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Pacific Investment Management Company LLC

Peter G. Strelow, Managing Director
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2023 31
139.77
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2023 31
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2023

10,921,345 97.49
528,088 4.71
16,244 0.14
3,051 0.03
1,315 0.01
183 0.00
11,470,226 102.39
267,249 2.39

11,202,977
1,565,840 100-00

2023

738,491 6.70
257,212 2.33
167,120 1.52
127,355 1.16
104,737 0.95
101,662 0.92
77,160 0.70
47,134 0.43
26,685 0.24
26,205 0.24
18,013 0.16
17,725 0.16
14,031 0.13
7,133 0.06
6,120 0.06
5,663 0.05
5,471 0.05
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4,251 0.04
4,146 0.04
3,754 0.03
3,289 0.03
2,901 0.03
2,472 0.02
1,772 0.02
1,175 0.01
804 0.01

210 0.00
1,772,691 16.08
116,879 1.06
95,984 0.87
62,152 0.56
54,055 0.49
31,937 0.29
25,842 0.23
16,451 0.15
16,152 0.15
3,837 0.03
2,840 0.03
1,365 0.01
937 0.01

865 0.01
429,296 3.90
2,766,638 25.10
526,951 4.78
20,642 0.19
4,558 0.04
1,737 0.02
1,695 0.02
1,601 0.01
1,442 0.01
301 0.00

1 0.00
3,325,566 30.17
317,240 2.88
42,407 0.38
29,149 0.26
20,551 0.19
10,589 0.10
4,435 0.04
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424,371 3.85
3,184,763 28.90
404,032 3.67
387,362 3.51
8,849 0.08
2,955 0.03
1,066 0.01

52 0.00
3,989,079 36.20
212,294 1.93
124,293 1.13
30,423 0.28
21,553 0.20
15,134 0.14
6,778 0.06
1,890 0.02

71 0.00
412,436 3.74
871 0.01
12,197 0.11
3,076,687 27.92
1,303,420 11.83
26,227 0.24
1,391 0.01
3,257 0.03

53 0.00

3,310 0.03
37,072 0.34
24,867 0.23
14,944 0.14
543 0.00

122 0.00
77,548 0.70
32,580 0.30
10,912 0.10
3,614 0.03
47,106 0.43
17,692 0.16
33,922 0.31
14,885,966 135.07
3,864,918 35.07

6/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OoooodooodonoodoooooOod

11,021,048
1,540,412

100.00
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2023
2022 36,828,213.05 5,147,479 9.09 1,271
37,666,574.12 5,264,657 9.39 1,312
34,153,812.93 4,773,678 9.30 1,300
33,132,120.61 4,630,876 8.93 1,248
10 33,802,605.37 4,724,590 8.98 1,255
11 35,516, 165.66 4,964,094 9.24 1,291
12 35,875,422.82 5,014,308 9.22 1,289
2023 36,527,090.96 5,105,392 9.47 1,324
35,752,870.04 4,997,179 9.28 1,297
36,353,233.14 5,081,001 9.39 1,312
36,295,744.58 5,073,056 9.41 1,315
36,252,586.65 5,067,024 9.36 1,308
2022 9,863,448,477 9,010
9,812,023,357 9,275
11,146,659,574 9,166
10,763,269,248 8,771
10 10,796,347,144 8,799
11 11,469,109,131 9,017
12 11,572,665,702 8,948
2023 11,730,781,981 9,162
11,444,304,193 8,939
14,666,790,791 9,001
15,642,121,602 8,983
16,063,470,794 8,884
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2022 2023 0.64

2022 2023 5.00

100
2023
2022
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2023 2023
704,272.221 811,771.977 3,874,514.222
704,272.221 811,771.977 3,874,514.222
887,216.998 125,947.213 1,808,167.163
887,216.998 125,947.213 1,808,167.163
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76

23 103

UFJ
2023 31 139.77
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2023 30

548,881 76,717
10,921,345 1,526,476
0 0

67,663 9,457

74 10

0 0

0 0

0 0

11,181 1,563
TBA 0 0
10,597 1,481

1 0

0 0
11,559,742 1,615,705
0 0

0 0

0 0

334,149 46,704

0 0

5,287 739

TBA 0 0
132 18

0 0

16,579 2,317

0 0

502 70

11 2

8 1

6 1

0 0

91 13

0 0

356,765 49,865
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11,202,977 1,565,840
548,862 76,714
10,580,756 1,478,872
0 0
0 0
0 0
0 0
642,819 89,847
1,128,750 157,765
199,106 27,829
61,402 8,582
84,292 11,781
114,877 16,056
36,296 5,073
4,634,248 647,729
2,345,016 327,763
126,406 17,668
32,115 4,489
23,776 3,323
68,286 9,544
18,770 2,623
296,518 41,444
10,149 1,419
778,148 108,762
39,908 5,578
20,989 2,934
4,579 640
158,253 22,119
310,062 43,337
68,212 9,534
11,528
151,214
3,356
770
7,308
1,741
3,857
87,050
37,248
13,591
500
314
1,000
2,000
3,901
1,000

10,636
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602
1,909
56
2,931
4,091
833
55.76 7,794
7,593
7.46 1,043
59.32 8,291
8,078
79.77 11,149
10,862
11.53 1,612
65.97 9,221
8,983
9.41 1,315
53.24 7,441
7,249
62.96 8,800
8,573
9.30 1,300
64.23 8,977
8,746
75.67 10,576
10,303
68.31 9,548
9,302
9.38 1,311
76.00 10,623
10,349
10.15 1,419
73.16 10,226

9,962
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66.28 9,264
9,024
10.99 1,536
82.04 11,467
11,171
54.00 7,548
7,353
75.79 10,593
10,320
81.90 11,447
11,152
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2023 30
14,902,196 2,082,880
0 0
101,366 14,168
87,262 12,197
0 0
150,836 21,082
7,211 1,008
82,948 11,594
0 0
TBA 1,057,866 147,858
5,287 739
63,211 8,835
56 8
16,458,239 2,300,368
0 0
17,600 2,460
202,471 28,299
106,885 14,939
1,440,948 201,401
0 0
TBA 3,618,361 505,738
169 24
28,043 3,920
11,442 1,599
11,272 1,575
0 0
0 0
0 0
0 0
0 0
0 0
0 0
5,437,191 759,956

11,021,048 1,540,412
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16,172,957 2,260,494
0 0
9,177 1,283
17,646 2,466
(29,219) (4,084)
2,708,800 378,609
11,021,048 1,540,412
748,204
14.73 2,059
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2023 30

12,792 1,788
0 0

0 0
12,792 1,788
73 10

0 0

348 49
133 19
105 15

60 8

23 (D 3
2,304 322
140 20

14 2

18 3
7@ 1

22 3

0 0

301 42
116 16
105 15

0 0

23 3

9 1
2,223 311
0 0
6,024 842
6,768 946
14 2
83,662 11,693
0 0
461,659 64,526
3,718 520
549,053 76,741
21 3

19/218



2022 12 21

EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

479,522 67,023
0 0
(69,184) (9,670)
106 15
410,465 57,371
959,518 134,112
966,286 135,058
0 0

2023 30
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2023 30

279,835 39,113
447 62
1,922 269
282,204 39,444
0 0

0 0

0 0

1,125 157

0 0

1,125 157
281,079 39,286
39,633 5,540
0 0
(95,218) (13,309)
(41,89) (5,855)
10,673 1,492
(86,805) (12,133)
197,251 27,570
0 0
71,296 9,965
117,743 16,457
(11,825) (1,653)
374,465 52,339
287,660 40,206
568,739 79,493

295 41
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2023 30
6,768 946
549,053 76,741
410,465 57,371
966,286 135,058
(12,021) (1,680)
(49,592) (6,931)
(4,484) (627)
(1,677) (234)
(150,667) (21,059)
(77,436) (10,823)
(2,418) (338)
0 0
0 0
0 0
0 0
(2,643) (369)
(HIO) ©))
0 0
0 0
(804)(®) (112)
(2,605) (364)
(10,992) (1,536)
(315,353) (44,077)
635,840 88,871
1,286,773 179,852
9,916,204 1,385,988
11,202,977 1,565,840
12
2022 12 21 2023 30
2022 11 2023 17

22/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2023 30

281,079 39,286
(86,805) (12,133)
374,465 52,339
568,739 79,493
857,870 119,904
1,426,609 199,397
9,594,439 1,341,015
11,021,048 1,540,412

12
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2023 30
N
59.20 8,274
@ (0.42) (59)
7.19 1,005
6.77 946
0.00 0
65.97 9,221
(b) 11.44
© 2.09
114,877 16,056
* 1.49
* 1.45
* (1.25)

n 0.01

@
(b

©)
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@
()

25/218

2023 30
N
8.98 1,255
@ (0.06) ®)
0.49 68
0.43 60
0.00 0
9.41 1,315
() 4.79
36,296 5,073
* 1.49
1.45
* (1.26)
n 0.01
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2023 30
N
13.92 1,946
@ 0.38 53
0.43 60
0.81 113
0.00 0
14.73 2,059
() 5.82
11,021,048 1,540,412
* 0.02
* 0.00
* 5.33

n 0.01

@
(b)
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2023 30
2003
12
2017 29
PIMCO
2006

PIMCO

PIMCO

PIMCO 2020-10

PIMCO
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PIMCO
PIMCO
PIMCO
PIMCO
US GAAP
US GAAP
US GAAP
PIMCO

PIMCO
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PIMCO

PIMCO

*%

PIMCO 2020-10

PIMCO

**

30/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2023 28
2023 10 31

**

PIMCO

PIMCO

PIMCO

PIMCO
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PIMCO 2020-10
PIMCO
PIMCO
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BBH BBH
BBH
2020 FASB
ASU 2020-04
LIBOR 2023 30
2022-06 LIBOR
2022 FASB ASU 2022-03
ASU  2022-03

ASU 2022-03
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LIBOR
Accounting Standards Update
ASU  2020-04 2020 12 2022 12 31
2021 LIBOR
2022 12 FASB ASU
2024 12 31
LIBOR
ASU
820
820
2024 12 15
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NYSE
NYSE
NYSE

NYSE

PIMCO

NYSE
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NYSE

NYSE

NYSE

NYSE

NYSE

ETF

NYSE
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NYSE

NYSE

NYSE
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US GAAP

US GAAP

US GAAP

US GAAP
US GAAP

ETF

ETF
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NYSE

NYSE

NYSE
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NYSE

LIBOR
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US TIPS
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SMBS

CDOs
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CMOs

CMOs

SMBS

SMBS

PO
10

CBOs
CBOs CLOs
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CLO

CDO

CDOs

2023

30

PIK
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CDO

CBOs CLOs CDOs

CBOs CLOs

PIK

GNMA

FNMA
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FNMA
FHLMC FNMA
FNMA
FNMA
FNMA

FHLMC PCs

FHLMC
PCs
2019 FNMA FHLMC TBA
UMBS
TBA FNMA  FHLMC
TBA
TBA

TBA
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PIMCO

PIMCO
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oTC
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2022 2023
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30

PIMCO
PIMCO
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PIMCO

PIMCO

COVID-19
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250,000

TBA

CFTC FCM
FCM
FCM

1SDA

1SDA
1SDA

1SDA
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PINCO
0.75 0.05 0.65
0.75 0.05 0.65
0.65 0.65
0.65 ¢ 0.0 ¢
0.65 0.0 ¢
0.70 )
0.70 ¢
0.65 0.20
0.60
PINCO 2020-10
0.40 0.10 0.65
PINCO
0.45 () 0.05 0.40 ()
0.45 ) 0.05 0.40 )
0.45 @O 0.05 0.40 @V
0.70 0.10 4P g5 @
0.65
0.55
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5,000
0.15
5,000
0.65
0.575 10
0.30
0.325
0.35
0.40
0.45
0.25
0.275
0.30
0.35
0.40
0.5
0.5 1.499
1.5
0.35
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0.45
0.5
0.5 1.499
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0.35

0.40
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0.5

0.5
0.5

2.499
2.5

2.499
2.5

0.20 5,000
0.10
0.70 5,000
0.60 10
0.55
1.499
1.5 2.499
2.5 3.499
3.5
1.499
1.5 2.499
2.5 3.499
3.5
0.30
3.499
3.5
0.25
3.499
3.5
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0.5
0.30 0.5
1.499 0.325
1.5 2.499 0.35
2.5 3.499 0.40
3.5 0.45
11
0.5
0.25 0.5
1.499 0.275
1.5 2.499 0.30
2.5 3.499 0.35
3.5 0.40
12
0.10 0.05
13
0.50 0.55
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO PIMCO 2020-10
PIMCO 2020-10
PIMCO 2020-10
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10
2023 30
PINCO 2.019
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Auvrabia and New Zealand Banking Group Lid,
4.3300% due 05,/01/2023

Bank of Nova Seotia

4. 3308 due 050172023

BMP Paribas Bask

{0.370%) due 05/01/2003

Beown Brethers Haviman & Coo

4, 3307% due 05012023

Citibank N_A

4.330% due 05/01/2023

D83 Bank L1d
4. 3308 due D5/012023

JPMongan Chase Bank BLA
43305 due 05/0172023
MUFG Bank Lad.

(0. 370%%) due D501 2033
Railonal Ausiralia Bank Lid.
4,330% due 05/01/2023
Reyal Bank of Canada

4. 330% due 05/01,/2023
Suminome Mitsui Banking Carp.
4.3300% due 0500172023
Swmitomes Mitzui Trugt Bank Ltd

0. 37005) due 050172023
4,330 due 05,01,/2023

LRI TR EE 3 4
4.405% due 06,01/2023 (2]
4,575% due06/15£2023 {a)(d)
46509 due 06,/062073 {a)(d)

4,.745% due 07,/06,/2023 (ljg)

L G £
(LRI s540,082)

SR O
(GH G s548.060

? 152§ 152

984 984

¥ 3 o
5 16 16
4,391 4,391

16,244 16,244

12,643 12,643

¥ 5 o
5 31 3l
331 EED

416 416

¥ 5 o
5 2635 1,635
a7 843

317,100 3115934
71,000 TSR
106,000 104 505
20,200 J0,018
511,038

R L

540,881

548,881

-

- 00 O RE At 07
PIMCO Bermuda Income Fund (M)
(R0 10,500,758

B S b e 5 AT R S
(i 000 685 510,580, 758)

BRI 102a%
(R 511,120,618

{7 1) AT RS e 124%
(AN E 12 -2 7 A, SIS0

EOMORER LU, R 0.0%
SAREEE 100.0%

741,436 10921345

10,521.345

5 10470228
(266,488

183

% 11,202,877
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2023 30

FRRRE AT R BTN

¢ YomEil, FRCEREEREASAERMEERL TSI LAR S,
ol =R, WETONETESHED ERT,
W —atierk, WREToRE D SR,

L U A o SR ;IR T ) 57 ¢

REA _ ENEHES %)

HFEH (A7) | S T WA A
7Y 052003 IPY 336,141 3 P 81 % i
R 05,3023 334,415 2494 kL] o
hH 052003 12,820 170 3 o
] 052003 8,219 LETO EL] 0
i 0057303 H 1,349 P 16T AGG i (18]
] 052003 372 244,271 0 18]
Kl 05/30023 157 20,507 o {3
] 0543003 212 28,768 o o
REC 05/2023 2,557 337,451 =] k]
B [T [107]

E(HAR) ) (HER) M (HEM)  (BRoESE) N (BEE) P (BER) Q (HAM) R (A .5 (B, T (8% U2
ST M

(H&R) X (BAMY .Y (BXF) BIEZ (HEF) 2F7Anh8

R#A _ REEHES R

wEH (A7) i elh 5] e 4103 SR AR
BOA T E] 1M 3465450 3 75,553 [3 50% ] o
B D5/ 2023 5 8357 BT L1930 a {132]
BPS 0572023 IPY 75689 486 ] 556,322 456 i
BP5 05/2023 5 457,148 JFY B0648.906 o {11,736]
RS D6 3023 ey 558,408 1 #,193 3 L]
BP5 D6/2023 5 540,219 JFY 73216483 82 o
cam 05/2023 IR 1,006,573 s 7576 137 ]
K 0572033 5 2441 1Py g rar o (92)
bus 053003 IPY 84,737678 5 B3n3N6 13,060 o
Dig 0572023 5 2434335 JPY 317808 716 o {10, 335
QLB D6 2003 635,376 84,346,858 Q (12,935
TP 052023 P 14818252 ] e &1 o
M 05/2023 5 239,053 P 3L764079 o (5777
It Db 3003 108,855 14,749,295 a (44])
MEC 052023 1,028,830 134,406,929 o 141,741)
K D5FX023 IPY 405,751,258 S 1003714 231863 o
L 052023 5 1,100,342 JFY 145,551,479 o |32,408]
] D6/ 2023 3,003,714 403,672,752 o [23,337)
RaC D523 P 552,991 s 4,444 L] o
REC 052023 ) 7,305 (L Pt o {128
SEE 052023 IPY 237,104,728 5 1,005,535 o (1, 366)
S5k 062023 5 1005535 JFY 136,068,324 1531 o
TOR D523 IFY 56080264 1 415,194 5,339 ]
TOR 052023 5 2110887 JFY 276,958,254 Q (6677
100 0812023 418,154 55,822,591 o (6.245)
AG 052023 JPY 188 556,309 5% 1406386 21328 ]
LAc 062023 5 1406386 IFY 187,752,236 o [21.017)
S 652z 5 (334043)
SRR 8 BIEEI 5 13348
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AR FREROER E LTEALGRATOE,

SWT ) AT+ TEE ST T FAR

RS R T

ST A AT o EEERG  SHETH e AT EHEG FHATF A =

HESN L il . ] £k L el £ oEdEME (T o
BOA

£ 503 5 0 H 0 3 53 5 [TCH I a § 05 [ 5 ETTE [ 311
BRS &1 0 0 611 {11,736) 0 0 (1.8 (11,125 4,354 16,556]
oK 137 il o 137 {32 1] o {93 45 o 45
buse 13,060 o a 13080 [113,278) 0 0 {113,278) {100,218) B3,084 137,124)
M 122 0 0 122 {5.821) 0 o (5.821) {5,659) 1LET7 [3.822]
MBC [} 0 0 fi] {41,741) o 0 jaLT (45741 26149 {15,592
I 23,943 o o 21,943 {55,773) ] o {55,773 (38300 15082 {16,778)
FBC 59 o 0 8 (207 o o {207) {118} 0 {118
SR 1,531 o a 1,531 [1,368) a L] 11,366} 165 ] 165
TOR 6,339 o 0 5,319 {82,926) i 0 (82926 (76,587} 43,203 {23,384)
LhAG 21,328 o o 11,328 121.017] 1] 0 [21.017) E3h ] 1] 311
R
hirid $61663 & ] ] [] S H1LEGI §33a048 % 0 % 0 30E34048
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AN  FLYe lBE ST REE ANTERER o

BT T 1 TRl W
FEHTHL | 7 Y 37 o o P g

TR 5 1] 5 0 5 0 5 67,663 5 L] 5 6661
ST Y A5 FERE - AN
M| ol 7 1 55 ¢ 7

BTN 5 a4 0§ 0 5 (3448 5 T
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o Wl e LT HESRAEWF 1 AF 0 FiE
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BT U T 4 o Db B ORI RIEE ()
TSI B Y
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4K 308
AV —B L Wi
B HF LY el beSA2 LeSA-d SRR
OENEER. BE
5 0 e B R 5 0 5 548881 3 0 5 548881
MR SR AR, R
£ iy OERE Sk 10,821,345 o 0O 10,821,345
FLRE 1) BT ot 5 10921345 & S48.881 5 0 5 11470,226
AlF U 0T g R B
LESHL ] el 7 ) 57+ R 5 0 5 EIB63 5 05 67,663
BT U T T - AR
TR el 7 1) 24 o T 4 0 5¢334,1a8) % 0 5 [334,149)
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Advantage Loyality IP Ltd,
10,0005 due 04,20/ 2028
AmSurg LG

13,0700 due 04,/29/2027

16,6355 dee 04/ 28/2008
Avalon TLE Berrower 1 [U30 LLC
B.453% due 0212/ 2027
Azalea TopCa, Inc,

£.525% due 07247006
Casmival Carp.

B.765% due 06/30/2025
B025% due 06/30/2025
B.275% due 10/18/2028
Cengage Laarning. lac.
9.EBOGG due 0714/ 2026
Charter Communications Operating LLG
B T32-6.7595% due 02/01/2027
Cammesmaps, I,

B.275% due 04,/06/2026
DIRECTV Financing LLC
1000255 due ORFD2/2027
iHear i omemnications, Inc.
BO25% due 05/00/2026
Ingenica Group

B.365% due 07/14/2028
Instant Brands Haldings, lnc,
9.953% due 04/12/3028
Intelsat Jackson Holdings 5.8,
8,082% due 02/01/2029
Iqwin, Ime.

5.015% due 03,/07,/2024
Lealand Fisanca Ca, BY
3,000-6.025% due 06/30,/2025
B.O25% due 06282024
LifaPoing Health, bna.
9.023% due 11/16/2025
Pog LLE

B.525% due 02/12/2027
Redzaans Holdle 2 LP
1000055 due 04,/27/2028
SCINR- &l pha 1503 EmbH
BL553% due 03730, 2030
10,3100 duee 03,/30/2030
Sarta Simmong Bedding LLC
B102% due 11/08/2023
Sigma Haldea BV

B.235% due 07/02/2025
Satera Healih Heldings LLT
E.023% due 12112026
554G Technolegies Holdings, Inc.
B.T75% due 04716/ 0025
Funshine Luxembeowrg ¥ Sarl
B 905 due 10/00/2026
SVF Il Finga {Cayman) LP
50005 due 12212025
Syadvarse Holdings LLC
11.838% due 05,/13/2027
Toam Health Holdings, bso.
T.775% due 02/06,/2024
TransDigm, Ire,

B I4EN due 02222027
B 148% due 08/24,/ 7028
11.5. Ranal Care, lnc.

9,540 due 06/26/ 2026
10.525% due 06/36/2006
[nited Rirlines, Ine,

BL.7700 due 04212028
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5% 10503

15,285
38,925

3375

22

EUR 11322
5 24183
6,472
17,877
3,085
1,147
7491
F-Rrr
EUR 38,600
= 2553
17,528
ELR 3,900

5 G603
261

1,038
T84
2,585

EUE . 10,900
5 19,700

183

EUR 3670

2,955
3,248
41,797
25,035

1,684

24,301

3,632

3,738
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5 10,589

15951
25,340

3326
758
12418
24073
6,372
17485
3037
1,065
7210
BE2TE
A2 07
77
17,334
4,306

A06E
193

a9

2,549

11,050

10
3836
3275
2993
3217

39,640
21,981
1436

792
24,308

4324

3792



Westmorekand Coal Co.
15.000% due 03/15/2029
Windstranm Services LLC
0OEX% due 02/23/2027
11.332% due 03/71/2027
Lays Group Heldiegs, Inc.
BO25% due 0370572027

Ao o— R R
(R sa48ATH)

e
AGFC Capital Truz |
T.010% due 01715/ 2067
AIE Group PLC

4. 263% due 04/10/2025
Armar Halden, lnc,
E.S00% due 11/15/3070

Rrvsy Haswaia Famsly Housing Trut Cortificatss

5.345% due 06152050
A rommadtown B A

5.375% due 03/21/2029
Avelon Haldiags Funding Ltd.
2.52E% due 11/18/0027

Banca Mentn doi Paschi di Sinna Spi

LB75% due 00/059/ 2026
1.625% due 04728/ 2025
3.625% due 09/24/ 2024
B.T50% due 03/02/2026
T.B7TH due 01/18/2028
B0 due 01/22/2030
85005 due 09710/2030
Bance da Credito del Paru S.A.

4. 6500 due 05172004
Bancs Espiritn Sants 5.4,
2.625% due 05082045 (b)
Baak of breland Group FLC
75000 due 05,/19/2025 (e)d)
Bank of Novs Scotia

4, 9000 due 06042025 {chd)
Earclwys PLE

4.977% due 05/16/2029
B.125% due 12/15/2025 (cHd]
7.125% due 06/15/2025 (ehld)
TAATH due 11,/02/2033
7.75006 due 09/15/2023 (ch(d)
B OO0 due (6,715,300 {c){d]
CA Immabilian Ackages AG
1.000% due 10/27/2025
CaixaBank 5.8,

B2 due 01/18/2029

CIFI Holdings Growp Ca. L1d, )

4. 375% due 0413/ 2027
44500 due 08172026
59500 due 10/20,/2025
60005 due 07162025
64500 due 11/07/2024
Casmstsin Capital Helding SA.
3,500 due 07312023 (b)
Corsain Intermational Lbd
T.77% due 00728/ 2027
B2 due 0128/ 2029
Cawntry Gerdon Haldings Ca. Ltd.
2000 due 07133026
3.125% due 10/22/2025
TE75% due 10/22/ 0030
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(PR (FULLr)
¥ S04 5 681
4,970 4,600
8,062 Tl
6,429 G247
224,371

2,700 1,55
1,460 1434
00 166
8,000 5,503
11,300 £.306
46,892 39,447

EUR 7,000 6474
1,000 1,030
S00 957
12,961 14,257
1,300 1,129
5,237 5,215
2,000 7,011

PEN 16,400 4,146

EUR 3,100 804
5,306 5,840

5 104 1,021
2,600 2,515
2,738 2,355

GEP 2462 2,764

5 400 441
10,770 10,162
3,100 2867

EUR 3400 3,289

5 5400 5471
300 46
500 Th
00 3
200 30
B00 a3

ELUR 33,200 G183
10,000 10,874
4,100 4436

4 2100 968
3,400 1,714
1,700 oy
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CPl Property Broup SA.
1.7500 due 05/12/2026 EUR 2,100 5 1889
Credit Agricols 5.4,
T.875% due 00,/23/2024 {ehld) M 292
Cirndit Buisse AG
0.495% due 02/02/2024 5,300 4,905
55000 due 0872073026 EUR 31,800 35946
65000 due 08/08/2023 (c) 5 10,885 10,450
T.500% due 02/15,/H028 15,600 16634
Credit Sulsze Group AR
0.625% due 01/18/2033 EUR 1,720 1,258
0LE50% due 09710/2029 420 as?
2.E75% due 04022032 1,370 1284
3.091% due 0571472032 5 2850 1288
37500 due 03/26/2025 6,200 5,796
3.569% due 01/12/2025 31,650 27986
4.194% due 0401,/ 2031 9,150 E101
6.442% due 08/11,/2028 3,360 3,334
6.537% due 08/12/2033 22,110 22466
T.75006 due 03/01,/2029 EUR 4,040 4878
B.016% due 11/15/2033 5 4350 5173
Credit Suisze AG AT1 Claim [h)

9,056 351
Cromwel Ereit Luy Fiscs Sarl
2.125% due 11/19/2025 EUR 433 408
ETP RV
12500 due D6/21,/2025 7,500 5,831
1. 5000 dwe 097272031 8,300 5,945
Diewtsche Bank AG
L375% due 02/17/2032 8,500 6364
L.750% dwe 114193030 6,300 5447
2.029% due 11/24/2026 (k) & 1,200 1,068
3.035% due 05/28/2032 (k) T 555
3547 due 09/18/2031 7400 5126
3.961% due 11/26/2025 3127 2,990
B, T200% dwe 0118/ 2025 2,500 2951
EPH Froparties
4. 7500 due 12/15/2026 256 233
4. 950% due 0415,/ 3028 1,132 1,011
First-Ciniznns Bank & Teust Co.
2.969% due 09/ 27/2025 1,500 1784
G City Europe Ltd.
43500 due 09/11,/2025 EUR 400 362
GLP Capital LP
5. 7500 due 06/01,/ 3025 4 B50 635
5.3000% due 01/15,/2025 3142 3,034
Gogedman U.5. Financa Three LLE
3. 700K, due 037152028 2,3 2,161
HSEC Holdisgs PLC
2 EB4E% due 06/04/2031 3,300 5179
9735 due 05/22/2030 14,100 12,985
5.402% due 08/11,/2033 400 3ar
B.354% dwe 03/09,/2034 29,5300 30,770
Huarong Finance 2017 Cs. Ltd.
4, T500% due 04272007 2,400 28T
45500 due 11/07/2047 0 454
Husrong Finance 2018 Ca. Ltd.
3.375% due 02/24/2030 o0 514
3.625% due 09730/2030 2,000 1465
T E75% due 1!.‘|f13.|'2029 1,125 a5y
4. 5000 due 05292025 3,100 1472
Huarang Fisancs |l Ce. Ltd.
4.625% due 06/03,/2026 37 282
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InCaga Funding 1 Lid.
6.962% due 06/01/2033 4 6400 5 5888
Hemnedy Wilsan Europe Real Extate Led
.250% dwe 11/12/2025 EUR 1400 1368
Lieyds Banking Braup PLC
T.875% due 06/27/2029 (cid) GBF 2806 3,183
MPT Dparuting Partsership LP
3.692% due 06/05/2028 4 2400 2088
Nutssnwide Bullding Secimiy
3.06006 due 07/18/2030 5,600 5,102
4.302% dwe 03082025 12,500 11,778
Mat'West Broup PLC
4.445% due 05/08/2030 17,600 16,731
SO7EH due 01/27/2030 16,300 16279
B.O1E% due 03,/02/2034 15,900 16,548
News Metre Globsl Lid,
o4 50006 due 05/02/ 2026 1,000 584
4.625% due 10/15/2025 o 127
4, B00% due 12/15/2024 1,400 1,048
6. 5005 due 08/05/2023 B0 56T
Dimage Healibcare Investars, lee.
3A25% due 10012029 1,682 1415
Patk Asrozpace Haldings Ltd.
55000 due 02715,/2024 575 565
FHC Fisancial Servicas Group. e,
B.O3TH due 10/28/2033 500 524
Preferred Term Secorities NI Led
S MEH due 09232035 72 71
Praterred Tarm Securithes XXIV Led.
5.166% due 0322/ 2037 168 677
5, 246% due 037222037 4,830 3,985
Fraferred Term Secorities XXV L.
5.156% due 06/22/2037 18,960 16,400
Pralarred Tarm Securities KXVI Lad,
5.066% due 0922/ 2037 27,451 12386
Samtander Haldings USA, Inc.
4,500 due 07172025 1,107 1078
Santander UK Groop Heldings FLC
2.469% due 01,/11,/2028 1,000 290
TE2I% due 117032028 3,400 3,136
B.534% due 01,10,/ 3079 9,900 10,185
B.750% due 06/24/2024 chd) GBP 16,610 19,032
Searen Group Led.
B OO0 due 08122024 L] 00 Sde
Sacists Gensrale 5A.
G446 due 01,/10,/2029 8,050 B220
B.E91% due 00/10/2034 15,100 15,714
Sunse China Haldings Ltd.
000 due 077092025 {b) B00 164
SVE Financial Greep
3.125% due 06/05,/2030 (b) 100 63
Teubst Finuncial Carp.
5.122% due 01/26/2034 00 291
11.5. Bascarp
4 B35 due 020012034 GO0 575
11.5. Capital Fanding V1 Ltd.
5.091% due 0710/ 2043 23,301 17,621
B Growp AG
5.950% due 017122034 15,900 16268
UniCradit Sph
T.E30% due 12/04/2023 72,560 73,264
(inigue Puli Finence Co. PLC
7.395% due 03282024 GEP 676 847
Uniti Group LP
6,50006 due 02/15,/3029 S 220 1378
10,5000 due 02/15/2028 6,545 G265

67/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

(@)
2023 30
S i
(M (FHLLE)

VICI Properties LP
35000 due 02/15/2025 5 4T84 5 4603
37500 due 0215/ 2027 i, 300 4,024
A4.125% due 08/15/2030 5584 5075
4. 75006 due 12/01/2026 3,500 3A3%
4.625% due 12/01/2079 3,600 3,348
Vaywgar Aviation Haldings LLC
5,500 due 05/05/ 2026 4421 3453

137,30
gy
AA Bond Ca. Led
5.500% due 077312027 GBP 855 473
Rlssken Alelines 2070-1 Class A Pass- Theough Trust
4. 80056 due 08/15,/2027 & 3437 3,351
Amiocs Lid
2.538% due 06715/2030 4,400 3,754
American Airlines 2014-1 Class A Pass-Through Trust
3.700% due 10/01/2026 1,931 1727
American Airlines 20151 Clasa A Paas-Through Truat
3 375% due us,.fm.fmz? 1,439 1253
Amarican Kirkines 20172 Class AK Pass-Theough Trust
33500 due 10/15,/2025 350 ESE]
Amgan, Inz.
5.6005% due 03/02/2043 3,900 4,016
57500 due 03/02/2063 1,300 1,348
Baning Ca.
5, 705% due 05700/ 2040 14,030 14,086
5.805% due 05/01,/2050 5,782 5,141
5.530% due 05,01/ 2060 16,315 16,144
Eritish &insays 20151 Class AA Pass-Throwgh Trust
3.300% due 12/15/2032 i) T
Ereadeam, Ene,
2 4500 due 0215/2031 7,200 BATE
3.137% due 11f15,/2035 4,435 a4ar
F 4550 due 040152034 4,513 3,730
4, 3000% due 11715/2032 3,500 3.1
Carvana s,
A E75% due 09/01/ 2025 Bo& 350
5. 50056 due 04/15,/2027 21,862 9434
5.875% due 10/00,/2028 400 166
10.250% dee 05,/01/2030 35,100 19278
Cammunity Health Systems, Inc.
4, 750% due 02/15/2031 20,400 16A76
5.625% due 03/15,/2027 36,847 34,049
B.000% dwe 03/15/2026 11,418 11,331
CaSitar Girawg, Inc,
2 8005 due 0715/ 2030 2,000 1,675
CVS Pass-Through Trast
5.773% due 01/10/2033 134 133
T.50T% due 01/10/2032 538 582
CV5 Pass-Through Trust Series 2003
B.353% due 07/10/2031 337 583
Enbridge, Ins.
5000 due 03082033 1,800 1870
Energy Transfer LP
4.9500% due 05/15/2028 A4 420
Exela Intermediats LLC
11.500% due 07/15/2026 639 T
Ferd Feundatisn
.815% due 06012070 2,070 1297
Fard Magor Credit Co. LLG
3.375% due 11/13,/2025 2,165 2014
4.535% due 03/06,/2025 GBP 8827 10,635
firsene King Fisanca PLC
3.59%% due 03/15/2035 2,005 2114
4.054% due 03715/2035 552 554
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5. 106% due 03/15/2034 GAP 136 5 155
B.O7TH due 12/15/2034 4,156 3,962
Impesrial Brands Finance PLC
3.500% due 07/26/2026 4 2400 2,265
JutBlue 2020-1 Class A Pass- Thiough Trus
4,000 dwe 1115,/ 2032 6,345 54855
Market Bidos Finoo FLC
4, 75006 due 117042027 EUR 17,800 15,222
Massuchuseits Institute of Techsalagy
4 B7E% due 07/01,/2114 3 B5 62
5,500 due 07/01/2111 103 ur
Mitchells & Butiors Firance PLC
5.316% due 12/15/2030 a0 i
B.013% due 12/15/2028 GEF 848 391
Nizzan Metar Ca. Lnd.
3 5229 due 09/17/2025 5 E300 7768
4.345% due 09/ 17/2027 8,700 rarr
4.B10% due 09/17/2030 2,750 1,930
NME Holding Co., Inc.
T.125% due 047012026 11,900 11,070
Dracls Corp.
2 85006 due 04012060 1,529 1,074
Pescatisalth Obligated Group
33185 due 1115,/2050 3,100 241
OVE, Inc.
5,950 due 037152043 &, 740 19593
Resadsier Finance DAC
2.375% due 12/08/2027 EUR 1,000 920
Fealis-Aoyes PLC
4,625% due 0271612026 9,031 9807
57500 due 10/15,/2027 GBP 5,099 G165
Royal Caribbaan Cruises Lid
11,5008 dwe 06,/01/2025 5 6713 7133
Feutsian Raibways Vis RZ0 Capinad PLC
74873 due 03/25/2031 () GEP 6,300 5837
Samds China Lud.
4, 300% due 01/08/2026 5 2400 2,260
5.625% due 08/08/2025 4,300 4,327
5,900 due 08/08/2028 5,500 5356
Syagenta Finssce NY
3.375% due 04/ 16/ 2026 EUR 8100 BB7T
4.B92% due 04243025 5 &00 756
Times Square Hotal Trust
B.528% due 08/01/2026 549 947
115 Ranal Care, nc.
10U625% due 07152007 6,590 1,204
Wnitad NisGsss 20192 Class AA Pas-Thraagh Trust
2,000 due 05/01/3033 1,337 1,146
Uinited Airlsas F070-1 Class A Pass-Thoough Tnest
5.875% due 10/15/2027 22219 22,305
Venturs Glebal Caleasion Pess LLC
3.ET5% due 08/15/2029 3,500 3,238
3.875% due 11/01,/2023 15,200 13,424
4.125% due 08152031 3,500 3,105
Weritaz LS., Inc.
T.500% due 09/01,/2025 1,950 1482
Wyrs Macau Ltd,
5.5005% due 01/15/2026 3,000 1965
.
et T
Altice Fimancing S.A.
5. 7500 due D815/ 2029 12,389 9,893
Alties France 5.4,
B.125% due 02/01,/2027 2,744 7453
Charter Communications Opsrating LLG
3,500 due 0601,/ 2052 9,800 63593
3.950% due 06/30/2062 2,600 1,603
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4.4000% due 12/01,/2061 5 7100 5 4,785
Constellation 0il Services Hulding 54,
0000 due 123129076 (&) 383 227
[NI5H BES Carp,
5. 2500 due 12/00,/2026 11,110 B5O07
5. 7500 due 120012028 11,110 7819
Enel Finance Amarica LLC
T.1000 due 10142027 2,600 2,092
Enel Finance |ntsrnatianal NV
7.500% due 10,/14,/2032 3,500 4,365
7.7500% due 10/14/2052 1,400 1,640
Gazprom PJSE Wia Gaz Capital 5.8,
22500 dwe 13723/ 2024 EUR 100 -}
2545 due 017242024 450 433
4.950% due 03/23,/2027 5 1200 1409
AG500 due 0206/ 2028 1,000 745
5.1500% due 02/11/2026 5,700 1,595
T.288% due 08/16/2037 500 413
B.E25% due 04282034 2,372 2,166
Gazpram PJSE via Gaz Finance PLC
1.500% dwe 02172027 EUR 31,800 24,575
Giarprom PUSE Wia Gax Fisance PLE
20500 due 04,15,/ 3025 5,000 4445
2.950% due 01/27,/2029 £ 23,00 14,790
|Hear el omesunications, lae,
4. 75006 due 01/15,/2028 14,800 11,542
Intslsat Jackson Holdings 5.A.
6.5000 due 03,15,/2030 7143 64,904
Retdli, Ine.
3.625% due 06,/15,/3030 EUR 10,400 11,059
3.875% due 117152029 6,465 7030
4 E25% due 05/15,/2028 4,100 4,635
Neble Finascn Il LLC
OO0 due 04715/ 2030 5 2002 2,124
NPC Ukresargs
BET5% due 11/09,/2028 1,300 210
Pacific Gaz & Electric Co.
21000 due 020013027 1,910 1673
2.500r% due 02/00/2031 2,600 2,108
25500 due 03/01,/2026 8,508 7841
3.000% due 06/15/2028 11,288 10047
31500 due 0101,/ 2026 15,753 14,856
3.2500% due 06/15/2023 8,640 B613
375006 due 06/01,/2031 3,200 33718
3.3000% due 03/15,/2027 3,838 31533
3.3000% due 12/01,/2027 14,666 13,338
34000 due 08715/ 2024 5,570 BIEE
3 4500% due 07/00/2025 12,102 11,562
3,500 due 06,15/ 2025 8,068 T
3.500% due 08/01/2050 4,660 3045
3.750% due 02/15/2024 10,188 9968
37500 due 07/01,/2028 13,613 12,592
3. 7500 due 08,15,/ 042 418 290
3.ES0% due 11/15/2023 1,830 1810
3 95006 due 12002047 2,200 1,561
4 D00 due 1200072046 3,144 2237
4, 200r% due 03/00/2025 9,500 5,185
4. 1500 due 08/01/2023 3,735 32
4,250 due 03715/ 2046 5219 3,880
4, 3000 due 03£15/2045 3,000 1249
44008 due 03/00,/2032 7,300 i 5EE
445006 due 0415/ 3042 4,333 3,399
4. 50006 due 077013040 16,242 15,503
4.500% dwe 12/15,/ 41 743 564
4, 55006 due 077012030 50,195 46686
4,600, due 06715/ 3043 1,734 1411
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4. 6500 due 08/01,/2028 g 100 5 85
4. 7500 due 0215/ 2044 2,707 2210
4.950% due 07/01,/2050 25,950 21,147
5.250% due 03/01,/2052 7.300 6,143
Petrabens Glebal Finsnce BY
6.250% due 12/14/2026 GEP 2928 3,605
6.625% due 01/16/2034 2,300 2515
Petraleos de Vemszoela 3.4 [b]
5.375% due 04/12/2007 5 11,932 447
5.500% due 04122037 10,372 376
60003 due 05,16,/ 2004 8,283 300
B.000% due 11/15/3026 13,183 425
5,000 due 117173023 400 17
Q75056 due 05/17,/2035 4,730 07
Patralans Maxicanos
59500 due 01/28/2031 21,819 16,142
B P00 due 02/16/2032 12,956 56,214
59500 due 01282060 6,116 3,756
T.E90% due 01,/23/2050 1,570 LO4E
PEAE WildFire Recovery Fundieg LLT
4. 263% due 06,/01,/2036 3,600 3520
4. 377% due D6/01,/2035 3,950 1829
4.451% dwe 12/01,/ 2047 7,700 1175
Prosus NV
1.585% due 07/13/2033 EUR 5,600 4,284
2.085% due 01,/19,/2030 4,300 3657
3.061% due 07/13/2031 4 9,600 7571
4. 1933 due 01,19,/2032 4,000 1403
4,887% due 00152052 1,300 57
o il Finaace Trest Seras 2014-1
8.250% dwe 07/06/ 3024 855 855
Ria 0il Finssce Trest Serins 3014-3
5. 75006 due 01,/06/2027 S00 530
fia il Finasce Trest Serias 20181
£.200% due 0406/ 2028 2,259 2291
Fpaind Capital Carp.
B.750% due 03/15/2032 2,500 26591
Spaimn LLE
7.125% due 0615,/ 2024 8241 B3RT
T.625% due 0301,/ 2026 833 8ag5
T.B75% due 09/15/2023 45,383 45,801
Sprint Spactrum Ca. LLC
4. T35% due 03/20,/2005 1,560 1,550
5.152% due 03/20/2028 2,758 1044
System Enargy Resources, Ine.
214005 due 12092025 5,100 5672
Topat Salar Farms LLC
4. 875% due 05930/ 2035 5,341 4,808
5.7500% due 05,30/ 2035 7,598 7502
Valariz Led
82500 dui 04/30/2028 |} 2,483 2,583
B.375% due 04,30,/ 2030 1,666 1,668
Wiazat, Inc.
6. 500% due 0715/ 2028 2,100 2.145
Windstraam Escrow LLC
7.750% due 08/15/2028 12,007 9,901
.
e v 1712661
(RIS 42,071,925

Maditiplan Coip.

£.000% due 10/15/2027 {c) 5,700 3614
Natisnwide Building Seciety
10.250M dua D6/ 20/2166 GBP 7405 10912
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(k) (F ML)
EUR 30,963 5 321,580

47,106

MR 0.1%

Chicago, oz, Build Americs Bonds, Saries 20010

£,630% due 02/01,/2035

B, 725% due 04/00/2035

T.350% due 07012035

Cammaswsslth of Pusrio fico, Gesaral Obligation Boads, Sevies 2072
0.000r% due 11,/01,/ 2043

Gelden Sists, Califorais, Tobsees Securitimtien Corp. Ravesse Bonds, Sevies 2001
2. 246% due 06/01/2079

300086 due 06/01/ 7046

Puarts Rico Electric Power Autbasity, Build America Bonds, Saries 2010 (b]
BOS0% due 0701,/ 2032

B.125% dwe 07/01,/2040

el vy
(RGP 412035

¥ 605 647
2Bk ang

506 555
12,731 5999
1,600 1,403

710 650

BOO 552

3,000 2070
12.187

[RIE PR 27.9%

Fanni Mas

1,180% due 05/25/2048 (1)
3.000% due 04/01,/2037
3.000% due 09701/ 2045
3,000r% due 03/01,/2050
3.000% due 10/01,2051
3.000% due 12/01,/2051
3.000% due 02012052
00056 due 0301,/ 3052
3.000% due 04/01/2052
30000 due 05/01,/2052
3,000 due 067012052
3.000% due 07701/ 2052
3.000% due 08/01/2052
35005 due 08/01/ 2042
3.500% due 09/01,/2047
350005 due 03701,/ 2048
35008 due 04,/01,/2051
35000 due 12002051
3, 5000% due 00,00/ 2052
3,500 due 02/01,/ 2052
3.500% due 03/01/ 2052
3.500% due 04/01/2052
3.500% dwe 05/01,/2052
35000 due 06/01/2052
35000 due 07/01,/2052
3.50056 due 0801,/ 20052
350006 due 09/01/2052
3.500% due 10/01,/2052
3,500 due 11/01,/2052
3,500 due 12/01,/2052
3,500 due 01,/01/2053
3.500% due 02/01/2053
3.5000 due 04/01,/2053
3.5000 due 05,01,/ 2053
40005 due 077013040
4.000% due 12/01/2041
A, 0000 due 07100, 2042
4.000% due 08/01,/2042
A4,000% due 09/01,/20472
4,000 due 11,/01,2045
A.000% due 03,/01,2047
&, 00006 due 04012047
4,000%% due 0801,/ 3047

2,151 s
641 (]
152 174

17.667 16,035

1,364 1,239

207 187
10,661 9,595
24,437 21,985
26,452 23,804

3,467 1,131

5,282 B350

6,738 6116

3,620 3,259

19 18

174 165

52 48

703 661

£33 780

357 ET
10,139 9427

3,403 3164

3,588 3616

12,520 11,645
7,503 BA74
10,342 2,511

6,303 5,860

4,664 4,335

2412 2,242

13021 12,100
12,560 12044

1,529 1,700

3,349 3111

8,008 741

7,304 6,784

[ &
51 48
3 7]

7 7
kL a2
54 92
29 b

235 229

3,002 3,798
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4,000% due 10/01,/ 2047
4,000% due 12/00/2047
& 000% due 01/01,/ 2048
4,000 due 024012048
4,000 due 0701/ 2048
4,00086 due 08/01, 0048
4.0000% due 09701/ 2048
4, 500r% due 05/01/2033
4,500 dwe O3/01/ 2038
4. 5000 due 01,001,041
4. 7500 due 06,01,/ 2033
50005 due 10/01/2035
5.000% due 1201/ 2035
5 000% due 10/01,/2036
500005 due 05,01,/ 2038
50005 due 11/01,/2039
5, 5000 due 07012033
5,5000% due 06/01/2035
5. 500% dwe 04/01,/ 2036
55000 due 1101,/ 2036
5.500% due 0301,/ 20037
5.500% due 09,/01,2037
5.500% due 02012038
5. 5008% due 04/01/7038
B, 0005 due CEJ"CI"_IH(BII
B, 000 dwe 06,/01,/2032
G000 due 0901,/ 2035
6,000 due 107012047
G000 due 00/01,/2053
6. 5005 due 01/01/2037
6.500% due 10/01/2037
B.500% due 02/01,2053
0000 dwe 09/01,/ 2031
T.000% due 05/01,/2037

Fannis Mag, TEA ig]
2.500% due 06/01,/2052
2.5000% dwe 05,/01/2053
3.000% due 05/01/ 2038
3.000% due 06/01,/2053
3.500% due 05,/01,/2042
3,500% due 06/01,/2053
4,001 due 05/01,/2042
4,000 due 06/01,/2053
4.500% due 05/01,/2053
55000 due 05/01,2053
5.500% due 06/01,/2053
6. 5005 due 06/01/2053

Froddie Mac

1.507% due 06/15/2042 {1}
3.000% due 11700/ 046
3.000% due 12/01/ 2047
3,000 due 03701/ 2048
30000 due 04/01,/2052
300006 due 0701,/ 2052
3 500% due 10/01,/2039
35005 due 10/01/2047
3.500% due 12/01/2047
3.500% dwe 03701, 2048
3.5000% due 04012048
3.500% due 1001,/ 2048
3.500% due 12/01,/ 3048
35000 due 03/01/ 2049
2.500% due 05/01,/2051
3.500% due 11/01,/2051
3.500% due 12/01,/2051
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81
49
558
6,545
3,850
1,108
14
1
159
165
£i2
141
3
2
7
14
678
1
2
11
4
3

127,000
19,000

243,350
130,000
446,878
37,808
118.842
108, 100
59,200
179,100
4,100

1872

151
161
116
2,018

2513

543
2,401
1,507

5,010
AT

73/218

il
(P LiE)

5 219

]

48

543

B354

1738

LoTe

14

1

154

163

&1

140

B

3

7

20

676

1

2

11

4

3

13

20

1

E[

&
28,942
1

3

2,625

28

1

110,135
16,453
1711
218,863
120,795
415,666
36,147
113,717
105, 680
9,939
130,149
4,728

4
55
1,711
ar
136
145
111
1907

2,380
802
935

2269

1419

4,651
3,857



3.500% dwe 00/01,/2052
3,500 due 04/01/2052
3.500% due 05/01,/2052
3.500% due 06/01,2052
35005 due 07/01/2052
35000 due 08/01,/2052
3.5000% due 09/01/2052
3,500 due 10/01/2052
3,5000% dwe 13/04/2052
3.5000% due 12/01,/20562
3.500% due 01/01/2053
3.500% due 02/01/2053
2.500% due 03/01/2053
3 5005 due 04/01,/2053
35000 due 06/01/2053
40005 due 09012031
4,000 due 04,00, 2047
4,000 due 0501, 2047
4,000 dwe 0801,/ 2047
4.0000 due 0801/ 2048
4.000% due 09/01/ 748
4,000 due 12/01,/ 3048
A.000% due 02012049
4.000% due 03/01,/2043
5000 due ﬂﬁfﬂ]ﬂ(ﬂd
5,000r% due 087012035
5,000% due 00/01,/2037
5,000 due 00,/01,2038
5.500% due 01,/01,/2035
55000 due 05,/01/2037
5.5000% due 06,/01/2037
5.750% due 05,/01,2037
6,000 due 07701/ 2037
B.000% due 01,/01,/7053
6.500% due 01/01/2053

Finnis Maa

40000 due 0620,/ 2041
A 0008 dwe 0420, 3047
4.0005% due 05202047
40005 dwe 06,20, 2047
4 0005 due 07/20/304 7
4,000 dwe 02/20,/ 2048
4.0000% due 05/20/2049
4.000% due 027202050
4,00006 due 07720/ 2050
4.000%% due 08/20,2050
4,000 due 09,/20/2050
40005 due 1020, 2050
4. 5000 due 01/20,/2040
4, 5000 due 03720/ 2040
5.000r% due 08720,/ 2030
S 000 due 05,20/ 2040
5/000% due 04720/ 3041
5.500% due 05/20/2038
55000 due 0620,/ 2038
5.500% due 0720/ 2038
5.500% due 08/20/2038
5.,500% due 09/20/2038
5, 5005 dwe 10/20/2038
5, 5005 due 001,/20/2039
5,500r% due 02/20/2039
5.500% dwe 09/20,2039
5.500% due 1072042035
5.500% due 11/20,/203%
550006 due 12,."20..'203:9
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5,584
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R (ML)
5. 500% due 01,/20/2040 5 180 5 1m0
5.500% due 06/20/2040 213 220
5. 500% due 0720/ 2040 478 a7s
Gilnnie Mas, TBA (g]
200086 due 05/01,/2053 15,000 16272
2500 due 05/01/2053 46,200 40,823
3.000% due 05/01/2053 500,000 456,288
3.500% due 05,/15/2042 85,700 20,451
4.000% due 05/15/2042 645,852 621,001
4.500% due 05/01/2053 4,000 }:9‘25-
HEIR SR £ R ___LOTEEET
(R 92097267

e A R 1 0.0
A 27 LR (h)

0.125% due 07/15/2024 103,702 101,123
0.125% due 10/15/2024 {n} R1,670 79,416
0.125% due 07/15/2030 53,634 49,697
0.125% due 01/15/2031 1,965 1807
D125% due ﬂ'.l'flm] 7453 BAG
0.750% due 077153025 145,086 137,043
02500 dwe 0215,/ 2050 21,484 15416
0.375% due 07152023 97,510 87459
0.375% due 00/15/2027 {n) 5,784 5,567
0.375% due 07/15/2027 {n) 1,550 14595
05000 dwe 04715/2024 94,734 92,729
0,625% due 01/15/2034 163,668 161,356
0.625% due 07/15/2032 85,253 84,805
0.625% due 02/15,/2043 2.8m 2416
0.7500% due 07/15/2028 [n) 33,583 33243
07500 due 0215,/ 2042 6,750 5,882
0,750 due 0271572045 18,524 15,678
0.ET5% due 007153025 {n} 52,040 60,731
0L875% due 02715/ 0047 21,685 18,642
L.000% due 0215/ 2046 11,681 10,378
1.000% due 02715,/ 7048 15375 ¥2.363
1.000% due 02/15/2049 {n) 64,332 56,611
L375% due 02/15/2044 3,356 3,235
2.125% due 02/15/2040 3480 3824
2.125% due 02/15/2041 1923 2,114
L B R

2. 7505 due 08/15/2046 100 i
2.75006 due 027152047 2,830 2358
30005 due 08/15/2048 155 136
3,0000% due 02/15/2049 n ]
3.125% due 05715,/ 2048 180 161
HE B S

1.625% due 02/15/2026 {n} 2,200 2075
20005 due 02/15,/2025 {n) 11,021 10,610
00056 due 08152025 (n) 1,400 1,341
20008 due 11715/2026 (n} 800 156
22500 due 11715/2024 {n} 12,300 11,318
125006 due 024152027 (n) 28,000 26667
2.375% due 05/15/2023 {n) 32,200 30,218
2 625% due 02/15,/2029 (n) 5,000 4,766
2.75056 due 08152032 150,100 142,031
2.875% due 05/15/2032 280 T8
R R R 1,303,420
(ARG 41,309.553

Arcredited Mortgege Lean Trust

5.965% due 07/25/ 2035 9,548 9340
6. T15% due 07252035 (b) 715 610
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ALCE Secorities Corporation Home Equity Lean Trest
5.3300% due 08/25/2036 5 3515 5 3336
5.B15% due 01/25,/2035 BT 196
5.B45% due 02/25,/1034 2,319 23605
5.0200% due 08/25/2035 4,550 4,357
59500 due 11/25/2024 1211 1168
Adjustable fate Mortgage Trust
5.970% due 08/25/2035 3,277 3028
AFC Home Equity Losn Trust
5.530% due 06/25/2029 1,636 999
Alrnative Loan Trust
35450 due 08/25,/2035 (b) 454 a11
3.551% due 08/25/2036 5,586 5187
3. EI5% due 09/25,/2034 261 ’72
4.815% due 08/25/2035 (b} 393 334
5.143% due 09/20/ 2046 G063 (L)
5 3733 due 03,20/ 7046 5,306 4,206
5, 3000 due 07252036 4,670 4,538
5.4008% due 0825/ 2046 [b) 8,876 7,496
54200 due 0525/ 3036 12,585 10,692
54700 due 09252035 2,754 1,725
5. 5000 due 047253034 9,683 9,530
55000 due 0625/ 2035 4,596 34813
5. 5009 due 08/25,/2035 [b) 51 44
55005 due 02/25/2036 (b} 15 g
5.5200 due 12/25/2046 14,218 11,516
5.5600% due 07/25/2036 15,301 16,251
55930 due 12/20/2035 5,251 4,703
56200 due 01/25/2036 5348 4,765
60008 due 117252036 1,746 1,098
B.000% due 07/25/2037 (b) 24,532 12,800
6.6700 due 10/25/2034 2,254 2177
T.00006 due 107252037 29,568 11466
Amariquest Mamgage Secarities Trist
55300 due 04/25/2036 1,591 1,567
5.635% due 03/25/2036 27,500 24,354
Amariquest Maitgage Secarities, Inc. Assel-Backed Pass-Throagh Cartilcates
3,83 due 08/25/2032 113 111
B.0a0% due 01/25/2036 7,000 5803
B.775% due 10/25,/2034 9,913 9339
Argent Merigage Loan Trust
5.500056 due 05/25/2035 19,531 17,568
Argant Securities Trust
5,380 due 04/25/2036 (e 2616
Argant Securities, Inc. Asset-Backed Pass-Throogh Cartificates
4, 163% due 09/25/2033 2,895 2715
5.785% due 10/25/2035 35,400 32436
Agoet-Backed Fanding Certificanes Trust
5. M40 due 10725/ 2036 10,129 8418
560800 due 03/25/2035 12121 11623
5.755% due 06/25/2035 7,187 64932
5.595% due 06/25/2035 (b} 4,368 3,936
Aszel-Backed Secevities Corporation Home Equity Lean Trust
3 E0E% due 05/25/2036 (b) 48,556 43914
Atriem Hetel Pertiolis Trest
B.37E% due 06/15/ 2035 18,395 17,702
Austin Falrment Hetal Trust
B.74E% due 097152032 3,000 24891
Banc ol Amarica Altarnative Loan Trast (k)
3.525% due 07/24/2023 56 50
B0 due 0725/ 046 1427 1,220
Eaae of America Fundisg Trust
4.135% due 02,/20,/2035 1,311 1,109
4. 175% due 06/20) 2036 4,127 3,336
4 410% due 0072072047 (b} ] 71
5. E8006 due 04/25/2037 8,331 T 14l
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BCAP LLC Trost
1.772% due 04/26/2036 5 47483 5 2,128
S.ETE due D4/ 26/2037 2,755 1,393
Baar Suearas Adjusiable Reis Merigege Trust
4,008% due 117252034 131 181
Bear Steans Almsative-A Trust
5. 3600 dwe 0425,/ 2037 6,135 5258
54006 due 1125/ 3046 7,052 5082
5, 7400 due 08/25/2035 (b) 4,882 4,500
Baar Stearns Asset-Backed Sscuritios | Trest
1.580% due 05/25/2036 (f) 8,550 180
4.546% due 13/25/2035 (b} 2,934 714
53200 due 06725/ 2047 6,300 6010
5.330% due 12/25/0035 258 258
5.382% due 06/25/2034 3,889 3,763
54200 due 05/25/2036 (b) 13572 4,004
5.425% due 07/25/2036 7,785 6834
5.500% due 02/25/2057 2,485 5,059
5.507% dui 12£25/2035 9,375 7RI
55100 due 09252030 4979 4 862
556006 dus 0425/ 036 4,306 4,368
5.635% due 02/25/2036 (b) 10,881 10,543
B.O7006 due 08/25/2037 16,550 13,734
T.045% due 03253035 3,262 3120
Baar Strarns Asset-Backed Securitios Trust
5,500 due 11/25/2033 3,875 3,575
Bear Sirarns Morigage Funding Trust
54200 due 0272572037 (b} 5,046 4478
Beschmark Merigage Trusi
3.626% due 0915,/ 2048 47, 390 39,704
4,025 due 03,15,/ 2062 9,773 B616
BHP Trusa
B.715% due 08/15,/2036 10,500 9510
T.516% due 087152036 33,656 31438
Eridgngats Funding PLC
BAZEY due 10/16/2062 GBF 12,821 15,992
7.365% due 10,/16/2062 18,533 F3IATE
BATEX due 104162062 9971 12,352
B.365% due 10/16/2062 7,217 BT
BSST Marigage Trust
T.740% dwe 02/15/2037 5 11,000 9,715
&390 due 02152037 24,700 21,326
8.390% due 02/15/2037 7,500 5451
BY Trest
6.594% due 10/15/2036 16,400 15,698
6.535% due 10/15/2036 7.150 6,737
6.843% due 10/15/2036 25,510 24,203
5.323% due 07/15,/2034 5,800 6,746
Camterbury Finance Ne.1 PLE
5.395% due 05/16/2056 GEF 4,852 B,103
CHA Commercial Small Balancs Commarcial Martgage
60400 due 00725/2039 (b) 5 628 586
Cientex Hasse Equity Loan Trust
5.665% due 03/25,/2035 2877 2933
Chase Martgage Fisanca Trust
3.939% due 12/25/2035 (b} 4,010 3,400
Chazeflax Trest
53200 dwe 07/25,/2037 &R3 140
Chavy Chase Fending LLC Mortgage Becked Cevtificates
5. 3808 due 0325,/ 7035 62 250
CIT Marigage Leas Trust
B.A70% due 10/25/2037 1,569 1,962
65200 due 10/25/2037 28,585 27505
Citigroup Commercial Martgage Trust
0.453% due 03/11/2047 {f) 25,400 50
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Citigroup Marigage Losn Trisi
3.786% due 08252036 5 3534 5 374
3.978% due 07/25/2037 (b) 2,382 2,064
4.585% due 08/25/2036 15,566 G447
5.300% due 12/25/2036 2,531 1,388
534006 due 12/25/2036 9,923 5547
584005 due 09/25/2037 14,167 11,765
T.250% dwe 05/25/2036 (b) 8,958 4867
Citigroup Martgage Losn Truss, lnc.
6.055% due 05/25/2033 10,658 9,127
7.5200 due 07253057 1,507 1,361
Commercial Martgaga Trust
0,500 due 04/10/2047 {f) 33,000 a1
3.754% due 02/10/2037 10,000 8,085
B0EEN due 12/15/2038 8,575 7,554
Cosaees Finanes Corp.
B.oR0% due 12012030 o206 995
7.5000% due 03/01/2030 46,305 1EA53
T.B00% due 0415,/ 2026 4,025 1,304
AzzatBocked Cantificates
5.516% due 08/26/2033 185 i
6.835% due 05/25/2035 (b} 47383 4,185
Comntrywide Home Losn Morigage Pass-Threegh Trust
3.762% due 03/25/2037 (b) 3,640 3129
3. 76TH due 1172512037 4,566 4,133
3. 784% due 11725/2034 7 b
T 851% due 107202035 (b} 4,418 4,047
4. 118% due 06/25/2034 1 1
5 S008% due 11/25/2035 (b) 5,823 3402
B.000% due 0725,/ 2036 17,319 9805
BOO0 due 1172572037 3,560 2,033
Credit Suisse First Bastan Mortgage Securities Corp
74700 due 017252033 1,089 EEL
Gradit Suizse Maripage Capital
30000 dwe 01725/ 2036 442 430
30000 due 0627/ 2037 1,282 1,265
5.015% due 11727/ 2036 10,448 12,359
B.013% due 10/26/2036 136 117
Crudit Sulsse Martgagn Capital Trust
0L000% due 00125,/ 2058 20 20
0.000% due 04/25,/2058 (f} 1 1
3.605% due 01/25,/2058 18,432 15322
A.023% due 06/25,/2050 43,710 37356
4. 147% due 04/25/2058 29,258 27,250
4,62 3% due 06/01/2050 40,007 39,528
5. 698% due 07/15,/2032 4,439 4208
5.548% due 07/15/2032 4,000 3,778
B.14E% due O7/15/2033 2,400 1247
Credit Bxsed Assel Servicieg & Securitization LLC
T.A800 due 03725/ 2046 &, 266 3627
CWABS Assat-Backed Contifieates Trus
4. 7975 due 12/25/3034 7174 5528
5.160% due 06/25,/2035 (b) 1,531 1,386
5.160% due 06252037 13,081 12,015
5.160% due 07/25/2037 {b) 4,413 4,333
5.270% due 04/25/2047 (b) 265 265
5,2000 due 11725/ 2047 2809 3,158
52405 due 08/25,/2037 25,800 21,999
525006 due 10/25/ 2047 6,203 6,768
537006 due 02/25,/2036 1,108 1,000
5. 28005 due 0925/ 2046 5,600 5,308
54400 due 01725/ 2045 1075 1,066
5. 4800 due 05252037 (b) 12,046 11,262
5. 500% due 05/25/2036 9,562 7384
5, 5000 due 03725/ 2037 28,552 26,680
5.500% due 03/25/2047 (b} 16,535 23,185
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5.545% due 08/25/2036 5 2400 5 2286
56200 due 06/25/2036 1,380 1364
5.633% due 06/25/2035 8,644 T453
5.720% due 03/25/2036 (b) 1,578 1,386
6. 100% due 05/25/2036 (b) 2,507 1464
6.115% dwe D625,/ 2035 B.400 £008
6.595% due 11/25/2034 8,003 F.000
B.970% due 08/25/ 2035 3,000 2873
CWABSE, Ine. Aszet-Backed Cortilicates Trusi
B.3700% due 08252047 65,600 6116
B.595% due 03252035 11,000 10,547
MEGS Morigage Trust
T.595% due 10/15/2036 15,000 12,551
Diesstsche Alteenative-A Securities Morigage Lean Trusi
S 305 due 03/25/2037 9429 5237
5.350% dwe 08/25/2037 (b) 19,197 16,286
5.520% due 09/25,/2047 11,836 9971
[eswtsche Alersative-A Securithea, inc, Morigage Losn Trest
3.985% due 10/25/2035 {b) 2870 1773
[emtsche Marigage b szt Recaiving Carp.
0.725% due 11/27/2036 1,053 1044
Diewtzche Marigage Secuvities, Inc. Re-REMIC Trust Cartificales
3.510% due 06/2 72037 11,758 10,321
Dewmay Savings & Lean A ssecintion Mortgage Loan Trest
5. 141% due 1071572036 (b) 7,275 5926
5.551% due 104192045 (b) EEL] sy
5.611% due 09/159/ 2045 4,925 14872
[ragon Fisasce BV
4.513% due 07,/13/2023 GBP 42 52
Ellingtan Lesa Aequisstmn Trust
6.120% due 05/25/3037 & 1109 1,062
EME Merigape Lean Trust
6.070% duie 04/25/2047 (b) £85g 5807
Encare Credit Receivables Trest
5.950% due 11/25/2035 6,510 5853
Eureaai-UK PLC
S 0425 due 09132045 GBP 3923 4,653
5.227% due 0613/ 2045 6,096 T.580
Extanded Stay America Trust
T.ragk due 07/15,/2038 5 15619 14,8383
FBR Securitimtion Trust
5.695% due 10/25,/2035 19,842 16,802
5. 7855 due 0925,/ 2035 7,300 F.252
First Franklin Marigage Leas Trust
4. 403% due 04/25/3035 2873 2840
5.330% due 11/25/2036 55,328 48937
5.3400 due 04252036 4,050 38566
5.695% due 03/25/2034 2,728 1605
5.7100 due 00/25/2036 4,773 12263
5.725% due 05/25/2036 A0 403
First Harizan Alternstive Menpege Sacurites Trust (b
00005 due 05/25,/2035 {f} 1,228 6B
5.500% due 05,/25,/2035 1,229 Tdb
Fenitainekisau Mismi Brach Trest
4,095% due 12/10,/2036 33,058 30,789
Fremont Home Laan Trust
53000 due 027252037 7,042 5449
5.310% due 05/25/2036 7.079 B97
604006 due 0125/ 2035 6,493 5592
GE-WMG Assat-Backed Pass Thiaugh Certificates
57100 due 10/25,/2035 5217 4270
Gilen Securitias Finance DAC
4.566% due 10/28/2038 EUR 4717 5122
5.566% due 10/268/2038 3538 3,796
6. 368 due 10,28/ 2038 1,730 1859
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GMAL Commercial Marigage Assat Carp.
5.456% due 03/10/2051 5 11,868 5 11,040
GireanPoint Morigege Funding Trust
558006 due 11/25/3045 52 ]
Grifanas Finance Wa. 1 FLC
3.513% due 08/28/2039 EUR 570 596
G5 Marigaga Secorvities Corporation Trest
34195 due 10102032 5 23 22
4. 744% due 10/10,/2032 8,215 1614
GSAA Hama Equity Trest
650006 due 11/25/2037 (b} 20 2
EAMP Trus
5. 16006 due 0325/ 0047 3,651 1315
5,180 due 01252037 17,024 10257
55400 due 0625/ 2036 11,621 11,146
5. 565% due 11/25,/2035 {b) 5,813 5115
5.595% due 08/25,/2034 3,17 1958
5.9955 due 04,25,/2035 {hf 5535 5071
B.E20% due 06/25,/2035 3,500 3,352
GSMEC Resscuritization Trusi
A.586% due 04/ 26/2037 44,351 12,513
5.025% due 09/26/2036 3818 2,551
58 Morigage Lean Trust
L.E80G: due 03/25,/2037 (f) 7,237 927
5.320% due 03/25/2037 7,537 1,168
HarbarViow Morigage Lean Trust
5.431% due 12/19/2036 {b) B2 FE ]
5.511% due 02/19,/2036 10,068 B 643
5.591% due 08719/ 2045 7735 5925
liwevaii Hotal Trust
B.598% due 05715/2038 2,000 1848
T.107% due 05/15/2038 12,500 11,938
Hermn Eguity Azsat Trust
5.500% due 10/25/2036 23475 14,272
Home Equty Morigage Lean Aszer-Backed Trus
50600 due 11252036 12,150 10,850
5. 1600 dwe 04/25,/2037 12,896 8455
5. 3800 due 06/25/2036 2136 2,029
BO10R due 08/25/2035 4,577 4494
HPLY Tiust
55483 due 1115/2036 4,675 4,523
T.F9E% due 117153036 25,212 25,288
1151 Asset Securitication Corp. Trest
5.120% due 07/25/2036 2,235 1,006
5.3200% due 07/25/2036 9,127 4,145
5.395% due 05/25/2037 7,197 871
Impae CMWAB: Trust
5.700% dwe 01/25,/2035 8,206 104
Impac Secered Assats Corp.
5.580% due 03/25,/20%6 (b) 8,782 G841
Impas Secwred Assats Trust
5400 due 01252037 2113 1401
|mdyMac IMIA Meeigage Loan Trust
6.500% dwe 10,/25,/2037 8443 4,760
IndyMac IMSE Merigegs Laan Trust
3.E53% due 06/25/2037 [b) 8,355 5.761
IndyMac INDX Morigage Lean Trust
3,054% due 07252037 18,807 16,148
3.362% due 04/25/2037 13410 11,016
3.438% due 03/25/2036 (b) 4,034 2837
34583 due 04/25,/2037 (b) 6,662 5,584
369006 due 11/25/2036 (b) 10,929 T.528
5,300 due 02/25/2037 (b) 21,507 19,550
5.4000% due 10/25,/2036 4,933 2,080
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56200 due 07/25/2035 5 5866 5 4715
INTOWN Martgaga Trust
B.575% due 08/15/2039 11,485 11.421
IX15 Hesl Extats Copltal Trust
5.785% due 12/25/2035 1,089 1,116
JeHeries Resecuritization Trust
B3 due 06,/25/2047 (b) 470 1Y
JFilorgan Alternative Loan Trest
3.536% due 0925/ 2036 9,116 7105
3.816% due 03/25/2036 (b} B0 FEN
5,550 due 04725/ 2047 1,614 1,525
5.730% dwe 03/25/2036 (b} ] 1]
JFilergan Chasa Commarcial Martgage Securities Trust
BO4EN due 12715/ 2036 3,700 31
T.045% due 09/15/2009 1,740 1,496
TA63% due 11/15/2038 16,193 15,567
JPMergan Martgags Acquisition Trst
50700 due 12/25/2036 14,361 1,572
5.290r% due 0825/ 2036 8,600 7613
5.390% due 0625,/ 2037 34,606 32,330
5. 3005 due 06/25/2037 (b) 23,826 18617
5.425% due 052512036 9,126 8430
5.455% due 05/25/2036 17,364 16677
JPiorgan Morigage Trest [b]
3 EB1% due 01/25/2037 400 324
5. 3200 due 10/25,/2035 3,712 2673
JFMorgan Resacaritization Trust
3.966% dus 02F26/2037 1,544 1,768
Heatmere Mo.2 FLC
00005 due 00,/28/ 2042 GBF 9,500 2936
0705 due 01/28,/2042 2439 2548
5.096% due 00/28/ 2042 46,964 58807
5.796% due 00/28/3042 5,693 5834
G.145% due 01,28/ 2042 4,066 4,857
B.596% due 01282042 2439 914
T.396% due 01/28/2047 1,626 1843
9.396% due 01/28/2042 3,252 3,758
Winbane DAC
3.806% due 09/25,/2063 EUR 57,654 63,061
Laradewns Martgage Securities Mo, 1 PLG
3. X5TH due 0615/ 045 2.BT4 3085
Legacy Morigage Assst Trust
0,000 due 09/25/2059 (f} 2 319,376 171
0000 due 0525,/ 2055 18,262 5867
3.000% due 09/25/2058 100,514 84,621
3.E76% due 09/25/2059 () TR2,844 2539
40684 due 08725/ 2055 129,610 a7, el
6.581% due 01282070 23,733 23,719
Lebman XS Trust
5.2200% due 02/25/2037 (b} 12,4689 11,013
54000 due 09/25/2036 5315 4,238
54000 due 12/25/2036 11,465 B664
554006 due 0225/ 2047 22,068 19,639
65005 due 0625, 046 4 565 4,030
6.720r% due 10/25,/3037 13,422 12,302
Lo Baach Marigage Loan Trust
5.4000% due 0225/ 2036 5325 4,355
5000 due 03725/ 3046 33,144 12,134
LUKE Trust
B.E9E% due 10/15,/2038 1,710 1,638
Madizn Avenue Mansteciuned Housing Contract Trust
B 2700 due 037252032 551 591
MASTR Adjustabls Rate Mortgages Trust
.A64% due 0425/ 2034 1 1
Mazir fased-Backed Secerities Trust
5 4600 due 1125/ 2036 5 15
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5.575% due 01/25/2036 5 7,500 5 6585
B.170% due 087252037 14,697 12,174
Masir 5pacialirad Loan Trust
5.740% due 0225/ 3036 5376 4,098
MERT
B BIE% due 117153036 5,435 6360
Merrill Lynch First Frashlin Mortgage Loan Trest
B0 due 10/25/2037 12,026 11,326
Marrill Lymeh Marigage Inveziors Trest
3.953% due 02/25,/2033 8 T
5. 2000 due 05/25/2037 13,540 10818
5,300 due 10/25,/2037 54,135 B536
5. 7400 due 07/25,/2034 4,814 4,268
5.815% due 09725/ 2035 1,137 1115
B.100% due 10/25/2035 656 G
Margen Stanley AzsetBeched Securities Caglital |, Ine. Trust
5.270% due 0725/ 2036 o E95 4,130
5. 28006 due 02252037 7.433 1676
5.320% due 0725/ 2036 44,754 17,652
5. 5000 due 06/25/2036 19,557 1raze
5.520% due 07/25/2036 44,535 17,770
55600 due 03/25,/2036 4,268 4,112
5.755% due 07/25/2035 5,405 5.230
BO20%6 due 03/25/2033 73 T2
BO20% due 07725/ 2037 308 30
Margan Stankey Bank of Amarica Merrill Lynch Toust
0.917% due 11/15,/2052 {f} 131,091 3,343
Margan Staaksy Capital | Trust
2.508% due 04/05,/2042 13,500 10,614
B.598% due 08/15,/2033 2619 1873
T.325% dwe 12/15/2038 21,542 20,447
B.O24% due 127152038 40,574 36863
Margan Staniay Capital |, Ine. Trest
5. 560 due 02/25/2036 [b) 18,210 15,773
Margen Stanbay Home Equity Lesn Tnest
5.530% due 0225,/ 2036 14,415 12 968
Margen Stanley 1415 Real Estute Capital Trust
54800 due 07/25/20%6 10,047 4,184
Margsn Stanksy Morigege Lean Trust
3.052% due 11/25/2037 1,236 #11
G000 due 12/25,/2035 (b} 480 201
Margun Stankey Reremic Trust
5. 165% due 11/26/2036 5,338 4474
Martgage Losn Trast
5. 37006 due 03/25,/2034 3,310 3147
Nativis Commercinl Mortgags Securities Trust
3.521% due 027152039 2,500 1668
3.917% duwe 11715/2032 1,400 459
New Century Homa Equity Loan Trest
6.145% due 10/25/2033 17z 167
Newi Tork Martgage Trast
55600 due 04252035 5450 553
Newsgats Funding FLC
A.405% due 12/15,/2050 GBF 16,612 19,728
Nemarn Azsat Accepinnce Carparatien Altprmative Loan Trust
5.034% due 05/25/2035 (b) % 2B40 1465
Nemarn Home Equity Lown, Inc. Hame Equity Leas Trest
5. 745% due 10/25/2036 {b) 21,783 5383
5.785% due 05/25/2035 6,621 BA51
Nomwera Reseceritization Trust
LA7E% due 03/26/2037 5,741 4,730
NewaStar Martgage Funding Trast
5.2200% due 09/25/2037 17,149 16,575
5.3400 due 05/25/2036 5,333 5,185
5.340% due 10,/25/2036 5,462 3021
S P00 due 10/25,/2035 1,143 L1230
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NY0 Commercial Mortgage Trest
6.943% due 11/15/2038 5 30,000 5 25914
T.93% due 11715/ 2038 14,400 12,065
Diptaum Merigege Accaptancs Corperation Axset-Bucked Pass-Thraugh Cenificates
5. 77056 due 07252035 7,185 1163
Oiption Dee Martgage Loan Trast
51200 due O2/25/0037 15,057 T
5.0400 due 03/25/2037 7,880 TA44
5.060% due 03725,/ 3037 35,197 30447
Dwnit Martgage Loan Trust
5. 2805 due 10/25/2037 1816 3616
53800 due 10/25,/2037 2,621 1498
5.400% due 0F/25,/2037 3,555 3,534
5,560 due 03725/ 2037 7,506 7065
Park Placa Sscurities, Inc. Asset-Backed Pazs Through Cerfificains
5.755% due 09/25,/2035 3,853 3,689
5. SO0 due 08725,/2035 (b) 25,075 20625
People's Financial Realty Marigige Secerities Trum
5.180% due 09/25/ 2036 26,315 5230
Pagular Assot-Bocked Securitars Mastgage Pasz-Thrawgh Trust
345900 dwe 11/25,/2035 17,570 16,280
3.594% due 07/25/2035 {b) 9,501 7.412
5.330% due 11/25/2036 (b} 15,267 12,289
Frecize Marigage Fuséag PLC
0.000% due 12/12/2055 GBF ] TER
PRET LLT
LEAF% due 09/25/2051 5 39,320 36,162
Prime Merigege Trust
6.0000% due 04/25,/1037 3,750 3,040
PRPM LLG
1.793% dwe 0725/ 2026 9,593 BAGT
Diuest Trust
BL.A45% due 03/25/2035 2,183 2174
RAAC Trust
5.725% due 03/25/2036 (b} 8,807 B207
577006 due 06/25/2047 21,346 16,596
RBSEC Marigags Loan Trust
6.000% due 01/25/2037 {b) 2 2
Rieal Estate Assad Liquidity Teest
2.419% due 06712/ 3054 CAD 4,089 1955
Renaissance Homs Equity Lean Trust
5.617% due 04/25/2037 5 10124 1994
5.675% due 06,/25/2037 (b} 3,910 1.196
57400 due 11/25/2034 52 A5
B.O20% due 09725/ 2037 34 28
Rezidantisl Aecredit Secerities Corpesation Trest
5.215% due 04/25/2034 1,196 1,083
52400 due 02/25,/2037 21,146 x0ar
53200 due 01252037 36,003 27063
5.515% due 0472572036 6,506 6,685
5.635% due 037252036 5,500 5085
5.595% due 09/25/2035 6,356 6179
B.O055% due 08/25,/2035 2,308 2,264
Residantisl Azset Mavtgage Predscts Trust
5.3700% due 10/25/2036 15,613 14,534
5. E20% due 021252036 1,503 1481
5.695% due 1172572035 10,250 10,033
57000 dwe 127252035 10,420 9,064
5. 7700 due 08/25/2035 &021 TAE
RESIMAC Bastille Trust
5.THE% due 09/05,/3057 1,066 1,066
RMAG Secerities No.1 PLE
3.376% due 06712/ 2044 EUR 3,553 4,116
Saxnn Assat Securities Trust
2.140% due 03/25/2035 (b} $ 455 441
BP0 due 12/25/2037 2,830 1603
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Securitized Azsat-Bached Beceivables LLC Trest
5.5600 due 03/25/2036

5.B45% due 10/25/2035

60700 due 03/25,/1035

Saquois Marigege Trust

5, 353% due 05720/ 2035

5.A473% due 0620,/ 2034

Setante Finance i

2.431% due 0723/ 0046

5F0 Commarcaal Martgage Trust
T.3488% dwe 05152038

T.BAE% due 05/15/2038

56 Martgage Securities Trust

53800 due 02/25/2036

5,480 due 0725/ 2036

Shamrock Residential DAC

3 B4E% due 12/24/3059

3 B4E% due 00724/ 3061

4, 248% due 02242071

Foundview Home Loan Trust

4. 367% due 04/25,/2035

54400 due 06/25/2036 (b)

5 485% due 06/25/2036 (b)
5.500% due 07252036

5.595% due 03/25,/2036

& pacialty Usderwaiting & Residantial Finance Trust
S.535% due 12/25/ 0035

SREIT Trust

£.393% due 10/15/2038

B, 741% dwe 10/15,/2038

Stratton Mortgags Funding PLC

B 3600 due 09/25/2051

Structured Adjustable Rate Marigage Loan Tres
3.587% due D6/25,/2037

A.074% due 07/25/2035 (b)
4.B65% due 05/25/2035 (b)
5.340% due 10/25/2035

5.995% due 08/25/2035

Structured Atsel lavestmant Loan Trest
5.170% due 0625/ 2036

57400 due 04252035

5. B20% dwe 02125,/ 2034

0. 2200 due 12/25/2034

Strmetured Asset Mortgage Irrestmests [ Trust
5 4400, due 08725/ 2047 [b)
546006 due 05/25/2036

5.626% due 04/19,/3035

Streetured Arset Mortgage Irrestmants Trest
5.611% due 09/13/2032

Structured Atsel Securities Cotparation Merigeps Loan Trust
5.150% due 0525/ 2036

5.270% due 05/25/2036

5.2800% due 04/25,/2036

5,310% due 07/25/2036 (b)
5.330% due 07/25/2036

5.340% due 10/25/2036

5.5200 due 04,25,/2031

59500 due 11/25,/1035
Summedhill Rezidential

00000 dwe 03242055

35485 due 03242055

4, 246% due 03/24/2059

4. 798% due 03/24/2053

5.398% due 03/24/2055

6.500% due 03242059

B.G4E% due 03/24,/3059
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4 asn 5 4284
10,136 9,035
5735 5 AG5
1,196 1025
24 21

EUR 511 BR4T
% B85 734
22,000 17816
4,739 1,028
8156 1,738
EUR 11,309 12 461
71,373 23,331
26,258 28,743
5 2319 2,155
7,804 6,545
46,233 35,982
24,020 21,021
8,102 6938
652 636
24,505 23,563
20,425 13,245
GEF 2,000 2475
§ 1045 1,781
2,064 1,045
55 Lyl
5,560 5,000
9,245 B069
5,455 5,240
4,000 3,904
13,478 13,078
2,549 2.520
19,854 16,197
9,694 TASE
1,522 1,420
15 14
5,670 5441
3,611 1832
16 16
9,491 8595
15,725 15334
8,762 6172
7463 7357
5,051 6014
EUR 5 4
133,937 147,452
22,011 24,215
17,746 19,513
14,202 15,552
6,568 5270
8521 9,318
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T.000% due 03242055 EUR 35,506 5 31842
T.556% due 03/24/ 2055 A,256 4,653
B.595% due 03/24/2059 A,256 4,655
Tempda Busy No.1 PLC
5.67E% due 07/24/2085 GEF 69,044 BE513
B.A7E% due 07/24/ 3085 15,904 19,713
T.178% due 07242085 14,681 18,200
Tarwin Morigsge Trust
B0 due 03/25/2035 5 2543 .18
Tharaldson Hotel Partfolio Trust
7.191% due 11/11,/2034 4, T18 4,545
Tawed Paint Memgage Fending PLC
71000 due 02720/ 2054 GBP 16,500 21,211
Towrd Point Martgege Trust
3. 7500 due 0925/ 1062 5 98,075 92,694
Trinidad Martgege Securities PLT
5.119% due 0112472059 GEP 2,781 3Aay
Trumasn Capital Marigags Lean Tiust
5.3800% due 03/25,/2036 5 G20 611
Yerus Securitiration Trast
A.474% due 0425/ 2067 31,109 30,264
Wachevia Martgage Losn Trust
5. 7100 due 10/25/2035 2,388 262
Waldi Marigags Pass- Theough Codtilicatas Tosst
5. a00 due 01/25,/ 2045 382 337
5.935% due 08/25/2045 3,193 2,657
Warwick Finance Aesidantil Morigages Numbsr Thres PLC
00000 due 12,2 1,/2049 GBP 1} 417
5.076% due 124213048 24,072 30,032
5.E25% due 12/21,/2045 4,521 & 107
6.325% dwe 12/21/ 245 2460 3oar
B0 due 121212045 o] 3803
B.E25% due 12/21/2045 1,406 1,730
T.325% due 12/21/2045 1406 1,002
Washingion Mutus] Marigage Pass- Thresgh Cartilicates WMALT Trust (&)
4. 315% due 10/25/2046 5 9,905 BOZ2E
550006 due 11252035 &1 5T
Wells Fargs Home Equity Assel-Backsd Secevities Trust
54400 due 03/25/2037 T4 634
Wiells Fargs Home Equity Trest Marigsge Pess-Thraugh Cartificates
5.6200% due 04/25,/2034 3,668 3491
Wellts Farge Merigege-Backed Securities Trus
4.513% due 10/25/2036 [b) 155 131
WFRES Commareial Mortgage Trest
0.628% due 03/15/2047 (f) 8,800 30
== R P EREN 3560.078
(P 40, 30.540)
AASET Trust
3.96TH due 05/16/2042 102 a2
ALESCHO Prefarred Fundisg X1 Ltd
568 due 12232036 5,000 3900
Amarican Hemng 4 Rent Trust
65.231% due 10717/ 9036 1,150 11ar
Arbar Raalty Commercial Real Extate Notes Ltd.
BTa0%E due 05/15/2037 3,146 3,099
Auto Azzei-Backed Secorities Spanish Leass Fondo Titslizcion
4. B155 due 02/28/2032 EUR 1,739 1,890
Faviags CLO Lud.
B, 3200 due 00,720/ 2032 5 14,700 14,521
FlosMountain CLO XK1 L1d.
B, 340% due 07/15/2031 3,900 3,849
BPCRE Lud,
T.X3% due 01716/ 2037 13,800 13,695
F.99%% due 00 16/2037F 3468 341
B.693% due 01/16/2037 13516 13,287
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Caien CLO NI DAC
4.217% due 10/20/2028 EUR i 5 409
Calm C10 VI DAG
4.051% due 07/25,/2070 TRE 856
Capitalsource Real Estate Loan Trest
5.861% due 00720/ 2037 3 7,504 7434
5.961% dwe 00/20/2037 4,800 4,093
B.061% due 01/20/2037 2,700 2,258
Castialake Aireraft Securitimtion Trest
4.125% due 06152043 1.171 1,059
Calagix Canadian lasuer LP
4. 9400% dwe 0125/ 2052 CaD 1,800 1230
CPS Aute Recebvables Trust
5. 3800 due 01/18/2028 5 1,000 1,002
BOE0%E due 0716/ 2039 2,100 2083
FAB CBO BY
4192 % due 08/20,/2050 {b) EUR 64 71
Finsnze ol Amarica Struetured Sscsrities Trust
0,000 due 0225/2073 5 14,688 13,686
00000 due 047252073 5,300 5185
(H v Casines & E i Led
50008 due 03/12/2038 CAD B318 5,548
Gie-dgrean
39300 due 10/15/2053 5 4,426 4039
Hurlay Marise Financing LLC
66823 due 05/15/2043 4,828 4484
Wurebaldt Amevices LLE
0.000% due 05312023 COP 62,570,000 13,237
KKRGLO 18 Ltd
6.200% due 07/18/2030 [ 1,561 1,545
LeanCarn lssuer Ltd.
B ER due 07/15/2036 2,350 1.280
B.24E% due 11/15/2038 15,100 18327
METAL LLE:
4. 581% due 10,15,/ 2042 11,344 B,69%
MEILLE
T.0673 due D6159/2037 22,100 21911
T.563% due 09172037 8,600 8,524
T.567% due 06/15,/2037 8,236 £.163
Miicap5: Funding XV Led,
5.317% due 13/01,/ 0035 537 510
Nutsanal Callegiste Student Loan Trust
4, 7965 due 10252033 2421 3
Nawient Private Education Loan True
5545 due 11/15/2068 1,364 1,338
T.098% due 12/15/2045 1.586 1,595
Nelnet Studest Laan Trust
5.B20% due 09/25/2065 2,391 2363
Pagays Al Db Trust
5000 due 12/16/2020 6,500 6,945
Rockford Tawsr Eurape CLO DAC
3.545% due 12/20/2031 EUR 12,800 13,859
Sapphirs Avistion Finssce | Lid,
4. 3500 due 0315/ 2040 £ 15,751 12,796
Fasanac CLO N Ld
B.5ATH due 06222030 21,748 21,553
SME Privats Education Loan Trest
00005 due 02/ 16/2055 3 4,371
.940% due 02/16/055 22,494 21,513
45500 due 02/16/2055 BAl4 7960
A.95006 due 02/16/2055 2,185 202K
59500 dwe 02/16/2055 3.507 3,684
G200 due 02/16/2055 22,434 22,361
o Paint CLO XV Ltd
B.173% due 01/23/2009 938 930
Tabema Profarred Fendisg | Lid
5.E93% due 07/05,/2035 3,175 2825
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Theoram Fending Trust
60605 due 12/15/2028 5 6285 5 6224
Thundesbolt Alrcrait Lease Lid
4.217% due 05/17/2032 434 394
Tropic CO0 ¥ Ltd.
5.580% due 07/15/2036 10,238 $41%
TRTY lasuer Lid.
£.0005 due 02//15/2039 4,500 4,347
TruPS Finsecinls Note Secoritimthon Led
£.23333 due 03/30/2039 18,108 17,293
B.53%% due 09/20/2039 3,029 2,853
[Fpstart Pass- Through Trust
38005 due 04,/20/2030 21,024 20,201
Fpstast Secuvitizntion Trest
5. 50005 due 06/20/2032 9,143 £952
Wantars XV CLO Lid,
B, 14006 dwe 0415/ 2027 17,823 17,732
TEw b - A P ERENH 412436
(MR $434.T00)

EEdE Fy

Argantina Gevernment International Band

0.5005 due 07,09/ 2030 TEB2T 18,324
1.000% due 07/09/ 3029 4,943 1,187
1.500% due m',.fm.fzms 514549 11,243
1.5000% due 07709/ 2046 1,035 40
3.500% dwe 07/05,/2041 44,348 11,205
3.875% due 01705/ 2038 25,740 i
Argantina Treasury Bond BONCER

1.450% due 08/13/2023 (h) ARS 285,524 1567
Argenting Banos dal Tesore

15.500% due 10/17/2006 49,300 24
Asian Develipmest Bash

4, 00 dwe 037122024 KXN 18,100 a3r
Ausiralia Governmant Bond

1.750% due 06/21/2051 AUD 38,100 16,152
Autanomaes City of Busnes Airea Argenting

T5.382% due 02,/22/2028 ARS TEE10 187
T6.796% due 03,/79/2024 62,559 142
Intereatisnal Finance Corp.

B.000% due 1005,/ 2023 IDR 12,600,000 i
|zraal Gavernmant latersational Bond

38000 due 05/13/2060 5 17,000 13,281
4. 5000 due 04033120 3,800 3170
Letrss de ks Nmcion Argenting con Ajuste por CER

00000 due 05159/2023 AR5 2,035,846 9081
Paru Gavermment latersa tiomal Bend

5.400% due 08/12/2034 FEM 852 196
6.1500 due 08/12/2032 (v} 167
B.350% due 08/13/2028 10,200 1678
G500 due 0812/2031 150 40
&.200% due 08/12/ 3026 BO,T50 22,161
Pravincia de Bussas Rires

TT00% due D412/2025 ARS 395,853 Fr
FKamaniz Bovernmant Internations] Band

1.750% dwe 07/13,/2030 EUR 21,200 17,543
2.125% due 03,07/ 2028 4,800 4,563
TET5% due 04133042 15,000 9,831
Rutsia Gewarnmant Internations] Bond

4.3500% due 06232027 5 28,400 1704
4.375% due 03212025 200 12
4. 7500 due 05272026 23,800 1428
5.000% due 03/28/2035 3,200 192
51500 due 0623,/ 2047 82,400 4,944
56259 due 04,04, 2042 37,000 23934
58755 due 09 16/2043 13,200 2209
TS50 due 117122025 RUB 4,002 465 2,994
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T.5000% due 03/31/2030

T.5500% due 10072026

12,7500 due D624/ 2028

14, 7305 due 04,/24/2024

Sathin Goveiames) Intenatiaeal Beed
1LBS0R% due 03/03/2033

Sawth Africa Bowernment Intarnational Band
10,5000 due 12/21/2026

State Ageacy of Rosds of Ukrine
6.2500 due 06/24,/2030

Tutkey Bewarnmant Intarnatianal Bond
4. 3500 due 03/13/2025

52500 due 03/13/2030

B.125% due 1024/ 2028

T.625% due 04/26/2029

Turkiye lhimcat Kredi Bankasi A5
B.25006 due 01,24,/ 2024

Wkraine Boveinment Inteinational Bend
4,375% due 00272032

TS0 due 0901,/ 2025

Wi Ea Gawernmant | ional Bond (h)
B000% due 12092049

T.000%% due 0331/ 0038

T.6500 due 04,21,2025

T. 75005 due 04,/13/2024

B 2500 due 10133024

50003 due 05072023

BUYS00% dwe 09/15,/2027

5350 dwe 05072028

11.750M% due 10,21/2026
11.950% due 08,05/2031

S R
(AR sTe T

2023
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5 3310 & X185

RUB 1,564,954 LiT
5 4,012 3488

EUE 5067901 3,784

EUR 3,900 2840

AR 2,032 400 116,875

Cain Mam PLE

Clear Chansel Outdoor Holdings, Ine.
Cossiallatian Oil Sarvices Holdisg 5.4. (k1
Crodit Suisse Broup AG

Euretank Ergasias Sarvices & Haldiags 5.
|HearsMadis, Inc, Glaaz A
|HeartMadis, Inc. Cless B

Intedzat S k|

Mational Bank of Gresce 5_A.

Nelman Marcws Group Led. LLC 4k
Stenrra Helings LLC

Vayagar Aviation Holdings LLC
Westmoraland Mining Holdings LLE (k)
A

(bR 5 186,551)

5 1,200 201
32,780 30,538
25,000 23973
10,100 5071
30,900 29409

3,000 2,993
EUR 1,658 A0G
5 4,350 855
3,367 236
1,883 165
5,349 535
1,200 BT
5591 a4
3,161 a3
4,274 445
6,512 4
(1] T
6,000 B30
429 795

i
HAT 444 122
5292182 6T
411,245 46
801,156 543
10,169,333 14 A06
1,246,745 4,326
967,427 3,001
963,915 821
102,570 53E
151,112 22964
110,747 1]
(313 o
£312 40
17,548

B R T 0.

CBL & Azsacistes Properiies, Inc.
Wnitd Group, bee,

VICI Properties, Inc,

R R e
(RS 56,178

B 138
£1 278
760 25,811
Pkl
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L]
i i)

12/31/2049 5 210 5 1391
s L 1381

02/17/2027 6 53

09/21/2055 16 3257
25 M 3310

9.500% 3683 871
EEERAN BT

Wi s
{FRLE
L B 0 30.27%
2=ty e s =0

2
-
i
]
‘|

A, 7633 due 05,/09/2023 511,300 11,300
4.765% due 05/15/7023 24,800 24,800
35,100
2,108,800

Earmstain Capital Helrg 5.4,
0.0005% due 07312023 {ij(k) EUR 1,300 1,442

2.570% due 05/01,/2023 AUD 1,151 1ar
3.3900% due 05022023 GBF 462 581
4.330% due 05/00,/2023 5 113 193
Fank ol Nova Scotia

3,5600% due 05/01/2023 CAD 17 13
4,330 due 05/01/2021 § 1251 1,251
ENFP Paribas Bank

(0.3700¢) diee D5,/01,/2023 ¥ 301,359 1479
15805 due 05/02/2023 SEK 1 1]
2 5700% due 05/01/2023 AUD 31 58
6. 16056 due 05/03/2023 IAR 3 L
Brawm Brathers Harriman & Ca.

[D.3700%) e D5/01/2023 ¥ 213 16
1.7800% due 05/01,/2023 DKK 3 [+]
L1200 due 05/02/2023 EUR 1 1
3.390% due 05/02/2023 GEP 8 11
4.330% due 05/01,/2023 5 20 0
8.3300% due 05/01/2023 NZD 1 o
Citibank N.A,

2.120% dwe 05/02/2023 ELIR EL 43
A4.3300% dwe 05/01,/2023 5 5580 5580
VB Bank Lid.

43300 due 05/01/2023 20,642 20,642
DB Bank ASA

15800 due 05/02/2023 SEK a [+]

89/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

(@)
2023 30
B L1 ]
G L] (FHLfE)

20700 due 05/03/2023 HOHK 8 5 1
HSEE Bank PLE
21200 due I:Efﬂ‘z.l'ml EUR 1,591 2,193
3.390% due 05/02/2023 Gap 1878 2,360
JFMorgan Chasa Baak N
4.330% due 05/01/2023 & 16087 16,067
MUFG Bank Lud,
[0.370052) dhe 05401/2073 ¥ 302,760 2233
Natisnal AwstraBa Bask L1d,
4. 330% due 05/01,/2023 1 40 40
Rayal Bank of Canads
3.5600% due 05/01/2023 CAD 14 11
43300 due 05/01,/2023 5 420 420
Suitnmo Mitsei Bankisg Carp.
(0. 370%) dus 05,01,/2023 ¥ B53 7
2020% due 050272023 EUR 84 13
3.390% due 05/02/2023 GEP 7,218 9072
4.330% due 05/01/2023 5 529 539
Surtnma Mitewi Trwst Bank Led
(0.37006) e 05000,/2023 ¥ 282,400 2,074
21200 due 05/02/2023 EUR 1,626 1,795
3.390% due 05/02/2023 GEP 585 136
4.330% due 05/001/2023 § 3,348 3,348

- B
[55.27 15} due 09/18/2023 (i) ARS 972,593 301
EEIT 5%
(0. 202%) duee 07/18/2023 ¥ 34,000,000 249,796
(0. 185%) due 071042023 34,530,000 257,058

-1
fatefed TR g 1,926,508
(PR 43.391,231)
ERAEENAH ) 15.2% § 14,802,158
{ECFHIEE $18.172.957)
T Y CF o SRR o] 11.1%) {120,728

(EAEEEE L- 2 7 A, M e m

Fo0dh RS kU, 3N s
WS 100.0% T
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450 7 R S P 5

5

o VTR, FRCRRCENEA SRR REEEER LT B RS,
() 2023 0F 4 A 30 B MTEC TR S0 A L D BN WSS R, R SRR 105, 6%, ¥V RS0 S MREED 6 0%, B L IRMRE

AL Es ROz L DRRERE,
B EEFETN R,
e} PERBER,
) AAES, BFRELTO5BHE, BHh LS, AEoRDEORETRER R,
(e} ESREES,
) SR, AR b el — (BF My kv, ) ERRakl»7Des,
(2} WITAREREIER.
B EROEGERLS - oL TS TS,
(i) F—aiinl, et ToED et
) =ik, RETONEEEEE D e,

e ik 1z| A

SITHARE S (/B4 (A /B EMNE e & h S EME
Canstellatien O Services Holding 5.4 HJA HjA 06,/10/2022 5 &6 & T3 000
Corestate Capital Holding 5.4, Q000 07312023 12/06/2022 1,365 1,442 0.01%
Deutsche Bank AG 2129% 11/24/2026  01/11/2023 1078 1,068 0.01%
Deutsche Bank AG 3035% 05282032 a7f12021 716 555 0,00%,
Irtekat 5.4 MjA MR 08/02/201E 75855 24,821 0.23%
Neman Marcus Group Lid. LLE HiA HiA 09/25/2020 4,566 22,964 0.21%
Wastrnarelard Mining Meldirgs LLC HA MR 03/26/201% 44 40 0005
R R $B3,870 % 50,840 0.46%

{38 L TR o O R S |

RER mme

WEL oI )

(A 8% (47079 Sk

Hi

iR
S WiE

Latsmiz
g
2

L,
s ]

4. 780 05012023 05/02/2023

BPS 48300 04/34y2003  05/01/2023

4 800 04/28/2023 050112023

4 B00% 05,/00/2023 050272023

1,268 600

1,247,500

192,600

100

U5 Treasury Inflation Pratectied
Securithes 0.500% dus
04/152028

W5 Treasury Inflation Progected
Spourities O, TS0 dun
07152028

LLE. Treasury Inflation Profected
Segurities 0.125% due

o5 202%

LS. Treasury Inflation Protected
Securities 0.125% dus
04/15/2027

U5, Treasury Notes 1,375% due
13312028

LS. Treasury Mates 1, 750 due
O4,/38,/2020

L5, Treasury Nates 2 875% due
0a4/30,2025

U5, Treasury Bords 4, 7505 die
03/15/2041

91/218

5

[L294.221) %

(1,274,233}
{153,785)
[103)

1268600 & 1268769

1,247,500 1242002
152,600 192,678

00

5 (2TE7. 343

% 2708800 % 2708540
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o] por LN R
EiE S =t (HA787F) WiEEN  SHe e
BO5 Farnie Mae, TBa 50005 05002053 517,700 § ]]J‘ 646] 5 (17,600
pol LR ] 5 (17, [

RAhSE L TR B | R

ENTFid, 20039R4 A 30 AAES, WRHIL AN SU0S £ o S Rmied | iy LA 2R Shit-lAROEETRS,

BE s alid SRR WA LT

Aufnd  ELEERE BAlciaed AR FToEoRe BREN g
HFH SEE hDdkle R dinhdciid MERGISH 7 (SN e .
T Y e T
Brs L A700.449 5 o 5 o % o 5 2709449 5 (2,767.239) 5 [57,7500
DEU 100 1] o o 100 (103} {3]
A Y —IEH T o+ T— I
RS ] i 0 (17600} {17,500) o {17,600)
fEANBLEORORSMEET S 5 FTea5E ¢ [ 8 % (nE0E

L R

i e S e R (TR T RO ol (RN ) ORI & R, A NSS | RS O b R IR G | e
TH A=t WSS T SR A = S R SRS REIRGARC B TR SRS, A -HRRE T
AMMUHTE T, BRSNS EEDEs e f—aRE) LBEROD L

2023484 A 30 BETRMT, SRFoT A4, 2 % P, NETSED 4 0% Th ok, THEAER. SRPEyhiods, %
HARR LRSS LU LTt 2 iihE,

(mide T U 205 ¢ FEER  FARSRRT U AR g FRERE R R Do e b e DR ) Y

Ry FLIiTh

i iby.d L /B S (3490 L

Ca¥ - 3-Morth SOFR Degember 2023 Futures 5 86125 12/15/2023 263 5 [4B&) 5 [253)
Call - 3-Manth SOFR December 2033 Futures 96.375 13/15/2023 395 {823} (323
Call- 3-Marih SOFR December 2023 Futures 98000 1271572021 417 1338} [121)
Cadl - 3-Manth SOFR September 2023 Futures 96.000 0ay15/2023 263 [433) {128]
Call - 3-Marh SOFR Seaternber 2023 Futures 26188 o9/15/2003 395 {#ma)p {165)
Put - 3Manth SOFR December 2023 Futures 96,125 12152023 63 [508) [598)
Pul = 3-Manth SOFR December 2003 Fulures 96375 12415/2023 395 (834) (1,085}
Put - 3-Maonth SOFR December 2023 Fulures 96,500 12/15/2023 417 (350} (1,248}
Put - 3-Month SOFR September 2023 Futures 95,000 0971502023 263 (a5} [652)
Put - 3-kanth SOFR September 7023 Fulunes 96,188 09/15/2023 385 (781} {1,141}
WA 2w & i 4 L]
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3-Month SOFR December Futures Short 03f3004 409 5 1 H [ (41]
3-Moanth SOFR December Fulures Shart 03,2005 nzx 3= i (55)
3-Manth SOFR December Fulures Shart 03/2026 229 I L] (69]
3-Month SOFR June Fulures Shor 08,2004 .70 Fiid [i] 1500
3-Manth 50FR June Fulures Shon 09/2025 216 58 1] 162)
3-Month SOFR March Futures Short 062004 354 1,210 L] (45)
3-Manth SOFR Manch Fulunes Shart 06/2025 1193 329 L1 (55]
3-Month SOFR March Futures Shart O 2006 s EEL L] (5%]
3-Manth S0FR Segtembser Futures Shart 12/2004 My 511 L] (59]
3-Month SOFA September Futures Shart 1372005 175 284 L] {50
Austraba Government 10-Year Bond June Fulnes Shart 062023 G331 {1,628) 153 o
Eurg-Burd 10-Year Bond June Futures Larg 061023 265 1,282 167 o
W5 Treasury 2-Year Note funi Fulures Long 062023 131 281 34 o
LiS. Treasury 10-Year Nate June Futures Short 06/2023 3,665 {TA24) o [2,636)
W% Treasury 20-Year Bond June Futunes Shart O/ 2003 G0E {3.738) 1] (843}
U5, Treasury Litra 10-Year Nobe June Futures lang 062023 3 11 3 o
U5 Treasury Lira 30-Year Band fune Fulures Shont 062023 32 {187} o 167]

$ 5147 § 157 & 14,145

2023 4
4@
WiED
AT E

BEEma| wWEE FLPub EMAHES | ERERE

LITLER - 2F4T4— SEeH (USRS AFLa D Srasd a:] [§. 53] wil .
Rirbus SE 1000%  OB/20/2028 0825%  EUR  &0O B & 3 @ & 1 £ 0
ATET, Inc. 10005 0620/2021 D45 3 5,800 a2 11 i [i]
ATAT, Inc, 1000%  0&/20/20%4 DUBOEK 18, 700 104 103 ] o
ATET, Inc. 10005 12202025 L1 ) o 300 2 [1h ] 2]
ATAT, Ine. 1000% 062002007 0921% 2,200 ] 2 1 o
Barclays Bank PLC 1.000% 13202023 DAa53% EU® 700 12 3 o L]
Boeing Co. 1000% 132002024 065% 5 4,300 0 &9 ] o
Boeing Co. 1000%  06/20/2025 LTS 3,100 7 67 1 o
Boeing Co. 1000%  13/20/2025 0.748% 3,100 M 74 1 o
Boeing Co. 1000%  OB/20/2007 DA15% 2,000 ] 73 2 o
Fodd Matoer Cradit Ca, LLC 50005 20,2024 1A4% 00 32 5 ] (1]
Ford Mator Credit Co, LLC S000% 132002024 1.657% 5,500 317 (162 ] (7
Ford Mator Credit Ca, LLC 5 000% 06202025 1BATH 1,100 76 7 ] (3
Fard Mator Credit Co, LLC S000%  12/20/2025 1108% 8,400 £l 314 ] 20
Ford Motor Credit Co. LLC 50005 OE20,2026 2 RS 100 8 4 i} (1
Ford Mator Credit Co, LLG SO00%  OR20/2027 THERH 100 ] 3 ] (1)
General Electrie Cos, 10005 12202023 DB 17,200 ] 15 ] 9]
Hess Carp. 1.000% 12202026 DA55% 1,000 x| 15 o 34
Rolis-Royee PLE 1.000%: 6202025 1630%: EUR 15,400 {173) BES 11 1]
Rolis-Royee PLE 1.000% 06/ 20/2026 2.075% 3,800 {126) 180 10 o
Bolisfoyee PLE 1000%  1NI0026 2382% 26,300 (1,184} 48 ] o
Weriron Communications, Ing. 1.000% 12202026 DREEH 5 2,500 14 42y e] [14)
Werizon Communicatians, Ing. 1000%  OB/20/2007 0813% 3,700 17 EH o {17
Wetizon Communicalians, Ine. 10005 122002027 DAEs% 400 1 5 ] (i ]
Werizon Communicatiars, Ing. 1.000%  06/20/2028 1.039% 6,300 i) {4 ] [
5 (51 § 1517 & 30 % (155
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CO.EM-29 Index 10007 0620303 5 52275 5 107 5 1478 £ 0O § {505)
COX EM 30 index 10000 127202023 35,445 137 1,238 ] {71
CO EM-1 Index 1.000% 06/20,/2004 19,350 57 808 o {21)
COXEM-32 Index 10000 12201004 8,670 12 arz o {a6)
COX.EM-34 Index 10005 12/20/2025 46,828 {1,962} [272) 137 o
COXEM-35 Indlox 1L000%  060/3006 a2 3} 0 0 0
COX EM-36 index 10000 12203026 134,273 {4,282) 1,532 (313 o
COX.EM-37 Indlex 10000 06203027 1,30 {61} 52 ar o
COX.EM-18 index 1.000% 127302027 18,300 (978} 613 43 [}
COX.EM-39 Index 10005 06202028 36,900 {2,186} 537 105 o
CONHY-14 Index 50000 06202025 3,060 120 10 96 o
COXHY-35 Index 5.0000% 12202025 G980 a3 {43) ] {1.474)
0K HY-34 index 5,000 062073026 SR.598 2624 (2.524) o (&35)
CONHY-37 Irndex 50000 12203026 12,936 563 [153) 716 o
GO HY: 3% Index 5.000% 052073027 13,318 500 577 1,748 0
CONHY-39 Index 50005 12/20,/3027 181,36 4,603 5,248 ars 0
CONHY-A0 Index 50000 0620/ 328 571,200 11,423 10,413 1,617 o
COXIG-3T Index 10005 12202026 00 4 3} o (6]
COXIG-38 Index 1.000% 06/20/3037 1,000 14 6 23 o
COXIG-33 Index 10000 122073007 £8,500 858 183 137 0
COXIG-40 Irsdex 1.000% 06/20/2028 200,300 1485 B30 61 0
Traxx Eurape Series 33 Indix 1.000% 0620/ M5 EUR 16,540 244 (136} 14 [

5 14,410 5 21431 SGEM 5 (3.008)

FHE MW mkE FMALEE _ ERERE
ER&FE b, kgt -4 i (B~ 8.9E) BETE BT Pt k] i ikt
¥H, 3-Month EURIBOR 2.1005% 04/11/2004 EUR  7LBOO 5 [1.149) 5 |L149) 5 5% o
¥, Febonth EURIBOR 21005 O4/13/2034 1068, 200 {1,756) {1.756) an ]
£ 3-Manth EURIBOR 2350 047362004 0,500 {1,048) {1,048) 3% ]
Hih I-Month EURIBOR 2350% 47282024 5600 [47s) [a7s) o (s
i 3-Menth EURIBOR 2.250% 05/03/20248 69,500 {1026) {1.026) 0 {1,0%6)
g 3-Month USD-LIBOR 15003 07/05/2023 % 15500 {150 (1509 175 )]
1 JeMonth USD-LIBOR 24505 07092023 190,500 {154} {249y 780 /]
s [N 3-Menth USD-UIBOR 157005 O7/11/207% 21,3060 {112} {114) 151 ]
e | 3-Month USD-LIBOR 1.500% 07122003 14,850 87 a7 o {108}
L 3-Menth USD-LIBOR L570% 07/12/2023 13,400 {74 {74y 80 0
g 3-Month USD-LIBOR 17005 07/12/2023 54,000 {264} (264) 312 ]
i JeMonth LSD-LIBOR 1.735% 07/12/2023 10,100 {48} (48) &7 o
£ 3-Manth USD-UIBOR 1.215% 071312023 14,500 {156} (156) 168 ]
E-% 1) 3-Manth USD-LIBOR 1.ABSH 071312023 13,500 (85} {B5) 0 (&)
i, 3-Maenth USD-LIBOR 1.565% 071312023 14,700 (B1) {B1) o (&)
FH, J-Month USD-LIBOR 1.535% 07/15/2023 15,400 {152} (155} 150 )]
i JeMonth LUSD-LIBOR 20005 O7/15/2023 £ 800 32 34 6 o
2 3-Maonth USD-LIBOR 1.450% 07 16/3023 23,600 152 134 14 L]
= F-Month UsD-LIBOR 1.625% 07163023 13,500 124 126 28 ']
g ] 3-Menth USD-LIBOR 1910% 07/17/2023 11,400 a9 59 o [115)
SH, 3-Month LUSD-LIBOR LA25% 07/18/2023 25,400 {163} (162} 0 {23}
Zm JeMonth LUSD-LIBOR 1.805% 07/18/2023 11,400 100 93 0 {109}
k1| 3-Month USD-LIBOR 1A O7/18/3033 10,500 0 ] 4 o
31 3-Month USD-LIBOR L523% 07/19/200% £,5900 {53) {53) 0 )
g 1| I-Menth USD-LIBOR 135080 07302003 19,000 129 128 5 ]
2w J-Month USD-LIBER 1 360% 07720202 15,7060 105 105 7 o
ki F-Month USD-UIBOR 1.418% OF/10202% 12,700 (&1} (B1) o 3
51 N 3-Menth USD-LIBOR 1.51a% OF 0% 7600 {45) {45} B4 o
L 3-Month USD-LIBOR 1.550% 07/ 02023 84,500 [4B8) (486) 263 ]
¢ £ I-Month USD-LIBOR 1630 07 02023 10,600 {57} {57} o 2}
g, 3-Month USD-LIBOR 1,550 077212023 10,4060 (B0} {59) o {4}
¥ JeMonth LSD-LIBOR 1.535% OT/¥2/202% 10,300 {101} (57) 19 ]
2 3-Menth USD-LIBOR 1.7500% 0732 300% A7 500 37 337 i {a7a)
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F-Month USD-LIBOR 1.655% 07/24/2023 % 12,700 s (67 5 {67} 5 05 (4)
3-Month LSD-LIBOR 1.815% 07242023 2,500 {11} {11) o {1k
3Month USD-LIBOR 1.545% O7/26/202% 10,300 {99} {59) 80 [i]
3-Manth USD-UIBOR 16300 073612003 123,704 {B4) (B4 ] (4
3-Moath USD-LIBOR LBETH 07262023 2,500 (141} (i 1] o (1F
F-Moath USD-LIBOR 0ETEH 07/742023 12400 78 79 3 L]
3-Month LSD-LIBOR 1.625% 08032003 42,500 742 742 o {ana)
3-Month USD-UIBOR 1.144% O8/04/2023 9,000 {154} [156) o 7
3-Manth USD-UIBOR D674 08052003 12,000 m m ] {148}
3-Month USD-LIBOR 0.5285% 08062023 25,800 484 LEE] 8 o
3-Month USD-LIBOR 1.875% 08072023 2,700 a4 A 1 1]
3.Month LUSD-11B0R 1.500% 08/09/2023 9E.A00 {1.739) {1.759) o {35}
3-Month USD-LIBOR 1.235% O8/12/2023 13,100 13 130 6 ]
3-Maonth USD-LIBOR L78%% 08122033 13,100 4 125 & o
3-Month USD-LIBOR 15805 081612023 16,400 ara) [av4p o 58)
TebAonth LUSD-LIBOR 1.450% 08173073 (2,000 1,154 1,154 19 L]
Jdonth LUSD-11B0R 1.700% 08/17/2003 248,100 {4,309) {4.308) BES o
3-Month USD-LIBOR 2 0005% O/ 182023 23,000 {366 (v 218 ]
3-Month USD-LIBOR L4300k 08242023 A6, 300 875 B75 o 128)
3-Manth USD-LIBOR 1.650% O824/ 3023 154,200 12.737) 2,730 651 o
Tbpnth LSD-LIBOR 1.205% 09/07/200% 25,500 498 198 10 ]
Sbdonth LSD-LIBOR 0.940% 0908023 35,000 684 654 o {547}
3-Month USD-LIBOR 12505 097152023 1,300 56 56 1 ]
F-Meath USD-LIBOR 1.500% 031512023 1566 {444 (4a4) o 0]
I-Moath USD-LIBOR 10, 500 09163023 366,282 18,398) 18,3538) 5,025 o
TeMonth USD-LIBOR 0.750% 0916202 13609 {286) (2BE) o {24)
Tebdonth LSD-LiBeR 1000 09/16/2023% 7,588 144 142 o i)
F-Month USD-LIBOR 12505 09162023 128,700 2,231 2,221 o {66}
3-Moath USD-LIBOR 1.300% O9/16/2023 62 BO0 1,363 1,362 14 o
3-Month USD-LIBOR 1030 091712023 43,000 803 Bl o (658}
TebAoath USD-LIBOR 1.250% 091172023 9,500 162 161 1 ]
T.Month USO-LIBOR 15008 09172023 1,200 18 18 9 o
3-Month USD-UIBOR 1.300% 09/18/2023 6B 1,243 1,262 o {944}
3-Manth USD-UIBOR 2 5005 09/18/2023 62 5050 482 455 o 1657}
3-Maath USD-LIBOR 30001 0919/ 2023 275,100 {1.096) {1.134) 0 {3.650)
Tbonth USD-LIBOR 2 0005 0902003 117,800 1,352 1,352 4,923 0
3-Month LUSD-LIBOR 2.500% 09202023 245,300 {1,806 {1,906) 0 {2,533)
F-Manth USD-UIBOR 15005 09312023 128060 196 196 56 ]
3-Manth USD-UIBOR 1.945% 093312003 33,300 m m ] {201}
3-Month USD-LIBOR 1010 05342023 359,800 766 762 5 ]
I-Month USD=LIB0OR 1.2 BB 09, 24/2023 73,200 {1.496) {1.496) o {16}
3-Month LSD-LIBOR 1L270% 11,/04/2023 2,800,300 {72,881) {56,362) o (1§
FMonth USD-UIBOR 10005 O1/26,/2024 26,500 {769 (769) 1 (]
3-Manth USD-UIBOR 1700 0806,/ 3004 58,600 {2.025) {2.009) o (4}
I-Month USD-LIBOR 0, 500PH 06162026 251,400 15,507 22057 ] (507}
Tonth USO-LIBOR 17408 12162026 15,800 1074 1,074 ] {42}
3-Month USD-LIBOR 1.380% 01/04/2007 37,200 {3,001) {2.001) a0 o
3Month USD-UIBOR 1.443% 0118/ 2027 27,300 {2117 {2117 =3 [i]
3-Manth USD-UIBOR 1560 003052003 28,000 2348 2,348 ] (e
3-Month USD-LIBOR 2.500% L0207 13400 {593) {1,443) ] {333)
I-ponth USD-LIBOR 1.7508 01,/23/2030 14,000 1402 1402 ] {68}
3-Month USD-LIBOR LA 012372030 14,000 1,297 1,297 o {63}
3-Month USD-LIBOR 1617 02/ 28/2030 14,100 1679 1679 o LE
3-Manth USD-UIBOR 1.430% 03117/2030 31,300 4,038 4,039 ] [182)
I-Month USD-LIBOR 0,750 06,116, 2031 335,400 65,104 38,537 I B ]
T-bonth LSD-LIBOR 1.768% 02022032 9,600 {1.288) {1.288) 56 ]
JMonth LUSD-11B0R 2.500% 06202048 7,900 1,123 2218 o 1]
3-Month USD-LIBOR 1.2500% 06162051 386,100 147031 81,634 0 {4,086)
E-Moath Australisn

Bank Bl 4.750% CEFI024  AUD 28,000 2B {2.026) o {13}
&-Month Australian

Bank Bl 32508 121713004 35,200 [2a8) {3.257) o (33}
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i E-Month hustrafian

Barik Blll 4.250% 13172024 AUD 41400 5 mm 5 (4.3a5) H o5 {33
Y, B-Month Australlan

Bank Bl 3,500 06172025 384850 (111 {3.703) o (34)
B, E-Month Australian

Barik Bill 2.750% 05172026 3870 {70} (350} ] 4}
-8 1 G-tonth Austratian

Barik Bl 3.000% 03212027 313,890 {4,241) {32,565) ] {450}
i &-Month EURIBOA {0.453%) 137292023 EUR 4,300 175 175 ] o
2 G-Month ELURIBOR 10.425%) 06382024 4,200 i a7 o o
Fi E-Manth ELRIBCR 0.55(r% 0E10/2024 21,000 (340} 540y 10 o
g G-Month EURIBOR {0.3955) 12302024 1,900 153 153 1 0
= E-Month EURIBOR {0.363%) 06302025 3,500 346 146 o £}
2= B-Month EURIBOA {0.329%) 13U02025 2,300 257 %7 o {3}
il 6-Month EURIBOR {0.294%) 067202026 1,100 140 140 0 12
i 6-Manth ELURIBOR 1000 051372027 56, 700 [5.002) {5.002) 158 o
e (| E-Month EURIBOR {0.150%) 03,/18/2030 123,000 26ATT 22,916 ] [514)
o E-Month EURIBOR 0.150% 06/17/2030 26,800 5,540 5,559 ] [117)
2 1) G-Month EURIBOA 2.000% 09212032 164,130 {14,856) {17,665) 1,155 a
% 11 6-Month EURIBOR 2.54TH% 030792033 46,800 {1,561) {1,861) 94 ]
= e E-Month ELRIBOR 3.000% LA 2033 216,000 (E7A) {2,455) 0 {1,554)
T E-Month ELRIBOR 250% D3/14/2050 37600 18,845 15,833 0 (33
e E-Month EURIBOR 0830% 13002052 186,200 5,802 8,700 ] [368)
WH, Barik af lapan

Uncolateralized

Ovarrnight Call Rate 0176% 04272027 ¥ 3,890,000 {28) {28) 26 ]
e | Bank af lapan

Uncotateralined

Cvernight Call Rate {0L030%) 0902028 67,550,000 10,012 8,426 ] (861}
Z i Bankof japan

Urcolaberalized

Overnight Call Rate .00 031572029 75,360,000 12,637 11,893 ] (998}
o Bank of fapan

Unalateralined

Cwvermight Call Rate 0400 061572032 5. 300,000 450 a41 o [153)
= Bark af Japan

Uncollateralined

Ovornight Call Rate 0.500% 03,15/2042 3,350,000 1,852 &0 ] (x43)
2 Bank of Japan

Uncoltateralised

Cvarnight Call Rate 0.711% 04,27/2042 1,020,000 306 306 ] {78}
275 BRL-COI-Compounded 10140 01,/02/2025 EAL 4,400 {25) 125§ ] [2)
8 1) BRL-COCompounded 10160 01,/02/2025 2,800 {16} {16} ] {1}
i BRL-COI-Compounced 11.350m% 010372025 3,600 {17 {17 ] (1
Eph BRL-COI-Compounded 12.000% 01022025 5,800 121) {21} o (4}
E2 ) BRL-COI-Compounded 12.080% 01022025 16,300 129) 1249) ] 16)
W, BRL-COI-Compounded 12,1408 01022025 §.200 112) 112y o 13
8 1) BRL-COCompounded 12.145% 01,/02/202% 2,000 {12 {12 ] 3
*ph BRL-COI-Compaunded 12.160% 01/022025 16,400 123) 123) 0 (&)
£ 1N BREL-COI-Compounded 102200 01/0473027 5,300 {26) [Fid] o 13}
- f 1) BRL-COI-Campaunded 11.245% 01042027 2,700 113) 113) o 2}
Wi, BRL-CO-Compounded 18 2609 01/04/2037 2,700 {13} {13) o 12
k-8 1 BRL-COlCompounded 10.700% 01,/04/2027 1,400 (3 {3) o (1)
21 BRL-CON-Compounded 11.715% 01042027 5900 {11 {11) ] [4)
£ 1N BREL-COI-Campounded 18 870 0170472027 14,100 {14) {14y o [5)
i IBMENID 6 3508 069012023 MM 38,100 ) 141} 1 o
o EHMAEXID BETSH 04,103,/2024 851,700 1,210 1,710 10 o
i EBsEND B.GETE 04,04/2024 152,700 457 497 H [i]
g | FBAAENRD B.750% 041052024 265,800 363 ELE] 3 L]
i IBsAEID 5,980% OEFIGFI034 11,300 {40y {23) o (1
i, IBAAEXNID 76705 03,/052025 662,400 {1.626) (400) ] 15)
FH, BHBAEXID 7.710% 03,/07/2025 415,800 {10409 {2,368) ] (3}
-4 1) EBSAEXID 715% 03072025 433,300 {1,032) {2,358) ] (3}
i IBBAEXRD 5T 03182025 12,000 {1,517 {3,061) ] [
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[T MBSAEXID 5.1608 06/06/2025  MNN 39,200 5 (201) 5 (201} 5 0.5 (2}
HH, IBAENID 5.950% 01,/30/2026 104,300 [469) ELET) o {1
&4 1| IBMEXID BA10 03/31/2027 102,600 73 7 o ]
E=4 1 FEMENID B.7I0% 04,106,207 104,200 8 4 o [1}
a1 IBMEXD 7AHSH 01143032 52,800 158 {580 0 {8
g i IBSAEXID 7.498% 01/15/2032 218400 652 (244) o {32
B IEMENID B73ZH 03,/30/2032 54,100 (B8} {68) 0 {9}
&4 1| IEMEXED BI01% 03312032 127000 {1486} {146} o {22}
E e Sequred Overnight

Finarcing Rate 51005 052213004 43,900,420 13,653 19,847 1,4 o
-7 il Segured Overnight

Finarcing Rabe 54009 06,06,/ 3004 3,242,310 15472 16,842 833 ]
i Secured Overnight

Finanging Rate 2. 500 1208 3024 62,500 1327 4030 o {5815)
g 1 Sestured Ovemight

Finarcing Rate 2.450% 127002004 428,400 5367 5,397 ] (237}
% e Secured Overnight

Finanging Rate 2.350m% 01117/ 3005 214,000 A 2,601 o [134)
e ([ Sestured Dvernight

Finarsing Rate 1. 300% 03162025 62,600 2481 2491 a {57}
ey Secured Overnight

Finarcing Rate 1.300% 0311812025 62,600 1484 2454 0 57
2 1 Secured Cvernight

Finarcing Rate 4.500% O5/X2/ 3025 2,001,060 19,908 25,736 1,324 o
Epaw Sacured Overnight

Fiiancing Rate 4.900% D6/06,2025 1,156,360 21,251 19,566 1,377 o
= e Secured Overnight

Finarsing Rate 20005 D6/20,2025 117,800 1,826 £,230 0 {2553)
2 ite Secured COvernight

Finarcing Rate 1600 0116/ X006 162,700 5,153 3,019 il {238}
2 e Sefured Dvernight

Financing Rate 2 3000% 01/17/3006 120,704 2134 2,108 o {174)
T Sequred Overnight

Finarcing Rate 0.925% 05,06, X006 25,800 1,862 1,862 il {55)
b Secured Overnight

Finanging Rate D940% 000 2006 35,000 2441 2441 ] {76}
2 e Segired Owernight

Finarging Rate L1030 06117/ 3006 43,000 1810 2870 ] 54)
e (i8] Setured Overnight

Finanging Rate E.OR0 0624/ 3026, 39,800 2658 2,658 o (1]
g (] Sastu e Dhvermight

Finarsing Rate 1.250% 12/15/2026 3,300 9 00 o {60}
gL Securnd Overnight

Finarcing Rate 15700 0171112027 21,300 {1,433) {1.439) 57 o
drpim Secured Overnight

Finarcing Rate 1.570% 01123027 13,400 (904) 190 0 {1058)
dpan Secured Overnight

Firancing Rate L425% 01/18/2027 25,400 [1823) 390 0 {2,145
= i Serured Overnight

Finarsing Rate 1.350% 017002027 19,000 1,406 1,406 o {51}
2 Secured Cvprnight

Finarcing Rate 1.418% 0102027 12,7060 (912} a1y kT ]
e Sequred Owernight

Firancing Rate 1.550% 0103027 84,500 {5.709) {5417} o {67}
5% 1l Seured Cvernight

Financing Rata 580N 0316/ 3007 26,400 {1,710 A58 0 {2508
=i Sequred Overnight

Finanging Rate 1.450% 021372027 B2 000 4.2 4,170 ] [1E4)
i Seured Onsmighl

Einancing Rate 1.700% 037132037 248,100 {15,058) (14,165 o [
Era (0] Setured Dvernight

Finanging Rate 14308 02124/ 3027 46,300 3212 302 o [132)
i Secured Overnight

Finanging Rate LG50 02242027 154,200 19,558) 15.002) o [147)
Wi, Sescured Overnight

Finarsing Rate 16205 41812027 26,900 {1.826) {LE26) 80 o
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R mwe FNCELT __EmpERs
Exi | fod gl BT (H-/8.%) Mk BE < ) b A
EX St riedd Dvernight

Finarging Rate L78%% 42213027 & 20100 5 [1.234) 5 {L234) 5 615 o
i, Secured Overnight

Financing Rate 1.768% 050373027 20,600 {1,528) {1,528) 63 o
. Socured Ovérmight

Finarting Rate 1000 DEF15/ 2027 51050 5791) {4,941) 4,148 a
i Secuned Quernight

Firarting Rabe 1000 D6S15/2027 58850 TEI4 5,519 o [213)
4 Secured Overnight

Finaring Rabi 2.850% 08202027 24,600 [POsp [ 85 o
£'2 Secured Overnight

Finarting Rate 3050 09072027 12,500 [244) [244) a4 i)
k318 Seured Overnight

Finanting Rate 2.955% 10042027 25,1061 (B0} (BOrs) 7 o
2 Secured Overnight

Einancing Rate 3.7500% 11372007 25,200 (350} (350} o {525
3 L Secured Overnight

Finarcing Rate 2 500k 1202027 246,300 8,950) [24.577) 16,414 a
g St red Overnight

Financing Rate 2450 0108 h00E 190, 500 18,154) 1,579 0 (5455
% 1) Setured Dvennight

Finaning Rate A.B00E% 031072028 38,100 757 757 149 o
L3 A Secured Overnight

Finarcing Rate L2808 0324/ 2028 73,200 {6,331) {6.351) 267 o
Ll o Swtured Dvernight

Fimaring Rate 1235% 05123028 13,103 1247 1247 o 152}
il Sotured Owemight

Finardirg Rate 0500 D616/ 2028 366,252 {45,478 10,283 0 {63,140)
Emw Secured Cvernight

Fimarting Rabe 1500 1215/ 3028 29,6632 [2,633) {3.301) 758 o
S Secured Cvornight

Finaring Rate 1500 0171273029 14 850 1436 1436 o [{E ]
Eplaw Sacured Overnight

Finarting Rate 100 01,1239 541,000 14,691) T 0 |5218)
e Secured Overnight

Finarsting Rate LSS 0102029 7600 [725) (725} 93 0
e 3 Sequred Overnight

Einancing Rate 1.630% D12002028 10,604 {852 [a52) 48 o
F aiw Sastuted Ovarmight

Financing Rate 1630 01736710049 12,700 [1,1%5) {1,135) 57 a
i Setired Dvernight

Financing Rate L515% 02082029 4,800 [242) (242} 22 o
5% 1 Secured Dvernight

Financing Rate 1.000% 0515/2029 6,100 (881} (718} a0 o
L i Sastisried Overnight

Finarcing Rate (Ko 0515/ 3029 97,910 14,137 9,769 ] (481}
£, Secured Dvernight

Finanding Rate L.750% 0615/ 2009 58,900 15,695) {1.978) Gl V] Ll
gL Sastu ried Ohnsmight

Fimarging Rate 3.000% D6/19/2029 275,100 15.219) (36,936) 33038 ]
xa Secured Cvemnight

Finarting Rabe 10509 09,08, 2029 12400 (198} {198y &7 a
i, Secured Cvernight

Finarting Rate 3100 09092029 12,400 [159) [159) &7 a
i Sefured Overnight

Finamting Rate JAT0e 02322030 39,200 546 546 215 o
2 i Secured Overnight

Finareing Rt 1340 032030 312800 1452 192 1m o
3 ) Secured Overnight

Financing Rate 3525% 030242030 14,000 245 248 Er o
e Sastidred Dvernight

Finanting Rate 12500 D6 F172030 6,500 1177 a3 146 a
et (] Sedured Dvernight

Finarging Rate Q6TER 07 29/ 3030 12400 1060 2,080 ] (E5)
e Sastu e Dhvermight

Finarging Rata LT L 0805/ 2030 12,000 1,951 1,591 ] 163}
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R mwe FNCHLT __EmpEms
EReF fd gt | B (A B8] MiETE S < ) i A
e Sestiured Overnight

Finanging Rate 100 12116/3030 & 7.588 5 1119 5 10e6 5 125 o
A g Socured Cwemight

Financing Rate 0.750% 05163031 13,609 [2.354) {1,102) o {L1r4)
s Secured Ovesmight

Finaring Rate L4505 O7F16/2031 23,600 3,186 3,166 o (142}
v (] Secured Overmight

Fimarting Rabe 13T 07,/19/3031 10,500 1466 1,466 o [{XH]
i Secured Overnight

Finaring Rabi L3600 07 F 0 X031 15,700 2.0 2,202 o {548
2. Sacured Overnight

Finanting Rate L ADSH 0907/ 5031 25,500 1413 3,413 o (153}
k3 AL Seured Overnight

Finarting Rate 1 5009 10,/052031 15,500 {2,054 {2,054) o5 0
iy Secured Overnight

Finarcing Rate 1.535% B0/15/3031 15,400 {2/028) 12.028) 945 o
* plaw Seured Overnight

Financing Rate 1535% 10722/ 3031 16,300 11.352) {1,353} (=] a
Fpaw Setured Dvernight

Financing Rate 1545% 107063031 10,300 11,3449) {1.344) B4 o
i Setured Dvermight

Financing Rate 1.735% 0112/ 2032 10,100 [L223) {1,223) 1,331 o
L Secured Overnight

Financing Rate 1.655% 0124/ 3032 12,700 {1,6032) {1,6032) it} o
Y, Setured Dvernight

Firarating Rate L.650% 02 0B 3032 16,100 11,958) {1,958) 101 o
gl Socured Owemight

Finarirg Rate 20005 02f18/2032 23,000 {2,286) {2,286) 148 a
i Secured Cvernight

Fimarting Rabe L.730% D224/ 3032 15,200 {1741} {1741 113 o
= Secured Overnight

Finaring Rate L765% 03F16,/2032 5,300 [5&7) [5&7) s o
2w Sacured Overnight

Finarting Rate 2 3B5% 06,/08,2032 10,400 723 723 i {¥5)
i Secured Overnight

Fimarting Rale 12508 DEf15/203% 55,640 19.155) {7a) 558 o
= Serured Overnight

Financing Rate 1250% 061573032 45,900 T.781 5,025 o [139)
-3 Sastu fed Dvrnight

Finarcing Rate 17500 DEF15/2002 78,300 [9.831) {5,556) £43 o
e (] Sastid reedd Dvernight

Financing Rate 1.500% 06111120032 12800 1753 131 ELE o
5% Secured Dvernight

Finarging Rate 3.0560% 09/06/2032 15,50 (276) [27a) 140 o
L i Sesturied Overnight

Finarcing Rate 3 610% 1201272032 10,100 [342) [342) ] 177
Sl Sescured Dvernight

Finaning Rate 3,350 12/14/2032 5,000 {57} 157} o 138}
¥ Sastus e Dhvirmighit

Fimarding Rate 3,400 027232033 31,600 574 574 233 L]
il Secured Cuernight

Finarting Rate 34309 02/37/203% 21,500 449 449 163 a
X, Secured Cvernight

Finarting Rate 3370 0312033 20,800 329 339 157 a
E X Sequred Overnight

Finarting Rate 3A05% 0301203% 20,300 gy g2 154 o
i Sequred Cvernight

Finarcing st 13009 O 0,03 20,200 203 plak] 152 o
3 ) Sequred Overnight

Financing Rate 3450% 0072033 38,300 BT &7 251 o
e Sastired Dvernight

Finanging Rate 1.500% 0572273008 411,110 128,022) {36, 79E) o (7.143)
o Sexured Ovennight

Francing Rate 37000 006/ 2033 539,370 {25,675) {21.383) 0 {4.201)
il Sastu e Dvermight

Financing Rate 30008 062112033 450 [5h E] 4 o
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iV | mwe FICELE __EmpEmE
ERii T fod gl B (BB M B () i A
o2 Sistu ried Onsrmight
Finarglng Rate 1310 10017 309 4 11408 5 2,788 5 2,791 5 o 5 {3,055)
o Secured Dvernight
Financing Rate 1.895% 101873049 11,408 1814 2,77 ] {540
s Secured Ovesmight
Finarding Rate 20005 D1F15/2050 B BOD 2017 2,211 0 {2609}
v (0] Secured Overmight
Fimarting Rabe L625% D116/ 3050 22,506 5654 [331) 6A24 o
=i Secured Overnight
Finarting Rabi L.750% 012271050 47,506 12964 11207 0 [10507)
S Secured Overnight
Finarting Rate L6EI5% 02030050 42,500 12503 9,678 o {781
e Sedured Overnight
Finarting Rate AT 2072050 2,000 674 54 o {10y
o Secured Overnight
Financing Rate 15000 0517/2050 1,200 EFL 438 ] [135)
E 2 L] Secured Overnight
Financing fate i2iv% 101375050 14,800 {5, 564) 15,564 153 a
g Setured Overnight
Financing Rabe Elad% 11/0473050 G000 {3,457) {2.457) 91 i}
L3 Seuted Owenmnight
Financing Rate 12508 12162050 128,700 ABATA 33,136 0 (23,702)
WL Secured Overnight
Finarcing Rate 1.485% 011373051 13,500 [4,530) {4,530} 150 o
Ahlie Setured Dvernight
Finaring Rate L.555% 01,13/3051 14,700 14,496) 4,4596) 162 o
Eplm Sestuted Dwermight
Finardirg Rate L523% 171973051 B,500 {2835) {2.835) ar L]
Xl Secured Cernight
Fimarting Rabe 15500 012173051 10403 {3,259) {3.259) 114 o
-2 P Secured Overnight
Finaring Rate 1.590% 020 1051 98 BOey {30,065) [30.065) 1,086 0
2 Sacured Overnight
Finarting Rate L9455 0633/ 3051 22,200 5,250 5.250 0 |5768)
e Secured Overnight
Finarsting Rate L7E5% 081273051 13,100 1539 3,539 o [150)
2 1 Serured Overnight
Financing Rate LB1S% D1/24/205% 2,500 (&) {&7a) 28 ]
FH iw Sastuted Dvarmight
Fimarcing Rate 18ET% O1726/205 2500 (645} {645} 2 o
Era i Seured Dvernight
Financing Rate 17500 0615/ 2052 96,100 24,213 15,153 0 {1154
5% Secured Dvernight
Financing Rate 3.080% 02232053 11,200 152 192 167 o
g (e Sterfing Overnight
Enterbanie Average
Rate 35008 09,/ 00,/2013% GEP 71,000 598 3114 258 kil
ik Sterfing Overnight
Interbank Avirage
Rate L096% 0271472052 5,500 {3,003) {3,003) v] {27
i Sterdng Cvernight
Intarbani Avesage
Rate 1060 02172052 2500 11,324) 1.384) ] 112y
EH Stedfing Overnight
Enterbani Average
Rate L101% 0221/2052 2,500 [1361) {1.361) i {12}
i Sterfing Dvernight
Interhank Avnerage
Rate 1.175% OR 32052 5,200 {2,741) {2.041) ] 123}
= mpe Sterling Overnight
Interbank Anerage
Rate 32500 003053 4,200 i} T3 29 a
o WK Reqail Prive Index L0008 09/15/2031 34,500 [#.991) {4.811) 120 o
gt UK Retail Price Index 0.000% 10152031 A6, 300 158109 15.750) 177 L]
e | UK Retall Price Index 0.000% 11/15/2031 23,300 [2.554) {2.302) 105 o
5 189762 5 65561 5 94,175 5(189,453)
AT 2 TR £ 204171 § BASI1 5 1000008 (192617
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BT T F R FERRT Y F o T EGE IR R L AW U T TR

LTI, 200394 B 30 A BE R U oOF o TR E R RO Rk e S Sl ) 4R g IO LR AR R T
- ¥

() P3R4 A 30 ORE. MHERE 200,809 8 FATELAIENE LU0, 042 B FAoRed, TREOLESRT Y A7« PEAE L UM PRECHE L O el
FAF o SR OEEE o Teod, vAF—BRESCNT IR0 T], BRSNS EROES (w25 —HRNH 8RO L,

LT U AT TEE ST U S g AR
o s Fid bl fod i R
Eoa =] 1. il i
. Y 2D g AT
Erb S ft ] it FF rm i i o fE )] it

LT U o TR
WEMROASRELS
LT T RN § [ K] 3] & 1000 3 100088 % 5,700] § 14,1458 & 182817 & 202471

Wy AP rarORBIFTHT, BFOAT » FPREOCEATERIACLSCANEO IR S0E, P Fit (o) AP 00F i Levil
£FOF L AOMRE L ERY, BRERRG LSS b ARRGRE T SEE ST S, AR () RS R L R e
AN R S U B LS W L e R e L L RO BRI TR S,

TR, RENAOEE. RERNRE S T TS LY e R F T A b AT o FRACEVEO R E A RS, TR B ey
b e Fid, A T e e - U R b S TR R E R L, ¥ LT F e A T AR R L L
ERT. BEO TPy by A 2 F 4 F 4= TR o 2 @y b AT VL, 7O F i o 2O ENRA CER L, BEERRY G s iRl
EERLIESRE, FLV b AF L PR, Py LR T 4 F o= RRECORE, SLURBORITERSAEL Y CRBTFRITOY
AT G LCESOROERERGERET SO E N,

b WEnAD yFRRoRETERA R L SRR SR sl S, Py e PN o F e ORI RELTERSZE, ERBEAT0F 50 ORE
LTRSS L AR A h Al Rk,

A BI L b FT Ak AR 7R E T, EFEE TR, Bl AT =2 s LA S oEEDS EToRBEOREREREL, Py
P FUAF o A EaTORSRE (EMNEE 2, BENEr o—XLE CEEShE AT FRBOMETE THIMER LT, SHAY O mitE
B L S O B SRR - T b A RO RIS R L, BEURRCRETTEREIRE LI CEEERTO L A X G LRSI
WHRd R Stk ol e nd,

oA HEEEE, RAMA Y- FENT S, NEEERE T, RS0 (ERRISETRRRE fERaI L,

(o) ST U0 TR RS T AR TR

®HA #=MBHEE S ()

HEE (A ) | s E E

AID 05,2003 € szl AUD FERT o s 373
AID 062003 EUR 744,194 E 223,094 0 {1}
BOA 05/3003 CHE 203 b o i)
BOA 0572023 Y 633 82 o ]
BOA 01573003 PEN 26823 6,852 o (296}
BOA 05/2023 35,177 5434 o (62}
B0 053003 833 4 o o
RO 052003 4 16400 ALD 24,459 0 {236}
04 05,3003 6915 GEP 5560 e o
BOA 052023 205,669 MEN 3,738,005 47 0
BA 05/2033 6,752 HOK 10,445 0 {197)
BOA 052003 9,313 PEN 35,177 173 0
BOA 05/3003 20 833 4 0
BOA 052003 5 1,406 PEN 5,395 a6 o
BOA 0572003 1402 530 a7 o
iy 062003 WO 48910 % 1,601 3 o
B0 D6/2003 H 2671 GEP 2,145 ” o
BoR 073003 MEN 3786357 § 30580 o {815}
BOA 08f2023 - 92 CHY 629 o o
BPS 0572023 ALID 1,703 -] 1,138 i3 o
(T 052003 BAL 568,257 117,635 ™ o
BPs 05,3023 LY 45 108 a a
£rs 05/2003 EUR 523851 57,862 0 (3285)
BFS 05/2023 5 115487 BAL 588,157 2074 1]
w5 0543003 616 OHY 4,351 o 0
i 05,2023 10983 ELR 10,023 B2 o
g5 0542073 2161 Y 284,500 i (2
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i A AWRELE S (W)

WES (1.4 Eyplb. ¢ W (1] (1]

[ D6/2001 b 3,334,043 3 218 CR &)
Brs 062023 TWD 1060382 34,744 93 o
[ D6 3003 2,259 o | a 0o
s D6SI033 % 10,285 CLp BATS 662 207 a
BY5 062023 8,763 IoR 131,363,526 150 0
(125 D&S2033 47,030 715,305,850 2,388 o
BPS 06/ 3073 16,807 KRW 21,819,084 a {435
s D6 3023 aoS PFEN 3047 14 i}
B7S 082023 108 oy 740 o 0
s 102003 ZAR 2ag oa2 L1 13,163 a {17
Br5 1042023 6,707 FAB6 & ]
BRC 0572033 GEP 19476 24,059 a (421)
BRC 052023 -1 2,350 ELR 1139 1 o
B 52023 28R 182,001 % 10,405 o #1)
BRC o7 2023 1P 34,000,000 262859 10L160 o
caK 05/2023 AUD 138 942 17 0
CHE O5F2003 BAL 737131 148,018 05 i
K 05/3023 CLP  7.961,558 9.853 =} (38)
K 053003 PEN 13,697 E647 o (45]
[n:14 05,2023 78,665 19,503 a {1,702)
CHE 0572023 ATl 20455 s} {255)
CBK 05/2023 i 1.860 AUD 2,78 [} (16}
[u 14 niTpirs] 147,406 BHL FET A a (82)
CBE 0572023 4,410 CHF 3533 17 o
CHK 087033 10,357 CLp B 385 852 1z i}
CHE 05/3023 9,654 ELW B80S &7 a
oK b5/ 2023 2,783 GBP 2,258 a0 0
CHK D5/2023 56,281 XN 1.137.,598 6,686 o
K f5/ 2023 3,236 HED 5,150 o {55l
CBE (n LT g rE ] 14,636 PFEN 54,986 186 i}
CiaK 052023 19 110 1 o
!l 4 05 2003 3,368 13,363 nx i}
CHE O5/2023 ZAR 43,358 5 7,356 a (12]
caK 062023 PEN 54885 14,558 o {181}
CHE D6/2023 TWD 254 9 8} n
cak 06,2003 5 147175 BAL 737,131 ] {783)
CBE DES2003 4,531 IR 67945655 1ol o
caK 06/ 2023 243,141 MXN 4,550,204 BA47 0
CHE D6F2023 6,270 PEN 23430 15 o
caK 062023 24415 91,99 12 0
(8114 OES3033 9,853 CLe B062,093 15 o
nuB 05/2023 PY  BES5A46 5 51,285 2114 o
bug 082033 5 27033 AUD 40,610 u} {146]
DuUE 05,3023 5/603 CLE A,664 08 192 o
oug 053003 FAR 23,607 1 1263 a {23}
DUB 05/2023 223918 11,946 a 231)
DuE 062023 5 3807 CF 29032321 0 {80
DuE 1042023 TAR 47,156 5 2,589 53 o
GLm 052023 BRL 148,574 29,771 15 0
GLM O5/1033 COP 62,570,000 13,003 a {300}
GLM 5/ 2023 FEN 18,185 5,103 o i
GLM 0573033 5 29,172 BREL 148,874 580 i}
GLM 05/2023 4,759 FEN 19,185 als o
GLM 05 2033 ] 6,306 PEN 13678 7 0
GLK 0572023 ZAR SE865 5 3,522 ans ]
Gl O5F2003 BXATI 3414 a {20]
GLM 06/2023 FEN 213678 6,290 a (74]
GLM DEF 30X WD 3sa1ma 11,731 4% i}
GLM D6/2023 5 113,123 BRL 505,037 6,955 o
GLM 062023 8642 PEN e 135 0
GLM 072023 39.245 BEL 211,385 2497 o
GLM 10/2023 AR 185,788 5 9,403 o (%)
GLM 1042023 15,140 a12 o 12
i 52023 [T 786 114 i 0
I 05 2073 4 154 XN 2y 1 o
iy 05/2023 ZhR 48,355 5 2,600 a (a2}
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A AERRES (W)

WER (A7) W X8 i b1 1 i

M CEE] ZAR 278 5 R ] R ]
M 05/2023 341,887 18,692 20 0o
IPM D6/2003 DR 1915467 124 o b}
TP D6F2023 TWD 1116 a7 | i}
s 062023 5 % BRL 230 o 0
P D6/ H023 204315 KRW 26653282 i} {415)
P 062023 128 XN 2374 3 o
Pt (i in ] 114 CHY TEh u] 1]
MEC 02023 auUD 28021 5 1752 56 0
MBL 05/ H00Y CHH 1,049 153 1 i}
MBLC 0573023 4 1,360 CAD 1823 o {16}
MEBL 05/ 2033 152 CHH 1,021 o 5]
MEBLC 05/2023 b5, 768 ELR 59,571 o 12}
MEC o003 260,421 PY 38,481,100 ] (7,118
MEBC O5f2023 49,587 HOK 500,596 [} (2,728)
MBC 052023 16,588 PEN 63,507 523 0
MBLC 0573003 7135 26812 94 i
MBL 05/2023 ZAR 303427 5 15219 [} 13521
MBL D6 H00E PEN 26,812 7117 o (9]
MBLC 062003 WD 1075 kL o o
MBL D&F2023 E 17,275 AUD 26,021 s} (55]
MEC DA/2023 12,148 DR 184,963,000 457 o
MBL O B0 3,184 KRW B2 800 555 a {1,085)
MEBC (6, R ZAR 233,531 5 12910 anl 0o
(S0 05 A0 AUD 150,034 48 9%5 u} {185)
k¥ 053023 ELR 7T7.63R BAS RS a {12,635]
Mn 052023 P 16315372 121,834 2009 0
M 0542023 % 377z ALID 56,436 u} {#43]
] 05F2023 1411 GEP 1,547 33 o
LE b ] 053003 ZAR 154 5 1 o i
M D62023 E 99,068 AU 150,034 152 o
M D623 2002 ELR 1.837 10 i}
LS D6f 2003 10,680 IDR 162,177,434 arz o
Ml 062023 121,534 Y 16,240,773 o {1,385)
REC 052023 GEP 368,085 5 453, B850 s} (&, 796)
RBC 05,2023 MEN 3,718,713 156,448 o {8,301
RBC 62023 K 85,731 Y 10,754,738 13 i}
Rac D600 1,119 MXH 21,439 ar o
R8C 07/ 3023 NN 13,3448 % 694 a (35)
0% 0542023 CHF 4582 5,053 o {1151
50X 052023 CLr 5118894 I, 304 u} [16]
00 0572023 o 2087 ENE] 2 ]
LT 05 0003 4 5402 ELR 5857 &5 i}
50X 052023 17,285 MID 74,514 0 {1,761]
L DG H00Y T D 2, E2F 4 195 4% i}
500 Db 2023 - 4,388 IDR 66608, 754 151 n
SO0 0672023 18,384 780,556,755 737 0
e 062023 8071 123,260,068 329 o
S0 062073 156 PEN 549 2 0
SCX OB 0% 303 CHY 2072 i} {2}
sex 092023 2AE 104,450 H 5,956 319 o
S5B O5 003 PEN 35177 5.305 o {181
550 05¢2023 H 2,183 FEN 8,318 58 o
S50 52003 Q424 35177 &2 il
S50 D6f 2003 WD 1058 -] 35 u] 0
558 D620 ] 9,276 PEN 35,177 s 0
TOR 05£2023 ALID 93,653 L B2 A4E 529 o
TOR Oh 3003 CaAD 5,260 3883 5 i)
TOR 05/2023 5 34,858 AUD 52451 o {226]
ToR 052023 8,435 cAD 13,551 56 0
TOR 062023 CAD 13,543 5 9,935 a £57)
T0R 062023 $ 62526 AuD 93,693 o {524]
UAG 05/ 3003 AUD 18,181 5 18,687 oed i}
A 0152023 can 10081 7425 o 115l
uaG 05,2073 GREP 1,531 1835 a (25)
LTAG 05/2023 - 30,780 AL A6, 146 a {284)
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UAG G5/2003 5 AT3G0R GBP a4y ] 3383 H o
WA 05/3033 103 WK 1873 1 o
LAG 062003 GBE 379,747 5 474,241 il {3,415)
LAG 062033 4 18,711 AUD 28,181 ] {63)
LIAG D6/2023 351 DR 5,406,809 17 L]
UAG 07/H023 1PY 34,950,000 5 266,915 7,168 0
BTSN $ 62,348 $ 59,4631
WAAT oo
2 W
=m| HRRME
WEH L] ol o E R o AWeH TR (ASBF) MEREY  RANE e
Satured Cwernight
FAR Cafl - OTC 2-¥ear bnterest Rate Swap  Finanting Rate h 2maI% [8/05/ 2024 52,000 % o % 391
Secured Overnight
FAR Puit - OTC 2-¥ear Interest Rste Swap  Financing Rate 2 24 0805 /2024 52,000 02 1,000
Secured Ovarnight
GLM Cal = OTC 30-Year intecest Kate Swag  Finandng Rate b z110m 07262032 10,500 1,701 EF]
Secured Overmnight
GLM Put - OTC 30-¥ear interest Rate Swap  Finandng Rate oM 2i10% 07/ 26/ 2033 15,300 247 2,384
Secured Cvemight
MY Caf - OTC 1-Year Intarast Rate Swap  Fnanting Rate o 2.053% 07/ 30y 2023 154,200 915 55
Secured Owernight
M Cal - OTC 1-Year Interest Rate Swap  Fnanging Rate b 2.620% 07jz2/2024 154,200 1,156 760
Secured Owernight
MY Call - OTC 2-Year Interest Rate Swap  Finanding Rate EH, 2590% 071972024 104,300 1,503 1,057
Secured Owernight
MY Cal - OTC 30-Year Interest Rale Swap  Fnancing Rate . 2.400% O7/2042027 12,500 1,597 935
Lecured Chvernight
MY Calf - OTC 30-Year Intevest Rate Swap  Finanting Rate el 2a70% 071372032 12,500 1,959 1,048
Securnd Orvernight
MYE Pul - OTC 1-Yeas Interest Rate Swap  Fnarting Rate 2 05I% 0772042023 154,200 925 2,17
Secured Cwornight
MY Pul - OTC 1-Year Interest Rste Swap  Financing Rate W 2E20m 0772272024 154,200 1,156 1,355
Secured Ovemight
MY PuL - OTC 2-Yiear Interest Rate Swap  Finanting Rate 2@ 2500% 07/19/2024 109,300 1,503 1,671
Secured Overnight
MY Put - OTC 30-Year interost Rate Swap  Finantng Rate 2 2.400% 07/ 2003027 13,500 1,795 1,938
Secured Owernight
MIYE Put - OTC 30-Year Interest Rate Swap  Financing Rata =W 2w 0719/ 2032 13,600 2,157 2,045
WA im i % 03W § 1768
-k g g
S
=i HRER e S g
e A b Salil ERRF fEE (1808 SRkt (2 e
Secuned Overnight
BOA Call - OTE 1-¥ear bnterast Rate Swap Financing Rate =m 2.150% 120172073 55,500 5 [Ty % {55)
Seguned Ovam ight
BOWA, Put = OTC 1-¥ear interest Rae Swap Financing Ratle b 3 650% 1270172023 55,600 (172 {331}
Secuned Overmight
cBE Cal - OTC 1-Year intercst Rate Swap Finarcing Rate | 2.690% 02 12024 14,800 {116) {55)
Secuned Ovemight
oK Puit - OTC 1-¥eas Interest Rate Swap Financing Rate 71 2.650% 02,2024 14,500 {116) {143)
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Secured Dvemight

DB Call - OTC 1<¥ear bnterast Rate Swap Financing Rate a1} 2.900% 1071372023 34,700 5 (2 5 {45)
Secured Ovemight

DuUB Cal - OTC 1-Year knterest Rate Swap Financing Rate = 2.790% /08,3024 23,300 {174) {26
Secunid Cvemight

DUB Put - OTC 1-Yeas Interest Rate Swap Financing Rate L 2.900% 1071312023 34,700 {209} (425)
Secuned Onemight

DUB Put - OTC 1-Year Interest Rate Swap Financing Rate b 2.790% 04082024 23,300 {179) {209y
Secured Caramight

FAR Caf - OTC 1-¥ear Interest Rate Swap Financing Rate = 2 GRR% 02,2024 9,800 {233) {111}
Secunad Ovemight

FAR Call - OTC 1-Year bnterest Rate Swap Financing Rste o1} 2781% 05,2024 8,800 {300 {158)
Secuned Owvernight

FAR Pul - OTC 1-Year Interest Rate Swap Financing Rate £ 2.GEE% 4022024 9,800 {233) {2E9)
Secuned Ovarnight

FAR Puit = OTE 1-¥ear Interest Rate Swap Financing Rate £ A 2.781% o5 (32 4 0, 00 {00 {351)

GLM Call = OTC 1-¥ear interest Aate Swap 3-Month EURIBOR q 0,550% 05152033 63,400 (111} a
Seeuned Ovemight

GLM Call - OTC 1-¥ear interest Rate Swap Financing Rate k] 4,040 06152023 63,200 (332) {48)
Secured Ovemight

GLM Call - OTC 1-Year Intarast Rate Swap Flnancing Rate a1 4.060% 06152023 152,800 (L327) {1549)
Secured Owemight

GlM Cal - OTC 1-¥ear bnterest Rate Swap Financing Rate edil 4,140% 06202023 105, 300 {558 {104}
Secured Ovemight

GLM Cal - OTE 1-Year Intarest Rate Swap Flnancing Rate i} 2.765% 07/25,/2023 &7,000 {419) {17
Secured Owemight

GLM Call - OTC 1-¥ear bnterast Rate Swap Financing Rate a1} 2.900% 10/13/2023 34,700 {213) 145)
Secured Cvemight

GLM Cal - OTC 1-¥ear Interest Rate Swap Financing Rate ] A018% 10/20/2023 28,100 {182) {44)
Secuned Cvemight

GLM Cal - OTE 1-¥ear bnterest Rate Swap Financing Rate = 3.140% 1072372023 27,700 {185} {509
Secuned Cwemight

GLM Call - OTC 1-Year bnterest Rate Swap Financing Rate 1 1] 3.190% 1072372023 27,700 {123) {53)
Secuned Overmight

GLM Caf - OTC 1-¥ear baterest Rate Swap Financing Rate = 3275% 10/23/2023 27,700 {132} {55)
Secured Ovemight

GLM Call - OTC 1-¥ear bnterast Hate Swap Financing Rate il 1) 2573% 1072572023 7,600 {1803 {43)
Secuned Overnight

GLMW Call - TC 1-¥ear Interest Rate Swap Financing Rate 1} 2R 10272023 27,500 (188) {38
Secuned Ovemight

GLM Call = TE L-¥ear nterest Rate Swap Financing fate = 1.088% 11/03/2023 27,500 (159) {53)
Secured Ovemight

GLM Cal - OTC 1-¥ear Intarast Rate Swap Financing Rate i 2.910% 11/310£2023 17,400 [182) 47
Secured Cremight

GLM Cal - OTC 1-¥ear Interest Rate Swap Financing Rate | 2.150% 111772023 54,600 {1%8) {52
Secured Ovemight

GLM Cafl - OTC 1-¥ear Interest Aate Swap Financirg Rate 2 2.150% 11202023 54,500 {150) {48)
Secured Owvemight

GLM Cal - OTC 1-Year bnterast Rate Swap Financing Rate a1} 2.250% 12/07/2023 55,600 {174) {64)
Secuned Chvemight

GLM Cal - OTC 1-¥ear Interest Rate Swap Financing Rate a 2697% 0402,2024 54,600 {aE8) {223)
Secured Cwemight

GLM Cal - OTC 1-¥ear baterest Rate Swap Financing Rate o il 2.721% 008,024 29,400 {222 {115}
Secuned Cvemight

GLM Call - OTC 5-Year bnterest Rate Swap Financirg Rse =z 2.468% 07252023 14,200 {339) {145}

GLM Call - OTE 10-Year Intérest Rate Swapb-Month EURIBOR =il 2067 06,098,202 3 43,000 {523) {12)

GlM Fut - OTC 1-Year Interest Rate Swap  -Month EURIBOR Eih 2.100% 05152023 63,400 {111 {1047)
Secuned Ovemight

GLM Put - OTE 1-Year Interest Rate Swap Financing Rate XL 4,060% 06152023 53,200 {332) {413)
Secured Ovemight

GLM Pul = OTC 1<Yoar Interest Rate Swap Financing Rate -1t i R 06152023 151,500 [L327) [RE L]
Secured Ovemight

GLM Put - OTC 1-Year Interest Rate Swap Financing Rate %A &,1405% 06202023 105,300 {558) {602}
Secunied Ovemight

GLM Put - OTC 1-Yea Interest Rate Swap Financing Rate L 2.765% 07252023 67,000 {419) (1,118)
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Secured Dwvemight

GLM Put = OTC 1<¥ear Interest Rate Swap Financing Rate -1 i 2.500% 107132023 34,700 5 (m13) 5 (az5)
Secured Ovemight

GLM Put « OTC 1-Year Interest Rate Swap Financing Rate %A 3018% 10/20/2023 28,100 (182) (318)
Secuned Owemight

GLM Pt - OTC 1-Yea* interest Rate Swap Finanding Rate G- [ 3.140% 10/23,2023 27,700 {195) (285)
Secuned Ohemight

GLM Put - OTC 1-Year Interest Rate Swap Finanding Rate k-2 1) 3.190% 10232023 27,700 {153) [274)
Secured Caramight

GLM Put - OTC 1-¥ear Interest Rate Swap Financing Rate k-2 32355 10232023 37,700 {192) {267)
Secuned Ceremight

GLM Put - OTC 1-Yeut Interest Rate Swap Financirng fste - 29735 10252023 27,500 (150 (3149
Secuned Cvemnight

GLM Pul - OTC 1-Yesf interest Rate Swap  Financing Rate -2 ) 2Bl 10272023 27,500 (1E8) {342y
Secured Orvernight

GLM Put - BTC 1-Year Interest Rate Swap Financing Rate 31 3.008% 11032033 37,500 [1ea) [2Ea)
Sepuned Ovemight

GLM Put = OTC 1-Year intorest Rale Swap Financing Rate -3 13 29100 1171042023 27400 [1&32) (315)
Secuned Dvemight

GLM Put - OTC 1-Year Interest Hate Swap Einancing Rate -2 i 3,750 11/17/2023 54,500 {1548) [EE]
Secured Ovemight

GLM Put = OITC 1-Year Interest Rate Swap Finarcing Rate E. 3.650% 1172072023 54,500 {150} {337
Secured Owermight

GLM Put « OTC 1+¥irar Interest Rate Swap Financing Rate -2 3,750 12/07/2023 55,600 {174) [295)
Setured Dvemight

GLM Put - OTC 1-Year Interest Rate Swap Financing Rate Ei 2.687% 04,02,/2024 58,600 (a67) {575)
Secured Ovemight

GLM Pul - OTC 1-Yiegr Interest Rate Swap Finanding Rate k% [ 2.721% 04/08,2024 9,400 (222) (276)
Secured Cvemight

GLM Pul - OTC 5-Year Interest Rate Swap Financing Rate - 2A68% 07252023 14,200 (333) (505)

GLM Put - OTC 10-Year Interest Rabe Swap b-Moath EURIBOR X 3140% 06/09,202% 42,000 {571y {302y

IPM Call= OTC 10-Year Interest Rate Swap&-Month EURIBOR =i 2.700% 05102023 0,400 1549) {15)

it Put = OTC 10:Y¥ear Inlerest Rate Swap G-Month EURIBOR Eih 3,200% 051072023 H0,400 159) {9)
Secured Dvemight

ME Call - GTC 1-¥oar Interest Aate Swap Financing Aate a1} 3,050 071972023 56,500 fa01) 123)
Secured Ovemight

BYE Cal - OTC 1-Year Interest Rate Swap Financing Rate | 3.052% 07/20/2023 56,500 {411} {24)
Secured Cwemight

MY Call - OTC 1-¥ear aterest Hate Swap Financing Rate a1} 2993% 10/11,2023 31,700 (214} 43}
Secured Owemight

MYE Call- OTC 5-Year Interest Rate Swap Financing Rate =i 2.7006% 071972023 14,100 {329) {66)
Secured Owemight

MY Cal - OTC 5-Year [nterest Rate Swap Finanting Rate e 2.675% 07,/20,2023 14,400 (335) {66)

MYE Call - OTC 10-Year Interest Rate SwapG-honth EURIBOR 2 2.700% 05102023 24,500 [126) (19§
Secuned Cvemight

hAE €all - OTC 30-Year Infereat Rate SwapEinancing Rate il 2.550% 0714972023 3,600 {2E0) {29y
Secuned Ovemight

MYC Call = OTC 30:¥ear interest Rate SwapFinancing Rate | 2.537% 72072023 3,600 [262) {28
Secued Dvemight

MYC Put = OTE 1-Year Interest Rate Swap Financing Rate g2 A 3000 07,/19/2023 56,800 fan1) {asa)
Secured Dvemight

M PUL - OITC 1-Year Interest Rate Swap Financing Rate 2 0 3.052% 071202023 56,200 {411} {g44)
Secured Cwermight

MYC Put = QOTC 1-Year Interest Rate Swap Financing Rate =i 2593% 10/31,/2023 31,700 f214) [ERE]
Secured Ovemight

M Put « OTC 5-Year Interest Rate Swap Financing Rate gL 2.700% 071972023 14,100 {334) {380)
Secured Ovemight

MYC Put - OTC 5-Year Interest Rate Swap  Finanding Rate G- 1) 2.675% 07202023 14,400 (335) (A0

MYE Put - OTC 10-Year Interest Rate Swap G-Month EURIBOR -2 3,2000 05,10/2023 34,500 {107) {34)
Secured Cvemight

MYC Put - OTC 30-Year Interest Rabe Swap Finamning Rete e 2.550% 07/19,2023 3,600 (2609 (303)
Secuned Cvem|ght

MYC Put - OTC 30-¥ear Interest Rate SwapFinarcing Rate i 2.537% 072042023 3,600 (262} {310}

SE0511) % (17.881)
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WEmE FLITh

WEH W fite  EEvEEHR [ P O (63 1] L
FAR Call - OTC 2-¥ear [rterest Rate Cag™ 2224 SO-SOFR-0OI5 Compownd o8 AR H006 52,000 5 (EAm 4 [1,165)
PR Put - OTC 2¥ear Interest Rate Faor® 2,324 ISD-SOFRADIS Compound 0808026 52,000 {&a7) (561)
MY Call - QTC 1-¥ear Interast Rate Cag® 1018  SOSOFR-0IS Compaund 07F24/3024 154,200 (1,155) {2, ¥88)
MA¥C Put - OTC 1-Year Interest Rate Floopr 3.018 ISD-SOFR-0I5 Campoiang 07/24/3024 154, 200 {1,154] {292)
KT €all - OTC 1-¥ear Interest Rade Cap™ 2.596 ISO-S0FR-015 Compotnd 07f23/3025 154,200 [1,350) [1,452]
KAYE Puit - OTC 1-¥eas Baterest Rate Flaoss 2,596 SO-SOFR-0O1S Campownd 07 2373025 154,200 (1,350) 1503)
WAV Call - OTC 2-¥ear Interest Rate Cap™' 2.550 1SD-S0FR-015 Compownd G323/ 3006 105,300 [1,533] [2,080)
MYE Put - OOTC 2-¥ear intorest Rate Faor® 1550 SOSOFR-DIS Compaund 03433/3026 10,300 11.533] [1.441]

5 {10,564 § (10333
AT w il § @160 $ 11

2023 5
4AwB
MAED
AXTFAE- TEIT A

LTy Lol EERS mme Fltfu k- #a =W 2T o THE, BE
HEL FEXF 4T L (EEIER (ASBSR T ER BEREY (=) B (%) M Al
BOA HEBE Holdings PLE | 1.000%) 06,/ 20/ 2024 0.693% EUR 200 5 3 [ (5 ] ] E

2023 4
4H308
WD
A =TT FiTh sl

LFE LR s ] EA % xS S AU TER BHE
HPEN et S i i e piac Lral] (A~ 8.7 AX oy B BERER (5HE0 (4 %) WA A
BOA Turkesy Gosetnment

international Bond 1,000% 127202023 3.806% 4 100 5 m 5 B 4 il F N ¢ 1]
BOA Tusiory Government

Intesnaticnal Bond 1,000 06, 20/2024 4.621% 200 [18) 11 ] {7
BOA Turkey Gowernment

Intesnaticnal Bond 1.000% 132002024 4. 844% B0 (671) 324 o 1347
Brs Colombla Gavermment

International Band 1.000%% 062002027 2A71% 3,400 {163) 17 0 {1800
s Colombia Governmeent

International Bond 1.000% 12/202027 1.738% ol [62) 14 o (48]
BPS Tyriey Government

International Bond 1.000%% 12/20/2023 3.806% 200 [15] 12 1] {3
BRS Turkey Gowernment

Intesnaticnal Bond 1.000%% 132002024 4. B4 AB0 (34) 7 1] [27]
BPs Turiey Gowvernment

International Band 1,000 D&, 20,/2025 49615 A0 69 38 i} [31)
BRC Brazll Governmant

International Bond 1.000% 06202023 02345 £.400 (433) 452 k] [
BRC Colombla Government

Intesnaticnal Bond 1000 130202026 27N 48060 1221) % ] {195)
BRC Tusiory Governmernl

International Bond 10008 13202023 T A0EN 1,600 {108) a3 u] [2E]
BRC Turkey Gosetnment

Internaticnal Bond 1.000% 06202024 4.611% 337 {300 m 1] {129
BRC Turiory Goverment

Intesnaticeal Bond 1.000% 132072024 4.B44% 25,510 [3.201) 1,713 ] 1,458)
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LTy bR BERl wHe FLFah S S AT, BHE
HEH TEZFAFL— O SREH (S8 AFw FD BETEET (S8 e WA A
oK Brazil Gowernment

Internaticnal Bond 1.000% 122072024 0. 714% 521,800 5 {3rn 5 =0 5 124 5 o
CHE Colombia Gowernamsent

Internaticnal Band 10005 06202024 0.991% 1,500 [15] 1¥ 2 [
[ 4 Calembla Goeermmsent

Inernational Bond 1.000% 127202024 1.324% &, 30 17 [34] 8] [17]
CaK Colombla Government

Internaticnal Boand 1.000% 12/20/2026 232T2% 5,900 {275) 34 o] {241)
CHK Colembla Government

International Band 10005 0&/20,2027F 2ATI® 1500 [54) [26) o (=0
(=1 Turloey Gowernmant

International Bond 1.000% 06202024 4.621% 400 136E) 20 i} (1]
CHE Turieey Goverament

internaticnal Bond 1.0007% 1320,/004 4. B4aN 1,400 {148 65 o [81)
nug Sauth Africa

Gowernmenk

International Band 1. 0005 12/20/2026 2.0 A0 [18) 2 o] [1&]
pug Turkey Gowernment

Intefnational Bond 10005 12/20,/2024 i Bl 1700 1196) 98 Ju] (98]
G5T Brazil Gowvernment

Internaticnal Band 1.000% 06202024 0.499% 1,300 (#2) 51 ] (1]
G5t Brazil Governmaent

International Bond 1000 13202024 0.714% 16, 100 {2609 355 5% i}
GST Colembla Govermmeent

Intennational Bond 10000 13202023 07345 4,700 [0 84 id [
G5T Colambia Goverment

Internaticnal Bond 1.0007% 06/20,2007 2aATIN 4,200 {256 [87) o {223)
G5T Colombia Government

Internaticnai Band 1.000% 130027 ForE 1,900 {164) £ a {131)
GST Equinix, Ine. 5.000% 6202027 1.a60% 3800 531 1B} 525 [+]
G5T Indenesia Government

International Baad 10005 06202028 094045 2,500 aq L1} ] o
G5T Mexico Govarnmert

International Bond 1.000% 06/20,/2021 0137 10,310 {2300 304 re ] o
G5T South Africa

Goeernment

Invernational Bong 1,000 06202024 1.055% 11,600 1455) e 7 o
G571 Turkey Gowvernment

International Band 1.000% 06 20,/2024 46215 1.1 {100 5B o] [42]
G5T Turkey Gowernment

Invernational Bond 1.000% 12202024 LR Y 12,000 [1,342) 653 o {EE9)
I Colombla Government

Intesnational Band 1,000 06202027 2ATI% 400 {15 {6 il {21
P Turkey Gowernment

Intesnational Band 1.000%: 13202021 1065 200 [14) 10 i )
MBC Turlery Government

Intesrnational Band 10005 13202024 & B 1,300 {142 67 o] [75]
MIYE Colembia Govermment

Internaticnal Bond 1.000% 06202027 rarik 4,500 (162} (t] a {238)
M Colombla Govermment

international Bond 10007 12/20/200 7 3.7 5 20 {a54) 103 o {261
MA¥IC Sauth Al

Gowernment

Invernational Bond 10005 12202026 2. 2005 13,600 {500 (o] o {531)
Mg Turioey Gowernment

International Bend 1.000% OE20,/2024 4.6X1% 900 {1009 65 ] [35]
KIYE Turiey Governmant

International Band 1.0 13202024 4 B 400 (101) B o] [51)

5 {10,324) 5 5769 5 & 5 [5433)
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A MR WS RIEEEE U TR, MR
HEH Ll e (BB e [ (Rt o) i #fr
BA AR HE ANA-DE I 01008 052502046 & 5929 5 1,347) 5 1,280 5 o 5 (67
BOA CMECAAAG Index 05005 a5/11/2063 10 1] a o a
BOA CMBCAMA-T Index 0.500% /172047 3,006 154) S o a
nueE CMELAAAT Index 05008 01/17/2047 4,810 [207) 208 i o
DuB CMECAAA-D |rdiex 0.500%: 09172058 12,221 [A21) 370 o (51)
nue CMBICAAR-10 Index 0,500% /72058 86,100 (300} (211} 0 {511)
FRE CRECAMNE Index 0.5005 05/11/2063 14 o a o i}
FBF EMBICAAAS Inday 0.500% o9/17/1058 12,618 {513} 460 0 [53]
FRE CMEBNANS-1] Index 0.500% 11/18/2054 58,800 (314} [386) o {700)
FHE CMBICAAN-12 Index 0.500% 08/17/2061 172,500 (123) (160} o {283)
GET CRAEN AAN-G index 05005 05/11/2063 18 a i} a i}
G5T CMEBCAAA-S Index 0.500% /172057 35,500 (631} GO o [31)
65T CAMBICAARS Indox 0.500% OSF1T/I058 46,895 {1,600} 1.405 i {195)
GST CRAEEARA- 10 Index 0.5005 18/172059 126,300 {1,397} aqx3 o {375}
G5T CMBICAAR-1] Index 0.500% 10/18/2054 130,300 67 {3,918) o (1,545}
G5T CMECAAN-]13 frdex 0.500% 12/16/2072 5,300 [ (128) o {135]
G5T CMELAAR-TS Index 0.500% 13/18/2064 6,600 156} (178} o 1232)
s CMECALN-T Index 0.500% 91T 2058 4,173 (171} 154 o (17
PS5 CMBCAAA LD Index 0.500% 13/17/205% 5,400 (101} 60 o [41)
s EMEEAANT] Index 05008 11/18/2054 38,300 [224) (112y (i} {336)
MIER CMEX AN Index 0.500% 05/11/2063 3 a Q o 2]
MEN CMELAANT Index 0.500% L7 20a7 1,031 {56) 55 o i}
MEl CMEBMANR-S Indox 0.5005 1172057 16,200 (870} 831 o (1%
MIER CMECAAA-D Index 0.500% 8172058 15499 (65T} 593 o (B4)
M AR HE. ASM-DG Index 010105 05/25/2046 7 {1} 1 Qo a
MYC £ HY-33 Indiex 5.000% 12/20/2024 7437 13,091 {6,718) 6,353 0
KT CMECAAA-G Index 0.500% 05/11,/2063 & 1] (1] i} i}
MYE CMEICAAAS Index 0,500% O5/17/1058 10,432 (515} ar1 o [44)
MYC CMENCAAR-10 Index 0.5008¢ 14/172058 631,200 {1.939) 1.441 o {d88)
MY CMBAAA-1] InCeEs 0.500% 15/18/2054 60,700 (517) (205) o {722]
Y CMECAAN-13 Index 0.500% 131672072 30,300 {12 639y o {651])
MYC CMEBCAAA-15 Index 0.500% 15/18/2064 13,200 (112} [352) o {464)
SAL EMEEAAND Index 0, 5008 LT/ a008 &R 423 (557 e a {371
SAL CMELAMA- 10 Index 0.500% 11/17/2058 53,105 [573) {148) ] (715
SAL CREE AN 1] Index 0.500% 11/18/20540  FRE 300 11,587 {1,808) i} {3,c06)
SAL CREBMAAN-12 Index 00,5005 08/17/2061 102,000 el {1184 o [1,648])
aG CMEXAALT Indox 0. 5008 Qa1 r2047 515 {23) P ] o [}
LAG CMBCAA-S Indax 0.5005 L2057 1,600 [£11] 54 o 2]
5 {27 5 {5.373) 5 B35 5 (13,774)

T w Leis

A s mieP

AT 4=z

e A

ABEE— LTyl

Fr U8 Bz .17 mma FLITA  REEEE A7 TEN,
REN - Foa= el Wi Y e Y g VR 1 W L) Wi AR
GST X7 1B LSO

Ligisd High Seounad Crernsght
Yield Index MfA Financing Rate Index 5 3400 02002023 % [X6) & 116 5 90 % 0

AT uFRHEH 5 112384 5 S07  § 131§ (18.200)

109/218



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

@)

2023 30

T U T i R Gl Y S o

EUFrE, 20234 B 30 AMED, HEEN Ot e) i Ve oF s TR OB R LUEALS (2 ShERROEETRS,

WEA Y T ) AR Tl (W wAF—NETERSADEEY, NEE4R 20 00NE, 47, 188 % Fanigd, Gl DAF s FHSOERL LTR

AREBRTE,
LT ) A TR G ) AF 2 RN
Lol E s
AWTEH RA AVeF EEERI AWTR  REH AV EERY VT4 SEREA Pe—dE
HESH EH s EE i1 ¥ 4Fear WH & OEMENE (S "
AD ] 0o 5 & 5 0 5 o 5 o464) 5 0O 5 0 5 (464) 5 [#64) 5 350 & (114)
BOA 1320 L] a 130 [1.812) {386] 129)  (ne2 (1302) 1,394 o2
Bes $§5152 & o0 % o %5152 [1,132) o {r89) {1421} ERES (2,370 1,361
BRC 13,171 o 19 10,130 {502) o [1.538) {2.340) 7,850 (3.650) A, 200
(=14 14,852 [i] 126 15,018 (3,178 {198} {435] {3,811) 11,207 {40,899) ng
Dus 2359 o 1 2.360 {5309 {775} {676] {1.981) 3 430 i
FAR o 1,39 o 1,331 ¢ (2635 o (263 (L294) 260 (984)
FiF 0 0 0 0 0 0 {1.036] {1.036) (1,035} 502 (134}
GLM 11,068 3,354 o 14302 (556) (11,571} 0 (112 2,185 (61000 {2.905)
G5T ] [ B23 823 1] o {4,202) (4,202) (3,379) 3,634 255
] EE] 0 o s (a84) fad) [25] (333) [50%) 50 52
" ] [ a o a o {384} (394) [394) 580 186
MEC 1431 L [ 1431 {11,451 0 (73] (1.526)  (I0,095) 6462 (3633)
MEL ] [} [i] o o ] (53] (=3) (83} [i] (23)
MYE o 13,047 8353 13,400 o (12604) (3588 (16190) 3,210 (1330) 1880
(2] 2616 [ a 2,616 {15,255) ] o (15,255)  [12,533) 11,021 {1,618}
RBC 50 L] 4] 50 117.932) o o {17.932) (17,882} 14,923 {2,953}
SAL ] 0 o o o o {6,144) {6,144 16,144} 6,492 348
50X 1647 o a 1,647 [1,394) o L4 {1.394) 253 190 A443
56 30 0 ] 300 (181) o L] (181) 119 o 113
TOR 550 L] o 580 {BO7) o o (BO7) 1217} o (217
UG 10,637 o o 10627 [3.805) o 21 (zm0n)  gE0 (26000 4220
FEEER $BLIAE G176 5 132 s89.38F SES.463  BmBINX  SuGz08 30

| MEFERED, BRNENLTINE,

| Wb, RAMR =TS, BN T, MR N A (ERRIR L CERGE £BEO

| PR i aOW TR, WEINOA T RO EHTERAAS L SEEMNhAE SRS, TP R (i) AT eAniirERcHLean
EFRF S rp rDEVELLEML, BEREGL 2L Ty L ARREWET SRR T S0 ERE (i) BERENSLEREEE ST e e
S e A % ERE ] AT 1 P O L L BRI L 1, L < MR R TR S,

| Py FRTOF Sl YORTFETHRY, WA P RO EETERIASE SEENARHIE 08, e P (6] A9 0l aokis % Lo sl
EFOF N e OWGRE N LR, BRERL L LTy b AR N SRS 2l 5, AL (B MRt n BERME L P b
ANRCRN SR SO SR RERER L e L L LENORE TR,

Dot Ih, WERAO D, R T TS b e F T AL AT T RAOMEORE AT RS YT RS F e
b+ AFLw R, BB T =2 s Do nilibe s L TORBEORMEREL, FLdy b FUAF Y ARBERRTFOWERL L2 Y 2
R, BIRO LTy s n ey F g P =0 F RS Kb e b AT VR FEFr va oA EBREEER L, By ks AR
SERb o L BRE, Pk B e BOHEKEE, L LA YT 4T =AM EEOERE, BLUSRORNTERSASL S ERFETRITOT
A8 L EE T g R s e ST R,

| WE AT YRGBT ERSREL SCENRLSE S S, Ty e PSR 0P P lea SR ERELTELRS Y, ERZEANT S F X o0 0y
LTRSS LA R SRR

!V B L ks FFaA b AP TRBAC LT, EFELUTRERRR, Sl A7 g=w 2 s | AFORES DS ETORBOEREREL, Pty
P FUAF £ FEE2 TORTAE (LrWMNGEE 2, MENEr o= L SRS AT » PRGHESE THLMEES BT, SK27» 700
b Ll O B SR, T b A RORINOR SR, BEPRAORETERIRE LS EEERITO T A G LS 0Re
[H e 2t ot oL,

I =gadl-Ve—Wlll, BETRITRONENSLSoRRE (NEN~oREE olEd R, HER el A TR bn=F A= Ve, F-
OEFERENTHERN =02 F=BRCEIrRESRARRaXic S TRR S s, X F={I@RNC RS L 0nmEes o TiE, RN AT AR
EH [vai-NRRH $BMO-E,

110/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

@)

2023 30

T of RO

EUFit, YA 2« Bal—Sf e =L BB S s 7 o FF U AT ¢ TIOS EENORE RS, FrrFo R 2o ik, R
it aEROET EREYArBLTENROIAY) ERHOZE

2023 424 B 30 B RUEOTE - AMHNE oGRS AR ¢ T HE 02 TE S
<o il & LTH EERLWT U A7 4 FHidh

RN  Furis bRE =S4T 000 ANTERER SN &t
BT U AF ¢ R -
Iy Bl ) 5 s R E P AR R
off L A Dl D 4 2 TR
i 5 1] 5 0 5 ] 5 1] - a5y E 387
AT T 1] 6,534 1] ] 34,175 101,009
5 1] 5 6,534 5 ['] 5 [1] 5 94,532 5 10L3E6
TR il 7 8 5 o R
S TR 5 o 5 0 5 0 5 EGLME 5 0 5 61248
M e 0 o o o 17,692 17,692
AT T E 1] 7.232 1] o a0 7,322
5 [ .31 & 0 5 E2ME 5 17,782 5 BIIED
] 0 = 14066 5 0 5 6224B 5 112314 5 185638
~ o VEREE LTI EEhRyF )47 5 7S
MRNEE  reYs NN ST NN ARTERE SRR &t
LR ) AT o RS E W
el S T ) 25
e e R 5 [ o 5 a s 0 s (5708 & {5,709]
%4 i} 0 1] 1] [4,145] (4,145)
AU THE [i} {3,164) [ [} {189,453) {192,617
5 0 5  (316d) 5 0 5 0 5 (193§ (202471)
TSN | el 0 07 R
T 5 o & o & 0 % {39463 5 0 % {59483
s i B o 0 o [ {28,213 {28,213
A0 e PR 1] {19,208) ] 1] o {14, 205]
5 1] (15,2090 5 [:] > {59,463 {28,213 (106,585
g 0 5 (22373 & ] 5 (59,463) {227,520] {309, 356)

111/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

@)

2023 30

20234E.4 A 30 A# T BEMOEANRE Lo a8 ) AR ¢ SRS
~ o PRl E LT ES DT U AT PR

K25 ey LK =L F o BE AETERER E Salkat it
BWT U T« FERC A S NEMREE (R
E RS BF 1) 20 o PR E R P R
i L a5 BT 7 o T
E U E e R 5 1} 5 o 5 o 5 0 5 2,708 5 2,708
E2 i} o 1] o (8,482 {8,482
A o R 1] 48,036 o [ (137, 480 (B3, a4}
[ 0 5 403 & [ 0 5 (143354) 5 [55.3i8)
A | Rl T Y 57 o RS
BRI 5 [ o 5 0 5 (M4m5 5 0 5 {74315)
AT ra o 428 a ] 23,616 23,044
AT o FHE 0 9,344 ] o EL] 9378
3 [1] ¥ 8,772 ¥ [+] -3 i"-léis\] > 22,650 # {41,553
[ 57,608 3 ] 5 (Mals 5 (120604 5 (137.111)
BT U AT g TR A SAREIRE (B ORERm
LR W AT o RN E T R i e
WL S SRR AU PR
R 5 [ ¢ 5 e 5 o 5 M 5 a53
Kty o 0 o ] {14,824) {12,324]
Y- g i ] [1] 8,545 1] o 76,682 85,227
5 [i] 5 8,545 5 [] 5 [i] 5 62,751 5 71,296
TG fefl 7 22 0 L L
BRI 5 o5 o 5 0 5  4BME 5 0 5  4BME
WA AT ira s [} [} o o 2,123 {2,123
[ 2 o EPERT o {348) o [ 74,867 74,498
AT o AR 1] [3.,095) ] 0 116 [2.975]
5 0 5 {346) 5 0 5 4B 5 72,561 117,743
5 T 5,081 5 0 5 4RIME6 5 135612 5 189039

112/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

@)

2023 30

< TE R

ELTE, 20264 0 30 ARED, 7 rr FORRS DRAMBENSIHTS 7y FERIZE- TSR ERRNE I ThH
G,

2023 4R
4R 308
#FE Y — i
BT - HFTY— Lt 1 [ R P P | AT
Ao — R 5 8 5 337715 5 86656 5 4MAN
i
BITRBLTFFA T 1] 731,466 5,865 737,331
R a 350,826 0 350,826
LR L] 654,534 o 654,534
L Tl a 47,106 o 47,106
| a 12,187 o 12,197
e ET T 1566 3,075,121 0 3,076,687
IR B RE B a 1,303,420 o 1,308,420
T =i sty P IES i} 3,855,079 0 3,859,079
T b= sl PR a 18611 32825 412,436
Nl a 439,196 o 429,296
o ahi 11163 15,487 50,897 77,548
i R TR AR 16,227 a o 26,227
Fe ot Rk o ] 1,391 1,381
FTHLk a o 1,310 3,310
A EE a '] an 571
1 R R R 1] 3,324,124 1,442 3,325,566
i A7 B 3t IBA62 514679982 5 183252 § 14902196
RN, ﬁ 5 o 5 (1300} % 0 5 |17.800)
T U T TR R
F A W o 0F o A E R P R
e b e 5 T 8 310 101,046 a 101,366
P LRl et 10 ] 87,262 o 51,262
5 330 % 18R308 5 0 5 1BRGZE
T AT G AR
EGl 0 A0 SRR E T W R
THEp 2 e 5 Al W 257 2 e a {202,471} 0 {202,471}
U B el e 1 Y 1] {106,885} i {106,885}
5 0 G (10355 % 0 % (309,356)
W $ 18782  S14541,338  § 183257  $14.763,888

113/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

@)

2023 30
ELTFEE. 2023 24 A 30 BRETREEZ TS, KETHTEMEIELS 7w b (-] S0 LS aERRoIR A, Bits
LR TG,
Lt B iy L L B A

AFdi—BLUHS - AT FY— L s T g il ]
EREER. BE

A o= iR 5 1,674 4 ] 5 o 5 [3,275)
a4

BiTEBLETr AR o 9,121 a [
SEER B o o {237]
Tow ks slor FEER 5,117 o ] (8,951
LI SRR

WA 5 o 1,365 '] 1]

5 5,789 5 10,485 5 L] 5 112,453

EUFiE, S TEERRER < bt 3120 & SRR R ORI o0 R ) S 0 5 T 5 0 AT =7 o ol T RS,

o ¥ FITE
HFEIN—R L 23R4 A 308 BT (Bl R
$F  DFAY— BEEAK  FEE Ty D %)
el o — R 5 4600 WEfHsws— Tu—hH—BEn 43,50
/6 FrAMD ke Fpuia s FoeREPL LR L=k 813
Fr =
424807 MO s 9700
i |
TRBLEF A 363 OO -
5503 Fa4 AN o Rpyiin s FrAROLk AF Lo P 383
g
4371 Fr ANG b iR gyl s FarABGLRos b=k 1350
A b o s R —r i —
G FaAhOwbheFoewivar FaAB b b—h 8.77/95.25
Te- SRS SRS e
5185 FREle—s FIA 1w ¥ A 56.55
SE4R Fy AN v b hpyiva s FrABULbs b=} G50
=
13237 F4 AN Db o Fypoirn s FoaRABUrb b=k 1720
wrall s
Wb O TS i [dg 0.00
40 SR = e Sl A == Hn ] 4.50
46 Wi e a-Fra EBITOA = A7 ] 6,50
3021 TRy Rk W rey— 10,00
2286 FA AN G b e Hpyiias FrRBUL R =] X 10.00, .54, 5.88
pa e (150 e e JRET LT
JERITIN A7 A
24821 IR & e SilEa g i H 25,75
FETT Al Eh 1,391 £ iR
el S 0 M E RS0 [l ot 0.00
54 ke ST ik H 1.00
A8 SRPE e 5 il b 157 4 228
3,257 W HE - aF EBITDA =+ sL-5F b x 4,60
87l FARAD b o Frarar FrABYw b b—Fh W 17.18/0.35
M Po—HEHEE AT AT A
SEL S B
feri = 1T 8 1442 Fedi— e Iy e 1 100.38
i % 183,252

114/218



2023

Management Company LLC

932,588,384.22

1940

PIMCO

PIMCO

BMA

EDINETOOOO

OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)

1,303 4,788
850,000
98,819.08
850,000
250,000

1971

PIMCO

BMA

115/218

OOoooooooooooooooooood

150,000

150,000
1,250,000

Pacific Investment

60



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2023 339
717,878,103,947

118 426,583,963,279

21 13,686,569, 568

16 19,652,792,903

70 169,858,038,096

9 7,566,156,061
31 17,391,662,804
35 17,633,092,983
15 22,387,399,174

4 767,002,227

5 2,319,684,131

15 20,031,742,723
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PIMCO

PIMCO 2023
2018 18 PIMCO
2020
PIMCO 2020
PIMCO 2021 22

CDO
CDO
PIMCO
2022 13 PIMCO PL
PIMCO

2022 23 2022
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PIMCO
PL
PIMCO PL
2018
PIMCO
PIMCO
31 PIMCO
PIMCO
PIMCO
PIMCO
PIMCO PIMCO
29 PIMCO PIMCO
FGMC
FGMC
FGMC
PIMCO

PIMCO FGMC PIMCO
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2021 12 31 2022 12 31

131

23 103

UFJ 2023 31
139.77
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2022 2021 12 31

2022 2021
2(c) 692,286,956 96,760,948 721,198,092 100,801,857
2(d),3 23,611,226 3,300,141 29,741,057 4,156,908
2(e) 760,075,930 106,235,813 993,957,179 138,925,395
2(e) 298,953,809 41,784,774 317,540,465 44,382,631
42,455,591 5,934,018 47,497,769 6,638,763
2(e) 16,419,794 2,294,995 21,577,432 3,015,878
2(j),7(c) 31,213,708 4,362,740 32,250,845 4,507,701
6 20,366,756 2,846,661 33,463,658 4,677,215
93,819,191 13,113,108 54,848,716 7,666,205

1,979,202,961 276,633,198  2,252,075,213 314,772,553

2022 12 31
252,958,658 2021 12 31
230,285,768 2(1).4 94,477,969 13,205,186 111,294,054 15,555,570

2(i).,9 231,158,864 32,309,074 173,842,283 24,297,936
233),7(c) 1,122,167,785 156,845,391  1,140,825,289 159,453,151

2(h) 30,865,176 4,314,026 30,865,176 4,314,026
2(9),5 26,699,575 3,731,800 32,984,825 4,610,289
2(b) 28,471,674 3,979,486 36,988,617 5,169,899

8 60,321,209 8,431,095 61,620,430 8,612,688

1,594,162,252 222,816,058  1,588,420,674 222,013,558

3,573,365,213 499,449,256  3,840,495,887 536,786,110
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2022 2021
401,344,504 56,095,921 444,187,520 62,084,090
7(c) 254,261,222 35,538,091 301,432,498 42,131,220
57,704,815 8,065,402 81,689,779 11,417,780
2(i),9 31,647,773 4,423,409 31,437,762 4,394,056
6 84,349,623 11,789,547 95,602,945 13,362,424
2(r),7(c) 31,213,708 4,362,740 32,250,845 4,507,701
5,767,625 806,141 10,676,405 1,492,241

866,289,270 121,081,251 997,277,754 139,389,512

2(r),7(c) 1,122,167,785 156,845,391  1,140,825,289 159,453,151

2(1),9 241,298,327 33,726,267 182,746,288 25,542,449
7(c) 144,363,847 20,177,735 138,931,408 19,418,443
3,517,589 491,653 4,046,469 565,575

1,511,347,548 211,241,047  1,466,549,454 204,979,617

2,377,636,818 332,322,298  2,463,827,208 344,369,129

850,000 (103,727,757)  (14,498,029) (6,433,247) (899,175)
150,000 1,289,007,163 180,164,531  1,333,506,696 186,384,231

2022 12 31 90,957
2021 12 31 74,205 74,137,242 10,362,162 69,610,604 9,729,474

2022 12 31 59,004
2021 12 31 102,231 7(a) 24,899,178 3,480,158 32,693,374 4,569,553

2(0) (88,587,431)  (12,381,865)  (52,708,748)  (7.367,102)

1,195,728,395 167,126,958  1,376,668,679 192,416,981

3,573,365,213 499,449,256  3,840,495,887 536,786,110
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2022 2021 12 31

2022 2021
2(e) 3,829,526,077 535,252,860 4,520,575,834 631,840,884
2(e) 1,013,190,320 141,613,611 1,166,893,208 163,096, 664
2(e) 1,161,877,051 162,395,555 1,272,072,660 177,797,596
2(e) 289,992,929 40,532,312 350,424,117 48,978,779
2(e) 44,812,438 6,263,434 32,477,418 4,539,369
6,339,398,815 886,057,772 7,342,443 ,237 1,026, 253,291
7 2,096,156,066 292,979,733 2,695,488,619 376,748,444
414,744,909 57,968,896 666,590,135 93,169,303
2(s) 610,193,500 85,286,745 633,462,121 88,539,001
242,700,768 33,922,286 233,154,167 32,587,958
2(t),4,5,9 198,119,507 27,601,163 186,670,745 26,090,970
2(n) 119,548,680 16,709,319 105,285,247 14,715,719
32,998,070 4,612,140 47,627,284 6,656,865
2() 51,076,118 7,138,909 41,501,327 5,800,640
3,765,537,618 526,309,193 4,609,779,645 644,308,901
2,573,861,197 359,748,580 2,732,663,592 381,944,390
7(c) (139,931,743) (19,558,260) 126,921,569 17,739,828
2(i).9 (5,102,108) (713,122) (5.545,277) (775,063)
2(b) (8,516,943) (1,190,413) (1,327,780) (185,584)
2,420,310,403 338,286,785 2,852,712,104 398,723,571
8 99,310,016 13,880,561 107,478,838 15,022,317
2,321,000, 387 324,406,224 2,745,233,266 383,701,254
2(0) (35,878,683) (5,014,764) (7,967,178) (1,113,572)
2,285,121,704 319,391,461 2,737,266,088 382,587,681
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2022 2021 12 31

2020
12 31
850,000  (103,214,782) (14,426,330) 150,000 1,308,035,518 182,824,124 58,608 43,399,986 6,066,016
1,942,092,906 271,446,325 614,678,821 85,913,659 188,461,539 26,341,269
(1,861,825,611) (260,227,366) (589,207,643) (82,353,552) (171,157,203) (23,922,642)
8,451,432 1,181,257
PINMCO
8,062,808 1,126,939 8,006,282 1,244,831
2021
12 31
850,000 (6,433,247) (899,175) 150,000 1,333,506,696 186,384,231 74,205 69,610,604 9,729,474
1,612,749,721 225,414,029 517,338,542 72,308,408 190,912,124 26,683,788
(1,716,943,889) (239,977,247) (561,838,075) (78,528,108) (196,629,414) (27,482,893)
2,254,594 315,125
PINCO
4,645,064 649,241 10,243,928 1,431,794
2022
12 31

850,000 (103,727,757)  (14,498,029) 150,000 1,289,007,163 180,164,531 90,957 74,137,242 10,362,162
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2022 2021 12 31
2020 12 31
148,726 37,843,422 5,289,375  (44,741,570)  (6,253,529)  1,241,322,574 173,499,656
2,745,233,266 383,701,254
(2,622,190,457)  (366,503,560)
8,451,432 1,181,257
PINCO
11,819,042 1,651,948 11,819,042 1,651,948
(16,969,090)  (2,371,770)
(7,967,178)  (1,113,572) (7.,967,178) (1,113,572)
2021 12 31
102,231 32,693,374 4,569,553  (52,708,748)  (7,367,102)  1,376,668,679 192,416,981
2,321,000, 387 324,406,224
(2,475,411,378)  (345,988,248)
2,254,594 315,125
PINCO
7,094,796 991,640 7,094,796 991,640
(14,888,992)  (2,081,034)
(35,878,683)  (5,014,764) (35,878,683) (5,014,764)
2022 12 31
59,004 24,899,178 3,480,158  (88,587,431)  (12,381,865)  1,195,728,395 167,126,958
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2022 2021 12 31
2022 2021
2,321,000, 387 324,406,224 2,745,233,266 383,701,254
7,007,233 979,401 11,600,078 1,621,343
72,011,201 10,065,006 65,880,266 9,208,085
5,102,108 713,122 5,545,277 775,063
8,516,943 1,190,413 1,327,780 185,584
2,110,095 294,928 1,665 233
1,697 237
517,601 72,345 29,028 4,057
4,206,963 588,007
13,733,834 1,919,578 15,036,589 2,101,664
(8,121,604) (1,135,157) (13,788,912) (1,927,276)
(126,296,902) (17,652,518) (108,645,764) (15,185,418)
(5,102,108) (713,122) (5,545,277) (775,063)
257,625,543 36,008,322 (194,961,547) (27,249,775)
(19,444,611) (2,717,773) (18,406, 245) (2,572,641)
17,730,085 2,478,134 180,065,741 25,167,789
(16,690,982) (2,332,899) 63,479,303 8,872,502
2,529,700,520 353,576,242 2,751,058,211 384,515,406
(144,367) (20,178)
(14,102,890) (1,971,161) (17,229,114) (2,408,113)
(991,693) (138,609) (4,902,545) (685,229)
(23,500, 150) (3,284,616)
(15,094,583) (2,109,770) (45,776,176) (6,398, 136)
579,000,000 80,926,830 337,000,000 47,102,490
(579,000, 000) (80,926,830) (337,000, 000) (47,102,490)
(2,475,411,378) (345,988,248)  (2,622,190,457)  (366,503,560)
2,254,594 315,125 8,451,432 1,181,257
(34,481,606) (4,819,494) (33,282,796) (4,651,936)
(2,507,638,390) (350,492,618)  (2,647,021,821) _ (369,974,240)
(35,878,683) (5,014,764) (7,967,178) (1,113,572)
(28,911,136) (4,040,909) 50,293,036 7,029,458
721,198,092 100,801,857 670,905,056 93,772,400
692,286,956 96,760,943 721,198,092 100,801,857
2,547,664 356,087
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2022 2021 12 31
AAM LP
PIMCO
AAM LP 850,000 150,000
AAM LLC
AAM Holding 250,000
PIMCO 2022 12
31 90,957
AAM LP  AAM LLC AAM Holding
PIMCO PIMCO Pl
LLC
P1 LLC PIMCO
PIMCO PIMCO
P1 LLC 1934

FINRA
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PIMCO

PGA

FINMA

PIMCO

AREOA
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1ASB IFRS
IFRS

2023 20

PIMCO

PIMCO
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AAM LP

2022 2021 12 31 4447 323.9

FDIC
FDIC

PIMCO
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PIMCO

18

2022 2021

12
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12

IFRS

PIMCO
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PIMCO
30

2022 2021 12
31

IFRS
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IAS 19

IFRS
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[ J
[}
[ J
2022 2021 12 31 23.6 29.7
2022 2021 12 31
NAV
2022 2021 12 31
2020 12 31 41,331,662 78,708,410 1,071,610 121,111,682
11,894,806 5,334,168 140 17,229,114
(1,665) (1,665)
(15,475,576) (11,569,501) (27,045,077)
2021 12 31 37,749,227 72,473,077 1,071,750 111,294,054
10,150,192 3,952,698 14,102,890
(1,521,360) (588,736) (1,119) (2,111,215)
(16,079,748) (12,728,012) (28,807,760)
2022 12 31 30,298,311 63,109,027 1,070,631 94,477,969
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2020 12

2021 12

2022 12

20

PIMCO

2022
23.6

PIMCO
31

LIBOR 0.2

183

31

31

31

22

PIMCO

2022
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2021 28.8 27.0

13,670,295 21,440,000 155,172 35,265,467
4,902,545 4,902,545
(4,948,015) (2,080,000) (155,172) (7,183,187)
13,624,825 19,360,000 32,984,825

991,693 991,693

(1,697) (1,697)
(5,195, 246) (2,080,000) (7,275,246)
9,419,575 17,280,000 26,699,575

2021 7.3 7.2
AAM LP AAM LLC
2021 24.3
AAM LP AAM LLC
2022 2021 12
23.5 21.5
SOFR 0.2 2021
90 AAM LP PIMCO
2021 PIMCO AAM LP
PIMCO 2022 12 31 2021 12 31
PIMCO 2022 2021
102
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2022 12 31 776.5
2021 10
2022 2021 45.3
55.9
PIMCO
2022 2021
6.3 7.3
PEG
PEG PIMCO
PIMCO
2022
PEG 418.3 2021 400.4
PEG 34.0 2021 41.6
PEG 2022 PEG 66.6 2021
85.8
2022 12 31 15.7 2021 26.2
PEG 60.8 2021 74.1 PEG
AAM LP 2023 11
600.0 SOFR 20 2021
LIBOR 20

AAM LP PIMCO
2022 2021 12 31
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PIMCO PIMCO PIMCO
AAM LP
PIMCO
PIMCO
250,000 2020
2022 2021 12 31 59,004 102,231

90,957 2022 12 31

2022 2021
2022
2021

2020 12 31 148,726 148,726 14,674
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2021 12 31

2022 12 31
2022 12 31

2022 12 31

1.46

20,924 2021

2022 31

2022 12 31
AAM LLC

2021
28

41,017

4.6

AAM LP

59.1
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41,017 (41,017)
(41,017) (41,017) 12,967
(5.478) (5.478) 15,218
102,231 102,231 15,330
38,379 (38,379)
(38,379) (38,379) 13,960
(4,848) (4,848) 16,186
59,004 59,004 16,151
14,516 17,806
24,780 2022
2022 38,379
2022 28
16,752
90,526 431
2021 31 2021
15,597
2022 2021
7.0 11.6
2022 12 31 2025 12 31
401
100
2022 2021 62.2
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AAM LP
1974 201 301
401
2022 2021 12 31
12 12
2022 160.0

2021 112.1
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12 31
2022 2021
50,000 81,038
3,037,815 3,988,116
100,156,227 115,094,758
103,244,042 119,163,912
(3,934,026) (11,685,074)
(3,934,026) (11,685,074)
99,310,016 107,478,838
2022 2021 12 31 16.9 32.8
2022
2021 12 31 52.5 54.8 2022
2021 12 31 146 285
12 31
2022 2021
30,598,714 31,256,186
4,919,604 5,443,382
699,666 312,947
883,439 578,204

2,341,128 1,319,717
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2022 2021 12 31
43.3 40.9
2022 12 31

12 31

2023 39,348,587

2024 22,579,980

2025 34,908,435

2026 34,012,100

2027 29,593,384
171,102,531
331,545,017
(58,598,917)
272,946,100

2021 12 31

12 31

2022 35,796,969

2023 37,499,114

2024 23,189,168

2025 34,006,401

2026 33,302,410
69,700,751
233,494,813
(19,310,763)
214,184,050
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2022 12 31

AAM LP
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2022 12 31 2022 12

PIMCO
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2022 2021
3.3
12 31
2022 2021
2,629,358,116 2,408,685,532
1,057,636 567,143
2023 20
AAM LP  AAM LLC AAM LLC
850,000
AREOA
PIMCO PIMCO

31,548 PIMCO
2023 31
7,862
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIARIES
Consolidated Statements of Financial Condition
December 31, 2022 and 2021

Assets
Note 2022 2021
Current assets:
Cash and cash equivaents 2(c) $ 692,286,956 721,198,092
Investments carried at fair value through profit and loss 2(d), 3 23,611,226 29,741,057
Investment advisory and administrative fees receivable:
Pooled funds 2(e) 760,075,930 993,957,179
Private accounts 2(e) 298,953,809 317,540,465
Prepaid expenses 42,455,591 47,497,769
Distribution and servicing fees receivable 2(e) 16,419,794 21,577,432
Interest in non-consolidated deferred compensation trust 2(j), 7(c) 31,213,708 32,250,845
Receivables from affiliates 6 20,366,756 33,463,658
Other current assets 93,819,191 54,848,716
Total current assets 1,979,202,961 2,252,075,213
Noncurrent assets:
Property and equipment, net of accumulated depreciation of $252,958,658
and $230,285,768 at December 31, 2022 and 2021, respectively 2(f), 4 94,477,969 111,294,054
Right-of-use assets 2(i), 9 231,158,864 173,842,283
Interest in non-consolidated deferred compensation trust 2(j), 7(c) 1,122,167,785 1,140,825,289
Goodwill 2(h) 30,865,176 30,865,176
Intangible assets 2(9), 5 26,699,575 32,984,825
Investments in associates 2(b) 28,471,674 36,988,617
Other noncurrent assets 8 60,321,209 61,620,430
Total noncurrent assets 1,594,162,252 1,588,420,674
Total assets $ 3,573,365,213 3,840,495,887
Liabilities and Capita
Current liabilities:
Accounts payable and accrued expenses $ 401,344,504 444,187,520
Accrued compensation 7(c) 254,261,222 301,432,498
Commissions payable 57,704,815 81,689,779
Lease liabilities 2(i), 9 31,647,773 31,437,762
Payables to affiliates 6 84,349,623 95,602,945
Deferred compensation 2(r), 7(c) 31,213,708 32,250,845
Other current liabilities 5,767,625 10,676,405
Total current liabilities 866,289,270 997,277,754
Noncurrent liabilities:
Deferred compensation 2(r), 7(c) 1,122,167,785 1,140,825,289
Lease liabilities 2(i), 9 241,298,327 182,746,288
Other accrued compensation 7(c) 144,363,847 138,931,408
Other noncurrent liabilities 3,517,589 4,046,469
Total noncurrent liabilities 1,511,347,548 1,466,549,454
Tota liabilities 2,377,636,818 2,463,827,208
Capitd:
Class A members (issued and outstanding 850,000 units) (103,727,757) (6,433,247)
Class B members (issued and outstanding 150,000 units) 1,289,007,163 1,333,506,696
Class M members (90,957 unitsissued and outstanding at December 31, 2022
and 74,205 units issued and outstanding at December 31, 2021) 74,137,242 69,610,604
Class M unit option holders (59,004 options issued and outstanding at
December 31, 2022 and 102,231 options issued and outstanding at
December 31, 2021) 7(a) 24,899,178 32,693,374
Cumulative trandation adjustment 2(0) (88,587,431) (52,708,748)
Tota capital 1,195,728,395 1,376,668,679
Total ligbilities and capital $ 3573365213  3,840495887

See accompanying notes to the consolidated financial statements.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIARIES
Consolidated Statements of Income and Comprehensive Income
Y ears ended December 31, 2022 and 2021

Revenues: Note 2022 2021
Investment advisory fees:
Pooled funds 2(e) $ 3,829,526,077 4,520,575,834
Private accounts 2(e) 1,013,190,320 1,166,893,208
Administrative fees - pooled funds 2(e) 1,161,877,051 1,272,072,660
Distribution and servicing fees 2(e) 289,992,929 350,424,117
Other 2(e) 44,812,438 32,477,418
Total revenues 6,339,398,815 7,342,443,237
Expenses:
Compensation and benefits 7 2,096,156,066 2,695,488,619
Commissions 414,744,909 666,590,135
General and administrative 2(s) 610,193,500 633,462,121
Professional fees 242,700,768 233,154,167
Occupancy and equipment 2(t),4,5,9 198,119,507 186,670,745
Marketing and promotional 2(n) 119,548,680 105,285,247
Subadvisory and subadministrative services 32,998,070 47,627,284
Other 2(t) 51,076,118 41,501,327
Total expenses 3,765,537,618 4,609,779,645
Operating income 2,573,861,197 2,732,663,592
Other (loss) income, net 7(c) (139,931,743) 126,921,569
Finance costs 2(i), 9 (5,102,108) (5,545,277)
Equity in loss of associates 2(b) (8,516,943) (1,327,780)
Net income before income taxes 2,420,310,403 2,852,712,104
Income tax expense 8 99,310,016 107,478,838
Net income 2,321,000,387 2,745,233,266

Other comprehensive loss:
Items that may be reclassified subsequently to profit or loss:
Foreign currency trandation adjustment 2(0) (35,878,683) (7,967,178)

Comprehensive income $ 2,285,121,704 2,737,266,088

See accompanying notes to the consolidated financial statements.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIARIES
Consolidated Statements of Changes in Capital
Y ears ended December 31, 2022 and 2021

Cumulative
Class M unit option
Class A members Class B members ClassM members holders trandation Tota
Units Amounts Units Amounts Units Amounts Options  Amounts adjustment capital

Balances at December 31,
2020 850,000 $ (103,214,782) 150,000 $ 1,308,035518 58,608 43,399,986 148,726 $ 37,843,422 $ (44,741,570)$ 1,241,322,574
Net income 1,942,092,906 614,678,821 188,461,539 - - 2,745,233,266
Distributions (1,861,825,611) (589,207,643) (171,157,203) - - (2,622,190,457)
Contribution 8,451,432 - - - - 8,451,432
PIMCO Class M unit
equity plan:

Compensation expense - - - 11,819,042 - 11,819,042

Reallocation of basis on

vested options 8,062,808 - 8,906,282 (16,969,090) - -
Other comprehensive loss - - - - (7,967,178) (7,967,178)
Balances at December 31,
2021 850,000 (6,433,247) 150,000 1,333,506,696 74,205 69,610,604 102,231 32,693,374 (52,708,748) 1,376,668,679
Net income 1,612,749,721 517,338,542 190,912,124 - - 2,321,000,387
Distributions (1,716,943,889) (561,838,075) (196,629,414) - - (2/475,411,378)
Contribution 2,254,594 - - - - 2,254,594
PIMCO Class M unit
equity plan:

Compensation expense - - - 7,094,796 - 7,094,796

Reallocation of basis on

vested options 4,645,064 - 10,243,928 (14,888,992) - -
Other comprehensive loss - - - - (35,878,683) (35,878,683)
Balances at December 31,
2022 850,000 $ (103,727,757) 150,000 $ 1,289,007,163 90,957 ¢ 74,137,242 59,004 $ 24,899,178 $ (88,587,431)$ 1,195,728,395

See accompanying notes to the consolidated financial statements.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIARIES
Consolidated Statements of Cash Flows
Y ears ended December 31, 2022 and 2021

2022 2021
Cash flows from operating activities:
Net income $  2,321,000,387 2,745,233,266
Adjustments to reconcile net income to net cash provided by operating activities:
Equity compensation 7,007,233 11,600,078
Depreciation and amortization 72,011,201 65,880,266
Finance costs 5,102,108 5,545,277
Equity inloss of associates 8,516,943 1,327,780
Net loss on disposal of property and equipment 2,110,095 1,665
Net loss on disposal of intangible assets 1,697 -
Unrealized and realized net loss on investments carried at fair value
through profit and loss 517,601 29,028
Contingent consideration fair value adjustments - 4,206,963
Proceeds from sale of investments carried at fair value through profit and loss 13,733,834 15,036,589
Purchases of investments carried at fair value through profit and loss (8,121,604) (13,788,912)
Income taxes paid (126,296,902) (108,645,764)
Interest paid (5,102,108) (5,545,277)
Change in operating assets, liabilities, and income tax expense:
Fees receivable 257,625,543 (194,961,547)
Recelvables from affiliates, prepaid expenses, and other assets (19,444,611) (18,406,245)
Accounts payable and accrued expenses, commissions payable, accrued
compensation, and income tax expense 17,730,085 180,065,741
Other liabilities and payables to affiliates (16,690,982) 63,479,303
Net cash provided by operating activities 2,529,700,520 2,751,058,211
Cash flows from investing activities:
Payment for business acquisition, net of cash acquired - (144,367)
Purchases of property and equipment (14,102,890) (17,229,114)
Purchases of intangible assets (991,693) (4,902,545)
Purchases of investments in associates - (23,500,150)
Net cash used in investing activities (15,094,583) (45,776,176)
Cash flows from financing activities:
Proceeds from short-term borrowings from affiliates 579,000,000 337,000,000
Repayment of short-term borrowings from affiliates (579,000,000) (337,000,000)
Distributions paid (2,475,411,378) (2,622,190,457)
Contribution received 2,254,594 8,451,432
Principal elements of lease payments (34,481,606) (33,282,796)
Net cash used in financing activities (2,507,638,390) (2,647,021,821)
Effect of exchange rate changes on cash and cash equivalents (35,878,683) (7,967,178)
Net (decrease) increase in cash and cash equivalents (28,911,136) 50,293,036
Cash and cash equivalents, beginning of period 721,198,092 670,905,056
Cash and cash equivalents, end of period $ 692,286,956 721,198,092
Supplemental disclosure of noncash activities:
Assets acquired and liabilities assumed through acquisition, net $ - 2,547,664

See accompanying notes to the consolidated financial statements.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

(D) Organization and Business

Pacific Investment Management Company LLC (PIMCO or the Company), a Delaware limited liability company
and subsidiary of Allianz Asset Management of AmericaL P. (AAM LP), the Managing Member, is a registered
investment adviser, headquartered in Newport Beach, California. The Company manages a variety of
predominately fixed income portfolios for a wide range of investors located throughout the world. Investors
include public and private pensions and retirement plans, educational institutions, foundations, endowments,
corporations, financial advisers, individuals, and others through the use of private accounts and pooled funds.

Capitalization

AAM LP owns al 850,000 Class A units of the Company. There are atotal of 150,000 Class B units, which are
owned by Allianz Asset Management of AmericaLLC (AAM LLC) and Allianz Asset Management U.S. Holding
I LLC (AAM Holding I1). The Company has authorized 250,000 Class M units for issuance and options on Class
M units have been granted to certain employees of PIMCO. As of December 31, 2022, 90,957 Class M units have
been issued and are outstanding. Class B units have priority over Class A and M units with respect to income and
distributions.

AAM LP, AAM LLC, and AAM Holding Il are indirectly wholly owned by Allianz SE. Allianz SE is a global
financial services provider predominantly in the insurance and asset management business.

Consolidation
The accompanying consolidated financial statements include the accounts of the Company and its wholly owned
subsidiaries. All significant intercompany transactions have been eliminated in the accompanying consolidated
financial statements.
PIMCO, as the primary investment adviser, has several wholly owned subsidiaries including PIMCO Investments
LLC (PI LLC) aswell asinternational subsidiaries that are included in these consolidated financial statements as
follows:
Pl LLC is a registered broker/dealer with the Securities and Exchange Commission that is the primary
distributor and provides shareholder services to ingtitutional and retail mutual funds (PIMCO Mutua Funds)
and exchange-traded funds that are managed and advised by PIMCO (collectively, PIMCO Funds). Pl LLC
is a member of the Financial Industry Regulatory Authority (FINRA) that is subject to the Uniform Net
Capital requirements under the Securities Exchange Act of 1934, which requires maintenance of certain
minimum net capital levels.
StocksPLUS Management, Inc. isthe general partner of StocksPLUS L P.
PIMCO Europe Ltd (PIMCO Europe) is aregistered investment adviser in the United Kingdom.
PIMCO Japan Ltd is aregistered investment adviser in Japan.
PIMCO Australia Pty Limited is aregistered investment adviser in Australia

PIMCO Australia Management Limited is aregistered responsible entity in Australia.

(Continued)
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

PIMCO AsiaPte Ltd is aregistered investment adviser in Singapore.
PIMCO AsiaLimited is aregistered investment adviser in Hong Kong.

PIMCO Global Advisors (Resources) LLC provides certain global payroll services to PIMCO and its
subsidiaries.

PIMCO Canada Corp is aregistered investment adviser in Canada.
PIMCO Globa Holdings LLC isthe holding company for PIMCO Canada Corp.

PGA Global Services LLC is a holding company, with branches in the United Kingdom, Hong Kong, and
Ireland.

PIMCO Global Advisors LLC isaholding company, with abranch in Argentina.

PIMCO (Schweiz) GmbH provides certain services to PIMCO Europe in Switzerland and is a registered
distributor with Swiss Financial Market Supervisory Authority (FINMA).

PIMCO Latin America Administradora de Carteiras Ltda. is aregistered investment adviser in Brazil.
PIMCO Globa Advisors (Ireland) Limited provides management services to certain international funds.

PIMCO Global Advisors (Luxembourg) S.A. administers and manages investment funds under the laws of
L uxembourg.

PIMCO Taiwan Limited is aregistered investment advisor in Taiwan.
PIMCO Investment Management (Shanghai) Limited is an investment advisor in China.
Gurtin Fixed income Management LLC (Gurtin) is aregistered investment advisor in the U.S.

PIMCO Aurora LLC provides avariety of transaction-related and other services to certain PIMCO sponsored
private accounts.

Allianz Real Estate of AmericaLLC (AREOA) isareal estate investment and asset manager.

Third-party assets managed in an agency or fiduciary capacity are not assets of the Company and are not
presented in these consolidated financia statements.

(20 Significant Accounting Policies

(@) Basisof Preparation

These consolidated financial statements are prepared in accordance with International Financial Reporting
Standards (IFRS), which are in compliance with standards and interpretations approved by either the International
Accounting Standards Board (IASB) or the IFRS Interpretations Committee or their predecessors. The accounting

policies have been applied consistently to all periods presented in the consolidated financial statements. These
consolidated financial statements are presented in U.S. dollars.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

The consolidated financial statements have been prepared on an accrual basis as well as a going-concern basis
using the historical cost convention modified for certain financial assets that have been measured at fair value.
After reviewing the Company’s current plans and forecasts, the Managing Member considers that the Company
has adequate resources to continue operating for the foreseeable future.

These consolidated financial statements were authorized for issuance by the Managing Member on April 20, 2023.
(b) Basisof Consolidation

Subsidiaries are entities controlled by the Company. Control exists when the Company has the power to govern
the financial and operating policies of the other entity so as to obtain benefits from its activities. Management
must make judgments when it assesses these various elements and al related facts and circumstances to determine
whether control exists.

Investments are classified as associates when it is determined that PIMCO does not control these entities;
however, the Company has significant influence. The Company accounts for investments in associates under the
equity method of accounting. An investment in an associate is recorded at its initial cost and adjusted thereafter
for the post acquisition change in PIMCO'’s share of net assets of the investee. The equity income or loss
primarily represents the Company’s proportionate share of the unrealized and realized gains and losses from
changes in fair value of the investments held by these associates.

In evaluating its involvement with, and exposure to, interests in structured entities, as well as the requirement as
to whether or not any identified interest in a structured entity should be consolidated, the Company considers
factors including the nature of the Company’s investment (if any), the nature of the fees earned by the Company
from the structured entities, powers held by other entities associated with the structured entities, including the
power to direct or control operations, and the rights and restrictions of the investors in the structured entities.

A structured entity is an entity that has been designed so that voting and similar rights are not the dominant factor
in deciding who controls the entity, for example, when any voting rights relate to administrative tasks only, and
key activities are directed by contractual agreement. Structured entities often have restricted activities and a
narrow and well defined objective.

(c) Cashand Cash Equivalents

The Company considers all liquid financia instruments with an original maturity of three months or less to be
cash equivalents. Cash and cash equivalents may include cash on deposit with financial institutions, nonaffiliated
money market accounts, and cash deposited into a cash pool, through AAM LP, administered by Allianz SE.
There was $444.7 million and $323.9 million invested in nonaffiliated money market accounts at December 31,
2022 and 2021, respectively. Management considers investments in money market accounts to be cash
equivalents for purposes of the consolidated statements of cash flows. These investments are carried at amortized
cost, which approximates fair value. The Company maintains its remaining cash and cash equivalents in various
federally insured banking institutions. The account balances at each institution generally exceed the Federal
Deposit Insurance Corporation’s (FDIC) insurance coverage (or similar federal foreign programs), and as a resullt,
thereis a concentration of credit risk related to amounts in excess of FDIC insurance coverage.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

(d) Investments Carried at Fair Value through Profit and Loss

Investments carried at fair value through profit and loss represent financial assets in the held for trading business
model. Investments held for trading consist primarily of investments in PIMCO pooled funds with a short-to-
moderate term duration objective. Investments held for trading are measured at fair value. Changes in fair value
are recognized directly in other (loss) income, net in the consolidated statements of income and comprehensive
income. Transactions in these investments are recorded on a trade-date basis.

(e) Revenue Recognition

The Company recognizes revenue as it transfers services to customers at an amount that the Company expects to
be entitled to in exchange for those services.

Investment Advisory and Administrative Fees

Investment advisory and administrative fees are recognized as the services are performed. These feesare earned in
exchange for investment advisory services and, in many cases, providing or procuring administrative services for
the customer including audit, custodial, portfolio accounting, legal, transfer agency, and printing costs. The
performance obligation is considered a series of distinct services performed each day that are substantially the
same. Such fees are primarily based on percentages of the fair value of the assets under management and
recognized for services provided during the period, which are distinct from services provided in other periods. As
the investment advisory and administrative fees are primarily based on a percentage of assets under management,
the consideration for this revenue is variable and deemed constrained due to the dependence on unpredictable
asset values. Revenue is recognized once the constraint is removed which is generally once these values can be
determined.

Private accounts and pooled funds may also generate a fee based on investment performance. The Company may
also receive carried interest from certain alternative investment products that exceed performance hurdles. Such
fees are recognized when it is highly probable that significant reversal will not occur.

Distribution and Servicing Fees

Distribution and servicing fees are ongoing fees that the Company receives for completing the performance
obligation of distribution and servicing activities on behaf of PIMCO Mutual Funds. For distribution and
servicing fee revenue, the performance obligation is considered a series of distinct services performed each day
that are substantially the same. This revenue is earned ratably over time to match the delivery of the performance
obligation each day over the life of the contract. As the distribution and servicing revenue amounts are based on
percentages of the average daily net assets of the PIMCO Mutual Funds, the consideration for this revenue is
variable and deemed constrained due to dependence of unpredictable asset values. The constraint is removed
once these values can be determined.

Contract assets and liabilities

Receivables related to investment advisory and administration revenue are included in investment advisory and
administrative fees receivable in the accompanying consolidated statements of financial condition. Receivables
related to distribution and servicing fees revenue are included in distribution and servicing fees receivable in the
accompanying consolidated statements of financial condition. There was no impairment of any receivables
recognized during the year related to revenue from contracts with customers. There are no contract liabilities
related to these contracts.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

() Property and Equipment

Property and equipment are stated at cost, less accumulated depreciation and amortization. Office equipment,
furniture, and fixtures are depreciated on a straight-line basis over their estimated useful lives, generally three to
five years. Leasehold improvements are amortized on a straight-line basis over the remaining terms of the related
leases or the useful lives of such improvements, whichever is shorter.

The assets useful economic lives and residual values are reviewed at each financial period-end and adjusted if
appropriate. An item of property and equipment is derecognized upon disposal or when no future economic
benefits are expected from its use or disposal. Any gain or loss arising on the disposal of the asset, calculated as
the difference between the net disposal proceeds and the carrying amount of the item, is included in the
consolidated statements of income and comprehensive income in the year the item is sold or retired.

(g) Intangible assets

Intangible assets consist of computer software and assets acquired in a business combination which include
customer relationships and developed technology. Computer software is amortized on a straight-line basis over
their estimated useful lives, generally three to five years. The fair values of the acquired assets were determined
using the multi-period excess earnings method for the customer relationships and the replacement cost method for
the developed technology. The intangible assets are amortized over their estimated useful lives, which range from
18 months to three years, using the straight-line method. Certain contracts to manage funds without a specified
termination date are classified as indefinite-lived intangible assets.

(h) Goodwill

On an annual basis, management assesses certain qualitative factors to determine whether it is more likely than
not that the fair value of the Company’s reporting unit is less than its carrying amount. This assessment is
performed as of September 30th or sooner if events or circumstances exist that indicate that it is more likely than
not that a goodwill impairment exists. No impairment charges have been recorded during 2022 or 2021.

(i) Leases

The Company’s leases consist of leases for real estate for corporate offices and other facilities. The Company has
measured the lease liability using its estimated incremental borrowing rate and the index or market rate of variable
lease payments at commencement date. Any subsequent changes to the index or market rate result in a
remeasurement of the lease liability and adjusted against the right-of-use asset. The portion of lease liabilities that
is expected to be extinguished over the next 12 months has been classified as a current liability in the
accompanying consolidated statements of financial condition.

Certain leases contain an option for the Company to extend the term of the lease. The Company has included
options to extend the lease term to the extent we are reasonably certain to exercise the options after considering all
factors that create an economic incentive for the Company, including significant leasehold improvements.

The Company recognizes the finance cost of lease payments in the accompanying consolidated statements of
income and comprehensive income on a constant periodic rate of interest on the remaining balance of the liability
each period. The right-of-use asset is depreciated on a straight-line basis over the shorter of the asset’s useful life
and the lease term and is included in occupancy and equipment in the accompanying consolidated statements of
income and comprehensive income.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

The Company has elected not to recognize right-of-use assets and lease liabilities for leases of low value assets
and short-term leases that have alease term of 12 months or less. Lease payments associated with these leases are
recognized on a straight-line basis over the lease term.

(i) Interest in Non-consolidated Deferred Compensation Trust

The Company elected the fair value option under IFRS 9 Financial Instruments for the interest in the non-
consolidated deferred compensation trust.

(K Income Taxes

The Company is not subject to U.S. federal income tax as it is organized as a limited liability company and is
taxed as a partnership. Ultimately, the members of PIMCO are responsible for taxes on their proportionate share
of the Company’s taxable income. The Company is subject to state taxes in certain jurisdictions in the United
States.

Certain consolidated entities are subject to federal, foreign, state, and local income tax, and file separate tax
returns and account for income taxes under the asset and liability method. This method gives recognition to
deferred tax assets and liabilities based on the expected future tax consequences of events that have been
recognized in the consolidated financial statements or tax returns. Deferred tax liabilities are generally recognized
for al taxable temporary differences and deferred tax assets are recognized to the extent that it is probable that
future taxable profits will be available against which deductible temporary differences can be utilized. Deferred
tax assets and liabilities are measured on an undiscounted basis.

() Distributions

Although there is no contractual requirement, PIMCO generally distributes its operating income (as defined in the
Company’s Limited Liability Company Agreement) for each calendar quarter no later than 30 days after the end
of such quarter. At the Company’s discretion, distributions can be reduced in an amount reasonably necessary or
appropriate for the Company to conduct its business in the normal course.

(m) Share-Based Compensation Plans

The Company accounts for share-based payment arrangements by determining the value of employee services
received in exchange for an award of equity instruments based on the grant date fair value of the share-based
award. The cost of employee services is recognized as an expense, with a corresponding increase to capital, over
the period during which an employee provides service in exchange for the share-based payment award. As the
Company’s equity instruments have no publicly traded market price, fair value is determined by the Company’s
management based in part on a comprehensive analysis of trading values of comparable public entities, discounted
cash flows, market transactions of comparable entities, and consideration as to the Company’s historical and
forecasted financial performance.

(n) Marketing and Promotional
The Company incurs marketing expenses to promote its products to retail and institutional investors by creating

marketing materials and supporting third party intermediaries. The Company expenses marketing and
promotional fees asincurred.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

(o) Foreign Currency Trandation

The assets and liabilities of foreign subsidiaries have been translated into U.S. dollars at the current rate of
exchange existing at year-end. Revenues and expenses are translated primarily at the exchange rate on the date on
which the transactions are recognized. The effects of translating the results of operations of subsidiaries with a
functional currency other than the U.S. dollar are included in other comprehensive income or loss. The cumulative
trandation adjustment of translating the balance sheet of subsidiaries with a functional currency other than the
U.S. dollar is included as a component of capital in the consolidated statements of financia condition as of
December 31, 2022 and 2021.

(p) Useof Estimates

The preparation of the consolidated financial statements in conformity with IFRS requires management to make
estimates and assumptions about future events. These estimates and the underlying assumptions affect the
amounts of assets and liabilities reported, disclosures about contingent assets and liahilities, reported amounts of
revenues and expenses, and the accompanying notes to the consolidated financial statements. These estimates and
assumptions are based on management’s best judgment. Management evaluates its estimates and assumptions on
an ongoing basis using historical experience and other known factors, including the current economic
environment, which management believes to be reasonable under the circumstances. Management adjusts such
estimates and assumptions when facts and circumstances dictate. As future events and their effects cannot be
determined with precision, actual results could differ significantly from these estimates. Changes in those
estimates resulting from continuing changes in the economic environment will be reflected in the financial
statements in future periods as they occur. Management believes that the significant areas where judgment is
necessarily applied are those which relate to the:

Measurement of share-based payment arrangements, which includes estimates of fair value of the Company’
s membership units. These estimates can be particularly sensitive to assumptions in regards to the Company’
sfuture earnings; and

Assessment of provisions.

Critical judgments have been made by management in applying accounting policies. Those that have the most
significant effect on amounts recognized in the consolidated financial statements include the following:

Evaluation of the measurement criteria associated with the recognition of revenues associated with
performance fees (as discussed in note 2(€)).

Evaluation of control associated over entities (as discussed in note 2(b)), and the impact to consolidation of
such entities.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

(@) Provisions

Provisions are recognized when the Company has a present legal or constructive obligation as a result of a past
event and it is probable that an outflow of economic benefits will be required to settle the obligation. The amount
recognized as a provision is the best estimate of the obligation at the reporting date. If the effect is material,
provisions are determined by discounting the expected future cash flows at a rate that reflects current market
assessments of the time value of money and, where appropriate, the risk specific to the liability. Future events that
may affect the amount required to settle an obligation are reflected in the amount of a provision where there is
sufficient objective evidence that they will occur. Where some or al of the expenditure is expected to be
reimbursed by insurance or some other party, and it is virtually certain, the reimbursement is recognized as a
separate asset on the consolidated statements of financial condition, and the amount is recorded in the
consolidated statements of income and comprehensive income. Provisions are reviewed at each reporting date and
adjusted to reflect the current best estimate. If it is no longer probable that an outflow of economic benefits will be
required to settle the obligation, the provision is reversed.

(r) Défared Compensation

The Company accounts for its deferred compensation liability in accordance with IAS 19 and adjusts the carrying
value of the liability for changes in the fair value of the interest in the non-consolidated deferred compensation
trust in the accompanying consolidated statements of financial condition and compensation and benefits in the
accompanying consolidated statements of income and comprehensive income.

() General and administrative

General and administrative expenses are mainly comprised of costs related to performance obligations under the
administrative fees contracts that do not meet the criteria as costs to obtain or fulfill a contract. The Company is
considered the principal in these arrangements and recognizes these costs on a gross basis.

() Reclassifications

Certain prior year amounts have been reclassified to conform to current year presentation.

(3) Fair Vdue of Financia Instruments

IFRS 7 requires that financial instruments carried at fair value in the consolidated statements of financial

condition are classified into a three-level hierarchy depending on the valuation techniques used and whether the
inputs to those valuation techniques are observable in the market.

Level 1 - Financia instruments for which the fair value is determined by using quoted prices (unadjusted) in
active markets for identical assets or liabilities are classified into this category. A financial instrument is
regarded as quoted in an active market if quoted prices are readily available and those prices represent actual
and regularly occurring market transactions on an arm’s length basis.

Level 2 - Financial instruments for which the fair value is determined by using valuation techniques, with
any significant input being based on observable market data (observable inputs), are classified into this
category.

Level 3 - Financial instruments for which the fair value is determined by using valuation techniques, with at

least one significant input not being based on observable market data (nonobservable inputs), are classified
into this category.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

The Company has evaluated its investments carried at fair value through profit and loss totaling $23.6 million and
$29.7 million as of December 31, 2022 and 2021, respectively, and determined that based on the unadjusted
quoted prices in active markets used to determine fair value that the investments are classified as Level 1
instruments.

The underlying investments of the non-consolidated deferred compensation trust consist of mutual funds and
equity securities which are classified as Level 1 instruments, and investment partnerships which are measured at
net asset value (NAV) of the respective investment partnership at December 31, 2022 and 2021.

There have been no changes to the Company’s valuation policies during the year ended December 31, 2022 or
2021.

The fair value of investment advisory fees and administrative fees receivable, distribution and servicing fees
receivable, receivables from affiliates, and payables to affiliates has been deemed to approximate their carrying
value through reference to their short maturity as well as low credit risk. The fair value of short-term borrowings
from affiliates is based upon the Company’s comparison to current market rates available to the Company for
comparable debt. It isthe Company’s intention to hold such instruments until maturity or collection.

(4) Property and Equipment

The major classifications of property and equipment are as follows:

Office
equipment,
furniture, and Leasehold
fixtures improvements Art Tota
Carrying amount as of
December 31, 2020 $ 41,331,662 78,708,410 1,071,610 121,111,682
Additions 11,894,806 5,334,168 140 17,229,114
Disposals (1,665) - - (1,665)
Depreciation and amortization (15,475,576) (11,569,501) - (27,045,077)
Carrying amount as of
December 31, 2021 37,749,227 72,473,077 1,071,750 111,294,054
Additions 10,150,192 3,952,698 - 14,102,890
Disposals (1,521,360) (588,736) (1,119) (2,111,215)
Depreciation and amortization (16,079,748) (12,728,012) - (28,807,760)
Carrying amount as of
December 31, 2022 $ 30,298,311 63,109,027 1,070,631 94,477,969

The Company recorded depreciation and amortization expense of $28.8 million and $27.0 million during 2022
and 2021, respectively, which is included in occupancy and equipment in the accompanying consolidated
statements of income and comprehensive income.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

(5) Intangible Assets

The major classifications of intangible assets are as follows:;

Computer Customer Developed
Software Relationships Technology Tota
Carrying amount as of
December 31, 2020 $ 13,670,295 21,440,000 155,172 35,265,467
Additions 4,902,545 - - 4,902,545
Disposals - - - -
Amortization (4,948,015) (2,080,000) (155,172) (7,183,187)
Carrying amount as of
December 31, 2021 13,624,825 19,360,000 - 32,984,825
Additions 991,693 - - 991,693
Disposals (1,697) - - (1,697)
Amortization (5,195,246) (2,080,000) - (7,275,246)
Carrying amount as of
December 31, 2022 $ 9,419,575 17,280,000 - 26,699,575

The Company recorded amortization expense of $7.3 million and $7.2 million during 2022 and 2021,
respectively, which is included in occupancy and equipment in the accompanying consolidated statements of
income and comprehensive income.

(6) Related-Party Transactions

PIMCO and its subsidiaries reimburse AAM LP and AAM LLC for certain overhead, administrative services, and
occupancy costs, including short-term lease costs, that are allocated based on time and usage factors. These
expenses generally consist of rental costs and salaries and related benefits for legal, internal audit, and other
general and administrative services. The amount charged for such services totaled $24.3 million and $23.6 million
during 2022 and 2021, respectively, which is a component of general and administrative and occupancy and
equipment in the consolidated statements of income and comprehensive income. The payable to affiliates includes
a liability to be paid to AAM LP and AAM LLC in connection with these services, as well as payables to other
affiliates in connection with services they have provided to PIMCO and for expenses that have been paid on
behalf of PIMCO over the ordinary course of business, totaling $23.5 million and $21.5 million as of December
31, 2022 and 2021, respectively.

From time to time, short-term interest-bearing advances are granted between AAM LP and PIMCO for generally
less than 90 days, at a rate of overnight SOFR plus 0.2% (2021: LIBOR plus 0.2%) to cover short-term operating
cash needs. During 2022 and 2021, PIMCO borrowed and fully repaid several of these short-term cash loans from
AAM LP to cover its operating cash needs. At December 31, 2022 and December 31, 2021, PIMCO had no
outstanding short-term loans. During 2022 and 2021, PIMCO incurred $183 thousand and $102 thousand,
respectively, in interest expense on loans, which is included in finance costs in the consolidated statements of
income and comprehensive income.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

The Company earns investment advisory fees, administrative fees, and distribution and servicing fees from
affiliated fund complexes, which comprise substantially all of the amounts included in the consolidated statements
of income and comprehensive income as investment advisory fees - pooled funds, administrative fees - pooled
funds, and distribution and servicing fees, respectively. As of December 31, 2022, the Company had $776.5
million (2021: $1.0 billion) in related receivables from affiliated fund complexes.

The Company manages private accounts for certain affiliated subsidiaries of Allianz SE. Investment advisory fees
earned on these accounts totaled $45.3 million and $55.9 million during 2022 and 2021, respectively, which are
included in investment advisory fees - private accounts in the accompanying consolidated statements of income
and comprehensive income.

Allianz Life Insurance of North America, an indirectly wholly owned subsidiary of Allianz SE, provides certain
services on behalf of the Company to certain variable annuity and/or variable life insurance contracts invested in
PIMCO Funds. The total fees paid for these services by the Company were $6.3 million and $7.3 million during
2022 and 2021, respectively, and are included in general and administrative expenses and marketing and
promotional expenses in the accompanying consolidated statements of income and comprehensive income.

For certain advisory contracts with institutional clients, the Company shares the responsibility of fulfilling such
service contracts with PEG and its branches, a wholly owned subsidiary of Allianz Asset Management GmbH,
who in turn, is a wholly owned subsidiary of Allianz SE. PEG, together with al of the PIMCO subsidiaries, are
subject to PIMCO' s Global Transfer Pricing Policy (Transfer Pricing Policy) for shared management services that
are provided by al entities. Shared management services provided include portfolio management, account
management, and business management and administration. Revenues earned from third parties for shared
management services are allocated in accordance with the Transfer Pricing Policy. In 2022, the revenue earned
from third parties for shared management services allocated to PEG was $418.3 million (2021: $400.4 million)
and the revenue allocated from PEG was $34.0 million (2021: $41.6 million) and are presented within investment
advisory fees - pooled funds and investment advisory fees - private accounts in the accompanying consolidated
statements of income and comprehensive income. In addition, costs for performing other shared services are
allocated to PEG based on headcount and estimated time and usage factors. During 2022, costs allocated to PEG
were $66.6 million (2021: $85.8 million) and are included as a reduction of compensation and benefits and
general and administrative in the accompanying consolidated statements of income and comprehensive income.
As of December 31, 2022, the Company had a $15.7 million (2021: $26.2 million) receivable from PEG and a
$60.8 million (2021: $74.1 million) payable to PEG, which are included within receivables from affiliates and
payablesto affiliates, respectively, in the accompanying consolidated statements of financial condition.

AAM LP has a $600.0 million revolving credit facility with Allianz SE to cover short-term operating cash needs,
which expires in November 2023. The facility permits short-term borrowings at a floating rate of interest of SOFR
plus 20bps (2021: LIBOR plus 20bps). To the extent necessary, AAM LP could draw on this revolving credit
facility on behalf of its subsidiaries, including PIMCO. There were no amounts outstanding under this agreement
at December 31, 2022 and 2021.

Managing Directors and certain other executive officers are considered to be key members of management.
Management believes that these individuals provide significant contributions to the Company. In return for their
service, they receive remuneration, which management believes to be in line with its select group of peers. In
addition to an annual base salary, key management participates in certain benefit plans, some of which are
discussed in note 7. Total compensation of key members of management comprises the majority of compensation
and benefits included in the consolidated statements of income and comprehensive income.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

(7) Benefit Plans
(@) ClassM Unit Equity Participation Plan

PIMCO has established a Class M Unit Equity Participation Plan (the M Unit Plan) for certain individuals
providing services to PIMCO and certain of its affiliates. Participants in the M Unit Plan are granted options to
acquire M units, which vest in one third increments on the third, fourth, and fifth anniversary of the option grant
date. M unit options are converted to M units based on the appreciation of fair value of the M unit over the related
vesting period. At the exercise date, vested options will be automatically exercised in a cashless transaction unless
the participant has elected to defer the receipt of M units through the M Unit Deferral Plan. As disclosed in note 7
(©), participants can defer their M units into the AAM LP Executive Deferred Compensation Plan. If, at the time
of vesting, the PIMCO Class M unit estimated fair value is less than the exercise price of the option award, no
Class M units will be issued. Class M units are nonvoting units of PIMCO and entitle the holder to receive
quarterly distributions in accordance with the Company’s Second Amended and Restated Limited Liability
Company Agreement. Those participants electing to defer the receipt of M units through the M Unit Deferral Plan
continue to receive quarterly distributions.

A maximum of 250,000 M units were originally authorized for issuance under the M Unit Plan. During 2020, the
M Unit Plan was amended to stop the granting of options to acquire M units and resulting in no M units being
issued, except pursuant to the exercise of options that were outstanding prior to the plan amendment. As of
December 31, 2022 and 2021, 59,004 and 102,231 M unit options, respectively, were outstanding and 90,957 M
units have been issued from the exercise of options as of December 31, 2022.

The fair value of each option grant is estimated on the date of grant using the Black Scholes option pricing model.
The model requires management to develop estimates regarding certain input variables. A third-party valuation
was completed to assist management in determining the fair value of a Class M unit. The dividend yield was
estimated based upon the historical Operating Profit Available for Distribution to M unit holders. Expected
volatilities are based on the average historical and implied volatility of a select group of peers using the Merton
Method. The expected life was calculated based upon treating the three vesting tranches (one third in years 3, 4,
and 5) as separate options.

No M unit options were granted during 2022 or 2021. A summary of the activity in 2022 and 2021 related to the

number and weighted average exercise price of the M unit options outstanding and exercisable is as follows:
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Weighted
average
Number of options grant date
Vested Nonvested Tota fair vaue
Outstanding at
December 31, 2020 - 148,726 148,726 $ 14,674
Changes during the year:
Granted - - - -
Vested 41,017 (41,017) - -
Exercised (41,017) - (41,017) 12,967
Forfeited - (5,478) (5,478) 15,218
Outstanding at
December 31, 2021 - 102,231 102,231 $ 15,330
Changes during the year:
Granted - - - -
Vested 38,379 (38,379) - -
Exercised (38,379) - (38,379) 13,960
Forfeited - (4,848) (4,848) 16,186
Outstanding at
December 31, 2022 - 59,004 59,004 $ 16,151
Exercisable as of
December 31, 2022 - - - 3% -

The M unit options outstanding as of December 31, 2022 have an exercise price between $14,516 and $17,806
and aweighted average remaining contractua life of 1.46 years.

The weighted average fair value per unit at the date the options were exercised was $24,780 for 2022 and $20,924
for 2021. M unit options totaling 38,379 vested during 2022. On March 31, 2022 and September 28, 2022, these
vested awards exercised under the cashless exercise feature provided in the M Unit Plan, resulting in the issuance
of approximately 16,752 M units. As of December 31, 2022, 90,526 M units are owned by current and former
employees and 431 M units are owned by AAM LLC.

M unit options totaling 41,017 vested during 2021. On March 31, 2021 and September 28, 2021, these vested
awards exercised under the cashless exercise feature provided in the M Unit Plan, resulting in the issuance of
approximately 15,597 M units.

The fair value of M unit option awards is amortized to compensation expense on a graded vesting attribution
method over the related vesting period of each separate tranche. The total number of M unit option awards
expected to vest is adjusted for estimated forfeitures. Compensation expense recognized under the M Unit Plan
during 2022 and 2021 was $7.0 million and $11.6 million, respectively, and is included in compensation and
benefits in the accompanying consolidated statements of income and comprehensive income. As of December 31,
2022, the total estimated compensation cost related to nonvested M unit option awards, net of estimated
forfeitures, expected to be recognized in future periods through December 31, 2025 is $4.6 million.

(Continued)
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(b) Savingsand Investment Plans

AAM LP isthe sponsor of adefined contribution employee savings and retirement plan covering substantially all
employees of the Company and subsidiaries. The plan qualifies under Section 401(k) of the Internal Revenue
Code and allows eligible employees to contribute up to 100% of their annual compensation, as defined, and is
subject to a maximum dollar amount determined from time to time by the Internal Revenue Code. Employees are
generally eligible to participate on the first day of the month following their start date. After the completion of one
year of credited service, the Company matches an amount of annual compensation, subject to Internal Revenue
Code limits, contributed by the employees. In addition, certain subsidiaries can contribute an additional amount to
the plan of eligible compensation to the retirement plan. The amount expensed by the Company related to this
plan during 2022 and 2021 was $62.2 million and $59.1 million, respectively, and is included in compensation
and benefits in the accompanying consolidated statements of income and comprehensive income.

(c) Executive Deferred Compensation Plan

AAM LP has anonqualified deferred compensation plan pursuant to which a portion of the compensation accrued
by the Company and subsidiaries and otherwise payable to certain eligible employees may be deferred at the
election of the employees. The plan is maintained primarily for the purpose of providing deferred compensation
for a select group of management or highly compensated employees, within the meaning of Sections 201(2), 301
(a)(3), and 401(a)(1) of the Employee Retirement Income Security Act of 1974, as amended. Amounts deferred
under the plan are invested in marketable securities and M units or other investment partnerships as directed by
the employees and are held in a grantor trust. The assets held in grantor trust are not available to fund ongoing
activities of the Company and only would be available to the Company’s creditors in the event of insolvency.
Compensation expense or benefit and unrealized gains or losses are recognized to the extent the underlying
investments appreciate or depreciate in value. Total investments and restricted cash and cash equivalents held in
trust and the related liability at December 31, 2022 and 2021 was $1.2 billion and $1.2 hillion, respectively, and
are included in interest in non-consolidated deferred compensation trust and deferred compensation on the
accompanying consolidated statements of financial condition. During 2022, unrealized losses amounted to $160.0
million, and is included within compensation and benefits and other (loss) income, net in the accompanying
consolidated statements of income and comprehensive income. During 2021, unrealized gains amounted to $112.1
million, and is included within compensation and benefits and other (loss) income, net in the accompanying
consolidated statements of income and comprehensive income

(8) IncomeTax
The provisions for income tax expense (benefits) are as follows:

Y ear ended December 31

2022 2021
Current:

Federa $ 50,000 81,038
State 3,037,815 3,988,116
Foreign 100,156,227 115,094,758
Tota current 103,244,042 119,163,912

Deferred:
Foreign (3,934,026) (11,685,074)
Total deferred (3,934,026) (11,685,074)
Total provision $ 99,310,016 107,478,838

(Continued)

161/218



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Notes to Consolidated Financial Statements
December 31, 2022 and 2021

The differences between the reported amount of income tax expense and the amount that would result from
applying the federal corporate statutory tax rates to pretax income arise primarily from the Company’s status as a
partnership for U.S. tax purposes as well as the effects of state and international taxes and nondeductible expense.

At December 31, 2022 and 2021, income taxes payable amounted to $16.9 million and $32.8 million,
respectively, and are included in accounts payable and accrued expenses in the accompanying consolidated
statements of financial condition. Additionally, at December 31, 2022 and 2021, deferred tax assets amounted to
$52.5 million and $54.8 million, respectively. Deferred tax liabilities at December 31, 2022 and 2021, amounted
to $146 thousand and $285 thousand, respectively. Deferred tax assets and deferred tax liabilities are included in
other noncurrent assets and other noncurrent liabilities, respectively, in the accompanying consolidated statements

of financial condition.

(9) Lease Arrangements

The following table represents lease costs that are included in the accompanying consolidated statements of

income and comprehensive income:

Depreciation of ROU assets

Interest expense on lease liabilities
Variable lease cost

Short-term lease cost

Expenses of leases of low value assets

Y ear ended December 31

2022 2021
$ 30,598,714 31,256,186
4,919,604 5,443,382
699,666 312,947
883,439 578,204
2,341,128 1,319,717

For the years ended December 31, 2022 and 2021, total cash outflow for leases amounted to $43.3 million and

$40.9 million, respectively.

The following table represents a maturity analysis of the Company’s lease liabilities as of December 31, 2022:

Year ending December 31
2023
2024
2025
2026
2027
Thereafter

Total operating lease payments
Lessimputed interest

Present value of lease liabilities

$ 39,348,587
22,579,980
34,908,435
34,012,100
29,593,384

171,102,531

331,545,017
(58,598,917)

$ 272,946,100

(Continued)
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The following table represents a maturity analysis of the Company’s lease liabilities as of December 31, 2021

Year ending December 31.

2022 $ 35,796,969
2023 37,499,114
2024 23,189,168
2025 34,006,401
2026 33,302,410
Thereafter 69,700,751
Total operating lease payments 233,494,813
Lessimputed interest (19,310,763)
Present value of lease liabilities $ 214,184,050

(10) Financia Risk Management

The Company has exposure to the following risks from its use of financial instruments:
Credit risk
Liquidity risk
Market Risk

Risk management is integral to the whole business of the Company. Management continually monitors the
Company’s risk management process to ensure that an appropriate balance between risk and control is achieved.
Risk management policies and systems are reviewed to reflect changes in market conditions and the Company’s
activities. Management reports its significant activity to the Risk and Controls Committee of Allianz Asset
Management GmbH, a subsidiary of Allianz SE.

(@ Credit Risk

Credit risk isthe risk of financial loss to the Company if a customer or counterparty to afinancial instrument fails
to meet its contractual obligations, and arises principally from the Company’s receivables from customers, bank
deposits, and investment securities.

Investment advisory and other receivables. The Company’s exposure to credit risk is influenced mainly by the
individual characteristics of each customer. The demographics of the Company’s client base, including the default
risk of the industry and country in which client operates, has less of an influence on credit risk. However,
geographically there is no concentration of credit risk, and no single customer who is individually material to the
Company’s operations.

The creditworthiness of customersis assessed as part of new client acceptance procedures. The Company does not
require collateral in respect of trade or other receivables, but monitors the assets under management for each
customer in relation to their outstanding receivable balance. The Company has an excellent history of collection
on outstanding receivables and establishes an alowance for impairment only when an individual customer has
been identified as at risk for collection.

(Continued)
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Interest Bearing Deposits with Banks. The interest bearing deposits with banks are due from major institutions.
The Company reviews the creditworthiness of such banks and does not deal with such institutions if it is not
satisfied with the institution’s financial strength.

Investments: The Company’s investments are within investment vehicles, which it manages subject to detailed
investment guidelines. Compliance procedures are in place to ensure that the individual vehicles operate within
their applicable credit and liquidity risk limitations.

(b) Liquidity Risk

Liquidity risk is the risk that the Company will not be able to meet its financial obligations as they fall due. The
Company’s approach to managing liquidity is to ensure, as far as possible, that it will always have sufficient
liquidity to meet its liabilities when due, under both normal and stressed conditions, without incurring
unacceptable losses or risking damage to the Company’s reputation. The mgjority of non-derivative financial
liabilities have a contractual maturity of less than six months at December 31, 2022.

The Company seeks to actively monitor its cash flow requirements. Typically, the Company ensures that it has
sufficient cash on demand to meet expected operational expenses, including the servicing of financia obligations;
this excludes the potential impact of extreme circumstances that cannot reasonably be predicted, such as natural
disasters. In addition, the Company has accessto AAM LP's line of credit with Allianz SE as discussed in note 6.

(c) Market Risk

Market risk is the risk that changes in market prices, such as foreign exchange rates and interest rates will affect
the Company’s income or the value of its holdings of financia instruments. The objective of market risk
management is to manage and control market risk exposures within acceptable parameters, while optimizing the
return.

Currency risk: The Company is exposed to currency risk on revenues, purchases, and borrowings that are
denominated in a currency other than the functional currency of the Company. The majority of the Company’s
transactions are in U.S. dollars, but transactions in foreign currencies also occur on a more limited basis by the
Company’s international subsidiaries.

The Company considers its exposure to currency risk to be limited, and currently does not actively employ any
hedging or other techniques to limit such risk.

Interest rate risk: The Company is subject to interest rate risk only to the extent of its borrowing arrangements
with affiliates, al of which are short term in nature. As management considers this risk to be minimal, no active
hedging or other strategies are employed to limit such risk.

Other market price risk: Market price risk arises from investment securities held within the investment funds the
Company holds and manages, each of which are subject to specific investment guidelines. Material investments in
such funds are managed on an individual basis and all buy and sell decisions are made in accordance with client
guidelines or the funds governing documents.

In monitoring the Company’s exposure to market risks, management evaluates the Company’s sensitivity to
changes in currency rates, interest rates, and other market risk factors. As of December 31, 2022, there were no

changes in such factors that were deemed reasonably possible that would have resulted in any material differences
to members capital as of December 31, 2022 or the reported comprehensive income for the year then ended.

(Continued)
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(d) Capital Management

The Company’s policy is to maintain a strong capital base so as to preserve investor, creditor, and market
confidence and to sustain future development of the business. There were no changes in the Company’s approach
to capital management during the year. Neither the Company nor any of its subsidiaries, with the exception of PI
LLC (see note 1) and certain foreign subsidiaries, are subject to externally imposed capital requirements.

(11) Provisions

The Company is subject to various pending and threatened legal actions as well as regulatory inquiries, which
arise in the normal course of business. In the opinion of management, the disposition of these matters currently
pending and threatened will not have a material adverse effect on PIMCO and its subsidiaries financia position,
results of operations, or cash flows. Management believes that they have made appropriate estimates for
provisions in the accompanying consolidated statements of financial condition and in the accompanying
consolidated statements of income and comprehensive income. The Company expenses related legal fees as
incurred.

(12) Interest in Unconsolidated Structured Entities

The Company manages a number of structured products and other funds for the purpose of investing monies on
behalf of the Company’s clients in a range of investment strategies. In most cases investment vehicles managed
by the Company have substantive removal or liquidation rights. Investment vehicles for which substantive
removal or liquidation rights do not exist have been identified as structured entities. The vehicles are separate
legal entities, and are financed by investments made by the Company’s clients. The Company is paid for the
investment management services it provides to the vehicle directly from the vehicle. The Company earned $4.4
million and $3.3 million in investment advisory fees from structured entities during 2022 and 2021, respectively,
which isincluded in investment advisory fees - pooled funds and investment advisory fees - private accounts in
the accompanying statements of income and comprehensive income.

The following table summarizes both the size of the unconsolidated investment vehicles where substantive
removal or liquidation rights do not exist and the Company’s interestsin those vehicles:

December 31
2022 2021
Net assets of unconsolidated structured
entities $ 2,629,358,116 $ 2,408,685,532
Investment advisory fees
receivable - pooled funds and private accounts 1,057,636 567,143

The Company’s maximum exposure to loss from unconsolidated structured entities is limited to the investment
advisory fees receivable.

(Continued)
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(13) Subsequent Events

The Company has evaluated events occurring after the date of the consolidated statements of financial condition
through April 20, 2023, the date the consolidated financial statements were available to be issued, to determine
whether any subsequent events necessitated adjustment to or disclosure in the consolidated financial statements,
noting the Company has identified the following events to disclose:

On January 1, 2023, AAM LP and AAM LLC merged with AAM LLC being the surviving entity, new managing
member of the Company, and new owner of al 850,000 Class A units of the Company.

On March 1, 2023, AREOA was legally renamed to PIMCO Prime Real Estate LLC.
On March 8, 2023, Gurtin and PIMCO merged, with PIMCO being the surviving entity.
PIMCO M unit options totaling 31,548 vested subsequent to the date of the specia-purpose consolidated

statement of financial condition. On March 31, 2023, these vested awards were exercised under the cashless
exercise feature provided in the M Unit Plan, resulting in the issuance of approximately 7,862 M units.
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"This version of our report is a translation from the original report, which was prepared in

English. In all matters of interpretation of information, views or opinions, the original English

language version of our report takes precedence over this translation."
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Report of Independent Auditors

To the Management of Pacific Investment Management Company LLC

Opinion

We have audited the accompanying consolidated financial statements of Pacific Investment Management Company LLC
and its subsidiaries (the “ Company”), which comprise the consolidated statements of financial condition as of December
31, 2022 and 2021, and the related consolidated statements of income and comprehensive income, of changes in capital
and of cash flows for the years then ended, including the related notes (collectively referred to as the “consolidated
financia statements’).

In our opinion, the accompanying consolidated financial statements present fairly, in al material respects, the financial
position of the Company as of December 31, 2022 and 2021, and the results of its operations and its cash flows for the
years then ended in accordance with International Financial Reporting Standards as issued by the International

Accounting Standards Board.

Basis for Opinion

We conducted our audit in accordance with auditing standards generally accepted in the United States of America (US
GAAYS). Our responsibilities under those standards are further described in the Auditors Responsihilities for the Audit of
the Consolidated Financial Statements section of our report. We are required to be independent of the Company and to
meet our other ethical responsibilities, in accordance with the relevant ethical requirements relating to our audit. We

believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for our audit opinion.

Responsibilities of Management for the Consolidated Financial Statements

Management is responsible for the preparation and fair presentation of the consolidated financial statements in
accordance with International Financial Reporting Standards as issued by the International Accounting Standards Board,
and for the design, implementation, and maintenance of internal control relevant to the preparation and fair presentation

of consolidated financia statements that are free from material misstatement, whether due to fraud or error.

In preparing the consolidated financial statements, management is responsible for assessing the Company's ability to
continue as a going concern for at least, but not limited to, twelve months from the end of the reporting period,
disclosing, as applicable, matters related to going concern and using the going concern basis of accounting unless

management either intends to liquidate the Company or to cease operations, or has no realistic aternative but to do so.

Auditors' Responsibilities for the Audit of the Consolidated Financial Statements

Our objectives are to obtain reasonabl e assurance about whether the consolidated financial statements as awhole are free
from material misstatement, whether due to fraud or error, and to issue an auditors report that includes our opinion.
Reasonable assurance is a high level of assurance but is not absolute assurance and therefore is not a guarantee that an

audit conducted in accordance with US GAAS will always detect a material misstatement when it exists. The risk of not
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detecting a material misstatement resulting from fraud is higher than for one resulting from error, as fraud may involve
collusion, forgery, intentional omissions, misrepresentations, or the override of internal control. Misstatements are
considered material if there is a substantial likelihood that, individually or in the aggregate, they would influence the

judgment made by a reasonable user based on the consolidated financial statements.

In performing an audit in accordance with US GAAS, we:

e Exercise professional judgment and maintain professional skepticism throughout the audit.

e |dentify and assess the risks of material misstatement of the consolidated financial statements, whether due to fraud
or error, and design and perform audit procedures responsive to those risks. Such procedures include examining, on
atest basis, evidence regarding the amounts and disclosures in the consolidated financial statements.

e Obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the
Company's internal control. Accordingly, no such opinion is expressed.

e FEvauate the appropriateness of accounting policies used and the reasonableness of significant accounting estimates
made by management, as well as evaluate the overall presentation of the consolidated financial statements.

e Conclude whether, in our judgment, there are conditions or events, considered in the aggregate, that raise

substantial doubt about the Company's ability to continue as a going concern for areasonable period of time.

We are required to communicate with those charged with governance regarding, among other matters, the planned scope

and timing of the audit, significant audit findings, and certain internal control-related matters that we identified during

the audit.

PricewaterhouseCoopers LLP

Los Angeles, California
April 20, 2023
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