due 09/23/2055
RESIMAC Premier
4.428% due 02/13/2053
Triton Bond Trust
4.458% due 02/09/2053
5.158% due 08/09/2054

Westpac Securitisation Trust

4.743% due 08/21/2055

Australia Government Bond
3.250% due 04/21/2029

New South Wales Treasury Corp.

1.750% due 03/20/2034
2.000% due 03/08/2033
4.750% due 02/20/2035
4.750% due 09/20/2035

Queensland Treasury Corp.
1.500% due 08/20/2032
1.750% due 07/20/2034
2.000% due 08/22/2033
4.500% due 08/22/2035

South Australian Government Financing Authority

1.750% due 05/24/2032

104

656

846

188

281
357

558

5573

4,200

3,300
800
1,600
600

600
1,400
1,700

300

100

i
({7

93
546

357

M

838

98
m
3

268

133
532

460

493

110

483

68

430

566

123

184
235

368

2,743

1,710
440
1,047
391

324
713
918
190

56

[
F)

TAEHE ik
(Bf7 . F) (BfL: F)

Treasury Corp. of Victoria

2.000% due 09/17/2035 AUD 800 § 400
2.250% due 09/15/2033 4,500 2,473
2.250% due 11/20/2034 300 158
4.250% due 12/20/2032 1,100 714

12,277
=R LS TER 20,025

(ER{SIR{ES19, 815)

TSTAT Ltd.

5.419% due 07/20/2037 $ 164 164
Bacardi Ltd.

4.700% due 05/15/2028 100 100
NEa—HEa5 264
(E{RIR{HE$263)

HhF52. 2%

Enbridge, Inc.

5.700% due 03/08/2033 200 207
Fairfax Financial Holdings Ltd.

6.350% due 03/22/2054 100 101
Toronto-Dominion Bank

3.191% due 02/16/2029 EUR 700 843

1,151

Province of British Columbia Canada

4.150% due 06/18/2034 CAD 400 302
Province of Ontario
3.800% due 12/02/2034
Province of Quebec
3.600% due 09/01/2033 300 220

4,600 3,370

4.450% due 09/01/2034 3,000 2,314
6,206

HhTHEE 1,357

(ER{SIR{TS6, 891)

74 3 R 4%

AIMCO CLO

5.530% due 10/17/2034 $ 500 501

Atlas Senior Loan Fund XV Ltd.

5.499% due 10/23/2032 402 402

Bain Capital Credit CLO Ltd.

5.509% due 07/19/2034 500 501

Betony CLO 2 Ltd.

5.621% due 04/30/2031 279 220

Carlyle Global Market Strategies CLO Ltd.

5.511% due 07/20/2031 98 98

CarVal CLO | Ltd.

5.491% due 07/16/2031 446 447

HERA Commercial Mortgage Ltd.

5.479% due 02/18/2038 N 3

LCM 31 Ltd.

5.549% due 07/20/2034 500 500

LoanCore Issuer Ltd.

5.853% due 01/17/2037
Mountain View CLO LLC
5.562% due 01/16/2031
Mountain View CLO XVI Ltd.
5.716% due 04/15/2034

Northwoods Capital XIV-B Ltd.

5.658% due 11/13/2031
Ocean Trails CLO 8
5.546% due 07/15/2034
0ZLM XVII Ltd.
5.419% due 07/20/2030
Rad CLO 4 Ltd.
5.512% due 04/25/2032
Sound Point CLO XXVIII Ltd.
5.562% due 01/26/2032
TCW CLO Ltd.

5.624% due 08/16/2034

Gaci First Investment Co.
5.000% due 01/29/2029
5.250% due 01/29/2030

AT HBAT
(R8RS, 987)

TAEE  FHfEE
(BfI: F) (BfL: F)
$ 408 $ 410
n "
700 701
32 320
500 501
72 72
257 257
437 437
500 501
5,910
1,000 1,012
1,100 1124
2,136
8,046

Chile Government International Bond

4.950% due 01/05/2036 269 264
FUEF 264
(ER {5 /R fi$266)

China Government International Bond

2.040% due 11/25/2034 CNY 12,800 1,839
2.190% due 09/25/2054 10,000 1,479
2.270% due 05/25/2034 14,700 2,148
2.600% due 09/01/2032 8,400 1,261
2.620% due 06/25/2030 13,500 1,984
2.680% due 05/21/2030 8,600 1,266
2.750% due 02/17/2032 4,000 598
2.800% due 11/15/2032 16,600 2,506
3.020% due 05/27/2031 11,900 1,800
3.190% due 04/15/2053 5,800 1,026
3.270% due 11/19/2030 4,700 719
3.390% due 03/16/2050 900 161
3.530% due 10/18/2051 4,700 869
3.720% due 04/12/2051 1,200 228
3.810% due 09/14/2050 1,500 287
FE&E 18,161

(BRI RAES16, 944)

Jyske Realkredit A|S
1.000% due 10/01/2050
1.500% due 10/01/2050
1.500% due 10/01/2053

DKK 1 0
6 1
14 2




AR SR
(Bify: F) (BfL: F)

2.000% due 10/01/2050 DKK 7% 1
2.500% due 10/01/2047 1 0
Nordea Kredit Realkreditaktieselskab

1.000% due 10/01/2050 1 0
1.500% due 10/01/2050 63 8
1.500% due 10/01/2053 19 2
2.000% due 10/01/2050 16 2
2.500% due 10/01/2047 4 1
3.000% due 10/01/2047 1 0
Nykredit Realkredit A|S

1.000% due 10/01/2050 8 2
1.000% due 10/01/2053 4 1
1.500% due 10/01/2050 19 2
1.500% due 10/01/2052 61 8
2.000% due 10/01/2050 206 29
2.500% due 10/01/2047 2 0
3.000% due 10/01/2047 2 0
5.000% due 10/01/2063 8,146 1,332
Realkredit Danmark A|S

1.000% due 10/01/2050 3 0
1.000% due 10/01/2053 9 1
1.500% due 10/01/2053 87 "
2.500% due 04/01/2036 21 3
2.500% due 04/01/2047 1 1
3.000% due 07/01/2046 1 0
5.000% due 10/01/2053 41,688 6,817
6.000% due 10/01/2053 244 40
TUR—Y &R 8,264
(g R{ES7, 301)

BNP Paribas S.A.

5.198% due 01/10/2030 400 407
5.497% due 056/20/2030 700 79
5.786% due 01/13/2033 200 208
BPCE S.A.

5.748% due 07/19/2033 300 308
6.612% due 10/19/2027 500 512
I35 UAREER 2,154
(SR {ES2, 106)

Deutsche Bank AG

3.035% due 05/28/2032 600 538
6.819% due 11/20/2029 600 640
7.146% due 07/13/2027 700 719
KA v&E 1,897

+
(B RIES 1, 881)

Hungary Government International Bond

0.125% due 09/21/2028 EUR 100 107
4.250% due 06/16/2031 600 728
NoHY—aE 835
(ER{§ R {fi$725)

£ Y R 70.1%

Indonesia Government International Bond
3.700% due 10/30/2049 $ 300 224

PIMCOYO—NILEHFRANSTO—T7Rd (JPY)

TAEHE Gl

(Bf7 - F) (BfL: F)
12 kTR $ 224
(IR RIES231)

TAEE  FHfEE
(Hfy: F) (B F)
B 6. 1%

Meiji Yasuda Life Insurance Co.

FAILT 2 R Th 5.100% due 04/26/2048 $ 800 $ 794
Mitsubishi UFJ Financial Group, Inc.
Accunia European CLO | DAC 2.309% due 07/20/2032 400 349
3.229% due 07/15/2030 EUR 18 2 2.852% due 01/19/2033 400 355
Arbour CLO XI DAC 3.741:/n due 03/07/2029 200 196
3.473% due 05/15/2038 1,200 iy [ s i (AT Ly e
Aurium CLO IV DAC NIJllrlnl:hlllllll Bank
2.982% due 01/16/2031 287 137 5.430% due 03/09/2028 473 483
Carlyle Euro CLO DAC Sumintumn Mitsui Trust Bank Ltd.
3.033% due 08/16/2032 481 ) [ B R 5““7335;2
CIFC European Funding CLO Ill DAC —
3.329% due 01/15/2034 500 586
Citizen Irish Auto Receivables Trust DAC ‘Ulaﬁlag:"/ Gdnveﬂr;%a/;aalgmrnalmnalfnnzd[]u 000 1103
2.742% due 12/15/2032 290 342 oot ; 2
0.400% due 10/01/2026 1,390,000 9,598
Contego CLO IV DAC 0.400% due 03/20/2040 400,000 2,209
2.823% due 01/23/2030 9 " 1.900% due 06/20/2044 120,000 778
Dryden 35 Euro CLO DAC 2.300% due 12/20/2054 510,000 3,174
3.243% due 01/17/2033 185 277 16862
Harvest CLO XXII DAC BAS& _ 20164
3.129% due 01/15/2032 188 220 (IS RS20, 114)
Invesco Euro CLO | DAC
2.929% due 07/15/2031 148 174
OCP Euro CLO DAC
Bain Capital Credit CLO Ltd.
0
3.116% due 09/22/2034 370 435 0.000% due 07/15/2035 (a) s m_m
Palmer Square European Loan Funding DAC . -
3.113% due 08/15/2033 786 o] e 0
T Sry—U—BAE __ 700
—  (DBR{ES700)
AerCap Ireland Capital DAC Lo 22 T)ILH0.3%
2.450% due 10/29/2026 $ 200 195
TAINS T REE _ 5540 Compartment Driver UK Eight
(BR{SRIESS, 221) 4.817% due 09/25/2031 cBp 771 1,058
R L0, 8% NI EE 1,058
(38 - |
R f$970)
Israel Government International Bond < L—>70. 5%
1.500% due 01/18/2027 EUR 500 573
3'375:/“ due 01/15/2050 $ 700 455 Malaysia Government International Bond
5.000% due 10/30/2026 EUR 1,200 149 9639% due 04/15/2031 WR 150 u3
5.500% due 03/12/2034 ] 3 35a2% due 07/15/2032 870 210
AR5 T AR 2,781 4.193% due 10/07/2032 4,680 1,166
(BRI RIES2, 675) T L—L 7 &R 1,719
VDRG] (ER{SIRAES1, 601)
A2 30.4%
Intesa Sanpaolo SpA
7.200% due 11/26/2033 700 8 Mexico e aw
2.659% due 05/24/2031 $ 1,000 867
Cassa Depositi o Prestiti SpA 44500 de 0517512032 R 300 357
5 750% due 05052026 20 o33 6.350% due 02/09/2035 § 200 205
Italy Buoni Poliennali del Tesoro x */ & __ 1429
2.800% due 03/01/2067 EUR 4% 39 (ERIFIRAES1, 385)
4.350% due 11/01/2033 3,000 3,819
4,141 % E£0. 2%
157 &R 4,921 ——
15 4, 351) acardi Ltd.
(e 5.250% due 01/15/2029 300 304




AR SR
(Bify: F) (BfL: F)
Delta Air Lines, Inc.
4.750% due 10/20/2028 $ 300 $ 301
NXP BV
5.000% due 01/15/2033 100 100
ZEHEGEH 705
(SRS 710)
A5 > 51.0%
Mila BV
2.778% due 09/16/2041 EUR 750 8682
Enel Finance International NV
3.500% due 04/06/2028 $ 400 391
7.500% due 10/14/2032 200 228
ING Groep NV
4.560% due 10/02/2028 200 201
4.875% due 05/16/2029 (bl(c) 200 188
JT International Financial Services BV
3.875% due 09/26/2028 200 197
ocCI NV
6.700% due 03/16/2033 300 332
1,537
Domi BV
2.655% due 06/15/2056 EUR 847 993
Dutch Property Finance BV
2.811% due 07/26/2058 50 59
1,052
F5o8aE 3411

(EFR{ES3, 279)

New Zealand Government Bond
4.500% due 05/15/2030 NZD 2,800 1,810

—a—U—3 v FaRt 1,810
(ER{GR{ES1, 779)

/Lo z—0.1%

Variable Energi ASA

PIMCOYO—NILEHFRANSTO—T7Rd (JPY)

TAEHE Gl
(Bf7 . F) (Hfg: F)
AL 500 3%
Banco BPI S.A.
3.250% due 03/22/2030 EUR 700 $ 839
RIL b HILERT 839
(ERASIRAES751)

Qatar Energy
3.125% due 07/12/2041 $ 300 222

Qatar Government International Bond

4.625% dus 06/02/2046 0 179
5.103% due 04/23/2048 300 283

462
ha—LAEE _ eea
(R $845)

JL—=<=70.7%

Romania Government International Bond

1.750% due 07/13/2030 EUR 300 303
2.000% due 04/14/2033 500 451
3.875% due 10/29/2035 818 799
5.375% due 03/22/2031 400 472
6.625% due 09/27/2029 200 253
L—<=7 & 2,278
(ER{SIR{ES2, 061)

75 ET0.Th

Saudi Arabian 0il Co.
2.250% due 11/24/2030 $ 400 356

Saudi Government International Bond

3.750% due 01/21/2055 1,100 783
4.875% due 07/18/2033 500 502
5.375% due 01/13/2031 700 726

1,981
YOTCTSET AR 2,337

(BRAGRIES2, 361)

> #R—)L0. 5%

7.500% due D1/15/2028 s 212
Iz —&E 12 Bond
(RSR$203) 2.375% due 07/01/2039 Se0 4 k5%
— 2.750% due 03/01/2035 560 460
51950% dle DR101/2054 e i
YUAR—LEEH _ 1512

Peru Government International Bond

5.500% due 03/30/2036 700 701
N —&Et 701
(ER{FIR{H$697)

R—3 > R0.2%

Poland Government International Bond

5.125% due 09/18/2034 550 553
5.500% due 03/18/2054 200 186
=52 Fadt 739
(BB RIEST43)

(ER{SIRAES1, 311)
SR E1. 2%

Korea Treasury Bond

1.375% due 06/10/2030 KRW 3,510,780 2,453
2.625% due 06/10/2028 2,190,480 1,631
BEAE 4,084

(E{RR{H$4, 052)

TAEE  FHfEE
(Hfy: F) (B F)
AARA 2. Th

Spain Government Bond

1.450% due 04/30/2029 EUR 980 $ 1,115
1.450% due 10/31/2071 397 216
3.150% due 04/30/2035 4,100 4,806
3.250% due 04/30/2034 700 834
3.450% due 10/31/2034 1,100 1,326
3.450% due 07/30/2086 780 811
ARA UEE 9,108
(B IRAMSS, 842)

(2 A 20. 8%

UBS Group AG

3.869% due 01/12/2029 $ 400 394
4.194% due 04/01/2031 500 490
4.282% due 01/09/2028 500 498
6.442% due 08/11/2028 300 312
9.016% due 11/15/2033 300 3N
UBS Switzerland AG

3.304% due 03/05/2029 EUR 600 722
S S- 2,781

(R4S RS2, 686)

e

. 8%

Thailand Government Bond

2.410% due 03/17/2035 THB 4,460 147
2.500% due 11/17/2028 77,160 2,482
24 /it 2,629

(ER{SIR{ES2, 409)

7 5 7 & RELEO. 4%

Abu Dhabi Developmental Holding Co. PJSC

5.375% due 05/08/2029 $ 500 515

5.500% due 05/08/2034 400 418

DAE Sukuk Difc Ltd.

3.750% due 02/15/2026 200 199
1,130

Abu Dhabi Government International Bond

3.875% due 04/16/2050 400 312
77 JEREEHREEH 1,442
(ER{RIRAHES1, 543)

ZEES. 3%

Barclays PLC

5.501% due 08/09/2028 200 204
5.690% due 03/12/2030 600 621
6.490% due 09/13/2029 400 423
7.385% due 11/02/2028 400 425
HSBC Holdings PLC

2.804% due 05/24/2032 200 178
2.848% due 06/04/2031 200 183
4.583% due 06/19/2029 500 501
5.290% due 09/16/2032 GBP 600 826
Imperial Brands Finance PLC

3.500% due 07/26/2026 $ 300 297




PIMCOYO—NILEHFRANSTO—T7Rd (JPY)

LASE FTfi%E TASE ST fi%8 AL FTfi%E
(BT : F) (BfL:F) (B F) (B F) (B - F) (B F)
Lloyds Banking Group PLC 4250:/“ due 12/07/2040 GBP 3002 % 3814 Berkshire Hathaway, Inc.
5.679% due 01/05/2035 § 500 G| A0z S00___ 1088 gn7m, due 04/20/2026 ¥ 100,000 § 691
5.871% due 03/06/2029 500 517 S0 - cor.
Nationwide Building Society ’@f?‘ 20868 5009 que 06/15/2030 $ 100 90
6.557% due 10/18/2027 500 513 (ERiSIR{E$20, 467) 6.150% due 05/15/2034 200 210
NatWest Group PLC K [E65. 6% Boeing Co.
4.445% due 05/08/2030 300 298 3.600% due 05/01/2034 (g) 100 8
5.076% due 01/27/2030 200 203 P 3.626% due 0201/2031 50 4
0 endmark Funding Trus o
5.778% due 03/01/2035 ) 600 623 2.000% due 04/20/2032 $ 700 667 British Airways 2018-1 Class A Pass-Through Trust
Santander UK Group Holdings PLC R ] — 4.125% due 09/20/2031 52 50
6.534% due 01/10/2029 200 209 LGP AMETIED S U
’ 2.100% due 11/20/2036 700 gog Broadcom, Inc.
Standard Chartered PLC o o 2.450% due 02/15/2031 50 45
1.456% due 01/14/2027 400 393 Ravient Revato FAUESHioRRStLoe TSt 3.419% due 04/15/2033 100 91
6927  2120% due 011512069 & 21 3.489% due 04/15/2034 200 179
Navient Student Loan Trust 4.300% due 11/15/2032 48 4
) 5.570% due 03/25/2066 359 354 Centene Corp.
?!UI;:WF"MI"B - SMB Private Education Loan Trust 2.500% due 03/01/2031 200 1m
b due 09/20/2061 GBP 678 93 rivate Education Loan Trus
Fp—— 1.600% due 09/15/2054 270 254 3.375% due 02/15/2030 200 184
5.067% due 07/20/2045 390 534 Synchrony Card Funding LLC Charter Communications Operating LLC
R — 5.040% due 03/15/2030 500 608 3.850% due 04/01/2061 2% 15
Canada Square Funding PLC 2,579 3.950% due 06/30/2062 150 97
5.167% due 06/17/2058 50 68 B Ehoniore Enormy P »
ieniere kner artners
EurosalllRLC 2 4000% s 030V 200 190
2.215% due 12/15/2044 EUR 36 4 AbbVie, Inc.
I 3.200% due 11/21/2029 1,100 1,082 CNA Financial Corp.
inshury Square 5.125% due 02/15/2034 300 301
5.039% due 12/16/2071 68P 85 116 AES Corp. P
1.375% due 01/15/2026 300 294 Comcast Corp.
Holmes Master Issuer PLC 2450% due 01/16/2031 300 %2 2.937% due 11/01/2056 131 7
4.878% due 10/15/2072 600 824
: American Tower Corp. Constellation Brands, Inc.
;“;E;;";' "‘g;“/‘;/l;[’]ﬁﬁ - o L100% e 1512030 600 533 2.250% due 08/01/2031 800 693
. ue
' . 2.800% due 01/15/2030 200 186 Constellation Energy Generation LLC
Lanebrook Mortgage Transaction PLC 5.900% due 11/15/2033 100 106 6.125% due 01/15/2034 200 216
4.948% due 07/20/2058 86 90 i c> Castl.
5.017% due 03/15/2061 291 399 2.350% due 02/22/20% 10 0 2'2"5‘;'/: d::DT/’W 5"/;;]31 0 "
London Wall Mortgage Capital PLC 4.200% due 03/01/2033 400 384 3.650% due 09/01/2027 200 197
4.987% due 05/15/2051 88 120 5.150% due 03/02/2028 300 307
y . Duke Energy Florida LLC
Pierpont BTL PLC Anheuser-Busch InBev Worldwide, Inc. 5.875% due 11/15/2033 200 213
5.039% due 12/22/2053 106 145 5.550% due 01/23/2049 100 99 E’I doalth 1
5.057% due 09/21/2061 3% 543 q G levance Health, Inc.
Arizona Public Service Co. o
5.317% due 09/21/2054 303 a7 2250% due 05/15/2030 400 361
5.700% due 08/15/2034 300 310
5.375% due 06/15/2034 300 307
:T&H 07/16/2060 488 671 Eantend Lopita Inc E"e'ﬂ\: T”':"S'e' Lp
HEPb D 5.950% due 10/15/2033 400 415
- 5.300% due 04/01/2044 50 45
RelurizRLC AT&T, Inc. 6.000% due 06/15/2048 138 133
5.014% due 12/23/2058 L 40 9.300% due 06/01/2027 600 579 6.100% due 12/01/2028 400 420
Tuwdﬂ Point Mortgage Funding Granite 6 PLC 4,3502/n due 03/01/2029 400 40 Entergy Arkansas LLC
5.223% due 07/20/2053 JZE] 1,062 5.400% due 02/15/2034 100 103 T 0 (I o a0
Tower Bridge Funding PLC puiatiorCapitali8rouplt Essential Utilities, Inc.
5.017% due 11/20/2063 58 79 4.125% due 08/01/2025 100 100 3.351% dus 0411572050 % 20
Trinity Square PLC Bank of America Corp. Evergy Kansas Central, Inc.
5.228% due 07/15/2059 322 43 2.592% due 04/29/2031 600 549 5.000% due 11/152033 200 212
. 3.419% due 12/20/2028 415 408 ’
Twin Bridges PLC
5 068% due 091212055 114 157 4571% due 04/27/2033 500 s Evergy Metro Ine
5.168% due 0/12/2055 W 539 4.948% due 07/2212028 1,500 1,618 2.250% due 06/01/2030 100 0
B AT e DE/15P05S ol e 5.162% due 01/24/2031 400 410 Eversource Energy
8237 5.288% due 04/25/2034 400 408 5.950% due 02/01/2029 500 522
————=—  5511% due 01/24/2036 100 103 Ip——
United Kingdom Gilt BAT Capital Corp. 4.346% due 12/08/2026 400 397
6.343% due 08/02/2030 100 108 )
1.125% due 01/31/2039 200 175 ’ . Ford Motor Credit Co. LLC
1.750% due 09/07/2037 150 150 BoctonDickinson & llay 4.000% due 11/13/2030 500 457
3.760% due 01/29/2038 400 497 2.823% due 05/20/2030 400 370 Global Payments, Inc.
4.950% due 08/15/2027 200 202




AR ikl
(Bf - F) (B :F)

Goldman Sachs Group, Inc.

1.250% due 02/07/2029 EUR 100 §
2.383% due 07/21/2032 $ 200
2.615% due 04/22/2032 100
3.691% due 06/05/2028 200
4.482% due 08/23/2028 2,100
5.636% due 01/28/2036 300
6.561% due 10/24/2034 300
HCA, Inc.

3.500% due 09/01/2030 300
3.625% due 03/15/2032 200
4.125% due 06/15/2029 100
4.500% due 02/15/2027 250
5.900% due 06/01/2053 100
JPMorgan Chase & Co.

2.522% due 04/22/2031 1,250
2.738% due 10/15/2030 100
2.963% due 01/25/2033 (g) 300
4.586°% due 04/26/2033 300
4.851% due 07/25/2028 1,600
5.140% due 01/24/2031 350
5.502% due 01/24/2036 200
Mars, Inc.

5.200% due 03/01/2035 500
Mileage Plus Holdings LLC

6.500% due 06/20/2027 80
Monongahela Power Co.

5.850% due 02/15/2034 400
Morgan Stanley

1.512% due 07/20/2027 200
3.622% due 04/01/2031 300
5.123% due 02/01/2029 500
5.230% due 01/15/2031 300
5.424% due 07/21/2034 200
5.587% due 01/18/2036 200
6.296% due 10/18/2028 1,500
MSCI, Inc.

3.625% due 08/01/2030 200
3.625% due 11/01/2031 200
NVR, Inc.

3.000% due 05/15/2030 700
Occidental Petroleum Corp.

5.560% due 10/01/2034 400
8.875% due 07/15/2030 200
ONEOK, Inc.

5.800% due 11/01/2030 100
Oracle Corp.

3.950% due 03/25/2051 100
Pacific Gas & Electric Co.

3.160% due 01/01/2026 100
3.250% due 06/01/2031 200
4.550% due 07/01/2030 100
5.450% due 06/15/2027 300
PacifiCorp

5.450% due 02/15/2034 300
Public Service Co. of Colorado

5.250% due 04/01/2053 300
Revvity, Inc.

1.900% due 09/15/2028 700
San Diego Gas & Electric Co.

1.700% due 10/01/2030 300

m
175
89
197
2,103
308
332

284
185
RL
250
97

1,143
93
210
297
1,617
359
206

506

80

416

194
288
509
307
205
205
1,663

188
184

662

393
229

105

99
180
98
304

304

278

649

261

PIMCOYO—NILEHFRANSTO—T7Rd (JPY)

TASE Gl
(Bf7 - F) (BfL: F)
Santander Holdings USA, Inc.

4.500% due 07/17/2025 $ 200 $ 200

Southern California Edison Co.

3.600% due 02/01/2045 50 34

3.650% due 06/01/2051 100 66

5.450% due 06/01/2052 300 259

Southern California Gas Co.

2.560% due 02/01/2030 150 138

Sysco Corp.

5.750% due 01/17/2029 700 730

T-Mobile USA, Inc.

3.300% due 02/15/2051 126 84

3.600% due 11/15/2060 176 n7

3.875% due 04/15/2030 400 389

UMass Memorial Health Care Obligated Group

5.363% due 07/01/2052 200 182

United Airlines 2019-2 Class A Pass-Through Trust

2.900% due 05/01/2028 75 70

Vistra Operations Co. LLC

6.950% due 10/15/2033 300 330

VMware LLC

2.200% due 08/15/2031 100 87

4.700% due 05/15/2030 100 100

Volkswagen Group of America Finance LLC

6.200% due 11/16/2028 500 520

Wells Fargo & Co.

2.393% due 06/02/2028 200 193

2.572% due 02/11/2031 100 92

3.526% due 03/24/2028 300 296

3.584% due 05/22/2028 100 98

4.478% due 04/04/2031 600 597

4.808% due 07/25/2028 1,600 1,614

5.244% due 01/24/2031 600 616

5.389% due 04/24/2034 400 409
41,012

ACRA Trust

5.608% due 10/25/2064 466 466

Adjustable Rate Mortgage Trust

5.460% due 09/25/2035 7 6

Alternative Loan Trust

6.000% due 04/25/2037 115 51

Angel 0ak Mortgage Trust

4.500% due 05/25/2087 439 434

Banc of America Funding Trust

5.078% due 01/20/2047 " 10

Bear Stearns Adjustable Rate Mortgage Trust
4.000% due 05/25/2034

4.987% due 07/25/2033 4
5.785% due 02/25/2034 1
6.159% due 10/25/2033 4
6.339% due 11/25/2034 3
6.642% due 05/25/2033 7
6.896% due 06/25/2034 "

Bear Stearns Alternative-A Trust
4.545% due 02/25/2036 18 13
5.174% due 01/25/2036 69 66

Bear Stearns Structured Products, Inc. Trust
4.120% due 12/26/2046 10 8

SBwew— =

— g

TAEE  FHfEE
(BfL: F) (BfL: F)

Benchmark Mortgage Trust

4.470% due 07/15/2055 $ 600 $ 585
BSREP Commercial Mortgage Trust

5.376% due 08/15/2038 426 405
Citigroup Mortgage Loan Trust, Inc.

6.080% due 09/25/2035 13 13
6.180% due 09/25/2035 8 8
Countrywide Home Loan Mortgage Pass-Through Trust
5.014% due 04/25/2035 2 2
5.074% due 03/25/2035 37 35
5.138% due 11/25/2034 17 186
6.248% due 02/20/2036 23 2
6.862% due 02/20/2036 7 6
Credit-Based Asset Servicing & Securitization LLC

4.554% due 07/25/2037 163 107
Downey Savings & Loan Association Mortgage Loan Trust
4.952% due 08/19/2045 4 )
First Horizon Mortgage Pass-Through Trust

6.431% due 08/25/2035 8 5

Freddie Mac Multifamily Structured Pass-Through
Certificates

3.600% due 01/25/2029 200 197

GMACM Mortgage Loan Trust

3.678% due 11/19/2035 5 5

Greenpoint Mortgage Pass-Through Certificates

7.182% due 10/26/2033 1 1

GSR Mortgage Loan Trust

5.880% due 03/25/2033 2 2

HarborView Mortgage Loan Trust

4.824% due 07/19/2035 5 4

IndyMac INDX Mortgage Loan Trust

4.588% due 12/25/2034 7 6

JPMCC Commercial Mortgage Securities Trust

3.723% due 03/15/2050 100 98

JPMDB Commercial Mortgage Securities Trust

3.694% due 03/15/2050 100 97

JPMorgan Chase Commercial Mortgage Securities Trust

2.812% due 01/16/2037 100 90

JPMorgan Mortgage Trust

5.479% due 07/25/2035 16 14

5.875% due 02/25/2035 4 4

5.952% due 11/25/2033 3 )

Lehman Asset-Backed Securities Mortgage Loan Trust

4.524% due 06/25/2037 21 14

Long Beach Mortgage Loan Trust

4.994% due 10/25/2034 34 34

Mellon Residential Funding Corporation Mortgage Pass-
Through Trust

4.866% due 12/15/2030 17 17

Merrill Lynch Mortgage Investors Trust

6.247% due 02/25/2033 8 8

Mill City Mortgage Loan Trust

3.500% due 04/25/2066 634 623

Morgan Stanley Bank of America Merrill Lynch Trust

3.102% due 11/15/2049 100 97

Morgan Stanley Capital | Trust

3.530% due 06/15/2050 100 98

Morgan Stanley Residential Mortgage Loan Trust

4.000% due 06/25/2064 934 904




AR SR
(B F) (B F)
Nomura Asset Acceptance Corporation Alternative Loan
Trust

4.413% due 10/25/2035 $ 1§ 10

PRPM LLC

4.000% due 11/26/2054 934 908

Residential Asset Securitization Trust

5.500% due 06/25/2033 28 28

Securitized Asset-Backed Receivables LLC Trust

4.694% due 05/25/2037 254 195

Sequoia Mortgage Trust

4.466% due 11/25/2063 391 395

1.373% due 04/20/2035 4 4

Structured Adjustable Rate Mortgage Loan Trust

4.874% due 05/25/2037 22 20

6.174% due 04/25/2034 1 1

6.525% due 02/26/2034 6 6

Structured Asset Mortgage Investments Il Trust

4.854% due 05/25/2036 39 27

5.132% due 03/19/2034 4 4

Asset ities C Mortgage Loan

Trust

5.939% due 04/25/2035 1 1

Verus Securitization Trust

5.041% due 08/25/2067 357 356

5.218% due 09/25/2069 444 444

WaMu Mortgage Pass-Through Certificates Trust

5.064% due 01/25/2045 4 4

5.776% due 03/25/2033 45 44

5.782% due 06/26/2033 ] 5

6.205% due 03/25/2034 26 26

7,101

INinois, Electric Agency Revenue Bonds, Series 2009

6.832% due 02/01/2035 175 191
Finance Revenue
Bonds, Series 2022
5.087% due 02/01/2052 100 98
289
JPMorgan Chase Bank N.A.
6.375% due 04/19/2032 IDR 5,922,000 363
Fannie Mae
4.000% due 12/01/2025 $ 1 1
4.000% due 02/01/2026 1 1
4.000% due 06/01/2048 2 26
4.000% due 09/01/2048 47 45
4.500% due 06/01/2038 28 28
5.500% due 02/01/2054 4,891 4,895
6.000% due 12/01/2037 5 5
6.000% due 11/01/2053 1,848 1,881
6.000% due 01/01/2054 364 361
6.000% due 02/01/2054 3,689 3,755
6.000% due 07/01/2054 2,775 2,823
6.500% due 09/01/2053 2,656 2,747
6.500% due 12/01/2053 2,010 2,078
6.500% due 02/01/2054 4,668 4,825
6.912% due 02/01/2036 1 "
Fannie Mae, TBA (a)
2.500% due 07/01/2055 374 310
2.500% due 08/01/2055 2,008 1,664
3.000% due 05/25/2044 8,100 7,010

PIMCOYO—NILEHFRANSTO—T7Rd (JPY)

TAEHE Gl
(Bf7 - F) (BfL: F)

3.500% due 08/01/2055 § 1,400 § 1,260
4.000% due 07/01/2055 1,000 930
4.000% due 08/01/2055 500 465
4.500% due 08/01/2055 6,800 6,502
5.000% due 08/01/2065 20,000 19,690
6.000% due 08/01/2055 200 203
6.500% due 08/01/2055 30,080 30,984
Freddie Mac
4.000% due 01/01/2054 139 129
5.000% due 02/01/2063 1,406 1,383
5.000% due 09/01/2053 681 670
5.000% due 12/01/2053 1,345 1,322
5.500% due 09/01/2054 597 597
6.000% due 12/01/2033 38 38
6.000% due 04/15/2036 57 61
6.000% due 10/01/2053 7,688 1,826
6.000% due 12/01/2053 192 196
6.000% due 02/01/2054 1,331 1,354
6.000% due 05/01/2054 620 631
6.000% due 06/01/2054 287 292
6.000% due 07/01/2054 2,662 2,708
6.500% due 08/01/2054 5,270 5,447
Ginnie Mae
3.000% due 04/20/2047 122 110
3.500% due 05/20/2052 1,639 1,405
3.500% due 10/20/2054 994 908
5.000% due 02/15/2039 61 61
Ginnie Mae, TBA (a)
3.000% due 08/15/2042 1,700 1,504
3.500% due 07/01/2055 5,900 5,365

124,405
Treasury Inflation Protected Securities (d)
0.375% due 07/15/2027 525 518
0.625% due 07/15/2032 m 206
0.750% due 02/15/2045 (i) 118 86
1.125% due 01/15/2033 2,908 2,780
1.625% due 10/15/2027 5415 5,482
2.375% due 10/15/2028 10,369 10,757
U.S. Treasury Bonds
1.625% due 11/15/2050 232 122
1.875% due 02/15/2041 6,200 4,266
1.875% due 11/15/2051 400 223
2.000% due 11/16/2041 300 206
2.250% due 02/15/2052 300 183
2.375% due 02/15/2042 3,200 2,329
2.500% due 02/15/2045 134 95
2.875% due 05/15/2043 1 1
2.875% due 05/15/2052 900 634
3.625% due 08/15/2043 2 277
3.875% due 02/15/2043 220 197
4.000% due 11/15/2042 4,200 3,833
4.375% due 05/15/2041 237 229
4.500% due 11/15/2054 2,800 2,765
4.625% due 11/15/2044 3,100 3,036
U.S. Treasury Notes
4.250% due 02/28/2031 2,800 2,865

41,080
KERF 216,829
(ER{GRIES$216, 432)
Alimentation Couche-Tard, Inc.
4.643% due 07/07/2025 (e 400 400

TAEH &
(Bfr: F) (B
Amrize Finance U.S. LLC

4.688% due 07/16/2025 (e) $ 300 ¢
Crown Castle, Inc.

5.065% due 07/22/2025 (e) 250
Dominion Resources, Inc.

4.627% due 08/01/2025 (e) 250
Intel Corp.

4.614% due 07/03/2025 (e) 300
Jones Lang LaSalle Finance BV (e)

4.737% due 07/14/2025 300
4.738% due 07/09/2025 400
4.739% due 07/07/2025 300
Mondelez International, Inc.

4.804% due 08/11/2025 (e) 400
Northrop Grumman Corp.

4.737% due 07/24/2025 (e) 500
NXP BV

4.695% due 09/10/2025 (e) 500
Virginia Electric & Power Co.

4.624% due 07/28/2025 (e) 700

B

i F)

299

249

249

300

298
400
300

398

498

495

698

4,585

10,800

Australia and New Zealand Banking Group Ltd.

0.020% due 07/02/2026 HKD 8
2.860% due 07/01/2025 AUD 319
3.830% due 07/01/2025 $ 8
Bank of Nova Scotia

1.800% due 07/02/2025 CAD 155
3.830% due 07/01/2025 $ 3
BNP Paribas Bank

(0.310%) due 07/01/2025 CHF 7
0.020% due 07/02/2025 HKD 232
0.560% due 07/01/2025 SGD 1
1.060% due 07/01/2025 SEK 307
2.250% due 07/01/2025 NZD 8
2.860% due 07/01/2025 AUD 6
Brown Brothers Harriman & Co.

0.120% due 07/01/2025 ¥ 102
3.180% due 07/01/2025 NOK 558
3.420% due 07/01/2025 GBP 1
3.830% due 07/01/2025 $ 1
Citibank N.A.

1.110% due 07/01/2025 EUR 4
3.420% due 07/01/2025 GBP 212
3.830% due 07/01/2025 $ 51
DBS Bank Ltd.

3.830% due 07/01/2025 59
DnB Bank ASA

1.050% due 07/01/2025 SEK "7
1.110% due 07/01/2025 EUR 394
2.860% due 07/01/2025 AUD 19
3.830% due 07/01/2025 $ 1
HSBC Bank

0.020% due 07/02/2025 HKD 24
0.560% due 07/01/2025 SGD 13
HSBC Bank PLC

1.110% due 07/01/2025 EUR 62
3.420% due 07/01/2025 GBP 2

372
51

12
462
12
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AR ikl
(BfL - F) (B F)

JPMorgan Chase Bank N.A.

3.830% due 07/01/2025 $ 14 14

MUFG Bank Ltd.

0.120% due 07/01/2025 ¥ 1,891 13

Royal Bank of Canada

1.110% due 07/01/2025 EUR 1 1

3.420% due 07/01/2025 GBP 158 207

3.830% due 07/01/2025 $ 1 1

Sumitomo Mitsui Trust Bank Ltd.

0.120% due 07/01/2025 ¥ 118582 82

1.110% due 07/01/2025 EUR yal 25

3.420% due 07/01/2025 GBP 16 2

3.830% due 07/01/2025 $ 2 2
1,978

BHEMERAE 17.463

(ER{SR{Mi$17, 464)

BRAFMAEHEE119. 7% $ 396,308

(ER7§ R {H$390, 062)
ERBTYNT 4T

i (h) (j) 0.4% 1421
(SR DL \ET LI 7 LGRS (47)
ZOMDEES & CEREHIEE) (20.1%) (66,519)
& EE100. 0% $ 331,210

R ERMRICH S ST -

* BEEOCE, REROSHEEMEEALLBRIRBLEG 27— ANEFR TS,
(a) 34T BATENSIGES

(b) {BFIRMILM

(c) kA (REHBBEFREORYLOEER) THD,

(d) LFMEFOTAERE, 10 ITLOKRICHHOETHEEL S,

(&) V—RUBHRKEFIEY THS.

fEAE &V ZDHDERERS

LREZ2HIZ
ZABE LR 2%@
HEIAF Hit$F  HEE M @Emes 18R CAEME)  (AER{E) &L
BPS 4.470% 06/30/2025 07/01/2026 ¢ 10,900 U.S. Treasury Inflation Protected Securities
2.125% due 04/15/2029 $ (111320 ¢ 10,900 ¢ 10,901
LKA $ (1132 ¢ 10900 ¢ 10,901
YIN=2R - LRZHIC
WEIHEF EASFO  RHB #HE EASE? HoKILE
BOS 4.250% 06/23/2025 08/01/2025 $ (83) $ (83)
BOS 4.300% 06/23/2025 08/01/2025 (252) (253)
YR=R - LRR#EE $ (336)
RO
EAMBSEURE 0BT 31~908 0B F=his
UR—R - LRRH
KEHE s 0 s 0s 1338 ¢ 08 336)
YIN—2R - LIREHEF $ 0 $ 0 $ (336) $ 0 $ (336)
EAGE $ 0 $ 0 $ (336) $ 0 $ (336)
YIR—R - LIRZHIZHR D RILE $ (336)




PIMCOYRA—NIEBEHER S TO—T7>

WEIEF &5 At 9 ot 1] TAGE FRE ” Eﬂngé

BOS Fannie Mae, TBA 5.500% 08/01/2055 4,400 $ 43 s (4,396)
GSC Fannie Mae, TBA 2.000% 07/01/2085 14,040 (10,986) (11,118
STRAMEESHGE 4. 7% $ (15357) § (15514

LUTFIE, 20254 6 A0BBRANEAB LU ZOMOEMEE]. BoUICELAN: (RFELE) EROTSBIMEHEEZMEFEFIHHELTENLEZLOTHS.
(8) 20254 6 A30AMAE. UTNDIRE —RHDEHEITEDE, MHMHHESTHI8DAMIEFNERE LTELANLATNS,

=) -
LREHIZ YIR—=2ZR « ANy FEIC BABLV >
LX) LRZFIZ  WEIFES %2 ZOtHn_  BA (ZA) IYR
ELiES IV EA FBRILE E3/NA KihE  SFERSISE BER A=Y r—0
TR—NL/TRE— - LIREH
BOS $ 0 s (336) $ 0 3 0 336) $ 3/ 2
BPS 10,901 0 0 0 10,901 (11,132) (231)
< R & —HiMEEH SR R E
BOS 0 0 0 (4,396) (4,396) 0 (4,396)
6SC 0 0 0 (11,118) 111,118) 0 (11,118)
AL LU ZOMOEMINGI & $ 10,901 $ (336) % 0§ (15514 § (4,949)
O RIRFIBESD,

gkﬁgggim%AﬁaumAwr.m§¢msﬂm45w%vbota§¢§¢tt—»-a4uv7ﬁmaUA—x-uﬁgﬂtﬁbﬁaﬂmé
=]

@ dy kTR ﬂh;wr»h%inﬁo)ﬂ&%\ﬁ%uﬂ—«;*éﬂx%/*m%wméiit BABLUZOMOLHMIBINSRET BT AR—Yr—Id, A—DEA
125 LRI— DV R 2 — 2RO T CHIELREIOMTORERT 52 EHTES

“ 20254 6 A30A <

FiEPREL

TJLIT7 L

] 1T {fAE wmHE R (ZHn8) i35 itk

Call - Euro-Bobl 5-Year Note August 2025 Futures EUR 118.500 07/26/2025 2 $ 0 $ 0
Put - Euro-Bobl 5-Year Note August 2025 Futures 117.250 07/25/2025 2 (1 (1)
ERA T avaEt $ L1} $ (1]

FREB

i B8 fRA kS (8) %

3-Month SOFR December Futures =§:3 03/2026 61 $ 19 $ 38 0
3-Month SOFR December Futures B 03/2027 61 94 5 0
3-Month SOFR June Futures =4 09/2025 56 (300 0 m
3-Month SOFR June Futures =§:3 09/2026 61 74 5 0
3-Month SOFR June Futures B 09/2027 12 8 1 0
3-Month SOFR March Futures B 06/2026 61 4 5 0
3-Month SOFR March Futures B2 06/2027 46 73 3 0
3-Month SOFR September Futures B 1212025 61 (14) 1 0
3-Month SOFR September Futures B 12/2026 61 89 5 0
3-Month Sonia December Futures gz 03/2026 48 72 2 0
Australia Government 3-Year Bond September Futures 7= 09/2025 66 nn 4 0
Australia Government 10-Year Bond September Futures bt 09/2025 202 (137) 70 0
Canada Government 5-Year Bond September Futures =53 09/2025 40 2 4 0
Canada Government 10-Year Bond September Futures B 09/2025 92 72 18 0
Euro-Bobl 5-Year Note September Futures 55 09/2025 29 18 6 0
Euro-BTP 10-Year Bond September Futures B 09/2025 153 66 0 mn
Euro-Bund 10-Year Bond September Futures bt 09/2025 89 107 36 0
Euro-Buxl 30-Year Bond September Futures B 08/2025 7 (18) 0 (3
Euro-OAT 10-Year Bond September Futures B2 09/2025 " (13) 0 3
Euro-Schatz 2-Year Note September Futures g2 09/2025 39 9 0 3
Japan Government 10-Year Bond September Futures EE 09/2025 42 (120 55 0

FJd (JPY)
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N KRB
i) i1 [RA Bk (8) #
U.S. Treasury 2-Year Note September Futures Bt 09/2025 8 $ 7 $ 0
U.S. Treasury 5-Year Note September Futures =5:3 09/2025 15 126 0
U.S. Treasury 10-Year Note September Futures iz 09/2025 373 768 0
U.S. Treasury 20-Year Bond September Futures FE 09/2025 8 (40) 0 (8
U.S. Treasury Ultra 10-Year Note September Futures =53 09/2025 2 3 1 0
U.S. Treasury Ultra 30-Year Bond September Futures g 09/2025 49 174 66 0
United Kingdom Treasury 10-Year Gilt September Futures =5z 09/2025 33 82 0 (9)
EMRKIEE $ 1508 $ M3 8 (34)
{VIF4E-
L3 IOk 2Ty K
SRR EESF BB (2025%6 ANB%HE) Y BETAY i35 it
ATRT, Inc. 1.000% 06/20/2026 0.303% 100 $ 1
ATAT, Inc. 1.000% 06/20/2028 0.431% 100 1
$ 2
2 el LEEBLS
izt Ol o D EESF bt 1= ] BETAY 5 {fitE © (8) # F23:3 afF
CDX.IG-41 Index (1.000%) 1212012033 § 1,000 $ (15) $ (18) $ 0 $ m
CDX.IG-43 Index (1.000%) 12/20/2034 700 7 Ul 0 0
CDX.IG-44 Index (1.000%) 06/20/2035 4,800 (371 (30) 0 (4
$ (59) $ (49 $ 0 $ 18
ZH REREFE _ EBENE
izt Ol o DS B 5 & F) bt 1= ] BETAY 5 A& © (18) # HE =1
CDX.IG-40 Index 1.000% 06/20/2028  $ 200 $ 4 $ 1 $ 0 $ 0
CDX.IG-41 Index 1.000% 12/20/2028 100 2 0 0 0
CDX.IG-43 Index 1.000% 12/20/2029 5,800 132 [l 3 0
CDX.IG-44 Index 1.000% 06/20/2030 53,900 1,211 242 27 0
$ 1,349 $ 242 $ 30 $ 0
EHEF _ FREB _EBEE
XihZH EHEFNA T IIR B & F bt 1=| BETE 5 it (8) # HE &
Xih 3-Month EURIBOR 2.000% 03/19/2026 EUR 14,500 $ 92 $ 9 $ 0 % (2
ZH 3-Month FRA New Zealand Bank Bill 3.500% 06/18/2027 NZD 8,700 31 (19) 2 0
B2 3-Month FRA New Zealand Bank Bill 4.750% 06/19/2029 1,300 38 28 0 0
Xk 3-Month FRA New Zealand Bank Bill 4.000% 03/19/2030 400 7 6 0 0
X 6-Month Australian Bank Bill 3.750% 03/19/2030 AUD 21,100 el 123 0 (4)
Xih B-Month Australian Bank Bill 4.250% 03/19/2030 2,100 40 42 0 (1
BN 6-Month Australian Bank Bill 2131% 01/11/2032 400 (28) (28) 0 0
X 6-Month Australian Bank Bill 2.100% 01/18/2032 200 (15) 3 0 0
3O 6-Month Australian Bank Bill 4.250% 09/15/2032 600 3 4 0 0
24O 6-Month Australian Bank Bill 4.500% 09/15/2032 11,500 141 206 0 0]
Xih 6-Month Australian Bank Bill 4.000% 06/21/2033 8,300 33 316 0 (5)
X4L© 6-Month Australian Bank Bill 4.750% 12/20/2033 2,000 21 27 0 [¥]
2 6-Month Australian Bank Bill 4.125% 08/20/2034 5,600 (30) (30) 5 0
BN 6-Month EURIBOR 0.500% 12/15/2026 EUR 460 (10 (26) 0 0
B2 6-Month EURIBOR 0.650% 04112/2027 1,060 (33) 21 0 Ul
BN 6-Month EURIBOR 0.650% 05/11/2027 800 (25) 17 0 0
2 6-Month EURIBOR 2.000% 09/17/2027 1,900 0 (14) 1 0
X 6-Month EURIBOR 3.415% 12/18/2028 2,300 162 134 0 3l
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EHEF REB __ T EhEEE
X ZH EHERA VT IIR 5 & F) mE BETE i itk (8) # HE &F
BN 6-Month EURIBOR 2.770% 04/16/2029 EUR 300 $ 8 $ 8 $ 0 0
B2 6-Month EURIBOR 2.860% 04/24/2029 200 6 6 0 0
33 6-Month EURIBOR 2.780% 06/02/2029 300 8 8 0 0
BN 6-Month EURIBOR 2.827% 05/06/2029 300 9 9 0 0
Xih 6-Month EURIBOR 2.950% 06/12/2029 200 7 7 0 0
ZH 6-Month EURIBOR 2.700% 08/13/2029 100 U] (4 0 0
2 6-Month EURIBOR 2.650% 08/14/2029 200 7 7 0 0
2 6-Month EURIBOR 2.300% 09/26/2029 300 (5] (5) 0 0
2 6-Month EURIBOR 2.360% 10/07/2029 300 (6) (6) 0 0
2 6-Month EURIBOR 2.280% 03/04/2030 100 0 0 0 0
2 6-Month EURIBOR 2.400% 04/09/2030 200 2 2 0 0
2 6-Month EURIBOR 2.350% 04/29/2030 200 Ul Ul 0 0
X4© 6-Month EURIBOR 2.250% 09/17/2030 38,350 67) 351 0 54)
Xt 6-Month EURIBOR 2.547% 03/08/2033 550 4 4 0 m
ik 6-Month EURIBOR 1.760% 03/15/2033 100 (6) 4 0 0
E-3: 8 6-Month EURIBOR 3.000% 03/15/2033 2,800 (44) (22) 3 0
Xih 6-Month EURIBOR (0.175%) 03/17/2033 800 (182) (106) 0 Ul
3 6-Month EURIBOR 2.760% 03/04/2034 200 5 5 0 0
X 6-Month EURIBOR 2.750% 03/05/2034 200 4 4 0 0
BN 6-Month EURIBOR 2.770% 04/29/2034 200 5 5 0 Ul
2 6-Month EURIBOR 2.680% 08/07/2034 100 3 3 0 0
2 6-Month EURIBOR 2.690% 08/19/2034 200 (4 (4 1 0
ZH 6-Month EURIBOR 2.580% 08/29/2034 200 (4 (4 1 0
2 6-Month EURIBOR 2.390% 10/01/2034 200 1 1 1 0
BN 6-Month EURIBOR 2.380% 12/31/2034 100 [l n 0 0
Xt 6-Month EURIBOR 2.220% 01/08/2035 100 (4 (4 0 0
2 6-Month EURIBOR 2.400% 02/12/2035 100 2 2 0 0
BN 6-Month EURIBOR 2.420% 03/07/2035 100 2 2 0 0
EZN 6-Month EURIBOR 2.460% 03/13/2035 100 m m 0 0
3 6-Month EURIBOR 2.610% 03/24/2035 100 0 0 0 0
X 6-Month EURIBOR 2.520% 03/27/2035 100 m m 0 0
3k 6-Month EURIBOR 2.460% 04/01/2035 100 ul [l 0 0
2 6-Month EURIBOR 2.510% 04/08/2035 100 1 1 0 0
2 6-Month EURIBOR 2.620% 04/09/2035 100 1 1 0 0
2 6-Month EURIBOR 2.650% 04/16/2035 100 0 0 0 0
2 6-Month EURIBOR 2.530% 04/23/2035 100 1 1 0 0
ZH 6-Month EURIBOR 2.450% 05/06/2035 100 1 1 0 0
XY 6-Month EURIBOR 2.250% 09/17/2035 18,870 (722) 100 0 (44)
2 6-Month EURIBOR 0.000% 03/17/2063 300 192 192 1 0
ey 6-Month EURIBOR 2.213% 03/12/2055 3,200 161 161 3 0
E-3:0 6-Month EURIBOR 2.282% 03/12/2055 1,800 79 64 2 0
2m° 6-Month EURIBOR 2.250% 09/17/2055 3,210 391 131 12 0
b2/ 7-Day China Fixing Repo Rate 1.500% 06/18/2030 CNY 60,300 12 34 0 (4
ZH Bank of Japan Uncollateralized

Overnight Call Rate 0.350% 03/21/2026 ¥ 110,000 1 4 0 0
2H Bank of Japan Uncollateralized

Overnight Call Rate 0.400% 09/18/2026 2,130,000 38 15 0 0
ZH Bank of Japan Uncollateralized

Overnight Call Rate 0.500% 06/18/2027 1,370,000 42 18 2 0
ZH Bank of Japan Uncollateralized

Overnight Call Rate 0.600% 09/18/2029 1,720,000 112 68 7 0
Xih Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 06/18/2030 430,000 14 (14) 0 2
Xk Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 03/19/2032 1,070,000 7 58 0 (8
Z4h© Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 09/17/2032 6,010,000 (163) (33) 0 (48)
2H Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 03/19/2035 990,000 18 (22) n 0
2H Bank of Japan Uncollateralized

Overnight Call Rate 1.250% 06/18/2035 710,000 (14) 44 8 0
b2/ Bank of Japan Uncollateralized

Overnight Call Rate 2.000% 09/17/2045 140,000 10 3 0 4
Xk Canadian Overnight Repo Rate

Average 5.000% 10/04/2025 CAD 10,100 140 124 0 0
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EHEF REB __ ZWEsE
X ZH EHERA VT IIR 5 & F) mE BETE i itk (8) # HE &F
Xt Canadian Overnight Repo Rate

Average 3.500% 12/18/2025 CAD 10,700 $ 53 $ 61 $ 03 Ul
Xih Canadian Overnight Repo Rate

Average 3.250% 12/20/2028 800 15 40 1 0
Xih Canadian Overnight Repo Rate

Average 1.900% 12/18/2029 2,000 (42 82 2 0
ZH Canadian Overnight Repo Rate

Average 3.500% 06/01/2032 4,200 (146) (93) 0 (6)
ZH Canadian Overnight Repo Rate

Average 3.000% 06/01/2033 300 3l (4 0 Ul
ZH Canadian Overnight Repo Rate

Average 2.900% 06/01/2034 400 0 0 0 [l
ZH Canadian Overnight Repo Rate

Average 3.000% 06/01/2034 2,900 (18) (19) 0 m
2 Canadian Overnight Repo Rate

Average 2.750% 03/18/2035 4,400 55 (23) 0 (1
Xih Canadian Overnight Repo Rate

Average 2.200% 12/18/2049 350 (45) 12 2 0
Xih Canadian Overnight Repo Rate

Average 1.760% 06/17/2050 20 (4 1 0 0
X3 Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.000% 09/17/2030 INR 3,020 0 0 0 0
2N IBMEXID 5.970% 1212212025 MXN 2,800 2 21 0 0
BN IBMEXID 8.450% 12/29/2025 6,900 1 1 0 0
XHL© IBMEXID1 8.450% 01/24/2028 6,900 5 5 1 0
L IBMEXID1 5.970% 05/06/2030 2,800 1o} Ul 0 0
b2/ KRW-CD-KSDA-Bloomberg 2.500% 09/17/2030 KRW 3,951,770 2 10 0 "
Xih KRW-CD-KSDA-Bloomberg 2.750% 03/19/2035 340,680 3 4 0 0
b3/ KRW-CD-KSDA-Bloomberg 2.500% 09/17/2035 766,850 n ] 0 0
ZH Secured Overnight Financing Rate 4.000% 06/12/2026 $ 2,700 (21 16 0 0
2 Secured Overnight Financing Rate 4.000% 06/20/2026 3,000 (3 (26) 0 0
ZH Secured Overnight Financing Rate 3.196% 02/28/2027 3,250 33 33 0 m
2 Secured Overnight Financing Rate 4.250% 03/19/2027 16,000 am (651 0 (6)
ZH Secured Overnight Financing Rate 1.750% 06/15/2027 1,300 44 (44) 0 m
2H Secured Overnight Financing Rate 3.250% 06/18/2027 6,200 3 (23) 0 (3
ZH Secured Overnight Financing Rate 3.825% 06/18/2027 30,100 (181) (241) 0 (13)
ZH Secured Overnight Financing Rate 4.000% 06/20/2027 5,400 (51) (501 0 (3
38 Secured Overnight Financing Rate 3.750% 09/17/2027 12,500 196) 1371 0 m
ZH Secured Overnight Financing Rate 3.800% 03/10/2028 100 m 1 0 0
2H Secured Overnight Financing Rate 3.000% 03/19/2028 9,800 142 (142) 0 (6)
ZH Secured Overnight Financing Rate 3.940% 04/10/2029 8,600 (159) (318) 0 (8
ZH Secured Overnight Financing Rate 3.000% 03/19/2030 19,300 424 (623) 0 (24)
2 Secured Overnight Financing Rate 3.250% 06/18/2030 3,400 27 (46 0 (5)
ZH Secured Overnight Financing Rate 3.250% 03/19/2032 10,600 202 (344) 0 (23)
2H Secured Overnight Financing Rate 3.750% 06/20/2034 5,500 (48) (74) 0 n
ZH Secured Overnight Financing Rate 3.250% 03/19/2035 7,600 288 (132) 0 (26)
ZH Secured Overnight Financing Rate 3.250% 06/18/2035 1,600 58 (10 0 (6)
ZH Secured Overnight Financing Rate 1.842% 09/19/2053 600 221 19 0 (4
ZH Secured Overnight Financing Rate 3.250% 12/20/2053 400 49 12 0 (3
ZH Secured Overnight Financing Rate 3.500% 06/20/2054 2,500 183 127 0 19
ZH Secured Overnight Financing Rate 3.250% 03/19/2055 2,900 347 (28] 0 (21)
2H Secured Overnight Financing Rate 3.250% 06/18/2055 2,250 264 51 0 nn
ZH Secured Overnight Financing Rate 3.930% 06/26/2055 800 (3 3 0 (6)
ZH Singapore Overnight Index Average 3.000% 09/18/2026 SGD 9,800 (156) (149) 0 (51
ZHY Singapore Overnight Index Average 2.750% 09/18/2029 150 (6] Uil 0 0
ZH Singapore Overnight Index Average 3.000% 09/18/2034 280 (201 (19 0 m
Xih Sterling Overnight Interbank

Average Rate 4.160% 12/18/2028 GBP 3,800 81 36 1 0
Xih Sterling Overnight Interbank

Average Rate 3.500% 03/18/2030 18,100 (224) 257 5 0
Xih Sterling Overnight Interbank

Average Rate 3.930% 01/06/2035 100 m m 0 0
ZH Sterling Overnight