EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2024 31

2023 11 2024 30

PIMCO Bermuda Trust PIMCO Bermuda Income Fund A

Pacific Investment Management Company LLC

Peter G. Strelow, Managing Director

92660

650
650 Newport Center Drive, Newport Beach, CA 92660, USA

03 6212 8316

2024 31
156.74

1/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2024
10,794,018 97.76
510,921 4.63
2,264 0.02
540 0.00
180 0.00
62 0.00
11,307,985 102.42
266,841 2.42
11,041,144
1,730,589 100.00
2024
565,998 5.20
297,964 2.74
150,480 1.38
97,764 0.90
81,682 0.75
57,897 0.53
56,725 0.52
41,326 0.38
39,076 0.36
34,894 0.32
31,273 0.29
27,434 0.25
20,395 0.19
18,235 0.17
7,996 0.07
6,246 0.06
4,327 0.04
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3,367 0.03
2,769 0.03
2,682 0.02
1,413 0.01
1,107 0.01
600 0.01

450 0.00
1,552,100 14.26
162,444 1.49
137,363 1.26
112,754 1.04
110,498 1.02
104,204 0.96
85,189 0.78
51,416 0.47
23,122 0.21
13,496 0.12
12,780 0.12
7,442 0.07
2,164 0.02
822,872 7.56
376,570 3.46
20,858 0.19
6,527 0.06
3,787 0.03
3,647 0.03
1,008 0.01
873 0.01

784 0.01

777 0.01

70 0.00

31 0.00
414,932 3.81
292,021 2.68
28,964 0.27
18,298 0.17
4,277 0.04
363 0.00
343,923 3.16
3,290,417 30.23
488,079 4.48
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335,745 3.09

6,958 0.06

167 0.00

4,121,366 37.87

326,456 3.00

234,128 2.15

66,478 0.61

52,097 0.48

12,490 0.11

6,494 0.06

1,179 0.01

49 0.00

699,371 6.43

0 0.00

10,031 0.09

6,605,618 60.70

1,466,405 13.47

22,179 0.20

64 0.00

89,375 0.82

35,974 0.33

7,653 0.07

704 0.01

337 0.00

45 0.00

134,088 1.23

35,225 0.32

11,729 0.11

4,047 0.04

3 0.00

51,004 0.47

21,660 0.20

17,865 0.16

16,247,748 149.29

5,364,676 49.29
10,883,072

1,705,813 100.00
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2024
2023 37,056,470.42 5,808,231 9.49 1,487
34,542,620.96 5,414,210 9.61 1,506
40,670,717.48 6,374,728 9.57 1,500
40,350, 209.94 6,324,492 9.43 1,478
10 40,618,876.16 6,366,603 9.32 1,461
11 41,867,524.06 6,562,316 9.68 1,517
12 43,571,452.01 6,829,389 9.97 1,563
2024 52,600,354.57 8,244,580 10.03 1,572
56,645,255.98 8,878,577 9.99 1,566
61,022,226.45 9,564,624 10.09 1,582
61,550,027.74 9,647,351 9.92 1,555
62,392,494.96 9,779,400 10.08 1,580
2023 16,347,249,857 8,974
16,690,782,021 9,048
16,653,468,397 8,958
16,328,906,353 8,783
10 16,026,202,896 8,638
11 16,480,924,377 8,918
12 16,148,489,017 9,139
2024 16,530,018,435 9,146
16,375,498,701 9,057
15,885,859, 245 9,112
15,597,836, 751 8,913
16,072,377,983 9,010
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2023 2024 7.69

2023 2024 1.42

100
2024
2023
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2024 2024
3,089,240.169 776,215.930 6,187,538.461
3,089,240.169 776,215.930 6,187,538.461
321,685.537 346,102.428 1,783,750.272
321,685.537 346,102.428 1,783,750.272
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23 103
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2024 31 156.74
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2024 30

513,967 80,559
10,794,018 1,691,854
0 0

33,268 5,214

59 9

0 0

0 0

1 0

15,672 2,456
TBA 0 0
28,540 4,473

0 0

0 0
11,385,525 1,784,567
0 0

0 0

297,893 46,692

0 0

15,131 2,372
TBA 0 0
3 0

0 0

1,630 255
29,022 4,549

567 89

14 2

12 2

7 1

102 16

0 0

344,381 53,978
11,041,144 1,730,589
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513,997 80,564
10,017,706 1,570,175
0 0
0 0
0 0
476,408 74,672
1,234,491 193,494
156,908 24,594
71,004 11,129
89,412 14,014
99,119 15,536
61,550 9,647
3,657,992 573,354
2,972,939 465,978
110,288 17,287
27,612 4,328
20,278 3,178
58,886 9,230
19,911 3,121
237,200 37,179
29,203 4,577
108,881 17,066
789,330 123,720
34,518 5,410
25,849 4,052
4,453 698
115,045 18,032
580,703 91,019
59,164 9,273
9,983
167,837
3,177
879
7,246
1,750
6,202
83,720
47,125
11,515
500
308
990
2,000
3,614
2,936
1,386
12,461
602

2,216
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63
2,490
7,713
829
47.72 7,480
7,510
7.36 1,154
49.38 7,740
7,771
80.74 12,655
12,706
12.34 1,934
56.64 8,878
8,913
9.92 1,555
43.69 6,848
6,876
63.09 9,889
9,927
9.58 1,502
55.22 8,655
8,690
65.91 10,331
10,372
59.50 9,326
9,364
9.96 1,561
65.62 10,285
10,327
9.95 1,560
78.57 12,315
12,364
63.34 9,928

9,968
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57.33 8,986
9,021

11.66 1,828
71.03 11,133
11,178

46.19 7,240
7,269

75.29 11,801
11,848

71.34 11,182
11,227
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2024 30

16,243,953 2,546,077
0 0

31,899 5,000
72,862 11,420

78 12

151,035 23,673
278 44

59,956 9,398

0 0

TBA 5,122,361 802,879
15,131 2,372
56,592 8,870

156 24
21,754,301 3,409,769
47,861 7,502
30,958 4,852
58,491 9,168
106,516 16,695

0 0

TBA 10,586,624 1,659,347
99 16

605 95

24,140 3,784
15,935 2,498

0 0

0 0

0 0

0 0

0 0

0 0
10,871,229 1,703,956
10,883,072 1,705,813
17,192,030 2,694,679
0 0
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0 0

(17,532) (2,748)

374,537 58,705

10,883,072 1,705,813
690,098

15.77 2,472
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2024 30

11,372 1,782
0 0

0 0
11,372 1,782
75 12

0 0

404 63
192 30

96 15

64 10

70 11
2,419 379
128 20

14 2

19 3

22 3

23 4

0 0

349 55
167 26

96 15

0 0

27 4

13 2
1,000 157
5,178 812
6,194 971
(26) ®
139,481 21,862
0 0
(289,813) (45,425)
2,277 357
(148,081) (23,210)
(49) ®

615,317 96,445
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0 0
(140,730) (22,058)
146 23
474,684 74,402
326,603 51,192
332,797 52,163
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2024 30

336,305 52,712
2,285 358
142 22
338,732 53,093
0 0

0 0

0 0

5,098 799
5,098 799
333,634 52,294
(56,347) (8,832)
0 0
(9,325) (1,462)
(17,453) (2,736)
39,245 6,151
(43,880) (6,878)
463,218 72,605
0 0
(12,217) (1,915)
18,612 2,917
2,165 339
471,778 73,946
427,898 67,069
761,532 119,363

201 32
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2024 30

6,194 971
(148,081) (23,210)
474,684 74,402
332,797 52,163

(4,776) (749)
(49,948) (7,829)
(3,953) (620)
(1,880) (295)
(105,228) (16,493)
(89,032) (13,955)
(2,193) (344)

0 0

0 0

0 0

0 0

0 0

(915) (143)

0 0

0 0

0 0
(1,198) (188)
(18,726) (2,935)
(277,849) (43,550)
580,505 90,988
635,453 99,601
10,405,691 1,630,988
11,041,144 1,730,589

12
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2024 30

333,634 52,294
(43,880) (6,878)
471,778 73,946
761,532 119,363
(147,587) (23,133)
613,945 96,230
10,269,127 1,609,583
10,883,072 1,705,813

12
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57.03
(0.38)
(0.01)

(0.39)

56.64

(0.68)

99,119

1.47

1.45

1.27)
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(60)
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9.32
(0.06)
0.66

0.60

0.00

9.92

6.44
61,550

1.46

1.45

(1.26)
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1,461

®
103
94

1,555

9,647
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2024 30
N
14.68 2,301
(@) 0.47 74
0.62 97
1.09 171
0.00 0
15.77 2,472
() 7.43
10,883,072 1,705,813
* 0.09
* 0.00
* 6.09

n 0.01

@
(b)
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2024 30
2003
12
2017 29
PIMCO
2006

PIMCO

PIMCO

PIMCO 2020-10

PIMCO
PIMCO
PIMCO

PIMCO
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US GAAP
US GAAP
US GAAP

PIMCO

25/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

PIMCO

PIMCO
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PIMCO 2020-10
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PIMCO

PIMCO

PIMCO

PIMCO 2020-10
PIMCO
PIMCO
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BBH BBH
BBH
2020 FASB LIBOR
Accounting Standards Update ASU
2020-04 848 ASU 2020-04 2020 12
2024 12 31

2021 2022 12 FASB ASU 2021-01 ASU  2022-06
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848 LIBOR
ASU
2022 FASB ASU 2022-03 820
ASU  2022-03
820
ASU  2022-03 2024 12 15
NYSE
NYSE
NYSE
NYSE NYSE
NYSE
NYSE NYSE
PIMCO
NYSE

NYSE

30/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

ETF

ETF

NYSE

NYSE

NYSE

NYSE
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US GAAP
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US GAAP

US GAAP

US GAAP
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ETF

ETF
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NYSE

NYSE

NYSE

NYSE

I LIBOR
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US TIPS
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2024

30

CDOs

PIK
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CBOs
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FNMA
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
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PIMCO
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0TC
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2022 2023
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250,000

TBA
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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 0.20 @
® 0.70 @
® 070 @
0.65 0.20
0.60
PINCO 2020-10
0.40 0.10 0.65
0.70 0.0 ® o5 ©®
0.65
0.55
5,000 0.20 5,000
0.15 1 0.10
5,000 0.70 5,000
0.65 0.60 10
0.575 10 0.55
0.10 0.05
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0.50 0.55
PINCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PINCO
PIMCO
PIMCO 2020-10
10
2024 30
81 (273)
PIMCO 10,000 4,103 (92)

11
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2024 30

i [
(W) |

e BF T EHEM 4. 7%
LR O 0.7

Astralia and New Zealand Exnking Group Led,

48209 duie 05/01/ 2024 4 62 5 G2
Bask of Newva Seotin
48200 due 050172024 5S40 540
Brewn Erothars Harrimam & Co.
48200 cue 05/01/2024 4 4
Cinlbank MA.
45200 due 05/01/2024 165 165
D835 Bank Ltd
4 82005 due 050172024 180 180
JPMorgam Chase Bank N.A
4,820 due 05/01,/2024 pi] 288
Sumitomo Mitsul Banking Corp.
4 B200 due 05/01/2024 4B 48
Sumitomo Mitsui Trest Bank Lid
48300 cue 0501720034 2,216 2216
3.503

5.263% due 05/28,2024 {ah{d) 528 56
5.2B3% due 07/30/2024 (b 39,300 8,785
SRS dus 077022024 (ap(d} 24,800 24575
5.700% due 053042024 {ap[d} 5,548 55M
S.M3% cue 062042024 (b){d) 17,661 17,532
5. 296% cue D62 712024 (ald) 4,291 4,255
5. 296% due 07/09,2024 {ah(d) 41,800 41314
52079 due 08062024 {blid) 8,800 B7.545
5.300% due 06 18,2024 {ak(d) 4,131 4,102
5.306% aue 07711,/2024 (b)(d) 45,800 45,325
5.313% due 057232024 {a) 4,252 4,278
5.315% due 077182024 (b){d) 10,811 10,688
5.303% due OBS13/2024 {aMd) 33,500 ra62
5.305% due 0B 20/2024 (&) 127500 125,536
5.334% due 0R/27,024 {b] B8, 500 67422

510,464
SIS R 513,967
IERHIRAS 551,957
WA R 513,967
(KL 5513,99m

i ]

(i)

PIMCD Berminda | noeosa Fund (M)

(e fREUES 510,017,706) B84 465 10,794,018
PR S bbb et 2 SR R B 10,784,018
(B FRIRLE 510,007, 706)

Braah 1020w % 11,387,885
(R $10,531,703)

LT D F g R (o) A [284,525]
EREEE 2 A, Ml

TG HERR LA, S n0N 2218
R 100.0% 411,041,144
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2024 30

* YoREDE TREERCEREA SRR LT A E Rk A,
Bl =, MNETORNED EET.
Bl =, MRETONEFESEED kT,

i T U 0 o R I | T U 0T g R

e E i _delemlEEE S ()
i E o (AR 3l S A Al
EPS 05/2024 IPY 1966,394 3 12,505 B [i] 5 [}
BPa 052024 4 1,651 I TN ] o
EPS 05/2024 14,342 2,163,755 1] {592)
B o5/004 539 84,716 o 0
IPRA 0572024 IPY 658,766 4 4,202 g 0
P 05/2024 758,597 4,877 56 o
P 052024 5 5913 PY 937757 1] {18)
1P 05/2024 177 17765 a 0
IFpA 052024 5,570 BEG,07 1] 1&5)
1P 052024 3,507 544,937 ] 41
Mac 05/2024 IPY 2081593 4 13811 586 0

H 651 H {716

FiREM, J
i, YRR ELEZERTS F 20

A i!il‘ Fi REEREE S (R
mEy A ales ETL LT AW
BOA 05/2024 Y 2462130 5 15,992 B 346 3 [}
BPS 052034 240,075,844 1532208 5631 L)
EPS 05/2024 5 169,747 PP 25583478 1] [7.173)
BPFS 061034 1443,213 234937450 4] (6,280
cox 052024 1B% 130,617, 707 4  BI3555 1526 0
CBx 05/2024 5 4,591 P 7EBAT 1] {109
CBE 082024 1P FER0EY 5 4517 10 0
Cos 06,2024 5 798031 IPY 124,605,131 o [2.035)
DB 052024 IFY 74,088,766 5 40,531 182 L]
DU 062024 $  amsmn WP 73721515 o 47)
FAR 05/2024 IPY 208,933,044 5 1342671 14974 o
FAR 052024 5 1304881 IPY 196,417,549 o {56,814)
FAR 06/2024 1,342,671 207,888,043 i} {14,653)
1M 052024 Py FEROAT 5 4828 3 o
fLL 052004 5,364,756 4,016 125 1]
M 05/2024 5 1,146 P 17282 1] ]
FLir] 062034 16,534 4,220,053 il 0
MBC 052024 1Y 2AMAGE 5 15,017 47 0
MEL a5/1004 § 2030295 IPY 305,948,151 (i {606, 10)
hl 052004 1Y 2652094 9 17,072 13 [
I 05/2024 5 900,460 1P 135,538,965 1] {39,157)
il 062024 B 150,834 5 13,851 141 L
¥ 06,2024 5 8,764 P 137404 14 0
55 05/2024 JPY 3,104,998 5 0,219 agg o
558 052024 5 1,8315406 P 276,850,061 1] |79, B6E)
TOR 052024 IPY 285,433,911 5  1,819.353 5,492 0
TOR 062024 5 1,819,353 WP 284001, 71T [1] [4,592]

3 32,617 4 [297.177)

BT S £ 8 4 33,368 4 @97.893
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B U 45 g S RS R | g R

EFIE, 2024404 A 30 BREES, RN LRG| U - 0F o @Gl Fotl Ak (2R shiRoioss,

[ EER T F AR S (150A) wRAS—RETIRENS L0, 44 A 00 FAE, BMERSI 2200 ¥ F-OEERY, ST
AF 4 TEROERE LTRALLATWS,

BT AT TR BT VA7 5 SRR
AT xR
BETH | N AT e [EEERY| BETE ny AV  EEEG VAF ¢ EEEL S W=
WES e  FTier ER i HE  ATiar EE it RSN (2 L
BOA 3 M6 5 O 05 O 5 3B 5 o 5 0 35 0 & oS M5 (380) 5 {34)
BPS 6,631 ] (] 5,631 [14,045) 0 o {14,045} [7.414) 5,320 {434)
Cox 3,536 ] ] 3,536 {2.045) 0 0 {2,045) 1,441 {1,250 241
DB 182 o (/] 182 (a7} 0 0 (a7 135 ] 135
FAR 14,974 [ ] 14,974 [P1AET) o 0 {71467}  (56.493) 44483 {12,010}
1] 218 o L] Fal:] [17a) [t} o {17a) 44 L] a4
MBC 1,033 o (] 1,033 (86, 100) 0 0 {86,100}  (BS.D67] 78,193 [6,E74)
MY 368 o /] 368 [38,157) o o {39,157} {38,789] 35,255 {3,534)
5 488 [ (] 488 [75,8656) o o {Pa.866) (78378 5073 {14,305)
TOR 5,492 ] [1] 5,493 {4,992 0 ] [&,592) 500 o 500
FEIR S & $33268 % [ 0 533F68 & (mipan & [ 9 & @aLBedl

U o= mdle= Ve = Wil IRERTEOHEN D Lodking s (AR F-okld oSS, SR T AT LA e E s V=gl
MEEES N TAR - E F=RRCETENESALRGIMOR S TER SRS, « 2 ={1FRHCNTS200NaL 0T, HREEC 8T A2 ERS
ER lvAr—HEEH LEBEOZ L,

G U AT o RO E

HTFR, VA7« 2f Af=Sy=Ric oMt 7 v > FOF U o557« RGO REEROHETHED, vy POy A7 o0 Tin, MR-
WrSEROE T TEREV A BECTORO DR F ) EBREGT L,

0454 A 30 AREORE - AMHREEOSRT U AT 5 SRR OD TS
oy Sl E LTHES RN AT 1 T8

B LYy bR ST NN RRTHRN SRR £
ST U TR
TGS | el 7 U 257 o A
BT 3 o E 0 5 o ] 3368 5 o ] 33,768
ST U AT 1 i Al
RS e 1 oo AL
BRI o H [ 0 5 (197me3 % 0 5 (e9vme3)

WMFEL R 30 AR TRRCENNEEE EOGRT U A7« F 0 RS
o PG E LTHESHhENT I AF 4 THE

BANEK 2 LYy PRl i B BTN [N Tk
H#4F 4 TR ik & (W)
RIS el U 25 o RS
AETHRn 5 03 0 5 0 5 (289813 3 0 5 (289.813)

SRT Y AT ¢ SRt SRIRHE (K OMEBE
[ eCHE T S e g e f - PR
BT 5 o A 1} 5 1] $ {1s0730) % 0 5 (140, 730)
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2 A

EUFrL, 202454 N30PAED, Py @ FOESELIFAMBERRIZET S 27w FHIZR - T aht s rERNEoEEThD

202444 H 30 HEE

BFLV—BEUHT - BF AN~ bt ] Lentrle 2 beriie £ ERSN
GRS, RE
I A O $ 0 $513,367 5 o 5 513967
T S H RSN, A
et ] g T 10, 734,048 [i] 4] 10,794 018
o AR S 5 10794018 4 513,967 5 Q 5 11,307.985
il U A7 4 i B
HERMTMLE | e Y 257 ¢ 5 o § 33,068 s o 5 3azee
AT AT T AR
otk ] A e e - (11 E 0 § (297.893) & 5 (297,893
#h 5 10794018 § 245342 o 5 11,043,360

034 R4 N 0 ERTIRA. LS 3o S B A R e
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2024 30

(B T, BECE, SGO8. SRIERNEELUAY 2 QEYTHEE) &M )

ERES i
R Led] {Fmsh
BN A EEE
Ay a—lE LN
Abdviatags Loyality P Ll
10,3365 chue 04/20/2028 5 BADT 4 B 750
Al Gl Midcn Lol
B.785% due 03042031 ELR 4,100 4,237
Altics France 5.0
10.829% due 08/15/3028 5 1600 1,206
AmBurg LLE
10.123% due 07/20/1026 7118 27118
14.248% due 110371028 05446 96446
Aalem TapCs, Ine.
8.829% due 04/30,2031 214 212
Bosst Kewos Bormweer LLC
B.3093% due 01,/31,20318 1,900 1,908
Carmival Carp.
B.067% cue 10/18/2028 | B 1,781
Chartar Communicatioes (psating LLC
OGP due 02012027 2854 2,854
HERECTY Fisancing LLC
10.430% cue 08/02/X027 3254 3,275
Exvatiar Fisamce [miH
9.365% due 0292030 EUR 10,900 10,904
10.E30% due 03,797 X030 -3 15,504 18,060
Finmstaw LIS A, Ing,
1.139% due 09132029 {B) 639 B30
12.455% due 05/137 025 6,161 6198
iHeartCommeation, Ine.
B.430% cue 05/00,2026 45424 41,155
Lintsrsd Financs Co. BY
G430 due 12312007 645 34
B.430% cdue D60/ 2027 261 144
Pessidan Bides 545
H.502% cue 03/13/2030 EUR 16,200 17,093
Saters Health Holdings LLC
8.180% cue 12112026 H 3362 3,360
5580 Technalegie: Haldings, lnc,
T180% cue 04/16/2025 1508 2811
5¥F Il Finze: [Cayman] LP
6.000% cue 12/23/2025 .80 30,340
Synivedes Heldings LLC
12.300% due 05/13/ 3027 4,784 23,641
TramaDigm, lne.
B.059% due OB24/2028 4,119 24 W67
B.059% due D3/22/2030 THA 78S
11.5. Reaal Cara, lac.
10,4305 chue 0620/ 37028 3.1490 2,826
Weztmarelard Coal Ca,
B.000% cue 11/04/2030 EEL] 217
Windsirsam Seavices LLC
9.416% cdue 022372027 4910 4,871
11.6665% due 092172027 TamE 7961
sy o— B nism
fLoc lid: Bathhe i)

i 18.7%

- WRTTRESE L e
ABFE Trest |
7.340% cue 01/15/2067 2,200 1,292
AIE Graup PLG
5.250% cue 10232031 EUR 1,790 4,316
660 due 097132020 5 3,500 1,560
Alams Ba Ltd
13.130% due 06071027 3.500 3497
16.630% dus 06/07/2026 3600 3,587
Asmar Haldes, Inc.
8.500% due 11152029 200 186
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WEED B

S Trd] R Lod]
Armor RE Il Led
15.627% due 05/07/3027 5 1,300 % 1,299
Armry Horwraiii Family Hoosing Trust Cartificates
5.835% cue O6/15/2050 7.500 6199
Ayedan Heldings Funding Lid
2.5FE% due 11/18/2027 34,030 20,598
Barca Maats dei Paschi & Sissa Sph
1.B75% due 01,08/ 2026 EUR 7100 71,258
2.635% due 04282025 S04 B4l
3.625% due 092412024 900 958
6.750% cue 03022026 12,561 13,614
¥TOE% cue 01/15/2028 1,200 1,342
B.00M: due 01/22/2030 5237 5,661
8.500% cue 0/10,/2030 2000 4193
Bancs Bilbao Virseys Aspantara 5.4,
G035 due 037132035 5 5,800 5,679
Bamcs ds Credits dal Peru S0,
& 650 due 0971 7/2024 PFEN 16,400 4,327
Bance Santnader S.A.
6.52 7% cue 11072027 5 11,000 11,181
6.607H dur 11,/07/2028 8400 8,717
Bank el Mown Seetin
4.900% cue DR/04/2025 (difs] 1,124 1,161
Barelays PLE
A572% due 05162029 2600 2,508
5,674% due 03122028 2,200 2,185
56900 cue 03122030 2,000 TEaT
60365 cue 03132055 300 Fi )
645905 cue 09/13,2029 B.500 8,GRR
G.697H due 03/13/2034 5,900 10,255
6. 8085 cue 037122028 5,200 5,247
TALTR cue 114022033 400 433
Bayou Ra Lod
13,5800 cue 04207302 T &0 201
23,5000 cue 04/30/2027 o0 00
Blue fidge Rs Led.
10.630% due 01/08/3027 3,306 3303
BNP Pasilas 54,
5497% due 05/20/2030 3,700 1,638
5.738% cue 02/20,/2035 4,300 4,788
BFOES.A
6.714% cdue 10192029 15,000 19,55%
TI005% cue 10/19/2034 11,600 12,2059
CA bnmebilien Anlagan AG
100056 cue 104272025 EUR 3400 3,367
Caimafiank 54,
6.208% due 017182029 5 5,400 5433
G.B40% due 09132034 7500 8,066
Cape Laokout Re Lid,
13.380% due 0405/ 3027 Fit il 1]
Chasles v Ra Lid
58800 cue 05102027 250 150
CIF| Heddings Gaewp Co Led (2]
A.375% cue D4/12027 300 26
4,450% cue DR/ 72026 500 43
5.9505 cue 10/20/2025 200 1r
G.000% cue 07162025 200 17
6.450% due 11,/07/2024 00 51
Comstate Capital Helding 5_A. i1l
BOOME due 12/31,2026 EUR 8509 3,532
10 0 due 1273171026 1,300 1,253
Comstry Gaaden Haldings Co Lid. e}
2.700% due 07122026 4 2100 114
3,125% cue 10/23/2025 3,400 bot]
3.BT5% due 10222030 1,700 a5
Crosdit Suisss AG
5,500% cue OR20/2026 EUr 14,000 15,528
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EEES i

(i) e L1
7.500% cue 02152028 5 10,500 b 11,120
Cradit Suizss Graup A AT Claim j2|

5,046 1,042

Crasreved] Erait Lux Firs Sard
2.125% due 11/19/2025 EUR 433 443
Dainsehs Bank G
13758 due 0217/ 2053 8500 7,550
17500 cue 11/19,2030 5,200 700
2E% due 112420026 (] 5 B, 00 1129
3,035% cue 05182032 (k] 700 575
35475 cue 097182031 TA00 6,366
3.861% cue 11/26/2025 ERFL 3,086
6.7HP% due 011872029 1900 1,958
East Luns Ba Vil Ltd
14.630% due 03/31/3026 3400 EXL ]
EPR Propartiss
A, 7500 cdue 12152026 256 2B
49505 cue 0&/15/2028 1132 1.064
GAP Capital LP
5.2500 due DGAD,2025 650 B
53000 due 01152029 3142 3,053
Gosdman U5, Fissncs Thes LLEC
3.700% cue 037152028 2334 2,134
Haxmgan IV RE Lad.
12.395% due 01/21/3028 EUR FEEL] 1,530
HEBE Haldings PLE
28485 due 06042031 & 3300 2,784
3.973% cue 05222030 14,100 13,927
54075% cdue 0B/112033 A00 3BT
6254 cue 03/05/2034 249,500 30,144
Hadsen Pocific Properties LP
32500 cue 011572030 100 T
3,950 cue 11,00, 2027 500 482
59505 cue 02/152028 [m] 2200 2,013
InCaps Fanding | Ltd.
TEORH cue DG/012033 5213 5,004
ING Gevap NV
5.335% cue 03/152030 F.500 1350
Integrity Bs Ltd
223795 du 060626 1.200 1,187
28.379% due 06/06/3026 600 592
Intean Sanpashs Spi
7.200% due 11282033 T.300 1633
7O due 11/282053 1700 1827
JPMacgan Chase & Co,
3.761% cue 03212034 EUR 2500 2,374
KEC Giraup NV
5.324% due 09212034 5 5,500 5551
Kesaedy Wilzan Europs Real Estats L1d
3.250M% cue 11122025 ELR 1400 1413
Hiruns AE M Pie L1d.
B.137% cdue 04052025 4 o] 00
Liayds Bashing Oreap PLC
5,673 cue 01,05/ 2035 (m) 3,500 5,368
Meagan Stanbay
3,790% due 03212030 EUR 5,100 5427
3.955% due 03212035 F.500 7,561
Matiomwide Building Socity
39605 due OFF18/2030 5 5600 5,a8
A307% due 03/08 2025 12500 11,784
4,500 cue 11,/00,2026 EUR 12,400 13,487
Hatire Const Re Lid,
15.387% due 12/07/1026 5 2,400 1,420
NarWes1 Grsup FLE
4,445% due 05082030 (m] 17600 16,504
5.076% due 01272030 16,500 15,548
5.778% cue 03/01,/2035 7200 1,055
6.006% due 03022034 (m) 15800 15,915
Naw Mlatra Glabal Led
4,500 due 05022026 1000 Ll
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WEES =4z

[z R a 4]
4625 cue 107152025 5 200 5 96
4 B0 due 12/15/2024 () 1,400 1,011
Dvmoge Capital RE DAC
11.403% due 01/08/3027 EUR 2100 1,289
Pamama hfrartructore Receivable Puchaser PLC
0000 aue D4/05,2032 5 15,040 9,046
Proferrad Teem Securities TVIILed.
5.971% cue 09232035 23 23
Praferred Term Securitios XXV L1d
5.891% cue 03/22/2037 05 EGT
S4971% due 03222037 4 804 1.BRT
Preferred Tesm Securities XXV Lal
5.881% due DE222037F 16,517 14,948
Prefarred Term Securities XXV Ltd
S.A91% cue 0922 I03F 25967 23111
Purgle Ra Ltd.
7.380% cue DRDF 2027 2,100 2,095
Sabine n Ltd.
13.629% chue 04073027 00 TG
Santesder UK Growp Heldings PLC
AGEH due 01112028 1,000 911
JAIRH due 11/032028 3400 3,161
6,534% due 01,/10/2029 5,900 10,088
67305 due DR/24,/2024 (d)[e] GEP 15610 20,824
TARME due 00292009 4,800 341
Senren Grovp Lid.
6.000% due 08122024 b o0 vl
Saciste Ganarale 5.4,
G.BS1% cur 01/10/2034 15,100 15,434
Sunse Chine Holdngs Ld. (6
GO0 cue 09/30,/2025 Elr] E]
6.250% cue 09/302026 o 3
6.500% cue 09302027 60 5
6,500 cue 0930, 2028 a0 .
70005 cue 09302025 50 &
2505 cdue 0930/2000 4% 2
SVE Flranelal Growp
3.125% cue OH0E2030 (c] 106 65
Taamnis Ralrsmmsca OAG
Q897 due 01212028 EuR 1,400 1,511
12.147% due 01/21/3028 2,000 2215
115 Capital Fanding VI L1d
5 A39% cue 07/10/2043 4 13416 15,101
UBE Graup AG
3,051% due 05/14/2032 2450 1,361
37505 cue 03262025 6200 6,088
3REG% due 01122026 31,650 24,519
4,154% cue 04/01,2031 9,150 8,347
4 QERN due 08052033 10,400 9,720
5.5 cue O2/08/ 2035 1,500 1,455
5.959% due 01122034 15,900 15,78%
6.301% due 02222034 4,900 4,576
6.327% cdue 12/22 3027 10,000 10,126
6.447% due 0R/112008 3360 412
6.537% due 08/12,/2033 3110 23,636
775095 chue 03/, 2029 EUR 3,540 4,270
9.006% due 11/152003 5 4,350 5143
it Growp LF
6.5005¢ due 02152029 2,280 1,B35
10.500% due 02/15/1028 6,545 G679
Ur=a Ra Lad
10.8749% due 12/07/3026 4,200 4,380
14.120% due 12/07/2026 5,300 5421
WICH Peopention LP
3.500% cue 02/15/2025 4,784 4,696
3, T50% due OX15200F 4300 4,036
4.1 25% cue 0B/15/2030 3684 5070
4.250% cue 12012026 3600 3,437
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WEER B

P e L]
4625 cue 10012025 5 3,500 5 342
Weynger Avisties Holdingz LLC
8.500% due 05/09,2026 (c] 1532 443
Winsten RE Ll
17.122% cu 02/26/2027 500 _453

a1
Al Cammia 7020-2 Clarss A Puss Through Trast
5,250% cue 04/01,/2029 1,718 1,568
Alnzka Alrliess 20001 Class & Pass-Threugh Trest
48000 due 0B/15/2027 1107 3,010
Amdoes Lid.
2,538% cue 06/15/2030 3200 2,682
Amaricss Akrliess 20131 Cisss A Pass-Thiough Trest
40005 due O7/15/2025 EL Erl
Amsrizes Airlbssn 20141 Class & Pazs- Through Tresi
3,700% cue 10002026 1,768 1,585
Amariges Alrlises 20151 Class & Pess-Through Trest
5.375% due 05/00,202F 1,32% 142
Amarices Airlises 2016 1 Class LK Pas- Throogh Trusk
3575 due 01152028 1415 1,326
Amerizes Alrlisss 20182 Class AR Przs- Theeegh Trust
3.200% due D&/15 2028 1ar R0
Amarices Airlises 20172 Clasn &K Pans- Through Trst
JA50% due 10152029 324 5
Anbguses-Busch Infey 5.4,
3.750% due 03222037 EUR 2300 2,45
BAT Capital Carp.
6.343% due 08,/02,2030 & 1,300 1,231
GA21% cue 0B0G,2033 1000 1,028
Baeing Co.
5.705% due 0500,2040 3,180 2,69
5.805% due 0500, 2050 1,502 1330
5,93 coe 0500, 2060 LB 1,636
6.528% dur 0500,2034 (g} 2000 1,016
6.858% cue 05/01,/2054 (g} 2,500 2511
00 due 05/01,2064 (g} 1,600 1,605
Beiish Alrnways 70181 Class A& Pres- Threagh Trumt
3.300% due 12/15/2032 B M
Breadoam, Ine.
2A450% cue 0215,/2031 T A00 5,085
3.A63% cue 04152034 3633 3.011
Carvana Ca, if]
12,0008 chue 1201737028 12,079 11,845
13.00000% sk 06,01,/ 3030 {m) 18197 18,073
14,000 due 060177031 2626 21,7103
Health &ysisms, lse.

5655 due OF/15/ 2027 5,400 5.BaT
Cafitar Group, lez.
2.B00% cue 07/15/2030 2,000 1,661
BV Pass- Thraugh Trazt
5.773% cue 01/10,/2033 123 123
7.507% cue 01,/10/20332 451 500
H.353% due 0771072031 489 518
Esargy Traasder LP
&.950% cue 05152028 a4 413
Exnla Intormediats LLE
115000 due 04,7157 3026 {1 556 85
Fard Metos Cradit Co LLC
3B15% cue 110022027 200 185
& 125% cue OB/ T02F 800 752
5.800% due 03/08 2029 7.900 1.766
Groana King Fissscs PLG
3.5593% cue 031572035 GEF 1503 2115
#0643 due 03/15/2035 51X 517
5. 106% due 03152034 116 151
71500 cue 12152034 4,156 4463
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Imgpeviad Brands Finsnos FLG
55005 due 07262026 L3 1,900 5 1,807
JDE Peet's NV
LAZ55% cue DG/ 16/2033 EUR 2900 2,398
4 500% cue 01232034 1,000 1,082
JetBlss 20001 Class & Pass-Thraogh Trest
4 000% due 1171572033 {m] % 5,867 5362
Market Eideo Finee PLC
& 750 due 11,/04,2027 EUR 17,500 1r761
MiheRs & Estlers Finance PLC
G T% due 127152028 GHP kg 25
6.065% due 12/15/2030 ] 31 318
Nixzan Metsr Co. L1d.
3.522% due 09172025 B.300 8,000
4. 345% cue 0172027 B0 B8R
A4 B10% cue 091772030 1,250 2047
NG Hebding Ce., Im2.
7.125% cue 041002026 11,500 11,856
Peacatiealth Obliguind Groap
3.218% cue 11152050 3,100 1,280
Readster Fisance DAL
2ATLH due 12/08202F EUR 1,000 573
Rells Rayes PLE
A.625% cue 02162026 1314 3,581
5, 750% due 101572027 GEF 3159 4,047
Risssin Railweayz Via AI0 Capital FLD
7ABTH due 03252031 {c) 5,300 5,521
Symgeata Fnsoe NV
4 RS2% cue 04/242025 % B00 a1
Timas Sguare Hatal Tremt
8.528% due OR/01, 2026 692 GHE
L5, Remal Cars, loe
10.625% due 06/28/ 1028 134r 2,078
United Kirlines 20152 Class A Pass Through Trust
2,700% due 05/01,/2032 1,250 1,069
United Alrlinea 20201 Clazs A Pazs- Theeogh Trest
5.87T5% due 1071572027 [m) 17465 1r43F
Wendure Glabal Caleasion Puss LLE
3 B75% cue 0B/15/2029 7,400 6,544
3RT5% due 11002033 11,200 9,004
Ventuse Glabal LNG, Ine,
8.125% cue 06013028 7.200 1368
B.ATSH cue OG0, 2031 4,800 4,929
9.500% cue 02/00,2025 46,750 50,179
QETEH due O2/00,/2032 15,550 16,503
Weritas IS, Inc.
7500 chue 09002025 1,350 1,776
Wolkzwagen Greep of Amavics Financs LLG
56006 due 03/22,/2034 3.700 3,613

33537

AMice France 5.0
3.375% cue 01152028 EUR 200 142
S.125% due 07152025 5 A00 M1
5.500% due 01/15/2028 600 406
55009 cue 10152029 500 18
B.125% due O2/00 /2027 1500 113
Conerinila e O Sarviess Helding SA_
3,000 cue 127312026 (1) 381 nr
DESH DBS Carp.
5.25%00 due 12/00,2026 20810 16,482
5.750% due 12013028 14,510 9,826
Gagprom PJSC Via Gaz Copital 5.4,
2.250% cue 117222024 EUR 100 85
£.050% due 03232027 L3 1,800 1,251
4.950% due 0706/ 2028 1,000 Bh5
50509 due 02/11/2026 5,700 4,275
T.2EEN due OB/162037F 500 a5
8.635% cue D4/28/2034 1372 1166
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Gazprom PISE via Gar Fisanos PLEC
1.500% due D2/17,2027 EUR 31,800 L1 20,401
Gazprom PJISC Via Gaz Finssca FLT
29505 cue 04152025 5,000 4,010
2.950% cue 01/27/2028 5 23,200 12,528
Imtelant Jackssa Haldngs SA.
6.500% due 037152030 0,143 67,312
Nl Ime.
3.875% due 11/152025 EUR 1,145 1,236
NPC Ubrsssmgs
6.875% due 11/08 2028 -3 1300 450
Putiie Gaa & Electric Ca,
2.100% cue 0OB/00 2027 1910 1,702
25008 cue 02/01,/2031 2,600 2,108
29505 cue D3/012026 B50E 8,077
3,000% cue DR15/2028 11,288 10161
31500 cue 01,00,2026 15,753 15,065
3.250% due DG/01, 2031 3800 326
3.300% cue 03/15/2027 3838 3,601
3.300% due 12002027 14 666 13477
3.400% cdue 08/1572024 B5Mm E516
34505 cue 07012025 12,102 11,765
3.500% cue DEM52025 068 1886
3,750 cue 07002028 13613 13,560
42005 cue 03/01,/2029 9,900 9,234
4,400% cue 03/00,/2032 300 b, 564
A, 5009 cue 07002040 35,733 28,023
45505 due O7/01,2030 50,195 46,613
4,650% due 08012028 100 a5
PaziliCarp
5.800% cue 01,/15/2055 3,200 2,555
Peireleas de Venerosl 5 A,
5.375% cue D4/122027 11932 1,432
5.500% cue DA/12/2037 nar: 1,296
6.000% cue 05/16/2024 8283 1,035
G.000% due 1171572026 13,183 1,651
90005 cue 11/17/2031 400 53
9.750% cue 05172035 4,730 T4
Petrsieas Mexlemnoas
5.550% cue 01/282021 5315 4,200
6.700% cue 02/16/7032 58,087 47,535
6.950% cue 01282060 E116 3,596
75900 due 01232050 1,51 1,094
Preass NV
1.585% cue O7/13/2033 EUR 5,600 4,652
20E5% due 01,/19,/2030 4,200 3,512
3.061% cue 07/132031 5 9,600 7698
4.193% due 01/19/2032 4,000 3,390
Rie 0l Fisanes Trest Seres 700183
9,750 due 01,/06/2027 382 EE=T
Rio O Flrsnes Trest Series 20181
82000 cue 04/06,/2028 1942 1,572
Spriet Capitsl Corp.
8.750% due 03/15,/2032 2,200 2,589
Sprést LLE
7.125% dur D6/15/2024 3592 3,538
Sprimt Speetrum Ca. LT
5.152% due 03202028 3206 2,193
Systam Essrgy Resoerves, bae.
2.140% due 12/062025 6,100 5,692
Tepar Salwr Farms LLC
4.875% due 09/30,2035 4557 4,434
5,750% cue 09302035 T.152 7.088
Walariz Led
B.375% cur 04/30,/2030 1166 1,200
Windsireses Excrow LLE
7.750% due 0B/15/2028 13,507 13,028

ML A
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Muttiplan Carp.

6,000 dug 10/15/2027 (d}

Nationwide Building Socily

10.F500 chie 06,/20/2 165
Gichting AK Rababank Centilicatan
6.500% due 03292170 (&)

Sanse China Helngs Lid.

1000 chue 09302032 (dNf)

W
(I 567,141}

5 5,700 4,047
GEP 7,036 11,729
EUR 30,963 35,225

5 50 3

E1LOBE_

Chicage, lllinas, Build Amarien Bands, Series 2010

6B30% cue O2/00/2035 554 572
6,725% cun 040172035 262 m
7.350% due 07/00/2035 467 493
Commaswealth of Penri Rice, Gessrs] Obligation Besds, Series 2022

00005 cue 11/00,/2043 11918 7,106
Galden Sisie, Caliteania, Tabacos Securitization Carp. Revenus Boads, Series 2021

30005 cue D6/00/2046 635 581
Pusrto Rice Electric Pavess Authesity, Build Amarica Bosds, Series 2010 fcf

6.060% due O7/01,/2032 800 12
6.1255% cue O7/00,/2040 3,000 795
MO 10,631
(MBI 418,180

Fannia bss

0,T56% due 05/35/2048 {h) 1577 a3
30005 due 04012037 593 537
30005 due (9/0172049 18% 156
3.0000 due 03012050 16,285 13,689
3.000% due 10/01/2051 1,336 1,106
3,000 clue 12012051 187 163
3.000% due 010172052 192 159
3 (009 due 020172053 10,043 #7088
3,000%% due 03/01/2052 12,288 18,447
30005 due D4/01/2052 24,995 20,688
3,000% due 05/012053 74830 6,563
30005 due D6/01/2052 9,194 7,608
3.000% due 070172052 6,735 5,573
3.000% cue 08/01,2052 10,124 8,397
30005 due 09012052 158 132
3.000% due 05/01/2053 107 a8
3,5000% due 08/01/2042 18 16
35008 due (9012047 158 140
3,5000 due 03012048 ar a3
3,500% due 04/01/2051 656 577
3.500% due 02/0172053 947 818
3,5000% due 03/01/2052 1574 1,368
3. 5005 due 04/01/2052 1824 1,585
4.000% due 07012040 ] Fl
4.000% due 12/01/2041 a4 &0
4,000% due 07/01/2042 3% 31
4,000 due 08012042 518 471
& 0005 due £9/01/2047 13 110
£,000% due 10012042 18 8
4.000% due 010172043 5 5
4, 000% due 11,/01/2045 2% bl
4,000% due 030172047 e 24
&.000% due 040172047 225 w07
£.000% due 08/01/2047 3530 3,730
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4,000% due 10/0172047 5 202 185
A,000% due 12/01/2047 73 ]
4,0000 due 01,/01/2048 a5 41
4.000% due 02/01/2048 485 443
4.000% due 070172048 5,798 5,788
4 000% due B8/01 2048 3450 3,144
4,005 due 090172048 1,020 933
45000 due 05/01/2033 1 12
45000 due 02/012038 1 1
4.500% due 01012041 152 139
&.750% due 060172033 15% 147
5.000% due 10/01/2035 58 57
50000 due 12/01/2035 127 125
5,000% cue 10/01/2036 5 5
50008 due 05/01/2038 2 2
5 000 due 11,/01/2035 [ 6
5, 5000 due 07,/01/2033 16 16
55000 due 06012035 635 617
5,500% due 04/01/2036 1 1
5.500% due 11012035 1 1
5.500%% due 030172007 11 10
5, 5000 cue 09012037 4 1
55006 due 02/01/2038 3 i
5, 5000 due 04/01,2038 1 11
6.000% due 00172031 19 19
6.0000% due 060172033 i i
6.000% due 079012035 350 ELE]
6.000% due 10/01/2047 g 7
6.000% due 01,/01,/2053 rL3c k)] 25,143
6.500% due 01012037 1 1
6.500% due 10,/01/2037 T ]
5.500% due 10,/01,/2053 3,149 3,175
6.500% due 11012053 3951 3,583
7.000% due 090172031 b1 26
Fansia Mae, TRA [}
2.500% due 05012052 146,060 115,620
3,000 clue 05/01,/2035 1,500 1,633
3.000% due D6/01/2054 132,450 109,458
3, 500% due 06,/01/2054 543 353 467,784
4,000 cun 05,/01,2054 AT, 16 42,650
&,000% due 060172054 98324 87,979
4 S00% due DG/01,12054 100,800 93,880
5,000% due 05/01/2054 15,800 24,447
5.500%% due 06,/0172054 308,300 199, 19
15,000 cue D6/01,/2054 72,000 72,007
65000 due DB/01/2054 96,500 97,175
Frwddia Mac
1.1065% cue 061572042 {h) bl 3
30005 due 11012046 55 a7
3,000% due 12/01/2047 1,710 1,446
3.000% due 03/01/2048 9% 83
3,000 due 12/01/3051 186 149
3,000 due 03012052 B& 7
3.000% due 0470172052 521 431
3,000% due 05/01,/2052 TATE &101
3.000% due DG01/2052 201 166
30005 due 07/01/2052 154 128
3,000 cue 09012052 a8 Bl
30005 due 10/01,/2052 387 320
3,000 cue 01,/01,2053 240 198
3.000% due 03/01/2053 55 211
35006 due 10//01/2039 105 a4
3,5300% cue 10012047 1860 1,635
3,500% due 12/01/2047 540 476
35008 due 03/01/2048 1,980 1,742
3,500% due 04/01/2048 812 734
3.500% due 10/01/2048 905 T96
3.500% due 12/01/2048 2,196 1,537

69/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

(@)
2024 30

WEER i

[ ] R
35000 cue 0370172048 5 1378 5 1,208
3,500% due 05012051 T4 [
35000 due 047012052 a5 E24
3,500% due DA012052 181 157
4,000 due 09012033 1 1
4,000% due G8/01 72042 445 408
4, 0005 due 09,01,2042 625 37l
o 000 chue 1270172042 T )
,000% due D4/01 71047 284 2
48,0005 due 05/01,2047 2m 50
o O chue O8O0, 2047 454 415
4,000% due 08012048 575 524
00 due 09012048 235 214
4,000% cue 12/01/2048 8409 7,851
4,000% due 02/01,2049 3576 3,254
40000 due 03/01,2045 275 pii]
50000 due DE01,2034 60 59
5.000% due 08/01,2035 ] a7
5,000% due 01012037 3 2
5,000% due 01012038 1 1
55000 due 01,/01,2035 249 44
5.500% sue 05/01/2037 1 1
5. 5006 due 06012057 BT BB
5, TR0 due 05012037 B 81
6.000% due 07012037 8 38
6. 0000 due O1,01,2053 AT 7a15
6.500% due 01100720154 104,368 105,304
Giania Wan
3.000% due 047102052 234,000 199,231
3.000%6 chue 05002052 ‘a0 o
3,000% cue DR//2052 210,681 179,360
50005 chue OB/ 2053 356 i |
£.000% due 06,10/ 2041 1 1
4,000 due 043072047 1376 1,365
4 0000 due 05/ 20,2047 A5 42% 23,375
4,000% dug D620, 2047 12,065 11,063
4.0005% due 07102047 10,357 9,538
4 000 due 02700048 7184 514
4,000% due 05/20/3048 15,025 21,943
4,000 due 02202050 3z 277
,000% due 07/20£2050 149 136
4,000% due 0BS102050 23 21
£.0008¢ due 09/ 102050 1,77 1,624
.000% due 107202050 SEATE 52,146
£ 0D0RG due 1172072053 245 k]
4, 50006 due 10/ 0,/2035 384 ET
4,500% due 01,/30/2040 T ]
4 5005 due 03/ 10,3040 (4 g
£,500% due 0771572040 1078 1,016
45006 due 07302040 1143 1,094
2,500 due 0871572040 1237 1175
,500% due 08/20/1040 830 794
&, 5000 due 09/30,2040 JAST 3,305
4.500% cue 10/20/2040 936 896
o 5006 due 017302041 4463 4,370
4, 5006 due 0202041 P ) 2,000
,500% due 032072041 8111 7,73
45008 due 041572041 1,011 ary
4 5000 due 047302041 BE1 B4Y
4, 5000 due 0602041 Ta02 7,264
4 5005 due OF /02041 1964 1,581
4.500% due 092072041 185 187
45000 due 10/20/2041 1,063 1,011
4.500% cue 12/20/2041 1,755 1,680
2,500% cue 05/20/2043 407 390
&, 5006 cdue OF /102043 275 P
,500% due 05/20/2053 25450 23,514
45008 due 06202053 163% 1,523
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4. 500% due 07202053 5 102,032 55,050
4,500% due 087202053 1007 939
4, 5000 due 03/ 30,2053 2% 004 24,901
4,500% due 103072053 50 523
50005 due 08 20,2030 147 145
5,000% due 05/30 2040 257 248
50005 due 04/20/2041 & i
550006 due 05202038 T 7
5.5000 due D6,20,/2038 33 33
5. 5000 due 07202038 33 32
55000 due 08/ 702038 228 X5
5.5000 due 09/20,2038 0 (]
5. 5006 due 107102038 15 14
5, 5000 due 01,/30,/2035% 10 bl
5.500% due 02202039 25 25
5.5000 due 02702035 A% 47
55000 due 10302039 T 7
5. 5000 dus 11/20,203% 0= 15
5, 500% due 12/20/2038 23 2
5,500% due 01/30,2040 183 176
55000 due O6/M02080 205 n3
5,500 cue 07/20,/2040 461 446
5. 5006 due OF /102053 20,487 20,107
55000 due OB/M02053 18,088 17,754
Bianis Mas, TEA (gl
2 0005 due D601 2054 19,000 14,5972
25005 due D6012054 A5,200 37,5909
3,000 cue 0570172054 45,000 39,138
3.000% due D6/01,2054 £45,750 379,533
3,50006 cue 05012054 251,880 221,891
3,500% due 0&/012054 315,520 178,504
4 0D dhue 05/001,2054 TES.A50 712,199
£.000% due 06,/01,/2054 754,450 B84 213
4,500 due 05/01,/2054 67400 342,195
4 500% due 06/01,2054 361,000 136,400
5, 0000 due 06012054 636,800 608,735
5, 5005 due 06012054 269,000 163,329

BEE1E_

(MR EEEE 66,716, 040)
A 27 LR
0,125% cue 07/15/2024 (o) 196,758 196,938
0.125% due 1041572024 (o} 143,512 142,85%
0,125% cue 04152025 (o) 50,058 48,776
01755 due OF/ 152030 55,326 48,790
O.125% due 01/15/2031 2027 1,762
0,155 cue 07152031 ThEE BG3E
0,350% due 011572025 135,146 136,816
0.250% due 077152029 145,663 135,660
0.2500% due 02/15/2050 1161 12 582
0.375% cue 071572025 5938 5,800
0.375% cue 0171572027 () 5966 5,544
0.375% due 07152027 (o) 1,598 1,506
DLBI5% due OF/ 152032 92,068 B1 170
0.635% due 03/15/2083 2968 3,163
0, 750% cue 07/ 15/20178 (0} 35,055 32,594
0.750% cue 021572042 T4 5,315
0,750 due 027152045 19,104 13,853
0.875% cue 01/15,/2029 (o) B19596 BOO2T
0.875% cue 02152047 22,368 16,232
10005 duie 02152046 13049 9.7
1,000% cue 03152048 25,176 19,338
1000 cue 02152049 (o) 665,361 48,677
1.375% due 07152033 140,456 130,502
1,375% cue 02/15/2044 3462 2,883
1,500 cue 02152053 iT2as 23,081
2SN due 02152040 3589 3474
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2.105% cue 02152041 -] 1384 5 1,915
2.375% due 0171572025 [a) 21657 21,659
NETEIRE B
22500 due 08/152046 100 64
2. 7500 cue ORS15/ 2047 2,830 1,984
3,0009 cue 08152048 155 113
3,000% cue D2/15/2045 i 56
3.125% due 05152048 180 135
4. 375% due DBF152043 13 800 31,577
MeIEURE B
1.635% cue 02152026 (o) 2,200 2,071
2000% cue O3/15/2025 (o) 11,021 10,735
2.000% cue 08152025 (o) 1400 1,345
2.000% due 111572026 (o} £00 T45
2.250% cue 11152024 (o) 12,300 12,0897
2.250% cue 02152027 (o} 28,000 26,083
2.375% cue 05152029 (o) 32,200 28,542
2.625% due 02152025 (o) 5,000 4,551
2. 7500 due O8/15,/2082 150,100 130,185
ZATSH cue 05/15/2032 250 355
TR B R LAGEADS
eI £1.614,704)
Aceredited Martgage Loan Trast
6.376% coe 07252035 5,152 5,035
TN due 0252005 2206 1,856
ACE Securities Corparution Home Eqeiny Lenn Trusy
5.741% due DB/252036 3,003 2,543
6. 206% cue 01252035 BOT T4l
6.2596% cue 0225720034 1064 1,102
6.331% cun OR/25,/2035 4,185 4,048
6.361% cue 11/25/2034 1006 SE%
GEO1% due 02252005 5,308 (AT
Adjusinble Bats Marigage Tresi
6.381% cue 08252035 2418 2,407
AFG Home Eqeity Loan Trost
6.241% due 06/252020 1526 1,217
Aliermative loas Trost
40653 due (8252035 399 158
& 130% cue DBY2 52036 5025 4,556
5.3275 due 092572034 16 651
55000 dun 04/25/2034 8237 7,503
5,500% cue DR/25,2035 4,104 3,004
550095 due 08252035 a6 30
5.500% cue 09/25,/2035 2500 1,530
55000 cue 02252036 1% B
56000 due 09202046 457 65
5,640 cue 0320, 2046 48932 4,067
5.791% cue 07252036 3,602 3,537
5.B11% cue D82 52046 B318 6,504
S.831% due 05252036 11,749 10,093
5.931% cue 12/252046 12,841 10,397
5.971% cue 07252036 17862 15,064
6000 due 11252036 1,666 93R
6.000% cue 07252037 24444 11,518
6031 cue 01252036 5235 4,656
GONEE due 12/20/2035 4924 4,391
A3 due 0B/25/2035 a8 280
70009 cue 10/25,/2037 28,505 10,163
T081% cue 10/25/2034 1,703 1,556

Martgage Ssearities Trirt

S841% due 0425036 1o 105
AN due 03252036 24,914 22,700
Amariguez1 Marigage Securities, Inc, Arssl-Backed Pass Thiough Cartifcatss
3.491% cue 09252032 57 103
6.211% cue 09Y25,/2035 2363 2322
6A51% due 01/252036 000 6,013
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7.186% cue 104252034 4 5913 5 9,121
Aagal Dk Mastgage Trust
6.500% cue 12/25/2067 3773 3,773
Argant Mestguge Laan Trest
5.911% cue 05252035 17627 15,431
Argant Sucoritkes Trest
5. 791% due D4/25036 T.5E0 2457
Argant Sezwities, Inc. AssetBacked Puss- Theoegh Certificates
3.581% due 097252033 222 2,134
6.196% cue 10/25/2035 6400 32,198
Axze1 Backed Funding Cenilicates Trest
5.651% cue 10252036 10,129 8,382
6.091% due 037252035 9431 9,567
6.166% cue DR/25,/2035 BAT3 5,757
6AD6% cdue DR25/2035 3998 3,645
Azzel-Beched Secavities Cedparation Home Equity lean Tiust
3.706% cue 05252036 A4, 657 38511
Airiem Batel Petfolio Trusa
TO048% due DR/15/2035 18395 18,066
Aastin Fairmest Hoted Trast
TIGEH cue 0915/2032 3.000 2.8982
Ayes Fisanc
8.206% due 12/2872049 GEP 2400 3,001
BAMLL Commarcial Marigags Secuiities Trast
2.B4TH due D420/2047 5 100620 7.580
Bane ol Amevica Alinrastive Lesn Trsst
3.985% cun 05252024 51 42
6000 due 07252046 1,306 1,067
Bar: al Amevica Funding Trest
5.106% due 02,/20,2035 1228 1030
5.2 14% cue 01/20/204F BT 13
5.568% due DA20/2036 3961 3,128
6.291% cue 04252037 1585 6,484
BEAP LLC Trust
586 cue D426203F 2125 1,260
T046% cue D4/26/2036 4488 2163
Bear Stanama Adjeaisble Ruts o rigags Treat
47500 cue 11252034 1m 168
Baar Stessm Alusraative-A Trest
5,77 1% cue 04/25/2037 5,755 4,538
5.851% cue 11,25/ 2046 6,681 4,807
6.151% due OBS2035 3980 3,733
Bear Stearns AssetBached Securities | Trest
1.163% due 05252036 (h) B.168 146
4.751% due 11,25/2035 2657 2,566
4 940% cue DR/25,2034 LN 3,160
5.253% due 120252035 9278 BA4T
5.332% cue 04252036 3545 3,621
5.452% due 09252034 3364 3,958
5.731% due DG/252047 5,500 5123
5.831% cdue 05252036 12,5906 330
58363 due 07252036 T8 7267
S911% due 02252037 1589 4,511
BAMEH due 02252036 B.591 8406
6.481% cus DBR25/2037 15323 13,272
7.456% due 03252035 33262 EREF
Hear Siensre Assst Enclied Sseurities Trust
G500 due 11/25M033 1ar 25704
Baar Stansres Marigage Fending Trest
S831% cue 02252037 4,729 4,37
Banchmark Metigage Trust
3.626% cue 09/15/2048 47,250 43,584
#,009% cue 03152062 8.075 6878
BN 0% Securiivatian Trust
A.441% cue DB/I52057 15064 14,058
Bridgegats Fending FLC
TA453% due 10162062 GHF 12821 16,340
8.203% cue 10/16/2062 18993 24,257
9.203% due 10/162063 249m 12,70

73/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

@)
2024 30

WEER =i

[T TFESE
10.203% due 10/16/2062 5 1217 5 9,203
BEST Marigags Trest
8.171% cue 02152037 11,000 1,552
B.E21% cue 02152037 24,000 15,503
9% due 021572037 F.500 i, 506
BX Cammereiad Morigags Truxi
6. 33485 due O2/15/2039 B65T 6,670
BX Trust
TOE1% due 10152036 16,400 16,135
7.331% cue 10/15/2036 15610 25,090
99445 cue 07152034 5,800 6,782
Cantarbery Finance oA FLC
6.053% due 05162058 GER 59,792 74,988
Carringtan Martgage Loan Trust
S.601% due 02252035 5 3468 £ 4]
CEA Camemrcial Small Balanen Commarcisl Merigags
G000 Bue 01252039 481 a5
Contex Hema Equity Lean Trust
6.076% due 03252035 1,385 1373
Chaca Home Lending Mertgage Trust
3.250% cue 037252063 20,642 17511
Chers Martgsge Finance Tiwst
4.653% due 12/25/2035 3,369 2,916
Chagaflax Trisst
G031% cdue 07252037 EL] B
Chewy Chasa Funding LLEC Marigsge Backad Contilicates
5.791% dun 03252035 284 i
CIM Trest
3.2500% cue 10252058 18877 14,825
6.639% due 122572067 4335 4,311
GIT Meatgage Lean Trust
6.931% cue 10252037 26,560 26AZE
Citigraup Mertgags Lean Trust
4. T6 7% due OB/25/ 036 3678 3426
A BAGK due OT25/203F 2210 1,865
5.711% cue 12/25/2036 2174 2,063
5. 724% cue 08/25/2036 14933 6,107
5.751% cue 12/25/2036 2384 5,095
5,764 cue 01252037 Z.164 559
G.251% due 097252037 11.90% 10,060
7.250% cue 0525/2036 5333 4,156
Citigraup Mertgage Lean Truit, lnc,
6.A66% cue 05/25/2035 10,658 9,606
9.181% due 071252037 1507 a7
Commercial Marigage Trest
QU000 cue 04102047 (h) 5473 L]
3.754% due 02102037 10,000 9,545
£.585% due 12/15/2038 8575 1471
Corssen Finmnes Carp.
65000 cue 12002030 L] 629
7.500% cue 0301,/ 2030 44,757 14,724
6005 cue 08/ 152026 4867 a7
Copatrywide Nzeet-Beched Cortdicates
5.935% due 08/26/2033 594 b
7.306% cdue 057252035 4,282 4,195
Comstrywide Home Loan Morigage Pass- Through Trem
4,155% cue 03252037 3,050 2,683
A4 due 11252037 4,259 3,541
4 513% due 10202035 14951 3,548
4,704% due 117252034 & ]
5.137% due 062572034 1 1
5.500% cdue 112573035 5084 1,637
6.000% due 07/25/2036 16,737 6,239
G000 due 117252037 3.23% 13718
Cradit Suissa First Boston Moripsga Sscwsitiss Coep.
TRE1% due 017252033 Q86 935
Crodit Suisss Morigage Cagital
30005 cue 012972036 235 125
3.000% sue DEATI03T 83r a214
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5.463% cue 10/26/2036 5 123 5 102
5.899% due 11272036 9871 12,380
Cradit Suiszs Marigags Cogital Trust
Q000 cue 01252058 18 18
0.000% cue 042573058 (h) 1 1
3.431% due 11/10,/2032 1493 1.631
3.616% due 01252058 16932 13,526
A.435% due D6/252050 19,375 33,2049
4 BEPN cue 04/25/2058 26,419 23,598
61943 due 07152032 1735 1,193
6.402% due 06/01, 2050 32481 33,098
6.A44% cue 07/15/2032 4,000 3,824
6.644% due 07152032 2400 2278
Crodil-Based Kezat Servicing & Secwitimtion LAC
TA50% cue 03252046 A, 266 3,584
Cress Marigags Trasi
60935 cue 04252069 1841 7.781
CYWARS Aseet-Bached Covtiticates Trust
A.273% cue 12252034 2614 9,004
5.571% cue DG5203F 1197 11,004
5.571% cdun O7/25/2037 1518 2479
5.611% coe 11252047 1631 1827
5635 due O6/25/2035 8544 7147
5.651% due 0825/2037 15800 23,105
5.661% cue 10/252047 1833 3,
5.681% due 02252036 as7 et
5.711% due D6/25,/2035 1395 1,232
5.851% cdue O1/25/2045 1M 171
5.891% cue 05252037 216 8657
5011% cue D5/252036 BR56 1,250
5.911% cun 03252037 26,001 23,781
59015 cue 0325/ 2047 26,535 21,548
5.0951% cue 09252045 £584 5,232
5.956% cue 08252036 2170 2,085
6.031% cue D625 2036 523 519
6.131% due 032572036 1,365 1,151
6.511% cue 05252036 1301 1,653
65065 due 06252035 5400 B041
T006% cue 11,25/2034 6843 65,703
7.381% due DB/25/2035 3.000 2,838
CWARS, Inc, Asset-Backed Cartificates Trest
6.781% due DB/25 2047 35,300 31,588
70063 due 032572035 15,387 14,938
TEIL% gue 02/2502035 E.307 5,295
DEGS Martgage Trust
BOS5% cue 10152036 15000 TLETS
Doinsehe Ahpinative & Secarities Marigage Lasn Triss
5, 751% due 03253037 2889 4,518
5.M61% due OB/25/2037F 17852 14,103
5.931% cue 09252047 10488 9,128
Daiiseha Ahpmative A Secariten, lie Madtgige Laas Trast
4,750% due 10/25/2035 2255 FACH
Dewisehe Mortgags & Assat Recsivesg Carp.
3.517% due 117272036 684 GED
Dairisehis Maripegs Seearitien, lse As-AEMIC Truzt Cartifisates
A D7T4% due 062 TFIO3F 11,084 B 46T

& Loan Assccistion Morigags Loan Trest

5625 due 10192036 5,865 5,748
5.093% cue 09)19,2045 4837 2,625
Elagion Lass Acquisitean Trust
6.531% due 05252037 a1 504
EMIC Marigage Loan Trest
GA81% cun 042503042 4598 4,524
Encere Cradit Receivables Trust
6.361% cue 11252035 63510 5,936
Ewrmand K FLE
6.115% cue 09132045 GEP 333z 4,003
6. 2595 cus D6/13/2045 4,398 5,495

75/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

@)
2024 30

WEER -]

[z R ted]
Extanded Stay America Trast
BIES due 07152038 5 14 628 3 14,631
FER Secevitimtion Trust
6. 1065 cue 10252035 18,112 15,348
6.1596% cue 09/25/2035 6,705 6449
FFMLY Trest
6.361% due 11/25/2035 2 0ea 1,73
First Frankhin Martgage Laas Trist
&.302% due 04/2572035 2654 2,545
57415 cue 11,/252036 58,328 47,122
5.751% cue D&252036 603 3,460
6.106% cue 03/25/2034 F AL 2,070
6.121% due 01252036 24,773 22,652
Firet Heaizan Ahwenative Moitgage Secerities Trust
D000 due 05/25/2035 (k) 1,131 %
55000 cue 05252035 1132 673
Fantairebleay Miami Beach Trusd
4.095% cus 12/10/2036 33092 32,162
Fremeat Heme Lean Trust
5.711% chue 02252037 5,391 4,805
5.T21% due 052572036 2152 50132
G091% cun 01252036 5,368 5,068
6.451% due 01252035 6A9% L
GE-MIMC Axzet Bached Posz-Thraugh Certificates
6.121% due 10/252035 9955 B.600
Glen Sacurities Finsnce NAC
6025% cue 10282038 EUR 4,081 4,348
705N due 10/28/ 2018 1061 1,240
7.825% due 10/28/2038 1496 1,574
GMAL Commaveisl Morgage hrot Corp,
5.456% cue 0310,2051 5 11,690 10,266
GimatPaint Medigags Fusding Trusy
5.991% due 11/25/3045 £ 22
Geifanas Finaree Na.1 PLE
4 181% cue ORB/2872035 EUR 457 475
G5 Marigags Secavities Corparntian Trust
4, ria% oue 107102033 5 2215 7,533
GERA Hama Equity Trast
6.182% cue 11252036 15906 03
5,508 cdue 11,/25/2037 20 8
GEAMP Trust
55715 cue 03252047 3675 3193
5.581% due 01252037 16,0427 9 460
5.951% due 0&/25/1036 8,787 8,270
60763 due 11252035 5,504 4,788
G406 due 082572034 1538 2,700
5.A406% cue 04252035 4,998 4,551
F231% cue 062572035 3455 3,257
FEMSL Resscuritizatian Trust
5.259% due D4/26203F a4,351 11,143
5.634% cue 0263036 1614 1,270
G5H Marigage Losa Trast
1.269% cue 0525/2037 [h) FAd 604
5.731% cue 03252037 TAa4 1,031
Harberisw Merigags Lean Trust
4,04 7% cue OH/19/2036 5,032 3,060
5.913% cue 12/192036 T 00
5.953% cue 021972036 9,285 5,735
6.073% cue 08/159/2045 T.i18 5438
Hawahi Heted Trest
7008% due 05/15/2038 2000 1587
T.538% due 05152038 12,500 12395
Homa Equity Azeed Trast
5.911% cue 10/25/2036 23475 14,031
Hume Equity Mortgage Lean Azset-Backed Trest
5.571% due 11252036 10682 o743
SBTLH due O4/25/2037F 1> 082 B.0OS0
5.791% cue D6/25/2036 L7952 1,703
S5871% cue DE52036 1617 12,029
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6A21% cue O8/25/2035 3 3,036 ] 1,580
HFLY Tres
T.A36% due 11/15/2036 4,580 4,522
T.E6E% due 11/15/2036 23,675 25,369
151 Aseat Securiticatian Carp. Trest
5.531% sue 07252036 1167 29
5.731% cue 07252036 32080 13,297
5.806% cue 05252037 187 5,956
Iergpae: G2 Trusay
6, 111% due 01252035 T.206 6715
Imgae: Secarad Asssts Carp.
5.591% cue 03/25/2036 T753 6,073
Irgpse: Secarad Asamis Trest
5R11% cue 01,/252037 LA&T 1,511
Inityhae IMJA Mertgage Lean Trusy
6,500% cue 10/2572037 BATE 4,525
Indyhae IMEC Moripegs Lean Trusy
4.084% due 06252037 B140 4,848
inéyMac INDY. Morigage Lean Trust
3.282% cue 072572037 17,520 15,196
3.336% cue 04252037 13.262 11,467
3. 760N due 04252037 6,430 5103
3.509% due 03/25/2036 3 2,573
#.233% cue 112572036 10,603 1028
5.751% due 02252037 0422 15,053
5.811% cun 104252036 4,714 1,524
G.031% due 07252035 5,386 4.71%
INTOWN Martgage Trast
9.006% due 081572039 11,495 11,584
|AES Real Evtate Capital Tresa
61965 cue 12/25/2035 218 46
Jaetferies Resseurisization Trust
B.O00 due D625 2047 411 333
JPMasgan Altersative Loan Truss
4068 cue 09252036 EAll 6,683
4 GEYY cue 03252006 257 181
5, 730% cue 03/25/2036 ar a4
5.991% cue 04252047 1457 1378
JPNsrgan Chass Commercial Martgage Securities Trost
4.1 78% cue 07/05,2031 2500 2,267
4.8 due 07052033 1925 1,784
6.785% cue 12152036 3.700 2,529
T.235% cue 10/05/2040 6,900 o020
7.TESH cue 0RY15,2029 1740 1,208
79500 due 11/15/2038 16,193 15,581
JPMacgan Mortgage Acquisition Corg.
6.361% cue 12252035 10,734 10,327
JPMasgan Morigags Acquisition Trest
4,562 due 11/25/2036 1376 1,853
5.581% cue 13/25/2036 13414 7.084
5,101% cdue DB/252036 8500 1796
5.701% cue DB/25 2037 34,506 32,5929
5.711% cue 06252037 12826 18,564
5.B36% due 05252036 7230 1,008
58563 due 05/252036 14832 13,500
JPMasgan Marigage Trest
5.179% due 017252037 369 314
5.250% cue 11/25/2063 30 ]
5.731% cue 10/25/2035 3,280 2,314
6000 due 06252037 3,252 1,244
JPMaepsn Bsssouritimtian Trust
A.773K due 0262037 L7 1,634
Hestmess Mo 2 PLE
00005 due 01,728/ 2042 GBEP 5,500 1,119
0000 cu 01,/182042 2438 2,806
5.990% cue 01282042 36,203 45,366
6,599 due 01/28/2042 5653 7,130
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6.549% cue 01/28/2042 GBF 4,066 5,090
7.390% cue 01282042 2439 3,046
8.159% due 017282043 1626 2,026
101955 chue 01/28/ 3042 3,252 3,967
Kinkans DAC
4.665% cue 0925, 2062 EUR 48,223 51,231
Lamsdawas Marigags Becerities No.1 PLC
4.240% cue 06/15/2045 1271 2315
Leguey Marigags Assst Trust
0.000% cur 09/252055 & 17,5619 5,505
0.000% cue 09/25/2058 [h) 560,176 171
30000 cue 09252059 B5.384 79,390
4. 105% cue 092572059 129,610 92,521
6.750% cue 03252060 820 28,845
TABEH cue 01282000 5,900 #9131
7.2500% cun 05/25/ 3060 9456 9,451
Lehman X5 Trumt
5E31% cue 022572037 11,790 10,464
5.E11% cue 09252036 4,067 33n
S.B11% cue 12252036 11474 BASY
5.831% dun 06252046 8677 7,155
5.951% cue 02252047 15,592 17212
65000 due 06/25 2045 4,439 1500
7.131% due 10/25/2037 11,578 10461
Long Beach Martgage Loas Trex
5811% cue 02/25/2036 11646 18,488
S5.B11% cue DI/I52046 32330 11,535
LUAE Trast
T.1945% cue 10152038 1,710 1,m02
Madizon Ayeane Manufuctured Heusing Comlract Trust
H.681% due 03/25/2032 A3 &9
MASTR Adjustable Rate Mortgages Trast
A.580% cue 04252034 1 1
6.I89% due 12/257 2045 6,727 174
Mazir Assat Buckad Securities Trust
SAT1% due 11252036 M4 14
5.986% cue 01252036 T.500 6781
G.581% cue 08252007 1353% 11,328
Masir Speriskred Loas Trasi
6.151% due 02252036 5,285 4,004
Mexril Lynch First Franifin Mortgage Loan Trust
BA31% due 10/252037 11.961 11,249
Merrill Lynch Morigags lnvesions Trust
S.711% due 05252037 18623 9389
5.711% cue 104252037 53617 1,693
S5 due 02/25/2033 17 15
6.151% due 7252034 4634 3,546
6.226% cue 09/25/2035 a7 134
6.511% due 10/252035 451 6
MEA Trust
6.775% due 10252058 4,849 4,955
Meagan Stanley Aweet-Rached Securities Cogital | Inc. Trust
5.681% due 07252036 4,529 3,590
S.E91% due OX2503F Foe1 3,360
5. T31% cue 07252036 43492 16,075
5.911% due D625 2036 1E8456 15,501
5.531% cue Q2512036 4321 15,535
5.971% cue 03252036 3998 3,528
6.166% due 07252035 4,454 4,304
6A31% cue 03252033 59 56
6.431% due 07252037 205 200
Mesgan Stanlay Bank of America Marrill Lynch Trust
0:506% due 117152052 (h) 127414 1488
Mesgan Stanbey Capital | Trest
2.509% dun 04/05,/2042 13,500 10,711
T8 cue 0B/15/2033 2619 1154
TEIEN due 12/152018 21942 18,976
B.512% due 12/15/2038 13300 10,977
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Masgan Stanbay Capital |, Inc. Trest
5.971% due 02252036 s 18,232 ] 16,504
Meagan Stanley Hame Equity Loss Trest
5.941% cdue 02252036 14415 13,104
Msagan Standay FXI5 Real Estate Capital Trast
5.891% due 07/25,/2036 9853 3,543
Mergan Standay Morigage Lean Trust
3.3075% cdue 11252037 1192 17
6000 due 12252035 280 185
Meagan Stanlsy Reremic Tram
5764 due 11262036 4823 4,027
Merignge Loan Trst
53700 cue 05/25/2034 3310 3,051

Trust

T00GH due 08,/253035 277 ra¥)
Maatimar Bl PLE
63775 due 12222056 GBEP T0GE B.BAT
MTHN Commarcial Martgege Trumt
67X due 03152039 5 L1200 1,104
Natizis Commermial Martgage Secwities Trast
3.B21% cue 02/15/2039 2900 2,616
A517% cue 11/15/2032 1100 &ar
Mew Camiury Hems Egulty Lsan Tt
6.556% due 10/252033 143 141
Rorws Yark Mertgage Trust
SA71% cur 04252035 539 a7
Kewguiz Fusding PLC
5.510% cue 12/15/2050 GBF 14,326 17,466
Mammrs Azsel Aoceplascs Corporatn Alsrmathve Lean Trust
5.034% due 052572035 5 2,M45 1,355
Mamara Hors Equiny Lows, i Mams Equity Lass Trevi
5.196% due 05/252035 5527 5,412
6.245% cue 10/25/2036 11093 4,552
Ramers Resscuritizatiss Treit
1.783% cun 03262037 5.259 4,347
WavaSiter Mertgege Fusding Teust
5.631% cue 09252037 14,573 13,595
5.751% cue 05252036 4,239 4,127
57518 due 10252036 5253 2,045
6.151% cue 10/25/2035 654 B45
NYD Commadeial Marigags Trest
74300 due 11/15/2038 30,130 710
798016 cue 11152038 14,400 10,916
D8N Trast
3.557% cue 04252053 18325 17,474
6,319% cue 01/25/2062 5941 5,916
55005 due 07252063 6820 6.E3T
Ogteum Martgage Acceptance Coaparation Nrpat-Backed Pazs-Throagh Certificates
6.181% due 07252035 3 3,122
Ogtion Ore Marigage Losa Trast
5.551% cue D3/25/2037 6310 5,585
5.571% due 03252037 32 004 17,365
5.631% cue 02/25,2037 17,241 8,062
5.711% due 07252036 1316 1,085
6.241% cue 03252035 3416 2,803
Owimit Maitgags Lo Trist
S.691% due 10252037 3,500 3,37
5.751% due 10/25,/2037 A 2,324
5.811% cue 07252037 2158 2284
597T1% due 032572037 5137 4,281
Purli Place Secarites, bse. Asset Bazhed Pazs- Through Cortifeate
6.156% cue 09252035 2A58 2546
6.211% cue 09252035 153,075 21,549
6.901% due 01,252035 200G 1,518
7A56% due 12/25/2034 25974 24,108
Preaple’s Financis Realty Mertgags Sscurities Trust
5.581% cue 09252036 16,084 4,936
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Popalar Asset-Backed Secarities Marigage Pass- Thovegh Trust
BA15% due 11252035 L4 1r9n % 15,938
3.489% cue 07252035 5601 1422
574N due 11252036 15,149 12,551
PRET LLC
1BAZH cue 09)25/2051 34439 32458
B.232% due 09252053 15406 15,474
8497% cdue 10252053 15271 15,235
PRET Trusa
3.900% cus 10/25/3063 5178 4,71493
Prims Mertgage Trust
6,000% cue 04252037 1611 2,824
PRECM Trust
6.584% due 09252058 8384 BN
PRPM LLE
1.793% cdue 07252026 1,502 1241
PARPM Trest
6.250% cue 08252068 Ty mia
at Trust
6.B50% cue 03/252035 955 953
RAAL Trest.
G165 due O2/25/2036 £,08% pAEES
6. 181% cue D&I52047 21,346 15,652
RESHC Mevtgage Laan Trust
6.000% due 017252037 2 1
Real Extaie Asset Liquidity Trest
2.419% cue 06122054 CAD 230 167
Reraizsaece Home Equity Loan Tiust
5.602% cue 08252037 5 10,124 2577
5.675% due 06252037 3a10 978
6.151% cue 11/25/2034 143 137
6.431% cue 09252037 3z o
Rewideatial Accradd Sacerilie: Carporatian Trist
5.272% due 04252034 L1&1 1075
5.651% cue 02252037 15,651 18,694
5.731% due 012572037 6078 26,436
5.006% tue D4/25/2036 4629 4,538
GGk due 03/25/2036 5,180 5 789
6.A06% cue 09252035 5564 5437
BABGY due DB/I52035 1.740 1,708
Residestial Azset Mortgags Praducts Trust
57815 due 104252036 13,718 13,003
6,031% due O2/2572036 TH4 Ti5
6.106% due 11/2502035 B30 B.086
6.111% due 12252035 9646 8211
6.181% cue 09252035 6268 6,024
Ricsidential Medigage Acceptince Coipedatios N 3 PLE
6.418% due 03/15 2047 GEF 23315 29,288
RMAC Ssearities Nl PLC
#3700 cue Oh/12/2044 EUR 3453 3,508
Saxon kel Secuivies Tres
2. 168% due 03/252035 5 ENE] 284
TABLN due 12252037 2446 277
Sacuwitined AzsetBacked Hecaivabiles LLG Tousy
S.A871% due 03252036 4,513 4,031
6.256% due 10252035 10,136 9,429
6A81% due 03252035 4967 4,829
Seguesa Marigage Trex1
5.830% cue 05/20,/2035 968 855
5.9505 cue DG/20,/2034 16 14
Sestants Fisancs Srl
4.117% cue 07232046 EUR F.06e0 6958
350 Commercial Martgage Trest
7.835% due 05/15/2038 - B85 05
8.335% due 05/152038 22000 18,387

80/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

@)
2024 30

WEES T

[FuE] R LAl
56 Marigage Secwritios Trast
5.791% due 02252036 5 4,661 5 230
5.891% dun 07252036 &8032 1,748
Shamroch Residential DAC
A.65F% cur 01,4/2061 EUR 17,902 15,133
5060 due 02242071 13,002 24,603
Sousdview Home Laan Trust
40423 due D425/2035 5 2319 2177
5.851% due 06252036 TAlE 6,392
5.896% due DG/25/2036 45,960 41,188
5.911% cue 07252036 24020 20,593
6A06% cue 05/25/2036 5,102 1,305
Specilty Underwriting & Residsntial Finanes Trst
64068 due 12252035 U] 437
SEEIT Trest
68500 due 10/152038 24,605 24,281
7.23E% due 10/15/2038 20425 20,091
Strectuied Adjurinble Rats Marigege Losa Trezt
4,373% cue DR25/2037 1LAGA 1,324
5.051% due 07252035 1,953 ESR
5.751% due 10252035 517 4,704
6.406% cue 08252035 8383 2Tl
G4BT due 05252035 53 &0
Sirwetured Assat Investmeat Loan Trust
5.731% due 06252006 44852 A 520
5.531% cue DB/25/2036 25,000 5535
6.151% cue D4/25/2035 1RI8 2,762
6.231% due 022572034 10,654 10,532
6631 cue 12/25/2034 1895 1,587
Sireciuind Axeet Mangags Imvestmants | Tugt
5.851% cue 0925,2047 17402 14,168
5.B71H cue 051252036 RO 5,900
G.108% cue 04/15/2035 1,256 1,168
Strectured Azset Morigage I estments Trast
G053 due 09/19/2032 1n 11
Sirectured Azset Sacurities Conpuration Morigage Loan Trust
5.681% due 05/25/2036 3,251 2,605
5.681% cue 05252036 4,734 4,531
5.751% cue 10/252036 2,103 5,501
5.BE6% dun 07/25/2036 5,550 9,095
59315 cue 04252031 4,120 4,122
G.051% due 07252036 13212 12,565
6.361% due 11/25/2035 19 187
Suremarkill Resideatial
U000 cue D3/24/2055 EUR 5 i
. GETH due 03242059 110,031 117,638
50553 cue 0324,/205% 22001 23,530
5.619% cue 03242059 17,746 18,970
6.219% due 03/24/2055 14,202 15,173
6.500% due 03242059 6568 5518
7000 due 03242059 33,506 30,275
FAREH cur 03242055 B521 5,102
B.R19% due 03/24/2055 4,256 4,546
98195 cue 03242055 4,256 4,546
Tampln Quay Me.1 PLE
6700 due 07242085 Gip 49,902 62,901
7.200% due 0724,/ 2085 15,5904 20,085
B.200% due 07242085 14,681 18,6504
Tarwsin Mastgage Trust
6.B11% cue 03252035 5 2543 2,851
Tevwrd Paint Mestgage Fuadiag Granite & PLC
0.000% cue O7/20/2053 GEF 38,549 A8, 306
Tewrd Point Mestgage Trurt
3,500 e 03252058 5 1,506 2451
5.7500¢ due 09252062 8561 70,050
Twwrer Bridge Funding PLC
6.333% due 01202066 GEP 14,000 17,614
Treman Capitsl Morigsgs Loan Tresi
5.691% cue 03252036 1 367 365
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Werus Secwitiration Trust
AATHE due DAI5206F 5 AT 3 16,086
5.811% cue 052572068 13,057 12,950
5959 due 02252068 4,592 4,561
G.445% due 08252068 5,549 536
6.665% due 079252068 17476 18,034
Wiz Trusy
6.558% due 10/25/2058 4,507 4521
Winzhavis Merigesge Lasn Trust
6.121% cue 100253035 1815 2472
WaMs Mertgage Pass-Thraugh Cerislieates Trost
6.151% cue 01252045 EEL] Elr
6.346% due DB/252045 12375 10,060
Warwick Finance Residential Mertgages Numbar Thee PLE
00005 dus 120212049 GEF (4] 4,010
D00 due 120212049 a a3
5.158% due 12/21,2049 18,556 23,198
6.821% cus 12/21,/2049 4921 6,186
TABL% cue 12212045 2460 3,062
TAS1% cue 12/21/2049 1405 1,744
B.381% due 12/212040 1406 1,737
Washisgtan Mirtusl Morigage Pass- Through Cestificates WMALT Trust
5.5000% due 117252035 5 55 aF
5.539% cue 10/25/2046 521 1,860
Wells Furgs Commeveisl Marigage Trem
2.584% due 0152031 15,000 13,787
Wil Farga Home Eqeity Axiet Bached Secariters Tres
5.851% dun 032572037 549 539
Wells Fags Hare Eqeiny Trest Marigage Puss- Thiough Cartificans
G.031% cue 04252034 3148 30484
Wielis Farge Medtgage Bached Seearitiea Trust
6.368% dus 10/25/2036 in 103
WERDS Commreial Marigsge Trust
CLOGEH cue 03152047 (h) 1988 1]
WETM Trust
6.518% due 07/05/2037 5,000 5991
Bl il o o BRI 4,121,368
(MR 54,515,305
AGL CLO B Ll
6.786% due 07/20/2034 3,000 3,005
ALESCO Preferned Fandisg XiLid
GO due 12/23036 2000 4,213
Arbar Realty Commarcial Real Extwin Metes Ltd.
FA71% cue 057152037 1145 3152
ARET LLC
TAXEY cue 0B/17/2041 2859 281
Amcent Education Fusding Trast
6.140% cue 107252050 (g] 3,300 1,784
Auts Neset-Bocked Secoritins Spanich Leant Feada Titalizscian
5.662% due 02282032 EUR 110 1175
Barkags CLO Lid,
6.656% cue D1,/20,2032 5 13,509 13,973
Aiushomeain 010 XEH Lid
6.670% due O7/15/2031 1262 3,268
BPCRE L1d.
T.T19% cue 01162037 T.a28 7523
HA19% due 017162037 1468 3437
9.119% cue 0171672037 13516 13,356
Carbyle Gibobal Market Strategies £10 Lid.
6.636% cue O7/27/2038 4,251 4,264
5.666% due 01,/20,/2032 11801 11,832
Carliyla U5, CLD Ltd.
6,750 cue 10152035 15200 19,214
Carvins Aule Receivables Trust
57100 gue 07102029 1500 1,508
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G050 due 11/10/2026 5 Lrig 1,70
Castielaba Aireradt Sacuritiratian Tt
4,175% cdue DG/15,/2043 611 558
Cedur Fanding VI C10 L1d
6.586% cue 01/20/2031 114 2,016
Canterlisa Laglaties Carp.
9.250% due 12715202 F 2 14¥ 2453
92,7500 chue 12152027 2,545 2358
CIFG Fusding 11| Lid
5.7 due 07152036 12,000 12,011
G.786% cue 10/22/2031 2AGE 2,471
Colegix Comadian lxswer LP
A 5 due 012572052 CAD 1800 1,708
CPE Lute Receivables Trumt
5.380% cue 01/ 182028 5 1,000 L F
G040% cue 071672025 2,100 2,093
65,1309 cue 091152026 B.580 B.589
Dewealf Park CLE Lud.
6.510% due 10/152030 3197 3,201
Naamoed Infrastrecium Fouding LLG
176006 cue 041152049 200 B0l
FAR CBO BY
4.8595% cue 0820,2060 ELIR A% a9
Finmncs o Ammrica Structorsd Secarities Truss
2000% cue 04252073 5 5,096 5,051
30005 due 09252061 14,192 13,366
Balawy Xwoviii CLO Lad.
665905 due O7/15/2031 T30 74159
Gateway Cazinoz & Enlevtainment Lid
50000 due 03122038 CAD B0 5,286
Galdentres Loan Massgement U5, CL0O 6 Ltd.
6.645% cue 0420,2035 5 U] 1,702

n

393 due 10/152053 3ain 3,502
Goedleap Sustamable Home Salutions Toust
6.500% cue O7/20/2055 B4 BT
Humbeddt Amevicas LLC
00008 cue 107302024 (c) (=al ] 62,570,000 10,491
KR £10 18 Led,
6.529% cue 07182030 5 1011 1,014
LEwd XVl LP
6. 7N due 107152031 27110 2785
LonesCars lesuer Lid,
6. 735% due 07152036 1,544 1,542
6.735% cdue 111572038 15,203 14,585
Lockwosd Brewve CLD Led
6,755 due 01252030 830 g3
Madisen Parh Funding XI14 L1d.
6.507% cue 10/18/2030 13238 12,235
Magnatite XV Lid,
6:555% cue 07252031 2207 22,300
MAN Ewra CLO DAC
5.656% due 10152036 EUR 20,000 21,455
Masuthan CLO Lid,
6.887% due 117152031 5 10666 10,703
METAL LLE
4 .581% cue 10/15/2042 5,996 Gag?
MF1 LLE
T AESN cun 01972037 23,100 22,132
T.9545% cue 09172037 9,600 9,642
7.569% due 06152037 8236 8,180
MEKS CL0 Lad
6. 71e% cue 01,/20/2031 9577 9,614
MMcapS Fundiag XVII Ltd.
5053 cue 12/00,/2035 126 125
Namsau Ltd.
6.7 cue 071572031 3031 3,049
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National Collegite Studsnt Loan Trust
5.815% due 102572033 5 1318 5 1,304
Ravient Private Education Lean Trust
6.335% cue 1171572068 LOdG 1,041
7.585% cue 12152045 1,523 1,535
Nalrat Studsss Laan Trust
62455 due 53252065 1,735 1,732
65,6400 cue D220, 2041 53,400 5,361
Detagon laveciment Pariners 33 L1d,
B.T6% due 01,/20/2031 A3 B462
Detagen Lomn Funding L1d,
6.761% cue 11/15/2031 353 396
OZLM VI Lt
BATEH dur 07202030 3,159 3,195
Pagaya Al Deba Teust
TATEN cue 04152031 T,150 7,206
7.6000% cue 12/16/2030 3,557 3579
TEX5H cue 041572031 3,300 3,326
Palmes &quane 010 Lid,
G.ETSH cue 10/20/2033 23,100 23,192
Palmes 5quans Eumpass Loan Funding DAC
S.454% due 051572013 EUR 5,200 4,841
Ral CLO & Lid.
(000K cue 04252032 & 11,200 11,200
ez kleed Towar Evrops CLO DAC
520N due 041242037 EUR 12,500 13,734
Remark WH-E Lid.
66165 cue 04/20,/2031 5 202 5222
Sapphire Awintien Fisance | Ld,
42505 cue 03152040 1,902 1.502
Saranac CL0 11 Ly
71905 due D6/22/2030 12445 12,490
Samtags |mvestment Corp. CLO Lad
72365 cue 04/20,/2033 15,000 15,037
SME Privats Edesation Lean Trust
0,000 cue 02162055 3 3,827
3.940% due 021672055 17,744 16,505
45500 cue 02162055 BAlA 154
A.5500% due 02162055 2.18% 2,038
59500 cue 02162055 3307 3,701
61509 cue 09152053 11,862 12,033
6.780% cue 02/16/2055 17,744 17805
6.930% cue 09152053 5933 6112
6.980% due 09152053 15,235 19,517
75400 cue 0915,/2053 1,205 1,223
BT due 09152053 2,505 2,565
Soosd Paint CLO XYW L1d.
6. 706% sue 01/21,2031 3812 1,818
Sousd Paint Esee CLO 1V Fendng DAC
5.006% due 01152035 EUR 20,000 21,378
Sympbany CLO T Lad
G.A04% cue 04/252031 5 24,800 24,910
Theernm Funding Trozt
6.060% cue 12/15/2028 2653 2,684
Thendarboll Aircratt Lesss L
6.2012% due 05172032 165 159
TRESTLES CLOVled
6.7536% cue 10/20/2034 B0S B.054
Trimicaz GLO VI Lid
6.686% cue 07/20/2031 6,103 6,119
Trapic COO ¥ Lid,
5.910% cue 07152036 10,140 9,633
TRATK Eeswar L1d,
6.950% cue 02152039 4455 4443
TroP5 Financiak: Neis Secuditicetion L1d,
6.734% cue 03/30/2035 17455 17,342
T 1645 cue 09202039 2452 2431
Upstadt Pags Through Tiwst
3.B00% due 04/20/2030 10,741 1448
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Upsaant Securitization Trust
5.500% due 06/20,/2032 5 4,481 5 4,451
Westurs XV CLO Lid.
64705 cue D4/15/2027 111 111
Firw b« A r R AH £43,371
(R sT12027

Pl B ST

Aspanting Gaversmant Inisnationsd Band

0.750% cue 07092030 BEAIT 38,028
1.000% cue 07,08/ 2029 4943 2,930
55005 cue 07092041 5&,12% 25517
3.625% cue 07093035 51,459 23,875
3.625% due OT/D92046 1.03% 496
4.250% cue 01042038 25,7140 13,102
Argantina Treasury Bend BONGER

00O cue 06302025 ARS 104,831% 140
0.000% cue 03/31/2026 100,640 S8
Auztralio Gavarament Band

1.750% cue 06212051 ALID 35,100 13,496
Banh Gogjo dirstes Kinjewige

4.375% due 03/13/2033 EUR 4,500 5,206
lzzoa] Bewminromnt Eatarratinal Aead

380006 cue 05132060 5 13,400 1432
500006 due 1043002026 EUR 119,500 129,931
Maxios Gavernment Intermational Eand

2,750% cue 1152772031 (i) NN 1468396 72,059
3,000 cue 12/032026 (1) 1220534 6,552
4,000% due 11302028 (i) 705,606 38,497
4 000% cue 0A/2472034 (i) 65,861 3,446
75009 cuie D6/03,2027 34,300 18,730
7.750% cun 05/29/2031 38,300 1,992
8.500% cue 03002029 233800 12,580
55008 due 057312029 150,300 888
Penu Gevesnmeat batsres o nal Beed

5.3500% due 08122040 PEM 2600 550
54000 cue D8/13,2034 B6EZ 2,003
6. 1509 due 0B/12/2032 0574 5,194
6.900% cue 08132037 14,100 3,584
6.950% cue 0R/12/2031 150 L
T.I00% due 08,12/2033 5,200 1,401
Poland Gaversmant Intermational Band

46255 dus OF/182020 4 5,000 4,579
5.15% cue 09182034 5,900 9,548
5.5009¢ due 031872054 3.700 3488
Previncia da Busnas N

G375 due 04/ 12,3025 ARS 15,030 18
Romacia Gevernment intamational Bead

17508 cue 07132030 EUR 12200 10617
2.125% cue O30T 2028 1,100 1,078
2.875% cue D4/13/2042 7,300 5,147
5.375% due 03222031 6440 6,854
55000 due Df18M 028 ¥ ALO 8,104
5625 cue 02222036 2,840 2937
6.375% due 09182033 14,800 16,618
Russiu Gevernmeni Intareaiional Bead

42500 due 0222027 s 28400 21,300
4.375% cue 03/21/2029 20 )
&, 750% due 05272026 23,800 19,754
5.100% due 0372872035 3,200 2,083
5.250% cue D623 2047 B2400 2176
56255 cue D0, 204 2 37,000 24,592
5.875% cue 09/16/3043 13,200 B.555
7.500% due 03312030 4,748 3415
South Alvica Gevsrnment lntareatioml Band

105005 due 12/21/37026 IR 2033400 110,498
S1a%e Agency of Rosds ol Ukraina

6.250% due DR24/ 2030 5 1200 3a7
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Turkey &overnmentd Intsrsational Besd
4,250 due 03/132025 5 17980 5 1777
5,250 due 03132030 25.000 26,136
6.1 25% cue 10/242028 10100 9,580
TBX5% due D4/262029 30,500 31,441
\lkralne Govemmensi Inieenatianal Bond
4.375% due 01/27/2032 EUR 1658 423
7.750% due 09002025 5 4,350 1,334
Vit resls Geveinment Interna tanal Baed 2]
6.000% cue 12/05/2045 1367 547
70009 cue 03/31/2038 1,883 324
7.650% cun D4/21/2025 5349 G978
7.7500 due 10/13,/2029 1.200 y
B.250% cdue 10132024 5,991 1,104
90005 cue 05072045 3161 624
92509 due 097152027 4274 918
9250 due O5/07 2028 551 1291
11, 7500 chup LOY21/3026 680 148
11950066 cue D805/3031 5,000 1,301
U R AT
(M PRITAR S 005,
il
R 1%
Amaurg Carp. ik} 1085323 52471
Caiira Mbazz PLE BAT 444 337
Clear Chanas| Dutéosr Helfings, Inc. 5,292,182 1356
Cariiellatinn 0l Sarvices Helding 5.4 &) 421,249 (1]
Commstate Capital Helding 5.4, (i) 2,742 788 o
Esenbank Ergasias Services & Holdings 5.4, 3175004 6,824
iHnarilledia, lae. Cliss A 1,245,745 1518
iHeartMedia, bac. Class B AT AT 1,528
Iteilsat S.A. i 966,065 35,528
Natianal Rask of Greecs 5.0, 102570 2
Mesimmmn Murees Grosp Led LLC (K] 150,117 19,532
558 Mansteoturing Co. (8] 56 o
Sunse Sarvices Heldings L1d, 180,583 45
UES Graup A6 26,741 T4
Voymper Avistion Holdings LLE 616 0
Westllst. Grpep Heldings LUC (k) 815 3
Wesimarelsnd Mising Haldings LLE ) ERIT 27
Windsiream Holdings W LLC 226,019 5520
Ly sy 134,088
(M PRI 515173
AR AR 0
Uniti Grosg, lse. 3| 467
WIGA Penpavting, bae. 160 21,712
LR oy o 21m
fLig ] Tt ]
Intakeat 5.4,
O21773027 6 54
3 M 2]
Lot ot Rk
S 0N
Coywnns Avistion LLC
95001 3693 [H]
SN
(R FHENEE 51,2100
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Gataway Rin Led,
18.007% cue 1273373024 {f)

TEH Finunee Jersey Lid
T081% cue O1/02,2025 (1)

TERTH& 0.7%

Australia snd New Zauland Banking Greup Ltd.

31500 due 05/01,/2024
A 508 cue 05002024
Bank o Muwa Seotia
#.080% cue 05/01,2024
& B30 cue 05/00,/2024
BNF Pasibaz Bask

{0160 due 05012024
AN due 05/03,/2024
30005 cue 050022024
3.150% cue D5/00,2024
35500 due O5/01,/2024
25000 cdue 0502/ 2024
66005 cue 05,/02/2024
Beerwn Brathers Harriman & Ca,
{0L160%) due 057012024
2,750 due D5/00,2024
3,000% cue O500,2024
&.A00% cue D5D01,2024
4.8 cue 05/00,2024

Citibank M.A.
4800 gue 05/01/2024

0S5 Buak Ld,

4 B0 cue 05002024
[k Bank ASK

3000% cue 05/00/2024
3070 cue 05,03,2024
3,150 cue 05/01,/2024
HEBL Bank

3.910% cue 05/02,/2024

JPWasgan Chase Bank RLA.

& BN cue 05/00,/2024
MUFG Bank Led

{0.16006] e 05/01,/2024

Reyal Bank of Casada
3070 cue 05/02/2024

Sumsitams Mitzsi Basking Caep.
{0.160°%) cue 057012024
0709 eue 05/02/2024

& BI0% cue 05013024
Sumitame Mitzsi Treet Baah Ltd.
{01605 due 05012024
3070% cue 05002024
4,009 cue D5/01,2024
#8309 due D5/01,/2024

AUD o33 £04
5 268 it
CAD 1,342 EEn)
5 2352 1,352

¥ 66497 43
CHF 16 18
SEE 1 [}
AUD ] 31
WED 376 233
HED 10 1
AR 8710 462
¥ 181 12
KK 3 0
EUR 1 1
GAP 26 33
% 15 15
720 T

T84 784

SEX 3 1]
ELR 33 36
AUD 5% 34
HED i [}
EUR 4454 4773
el 1,401 1,754
5 1,252 1,252

¥ 532,629 3,385
EUR 297 318
¥ 355,916 2,187
EUR 350 374
4 kil fliz]

¥ 124,609 792
ELs 1615 1,727
GEP 1346 2,436
5 9,648 9,648
35,563
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I A l r-'.-
(32. 5|1mmo&.fzw‘zw4m AR 10907 31
LR AR 2 418,937
(PR 5315859
SR RER £ b) 195.7% $ 16,242,053
(MBS 517,182,030
Sl U o F gl 0.1% 15,312
(MR E 7 2 7, K7 53
A OMORESR LA, M s (5,375,183
R 1000 $ 10.883.072

BN EER e

* YoREE, FUEERCESEA AN EREERRL TNEI FsihE,

n]  M24iR4 R 30 0MECHRNPE R SN ERESEIoRSE, KRS0 SMRED DO, o F 0 RS TR TR ek b
LofaEicE VMRS D,

& SpESEOT-TRRR—BRE ARTe - CENERL T, ARTESCET AL, KEREERFIAD, KBTo— RN RT 2 RNNEC 2
VTR, MBI SR TESEIUToRoRRNEES ¢RMOo L,

el WWERITCR o IR,
WREREE,

Ll

) kRES. BRIRTOGEHR. BNLSEE, REORDLOBLETRSEERT,
M R EER,

lq]  SATEERBERER.,

M B, A S LRl [BF Ny Euvd, ) ERR0ARY 2 TTRS,

il EROHEEREA T R LT ST S,
M =i, WRETOHED ERT,

(k)| ER SR

mwe mA i
RITHE T &— (B8] (.7 B %) RN Loa ] i 5 R
Amsurg Corp. Ty WA 1102023 FRETER] 5 534N D4R
Constedation Ol $ervices Holding 5.4 HiA WA D5/ 102022 4h L DD
Corestate Capital Hokling 5.4, N WA 082272023 0 o 0.00%
Dewtschi Bank AG 2130 11/24/2006 o1/41,2021 1,118 1,124 o01%
Dewtsche Bank AG 3035% 05/28/2032 o7/21/2021 714 575 001
Ittt 5.0 N HfA 0022018 75,855 35,928 033%
Hedman Marcus Growp Lid. LLE MiA NfA 09352030 4,566 19,532 n.18%
558 Masufacturing Co. M WA D6/29/2023 aq 0 000
Westhet Group Ho'dings LLE M MR 07032023 5% 23 000
‘Wiestmareland Mining Holdings LLC NiA HiA 03162015 Ll 17 0.00%
D R 120,187 § 109,734 1.01%
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BEE e HEZE,  LREE, M

HEF R (1SBSF) (BB SR ficl 3 s BHE wwE
BRS 53505 050172024 05/02/2024 5 57,200 LLE, Treagiiry Notes 13755 dine

1171572001 & (sm3es) 5 TR0 5 57,209
CEW 4970% 04/25/2024  05/02/2024 CADID000 Provinge of Gupbes 1,500% cue

a0l 2051 [7,440) 729 T2RG
CEW 4870 04/28/2024 05083024 CAD 100,000 Pravince of Gntarl 3 400% dus

09082028 Province of Ouebec

15000 dee 09/017/2001 {454} 72 TRE TIRLE
CEW 4370% 04/30/2024  05/07/2004 60000 Pranince af Ontaris 36509 due

602033

Pravince of Ontario 3, 7500% due

120212053 (44,423} 43673 43.715
DELY 5.9 05/01/2024 05/02/2024 & 100 LLS. Treasury Inflatian Pratected

Securities 0.125% dur 10/15/2006 {193) 100 100
DEL SA10% 043002004 05,/00/2024 55,300 WL, Treasury Inflation Protected

Securities 0.135% due01/15,/2032 (56,326} 55,200 55,308
MEI 4960% D4/26/2024  05003/2004 CADIBD000 Canada Gevernmant Bond

FO000 dwe 0EM0T/ 2034 {134,173) 13048 131,145
TOR 4530% 04/30/2024 05072034 10000 Praninge of Albedta 2900% dup

12/01 2028 [7.412) T219 ?&B_E_
RN A i 3 3asN ¢ 34887

mHEE e
_ s #AHFF (/B ULSRAE [LEN B LR i Bk
ROS 3,500 041673024 05/ 162024 H (835) 5 (237
BOS 4. 500 041673024 05, 16/2024 15,323} 15,333)
B 50004 D4/16/2024 05/16/2024 {5./653) 15.705)
805 5.000% 047252024 05/03/2024 {1,524 1,525)
BETS 5.000% 05/03/2024 05312024 {1,507} {1,517)
InaL 4.500% 034222024 05/03/2024 (568) {571)
I84L 4.500% 05/03/2024 06/14/2024 (2} [ra2)
15 £ 300% 03722/2024 05,03/2024 {15,841} {16,034)
15 53005 05032024 06/14/2024 {15,546} (15,547)
B & 147,881}
HEMRA L LTIEE S h S o
ORI e
E e i
BI
] wHET HAMLWE s B &M

LA
BRI H] L) 5 (16E05) % ] - 4] 5 {16,605)
ESCHE [ [13,400) ¢ a {23,400
FIRE L $ [ {30,005 % N 0§  (ap0s|
ik % 0 & angos ¢ " 0§ (anoms
LR A S R & 130,005
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ELFRL, 2024964 01 30 HRMEC, HIFHIZ LS AN IR £ O o il | Ol LU (HAD ShitfRnEETh S,

(m) ME4EE4H 0 ARE, TROAS—8H0EMICE-SE, SFERE 09,00 ¥ FA-0ilA RS LT 155 ¥ FA-DRERER s doT g,

H#AanBE
Lldi ELAEE BHCRE BENE promo
E Y s LEElcdds  des R HEEs  =rAp—

HEN S g g E - BElEM o (S Yoe—aaeEe
BT T b ¥ S O i

Bos 3 o 5 (14517 5 o s 0 & (148N % 16,3493 g 1476
BRS 57,008 o o a 57,008 [58,396) [1.187)
CEW 123,859 [ 1] (1] o 123,859 {125,567 (1, 70E)
DEL 55,308 o a a 55,304 [56,428) [1.121)
Inal o {1,363 a a [1.383) 1011 (352}
1Ps o (31,581} 1] 0 {31,581} 16403* {15,178}
MEI 131,145 [ a 1] 131,145 (133,347)* [2.202)
TOR 7,286 [ L) 1] 7.186 [7.412) {126)

L ] 0

fiEAnd FUt oboReMlmRal & s e ¢ wissn 8

1024 W 40 30 AR, ae Ok Fa iRk TR D,

I AN B0 B, 269 % B e iF T b S,

L Tt

T s AN 0AETRAMP, ERSOFEHDLEID b0 4 M T, RNFYRED sasxThofk, PHIRANE, SEPRNEASRE, BN WHELRYSE
R LR E R Rtk S,

™ i LS NRORRn MERSRRE. ek P TRk,

Moz RS = MEREL, R TR IR A e R ORI R, AR L URE S RO RN e n i Ry -
2, Wi R & i SR S R S iR L S RReAE SRR A RS, R — @RS E S A T, IR b
TAHEESRS T2 r=HalA $RMozk,

FiR 28T U AT g SRR E R R R R e ke 5 ST ) 4

T

HRlEE FLITh
L) T (8.7 8.7F) N (= B
Call - Call - LS. Trewsury 10-Year Note hune 2004 Futures 45 109500 05,24/3004 17 5 (=) 5 {52}
Call = Cali « LL5. Treasuny 10-Year Note June 2024 Futures 112.000 05/ 24/2024 176 149) {8}
Put - Put - LS, Treasury 10-Year Note June 2024 Fulures 106.500 05/24/2024 3z {=4) (124}
Puist = Pt = LS, Treasury 10-Year Mote June 2024 Futures 108 000 05243004 176 60§ {155}
Lk e R $oan s 0
B —
HElRmE A WMEILE S EREERE
N R (A7) HEK [£1E3] I! ﬂ&
3.Month SOFR December Futures Shoet 03,2025 212 5 1441 5 a7 5 o
3-Month SOFR Decembder Fulunes Shon 03,2026 229 1294 a6 it
B-Month SOFR June Fulures Short 092024 25 1,531 1o o
3-Month SOFR June Futunes Shoet 05,2025 216 1371 46 ]
3-Manth SOFR March Fulures Shoet 06/ 2024 354 2480 o o
I:Month SOFA BMarch Fulures hoet 062025 193 1,99 Iy n]
3-Month SOFR March Futures Shoe 06/2026 215 1,151 &0 o
3-Month SOFR Septembes Fulures Shit 12/2024 247 1,783 8 [i]
3:Month SOFR September Futures Shoet 12/2035 175 1,041 EL o
Audtralia Givernment 10-Yesd Band June Fulufes Shaat 06/2024 w04 1,862 (1] [386)
Euro-Bund 10-Year Bard Jume Futures Long 062024 289 {419) ] (4}
L5, Treasuny 2-¥ear Note June Fulures Lang 062024 131 {242) L] (3]
LS. Treasury S-Year Note June Futures Long 02024 1919 (3,244 [i] 150m)
S Treasung 10-Year Nate fune Futures Long OE/2024 8217 {13,219) L {2527
LL5. Treasury 20-Year Bond Jime Fulures Fhor 062024 1337 5,799 919 o
U5 Treasury Ultra 10-Yoar Mote June Fulisres Long 062024 ] {10 0 2]
LS. Treasyry Ulbra 30-Year Bord Junme Futures Shoet 062024 a2 17% a1 0
§ 4642 § 1231 § (3,581
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LTl EErsl WEE  F- FePube AP KBRS
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Airbus SE 1.000% 06202028 0.364% EUR 600 5 17 5 3 5 o 5 [
ATET, Inc. 1.000% D6/20/2024 0.2B5% % 1BJ00 40 ki 1 ]
ATET, Inc. 1.0008% FETEL T e 04288 200 3 {1 o ]
ATET, Ine 1.000%% D6/20/2028 0.593% 2,600 az 67 1 ]
Baging Co. 1.000r% 1272002024 D.a14% 4,300 kil 60 1 o
Baning Co. 1000 05,/ 20/20325 05ITH 3,100 0 B4 1 o
Bawing Co. L0000 122072025 067 3,100 0 Ta 1 ]
Ferd Mptor Credit Co, LLC 5000 6102024 DL324% 5 o 5 El -1 {18} 5 0 4 0
Foed Moter Credit Co. LLC 50009 12/20/2024 0267% 5,500 197 (282) 0 ]
Foedd Motor Credit Co. LLC 5 D00 6202025 0201 1,100 64 15 o o
Ford Motor Credit Co, LLC 5000 12202025 DA5ER B,400 GG E3 k] o 18}
Ford Motor Credit Co. LLC 5.000% D6/20/2026 0605% 100 9 5 0 0
Eoed Motor Credit €o, LLE £ D00 6202027 0.o16% 100 12 7 o o
Realls-Renyee PLC 1.000r% D6/ 2072025 0.297% EUR 13,400 130 958 0 {48)
Realls-Rayoe PLE 1.0000% 06/20/2026 [.385% 3,800 56 362 9 ]
Ralls-Rayee PLEC 1.000% 13102026 0.446% 26,300 428 1671 B7 1]
Verizon Communications, Ine.  LDO0% 1242072024 0.280% 4 15300 87 42 0 o
Werizon Communications, ine.  1.000% 12072026 0AGT 2,500 36 {20} 0 ]
Varizon Commynications, Inc,  1,000% 06202025 0.557% B,000 142 154 Q o
Verison Communicstions, Ine. 1000 122072028 0,605 2,000 35 40 i 0
4 2013 5 3,565 5 101 & {55)
MRS amA s ok B AE S

il T i SR (A8 ) AEag” EHE R Wl fif
CROLEM-31 Indiex L000% 062003024 5 19,350 E ET] 5 785 5 1 5 0
CONC EM-32 I 1.000% 12/30/ 3024 BED 31 396 0 (17
CON M- 34 Indes 1.000% 1212072025 46,508 [415) 1,271 o 84)
OO EM-35 Insdes 1.000% DES20 2026 a2 {1} 2 0 0
OO M- 36 Index 1.000% 12703026 94,08 (432} 3,769 o {140
0K EM-37 Index 1.000% 06/ 30/3027 1,372 {14} o5 o £l
CCEM-38 Irsdex 1.000% 12/20/2027 11,500 {178} 831 0 (33)
COM ERA38 Irsdex 1.000% D620/ 2008 B,000 [110) 288 o (13)
DD EM-40 Inddex 1.000% 12/ 30/ 3028 38,000 [a18) &96 o [47)
OO M- 41 I 1.000% DES20y2022 23,500 (755} 105 o [47)
0L HY34 Iretdien 5.000% D630 3025 3,026 137 7 o [12)
OO HY-35 It 5.000% 12430/ 3035 570 57 {28) 0 (k]
O Y- 36 Irddex 50005 D20/ 026 58,297 3,851 {1.545) o {216
L0 HY-37 Indiex 5000 12/ 303026 12,504 559 44 o [43)
OO0 Y- 38 Imddex 5.000% DES20/2027 2813 02 216 b 0
0 Y39 Index 5.000% 1230/ 3027 3,430 30 268 o [21)
T Y- Il 5.000% D6F20/ 2028 a7 F. 12 0 i
CONLHY-41 Index 5.000% 120028 46,431 3,120 2,016 o {332)
DO HY-42 Inddex 5.000% 06/ 30/ 35029 93,100 w014 1332) a 1as1)
OO IG-37 It 1.000% 12/20/ 3026 300 & (1) 0 o
O G35 Index 1.000% O6F 0 3027 1,000 n 13 a (1)
COX 3539 Imda B000% 12/ 30 027 A0 9 1 o o
CONLIG-A0 Index: 1.000% DESH0yI028 2,600 &0 22 o {2
OO 3641 Index 1000 12303028 28,500 654 203 o [
OO AG-42 Imdex 1.000% DES20/3029 422,800 9,387 106 0 {322
iTras: Eurcoe Seres 33 Index 1.000% OG20/3035  EUR 16,530 197 {i83) i [24)

5 22372 5 5505 5 3 5 (1,827
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3 W
ks wWma R ERiiEa
o o F] o ofeiiEie o " bt O] (.8 mErk Bl a0 Ea .t
H 3-Month ELIRIBOR 2 250% 05/03/2024  EUR 65,500 ] 883 ] 863 & 11 % o
i 3-Month EURIBOR F100% 051773074 63,400 771 77 11 o
£ i 3-Meath ZAR-SAJBOR B.A10% O3/ILHE ZAR 37200 22} {22 4 o
i 3-Month ZAR-SANBOR BA15H Q7312028 25,700 {18) [18) El o
Fh F-onith ZAR-SAJ BOR £420% 0773170008 111,200 {B5) (5] 13 o
i 3-Month ZAR-SANIBOR BATEY 031/ 0008 74,100 42 f42) 9 o
H 3-Month ZAR-SAJBOR BAJGK 08/01/2028 44,900 {26} [26) § o
H I-Mpnth ZAR-EAN BOR BAG 0013004 75,900 3) [39) 9 o
&= 3-Msath ZAR-SANBOR &AE0% 002/ 2008 76,900 {39) {38 g o
1) 3-Morilh ZAR-5AJIBOR BAREH 0802/ 2028 77100 {349) (38) 9 o
i, I-bonlh ZAR-SAJBOR B 550 08/03/2028 82,500 {28 [28) 1 o
S, 3-haonth ZAR-SAJBOR §.350% 08/04/ 2028 35,800 {26 {26 s o
20 F-Month ZAR-SAJIBOR £A10% O8/04/2008  ZAR 96,000 (58) ] 11 /]
= I-doaith ZAR-SAJBOR BALSH D8/04/2008 39,800 {24) [z 5 o
£ 3-Month ZAR-SAJIBOR BA21% Q8042028 40,700 (24} {24) 5 o
WH, 3-Month 2AR-SAJIBOR B543% QR4 2008 40,600 {14} (14 5 o
W, I-Monith ZAR-SAJBOR &.360% 08/07/2008 F6,600 {54} {54) a o
Y IMonith ZAR-SAJBOR EADDH 0807/ 028 76,600 {48) [48) 9 o
i, 3-dAonith PAR-SAJIBOR BAND ORM07/2028 22,600 {14} {14) 3 o
i G-Month Australan Bank

il 4.750% O6/18/2024  AUD 28000 ki 13,2600 o {188)
*H, G-dAocith Auslrafan Bank

Bill 3.250% 127172004 35,200 {331} (3,340) 0 {163)
i1 G-Maonth Australian Bank

il 4.250% 1271773004 41,400 (&3} [4,690) a {257)
Fp 6-Monih Austrakan Bank

Bill 35000 06/ 17{2025 38,850 (394) (3,986) 0 {182)
. E-Moerth Australian Bank

Bill 2.750% D/ 17/2026 1A {103} {383} 0 {11)
K. B-Month Australian Bank

il 3000% 03f21/2027 313,850 [8.073) [36,403) 0 {117
o E-4Aonath Auslrafan Bank

il 4.500% O 182034 31,400 {23} {6E7) 140 o
g ] G-Month ELRIBOR [ 425%) 06/ 28/ 2004 ELIR 4,200 108 108 a (F]
FH. E-Menth ELIRBOR 0550 O8/10/3004 21,000 {318) 318 & o
=i E-Muoalh EWRIBOR (0.395%) 12/30/2024 1,900 s 8s o i1
i G-Month ELIRIBOR [, 363%) 063047025 3,500 in N a [#]
= G-Month EURIBOR {0, 329%) 1243042025 2,300 185 185 a o
& | f-Month ELRIBOR (0. 294%) 06/ 302076 1,100 107 107 a ]
. E-Mpath ELRIBOR 1.000% 05/13/3027 56,700 [4.354) (4,354) o [43)
1 ) E-Maath ELRIBOR 3.370% 10009/ 2008 21,800 T T [} {27
T fi-Menth ELRIBOR FA50% 10202028 20,300 763 763 o {271
] E-Meath ELRIBOR 1I70% 11/08/ 2008 20,700 {143} {148) kL o
] G-donth ELRESOR 3.255% 11/22/2008 9,600 {67} [67) 1 o
L) G-Month ELURIBOR 317H% 11/29/2018 10,200 {38} (36 1 o
] E-oath ELRIBOR 7.920% 12/13,/3008 22,800 187 187 3 o
=W feMonth ELWREOR 2BE0% 12/19/H028 18,800 182 182 18 o
] G-Monith ELRIBOR 2.050% 12/25/H008 12,000 E8 [ 12 o
2 G-Mpnth ELREOR 2. 760% 01032029 13,100 154 194 13 o
Y G=Monith ELIRIBOR by iy 04/ 163029 17,500 [185) {185) 0 {213
. 6-Moath ELIRIBOR 2 RED% 04/24/3009 26,000 {152} {152 [i} {32)
g G-Mpath ELRIBOR 2.7E0% 05/02/2009 17,500 {163} {163 0 {263)
¥ &-ponth ELIRIBOR 7505 09/18,/2029 2ETADD [1.5&2) {5,186) i} {34)
S E-path ELRBOR (0.1506)] 03/18/2030 123,000 22,232 18,671 0 {82
=W f-Month ELRIBOR 0.150% D6 1773030 26,800 4,776 4,795 14 o
£ 1) G-dnnth EURIBOR 2.000% 09721/ 3012 184,130 {11,789} [14,802) 45 o
. E-Moath ELRIBOR 254TH 03,08, 2033 46,800 [1,349) (1,348 o {24
. G-4onith ELIRIBOR T270% 082173013 12,000 B 610 0 3]
= f-Mpnith ELIRIBOR 3.250% 11/06,/3033 12,700 {365] (365) 8 o
= E-Month ELRIBOR T148% 1172042033 12,300 (248} {246 7 o
2Rl S-Moath ELIRIBOR 3.280% 1102212033 £.200 [201) {301) 3 o
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2024 30
wma MM
bl bl h o HEaH (A8 ik B Pt L] o1 LT
G-Month ELRMOR 1I05% 11/27/1033 § 12700 {444} 5 add) 4 7 % [
G-hipnth ELWREOR 1128% 12/04/3033 7,500 {141} {141) 4 o
G-Month ELRIBOR 063X 1206/ 3033 10,100 (134} {134 5 (/]
&-Month EWRBOR T.0%0% 12082033 13,400 {E8) {88 6 o
G-Month ELIRIEOR TET0% 1271573033 16,300 {81} {81 7 o
G-Mpnith ELRIBOR T BG0 13/22/3033 15,000 3 3 [ o
6-Menth EWRIBOR T O30% 12/39/2033 10,000 21 (2 4 ']
GMonith ELRIBOR T BSOS 01/08/ 3034 16,300 184 384 [ (/]
G-Month ELIRIBOR > B0 030475004 11,600 {137 {135 o 183
G-#pnith ELVRIBOR 2750% 037053034 11,500 {152 {152 a 15]
G-Mpnth ELRIBOR BT 040373004 7,200 137 137 4 o
6-Mgnth EURIBOR I 0429/ 2004 11,300 {10z} {102) a i8]
G-Manith EWRIBOR 3 750% 9 1853034 176,800 {1,111} (3,618 o {112)
6-Manth EURIBOR 01.250% 03/ 18/ 3050 37,600 17,734 14,724 o {248)
G-Monih ELIRIBOR D830 120092052 186,200 11,537 10,425 a {341)
E-Morith ELIRIBOR 500 049/ 18/ 2054 187,100 260 5,517 a {778)
Bank al lapan
Uncrélatgralized
Qwarnight Call Rata 0.176% afzafa0aT ¥ 3.890,000 [205) {20E) 4 o
Bank af lapan
Uncotlateraized
Owvernaght Call Rate (0.020%) 09/ 20 2028 67,650,000 11,960 10,374 0 {591)
Bank af lapan
Uncoilateralired
Overnaght Call Rate D00 0371572029 75,360,000 15,063 14,319 0 {404y
Han' af lapan
Uneatiaterafred
Owernight Call Rate D400 D6/ 1573032 3,814,400 743 754 i} {233
Hank of Japan
Uneedlateraited
Owernight Call Rate 0L500% 03/15/2042 ¥ 1,855,000 1,651 1,101 [} {113)
Bank af lapan
Unew!l Mergirod
Owernight Call Rate 0.711% oaj27fa0ad 945,000 BE7 B&7 a (£l
BRL-COMCampaunded 111575 0100242025 BRL 4,400 {21} [z1) a L
BEL-COMCsmpeunded 1L.177% 01023005 1300 {24} f14) o o
BRL-COl-Compounded 11.367% 01/02/2005 3,600 {14) {14) [} o
BEL-COHCompounded 12018% 01/02/2025 5,500 (3 () o 1]
BRL-COHCampounded 12.058% 01/02/2025 16,300 {8} (&) [ 2
BRL-COMCompaunded 12,158% 010272025 200 [ri} (2 [} 141
BRL-CO-Compounded 12.163% 01/02/2025 E,000 ] (2 0 in
BEL-CDI-Lompounded 12.178% 01/02/2025 16,400 2 (2 0 i3
BEL-COMCompounded LETEH 0102/ 1076 76,500 [314) 314) 0 [41)
OBL-COLCampeunded QLROTH 01/02/3026 38,600 {155) {155) 0 {213
BRL-COl-Compounded 9.029% 01/02/3026 58,200 (223} {223) i} [31)
BEL-COR mpounded 10052% 01023026 145,800 {505} {305) o [B0)
BRL-COlCempounded 10.085% O1/02/3006 144,700 (&7} {487 [} {793
BRL-COMCampounded 10.105% 010272006 143,400 (478) {478) 0 (78]
BRL-COMCompounded 0.008% 0170473027 107,700 (577) {577 o [88)
BRL-COICompounded 10:037% 01/04/3037 26,000 (134} {134) o [21)
BRL-COMComaounded 10041% 0170473027 118,400 {614} {614) a [a5)
BRL-COCompoundod 1007r% 0170473077 54,780 {174) {174) 0 (453
BRL-COlCompounded 10050 01/0473007 233,400 [1,114) {1,114) o {178)
BRL-COMCompounded 10.058% 01/0471077 164,150 {510 (510 0 {135)
BRL-COlEempounded 10,13 010473007 55,600 {266} {368) [} {453
BRL-COMCampounded 10.165% 0170473027 83,240 (237} {230 a [68)
BRL-COCampounded 10170 0170473027 138,800 {383} {333) o {115)
BRL-COlCampounded 10.187% 01/04/5007 166,560 (482} {462) a {138)
BRL-COHCmpeunded 10153% 01042027 B2.540 {230 [FE] 0 [65)
BRL-COHCompounded 10,203% 01042027 154,350 (525) {525) 1} {161)
BRL-COCompounted 10.220% 01042007 28,000 {75 [75) a [23)
BRL-COMCompounded 10.256% 01042027 154,220 (ags) {485) a {161)
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S
= wHa ARBEMH oz vod
EEvrE bl by Wi (A8 ik B AR i A
T E, BEL-COLCompounded 10.328% 01042027 5 14547 5 (32 5 (33 5 0 % {12)
A BRL-CDRCompounded 11.250% 01,/04/2027 5,300 118} [18) Q ()
2 1 BRL-CORompounded 11.279% 01042007 2,700 9 (9 0 {2
48 BRL-COMCompounded 11.290% 01/04/2007 2,700 (&) (8) 0 {21
i BRL-COMCompounded 11.731% 010472027 1,400 o a a i
g BRL-COLCompoundad 114635 01043027 5800 1) [ 0 {5)
. BRL-COCompeunded 11.501% 01/04/2007 14,100 12 12 o [12)
i Canagian Overright Repo

Rate Avirage 1.750% 12/20/3005  CAD 160,300 (19132} B13 0 {38)
X, 188 ENID 5.080% DE/26/2024  MXN 11,300 {14} i [i} i
XE IBMVERID TET 03/05/3025 662,400 [1,166) &0 0 {136)
210 IBMERID T.H0% 03,/07/2005 435,800 {757} {2, 086) 204 o
i IBMAERID T.I15% 03/07/2005 433,300 (752} (2,078) 204 o
£ i IBMERID TETOH 0371872005 612,000 [1,050) 12,642) 2 o
H B END 5 160% D606/ 2005 35,200 {145 {148) a o
E 11 IBMEXID 5.850% 01/30/ 2076 104,300 (463} {2a7) a 15]
2m 1B ENID B.A10% 03/31/3027 102,000 260 260 4 o
=W TRMEXID B30 04,06,/ 202 7 108,200 FEL] 134 4 o
&g ] IBMEXID .073% 06,03/ 2027 118,700 154 194 L o
4] IBMEXID 5360 06,03,/3027 65,900 E] a3 i o
=m B4 EXID 5.340% D603/ 2007 132,800 166 180 6 o
*p IBMEXID £.300% 06 16/2074 174,900 {543} [454) a {111
i 1B EXID B517% 07/24/2008 316,600 {B73) {&7a) o (21
429 1B EKID BN O7/25/p008 418,600 {1.220) (1,220 a (27
& IDAEENID BATIH 07/26/2008 211,000 ] (802 0 {14)
i IBMEXID B.550% 0727/ 2028 106,800 (287} (287) 0 17
W, IBMEXID B.556% 07/27/ 2028 635,400 [1.654) {1,639) 0 (413
&g B EXID E620% 07/28/2028 109,100 {277 277 a i
E% ) 1BMERID BEIEH 072842028 217600 [545) {545 0 {143
A DA ERID B0 07/28/2018 43600 {108} (10a) o 13
i, B84 EXID B 650% 07/28/2008 110,100 (273} {272) [i} in
4, IBMEEKID E660% 07/28/2028 108,800 [267) (267) i 17
A, IBMEXID B.600% 07/31/2028 173,800 (a4} {4400 0 {113
o IBMERD B.760% 03/01/2029 69,400 154 154 5 o
a | IBAAERID B.7I0% 03/01/202% MMM 34,800 i 7 2 ]
e | IBAAEND B.TEO% 03/01/2029 34,400 5 LA b1 o
e | IBMERID B.720% 030772079 17.100 41 41 1 o
] IBMERD 8.725% 03/07/2029 42,900 103 103 3 ]
e ] B B0 B.730% 03,07/2009 25,900 (3] &2 b o
= IBMVERID EETTR 0513173029 25,400 75 75 b o
o= IBAENID & 680% 05/31/H0049 41,600 105 105 3 o
=i 1BM EXED A 0531/2029 53,300 135 135 4 o
1] IBMEXID BEEIN 05/31/2009 18,300 48 44 1 L]
= TBMEXID EA10% 05/28/2031 36,100 = B 4 o
Zim IBMEXTD TAG5% 0171472032 52800 358 142 41 o
=m 1BV EXID 7.458% 01715/ 3032 218,400 1,450 584 168 o
= IEMED FRE ] 033042032 54,100 153 153 5 o
&4 | IEMEND 2701% 03/31/2032 127 000 2 Err] 13 o
HH, Secured Cvernight

Financing Rate 5.100% 05/32/2004 4 3,900,430 [7,386) {1.132) o (13
i Secured Cvarnight

Financing Rate 5 ADD% DE/O6 024 2,242,310 2166 3,536 0 in
L Secured Cheernight

Financing Rate 40405 O 204 2024 63.200 (820} (B2 0 o
Y, Secured Cheernight

Financing Rate 4060 06,30 2004 252 800 [3.231) 13,431) a 2}
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;'En Secured Owernight

Firmancing Rate &, 1405 O622/2024 5 105300 5 (LT 5 (1,271 5 o 5 1)
HE Secured Cvernight

Finanzing Ratn 1.050% 07/21/2024 BE.B00 [1.561) £1,561) o {1y
o Setured Cvernight

Financing Batn 1057% 07/24/2024 66,800 [1.557) {1,557) a (1)
.2 Secured Dvernight

Financing Rate Pl D7 270024 67,000 [1.767) (1,767 [i] (1h
X Secured Cvernight

Fimancing Rate 1.993% 104132024 30700 [763]) (763) 1] 12)
wH, Seturid Cvarnight

Fimancing Rate 2.920% 101772024 BSA00 (1,710} £1,710) a (5)
i Secured Overnight

Financing Bate 1008% 1024004 22,100 (665} {6&5) o 2
1 1Y Seuted Chernight

Financing Bate 3.140% 10725/ 3004 27,700 (621} (621} o i2)
g2 Secured Cvernight

Financing Rate 190 10725,/ 0004 27,7000 [EeE} (BB [i] 2y
X Secured Chvarnight

Fimancing Rate 3.775% W25/ 024 27,700 (598) {5548) a 12l
FH, Secuted Chernight

Fimancing Rate 2973 12 7F 2004 27,500 (667} (657) 4] 13
E1 Secured Overnight

Financing Bate TEA1% 10/31/3004 27,500 [6ag) {BaR) a [E}]
2 Secured Overnight

Financing Rate 3088% 11/07 2024 27.500 (&30} (o] 0 3
2 Secured Overnight

Finanzing Rate 2.900% 11143024 27400 [675) {BT5) 1] [E}]
HE Secured Overnight

Financing Rate 3.750% 112170024 54,600 [&50) 1] 4 1]
. Setuted Overnight

Financing Rate 3650 1112272004 54,500 (342} {542) o &}
X Secured Chernight

Finaneing Bate TES0% 12053004 55,600 [958} (958) i} 18)
. Secured Cvernight

Fimancing Rate F.7530% 12/11/2024 55,600 (302] {902) o @y
| Secured Chernight

Fimanzing Rate 25005 12/18/2024 62,500 1063 1,772 11 o
2 Setured Chernight

Financing Rate 1A% 12/ 3002024 435,400 12,413 12,443 &0 o
] Secuted Dvernight

Financing Rate 2 A50% 01713/ 2005 254,000 65,355 6,332 47 [+]
=4 ] Secured Chvarnight

Financing Rate 13005 037162025 62,600 2621 26X il i}
=i Secured Overnight

Fimanging Rate 1.300% 03182025 62,600 2,613 613 21 o
WE Securid Overnight

Finanging Rate 1.658% 0404/ 2025 25,800 {758) {758) o [11)
¥ LY Setured Cvermight

Financing Rata 1650% 04,04/ 3025 14,500 [376) 1376) 1] i3]
£1 1 Sezunad Chvarmight

Firancing Rate 69T 04,104/2025 59,600 [1.510) (1,510 Li] {233
X Secured Cvernight

Firanting Rate 1.781% 04/03/ 1025 35,800 {844} 548 0 [15]
H, Secured Chvernight

Fimanging Rate 2.7I% 04102025 25,400 (735) {735) Q (12]
% 20 Secuted Cvernight

Finanging Rate 3.750% 04/10/2025 23,300 {567} {567) g 18
% 1Y Secured Cvernight

Financing Ratu 4.500% 05/22/2075 2041,060 {30,507} [24,675) o {531)
2 i) Secured Cvernight

Financing Rate A Q00 06,/06,/2025 1,156,360 [&.395) {00, 0B 0 4B11)
om Secuned Cwernight

Fimancing Rabe 2.000% 06,/ 301025 117,800 4414 6842 63 o
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L] Seruried Chermignt

Fimancing Rate 1.600% 01/ 16/2006 5 167,700 5 1,241 4 8107 5 172 & o
Zm Setured Chernight

FHnanging Rate 1300 0141710006 120,700 6,454 6,468 13 o
] Secured Chernight

Financing Ratn Da25% O 06 200G 25,800 2,338 2,328 11 [+
S Securad Dvernight

Financing Rate D940 (e Sl 35,000 3154 3,114 a4 i}
4] Secured Cvernight

Fimancing Rate 0,500 06y 16,/ 2026 251400 24,504 21,054 336 [
=M Seturid Charnight

Fimancing Rate 1.030% 06172006 43,000 3,79 3,na 55 o
s Secuned Overnight

Financing Rate 10008 W 2 000 39,800 3,450 3,450 51 i}
=l Secured Charnight

Financing Rate 1.250% 127152006 3,300 ENVE) &8 5 0
4] Secured Cvarnight

Financing Rate 1L.7a0% 12/16/2026 15,800 1.258 1,298 n [}
X, Secured Overnight

Fimancing Rate 1.350% 10427 37,200 [3.403) 13,433) 1] (64)
FH, Secuted Cvernight

Fimancing Rate 1570 01112027 21,300 [1.829) §1,524) a {36}
% i Secured Cvernight

Financing Bate 1.570% 0171272007 13,400 {1,150} {56) a {23)
2 Secured Cvernight

Financing Rate 1425% 01182027 253400 [2.278) {65) 4] {43)
¥, Secured Overnight

Financing Rate Lad3% 01182027 27.300 [2.435) 12,435) 1] {48)
am Secured Overnight

Financing Rata 1.350% 01/ 2042027 15,000 1,741 1,741 Er o
HH, Setuted Overnight

Financing Rate 1a18% 0142042027 12,700 {1.140) (1,140 a {22)
*h Secured Chernight

Financing Bate 1.550% 01/ 302007 BA.500 [7.271) {6,570) il {143)
= Secured Cvernight

Fimancing Rate 1.560% o205 027 28,000 2,778 2,776 30 o
WL Socured Cvernight

Fimanzing Rate L5803 02/16/2027 26,400 [2.591) {413) 1] {46}
a1} Setured Chernight

Financing Rate 1.as Qaf13 0027 B2,000 6,305 6,305 108 o
EH Secuted Overnight

Financing Rate 1.700% 02/17/3027 248,100 {23,514) [22,581) a {az4)y
4] Secured Chvarnight

Financing Rate LA 02243027 45,300 4,713 4,733 5 i}
. Secured Overnight

Firnging Rate 1.650% 0zf2afp027 154,200 {14,752} {14,225) o {271)
WE Securid Chrnight

Fimanging Rate LEI0% 04/18/2027 26,900 [2,334) 12,334) o {52}
- LY Setured Cvernight

Financing Bato 1.783% 04722/ 3027 20,100 [1,643) {1,645) o {38)
1 1 Sezurad Charnight

Firancing Rate 1.7E8% 0540312027 20,600 [2.403) (2,403) a {4y
X Secured Cvernight

Firancing Rate 1L.000E 0 15,/3027 51,050 [7.391) {6.541) [i] 193
] Setured Cvernight

Fimanging Rate 100 06152027 63,850 9,869 7.674 138 o
X 2 Secured Cvernight

Financing Rate L 083002027 24,600 [1,7e8) [1,748) 4 {54)
F Segianed Overnight

Financing Rat 3.050% 0970772027 12500 (817} 1812} 0 [28)
2 i Secured Cvernight

Firancing Rate 1955% 1042027 25,100 [1.693) [1.693) a {57}
=m Secured Chvernight

Fimancing Rate 37505 121372027 25200 B93 B93 &1 o
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;'E. Secured Owernight

Firancing Rate 2.5008% 12/ 2042027 5 258,700 % {19,959 5 [36,442) 5 o 5 {805)
HE Secured Cvernight

Financing Rata 1AG 0L/09 2008 150,500 {14,579) (2,418) [ {asa)
*i Secured Chernight

Financing Batn 3.800% 03/ 1042008 38,100 {1,151} {1,151) a [38)
.2 Secured Dvernight

Financing Rate 1.8 D3/24/ 2028 73200 [9.5&87) (9.587) [i] {180%
4 1] Secured Cvernight

Fimancing Rate 1.235% 05122028 13,100 1,806 1806 33 [
wH, Seturid Cvarnight

Financing Rate 05008 06162028 366,282 {B0,324) (5,063) 4] {934)
Zim Secured Overnight

Financing Rate Sl 4 /210000 131,000 o4 10,328 %6 i}
1 1Y Seuted Chernight

Financing Bate 2I00% 07/21/200% 14,100 [1,286) {1,286) o [2a)
g2 Secured Cvernight

Financing Rate 26T5% 07243028 14,400 [1.328) i1,328) [i] {349y
X Secured Chvarnight

Financing Rate 2A6E% 07272028 14,200 [1.443) (1.443) a 39)
FH, Secuted Chernight

Fimancing Rate 3.800% 05/ 2008 67,400 {2,641} (2.641) 4] {193)
E1 Secured Overnight

Financing Bate 1.500% 1271573008 20 663 [4,065) [4,725) a {&5)
= Secured Overnight

Finanging Rate 1.50% 01122029 14,830 20014 20014 43 o
2 Secured Overnight

Finanzing Rate 1700 01/12/:029 54,000 (5841} 11,3809 1] {157)
HE Secured Overnight

Financing Rate 1.518% DL 2029 7,600 [L022) 1,022) 4 {22}
. Setuted Overnight

Finanging Rato 1.630% 0172002029 10,600 (1373 (1,373 o 31}
X Secured Chernight

Finaneing Bate 1.620% 01/26/20049 12,700 [1,640) {1,640) i} 37
. Secured Cvernight

Fimancing Rate 1.618% 02092029 4,800 [628] (B28) o (14}
WL Socured Cvernight

Fimanzing Rate 39405 02/¥2/0029 50,500 (1,340} 11,3800 1] {156)
#, Setured Chernight

Financing Bate ER 0242712009 17,100 (427) (427 o (53]
] Secuted Dvernight

Financing Rate 4.250% 033339 23650 265 433 72 [
i Secured Chvarnight

Financing Rate 10005 06 15,/3029 &.100 1. 150} {1,025) Li] {18)
=i Secured Overnight

Fimanging Rate 100 06 15,/2029 7,910 19,057 14,739 285 o
WE Securid Overnight

Finanging Rate 1.750% 06/15/2029 58,920 [3,255) 15,538) 2 {144)
¥ LY Setured Cvermight

Financing Bato 3.000% D6 19/2029 275,100 {20,570) [52,287) o {B56)
S Securad Overnight

Financing Rate 3750% D6/ 303029 259,200 7.832 12,609 819 [
X Secured Cvernight

Financing Rate 1.050% /OB 2029 12400 (1005 {1,005) [i] 13a)
H, Secured Chvernight

FHranging Rate 3.100% 090972029 12,400 ] {57 Q 400
e 1] Secuted Cvernight

Financing Rate 17508 012372030 14,000 07 2007 45 o
=m Secured Cvernight

Financing Rata 1870 0172373030 14,000 1,87 1,579 45 o
2 i) Secured Cvernight

Financing Rate T AT 02/22/2030 39,200 [2041) (2,041) 0 {135)
X Secured Chvernight

Fimancing Rabe T340 02233030 32,800 [1.932) 11,532} 1] {113y
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L] Serured Chermignt

Firmancing Rate 1610 02/28/2030 5 14,100 5 2,307 -] 2,307 5 45 5 (]
HE Secured Cvernight

Finanging Rate 15255 03/02/2030 14,000 1BE2) (682 o (49]
= Setuned Chernight

Financing Ratn 14308 037173030 31,300 5,385 5,385 101 [+
S Secured Dvernight

Financing Rate 1.250% 01771030 9,500 1.750 1,555 13 i}
4 1] Secured Cvernight

Fimancing Rate 3005 06212030 335400 32,246 32,206 1201 [
wH, Seturid Cvarnight

Fimancing Rate 3.500% 06/22/2030 95200 {6, 288) 6, 258) a {353)
Zim Secured Overnight

Financing Rate QUETEN 072493000 1x.400 2E53 283 43 i}
| Secured Cvarnight

Financing Ratae DETe% 08,505,/ 3030 12,000 2714 2,734 41 0
. Secured Cvarnight

Financing Rate TR0 OS2 /3030 B.a800 [38=) {3&58) [i] [33)
o Seoured Creprnight

Firancing Rate 1000% 12/ 16/ 2030 7588 1,602 1,543 k2 o
am Secutid Chernight

Fimanging Rate 3.500r% 1242042030 1,155,800 E8,654 54,553 4,577 o
= Secured Cvernight

Financing Rate i 250 037 M 2031 12580 112 BF2 52 i}
2 Secured Overnight

Finanging Rate 0.750% 06 162031 13,609 [3.258) (2,007 Q 30
=m Secured Cvarnight

Finanzing Rate 0.750% 06/ 162031 335,400 80,310 53,13 1231 1]
o Secured Cvernight

Financing Rata 3.750% 06 204 2031 671,400 13,605 15,621 2,004 o
1] Setuted Overnight

Financing Rata 1450 07162031 23,600 4,550 4,550 0 o
a0 ] Secured Chernight

Financing Rate 1.3 0771942031 10,500 2077 207 40 i}
4 Secured Cvernight

Fimancing Rate 1.360% 07 30 2031 15,700 3114 3,114 ] o
| Secured Chernight

Fimanzing Rate 1.405% 09/07,/3031 25,500 5,280 5,280 58 o
#, Setured Chernight

Financing Bate 1,500 100573031 15,500 [3.089) 3,084) a &)
EH Secuted Dvernight

Financing Rate 1.535% 1041572031 15,400 [3.025) {3,025) Li] {604
i Secured Chvarnight

Financing Rate 1.535% 104223031 10,300 [2a019) {2,019) Li] {40
. Secured Overnight

Fimanging Rate 1.545% 104262031 10,300 frd bl (2,001) 4] {40}
WE Securid Overnight

Finanging Rate 1L.735% 01/12/20332 10,100 [1.463) 11,863) o {40}
¥ LY Setured Cvermight

Financing Bato 1.655% 0172473082 12,700 [2.404) (2,404) o 51)
£1 1 Sezunad Chvarmight

Firancing Rate 1.768% 02,/02/2032 8,600 [1.873) (1,873 Li] {39
X Secured Cvernight

Financing Rate LES0% 02/ 082032 16,100 [2.970) [2.970) [i] &)
H, Secured Chvernight

Finanging Rate T000% 02/ 182032 23000 4,111} (4,111 Q {34)
% 20 Secuted Cvernight

Finanging Rate 1.730% 02/24/2033 15,200 [2,705) {2,705) a {&3)
% 1Y Secured Cvernight

Financing Ratu 1.765% 0371672032 5,300 (925} {925) o 22)
] Secured Cvernight

Financing Rate Z.385% 06,08,/ 2032 10,400 1648 1648 A5 [+]
X Secured Chvernight

Fimancing Rabe 1.250% 06,15,/2032 55,640 {13,631) {4,546) 51 o
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L] Seruried Chermignt

Firancing Rate 1.250% D6/15/2032 5 45970 5 1,262 5 9,506 5 190 § o
HH, Secured Cvernight

Finanzing Rate 1.750% 061572032 78,300 {16,158) [11,813) o 1333)
] Secured Chernight

Financing Ratn 1.500% OS2 100032 13,800 2,711 2,287 23 [+
.2 Securad Dvernight

Financing Rate T050% 0 A2 1& 800 (1854} 1,550) [i] {=6)
4] Secured Cvernight

Fimancing Rate 3.610% 12/12/0032 10,100 587 587 a8 [
=M Seturid Charnight

Firanging Rate 3.350% 12/14/2032 5,000 IER EL 23 o
%o Setured Chvernight

Financing Bate TA00% 02/23/2013 31,600 [2.239) 12,2%0) a {150
1 1Y Seputed Chernight

Financing Kate 3.430% 02/27/ 2033 21,500 {1,472} (1,472) i} {102}
HH, Secured Cvernight

Financing Rate AN 03,01,/3033 20,800 [1.514) 11.514) [i] {94y
X, Secured Overnight

Financing Rate 3.405% 03/01/2033 20,300 [1.4z5) (1,425) o @7)
FH, Secuted Cvernight

Fimancing Rate 33007 03/06/2033 20,200 [1.571) {1,571) 4] {56)
% i Secured Cvernight

Financing Bate TAS0% 030773033 38,300 [2.551) {2,551) a {183)
= Secured Cvernight

Financing Rate .50 05222033 911,110 70,954 62,190 4,431 o
= Secured Chvarnight

Financing Rate IO D6,/06/2033 539,370 32,148 36440 2,608 1]
K. Secured Overnight

Financing Rate 3.3008% 0614/ 2033 7,300 [7.256) (7,256) 4 {375)
HH, Setuted Overnight

Financing Rate 3000 06/21/2033 230 {27) [26) a [43]
a0 ] Secured Chernight

Financing Rate 1000 /21 F 103 136,140 473,444 41,812 1,782 i}
#. Secured Cvernight

Fimancing Rate F.500% 06212033 63,300 [5027) §5:027) o {330)
WL Socured Cvernight

Fimanzing Rate 3.650% 071042033 37,000 [2.367) 12,3567) 1] {184)
#, Setured Chernight

Financing Rato 3.750% 0711272033 31,800 [1,758) (1,768) o 1159)
EH Secuted Overnight

Financing Rate I 08,03/ 3033 10,600 {600} {600 i (53]
i Secured Chvarnight

Financing Rate 1.135% 08,/07/3033 12,100 (BTR) {G7E) Li] [61]
. Secured Overnight

Fimanging Rate 3760 08/23/2033 35,500 {1,895 {1,596) o e
WE Securid Chrnight

Fimanging Rate .00 083042033 17,800 (B&E7) {B87) o [a0)
- LY Setured Cvernight

Financing Bato 3. 500% 0830/ 2033 35,500 [1.453) {1,433) o {183)
1 1 Sezurad Charnight

Firancing Rate 4.0030% 10404,/3033 33,500 (1,00} (1,008) 0 {175}
X Secured Cvernight

Financing Rate 41T 104 1042033 16,300 (2E&T) {287 [i] [B5]
H, Secured Chernight

Fimanging Rate 4,150 1012/ 2033 16,300 (319) {319) Q (B3]
X 2 Secuted Cvernight

Finanging Rate 4,205 10/ 18/ 2033 14,000 {114) {214) a [#3)
P, Secured Cvernignt

Financing Bate 4.220% 10/ 1033 16,400 [223) (223 0 [8E)
2 i Secured Cvernight

Financing Rate 4.230% 10423/ 2033 B.800 {111} {111) 0 [46]
X Secured Chvernight

Fimancing Rabe #.255% 10423/2033 B.800 193] [23) 1] [#6]
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;'En Secured Owernight

Firmancing Rate 4.393% 1 25/2033 5 B.200 5 [ -] [} 5 [+ (43)
HE Secured Cvernight

Fnanging Rata LR 1y 31fp033 10,200 57 57 a [54)
o Setured Cvernight

Financing Ratn 4.435% 110152033 2600 £ L] ag 4] (48]
.2 Secured Dvernight

Financing Rate 4 4505 11/01 /3033 16900 56 =1 [i] L]
4 1] Secured Cvernight

Fimancing Rate . 250% 11/22/0033 16,800 163 163 B [
=M Seturid Cvarnight

Fimanging Rate 4.030% 1211572033 16,700 A456 456 58 o
Zim Secured Overnight

Financing Rate 1950 1271973003 17,600 83 553 a3 i}
1 1Y Seuted Chernight

Financing Bate 3.500% 12/20/2033 35,680 [2,506) |7E4) o j184)
o Secured Cvarnight

Financing Rate 3.500% 12/ 303033 131 800 9,273 6,735 &7 [}
o Seoured Creprnight

Firancing Rate 3.847% 12/26/ 0033 5900 Er En a7 o
am Secutid Chernight

Fimanging Rate 1A54% 124292033 16,600 ] B3 a1 o
= Secured Cvernight

Financing Rate TS0 01502 #3034 8,300 411 411 43 i}
= Secured Overnight

Finanging Rate IR10% 01022034 B.300 kg i a4 o
=m Secured Cvarnight

Finanzing Rate F684% 01,/03,/3034 2300 455 455 43 1]
Zm Secured Overnight

Financing Rata 3eaE% 01082004 16,700 458 954 &7 o
1] Setuted Overnight

Financing Rate 16T0% 01/08,/3034 18,000 1,001 1,001 4 o
a0 ] Secured Chernight

Financing Rate 1 500 01091034 16,800 1040 1,040 g i}
4 Secured Cvernight

Fimancing Rate 3.600% 01172034 19,400 L1835 1,185 01 o
WL Socured Cvernight

Financing Rate 3.735% 01/23/2034 B700 {434) {434) [} [45)
#, Setured Chernight

Financing Rate 3.738% 0112372034 5,200 [258) (258) a (27
EH Secuted Dvernight

Financing Rate IE55% D1724/3034 5,800 {552} 1552} a {51}
i Secured Chvarnight

Financing Rate TS 01243034 17,200 (955) {955) Li] 90
. Secured Overnight

Fimanging Rate 3685% OLf2a /2034 17,300 (933) 1933) ] (a1)
WE Securid Overnight

Fimanging Rate 3.620% 01/31/0034 8,100 (538} {536) a [48)
¥ LY Setured Cvermight

Financing Bato 3.725% 0200773034 £.300 (4186} (415) o [44)
£1 1 Sezunad Chvarmight

Firancing Rate FIEER 02072034 T000 (318} {318) Li] (37}
X Secured Cvernight

Financing Rate TBE0 02/31/3034 33,800 [1.308) i1,308) [i] {181}
W Secured Cvernight

Hranging Rate 3.650% Q30572034 18,200 [1.004) [1,004) Q {57
% 20 Secured Cvernight

Financing Rate 3.700% 03/05/3034 5,400 {481} 481} a {50
F Segianed Overnight

Financing Ratu 3700% 03705/ 3034 18,100 [EI81] {511 o [9E)
2 i) Secured Cvernight

Financing Rate 39005 04/ 1042034 16,800 (565} {365) 0 |11
X Secured Cvernight

Fimancing Rabe 39005 04152034 B.700 (291} {291) 1] 147}
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= wRa AWM Exhiem i
ERE WEiR (A/B.%) |k e . 5] o1 A
;'E. Secured Owernight

Financing Rate 3.950% 04/ 16,2034 5 18000 5 (529) 5 (529 5 o % [98)
HE Secured Cvernight

Hnanzing Rata 4080 04173034 16,700 (314} {315) a [a2)
41 Secured Chernight

Financing Rata 4.085% 042212034 16,700 [Eled] {306) a (EE]
.2 Secured Dvernight

Financing Rate 4.150% D4/ 22 /0004 40,100 {536) {526) [i] {221)
X Secured Cvernight

Financing Rate LOTER 04/29/2034 17,400 {324) (324) o (93]
wH, Seturid Cvarnight

Fimanging Rate 4 050 /304 2034 17,500 {303y {3 o (98]
Zim Secured Overnight

Financing Rate T o0 CHES Iy 04 r.a00 2,267 3,362 49 i}
| Secured Cvarnight

Financing Ratae 1930 10102049 11,400 4,403 4,408 2H] 0
4] Secured Cvernight

Financing Rate 1.895% 1071852049 11400 4,437 4,392 &5 [}
o Seoured Creprnight

Firancing Rate T000% 01715/ 3050 54800 3,245 EEE 51 o
am Secutid Chernight

Fimanging Rate 1.625% OLf 162050 223,500 9,630 2,645 132 o
= Secured Cvernight

Financing Rate 1. 7505 017220050 AT.500 19,385 17,608 264 i}
= Secured Overnight

Finanging Rate 1.625% 02032050 42,500 18,717 15,893 231 o
am Secured Overnight

Finanzing Rate LBTS% 02,/07,/3050 2,700 1081 1061 15 1]
Zm Secured Overnight

Financing Rata 1.500% 06/ 17/ 2050 1,200 545 B&T & o
. Setuted Overnight

Financing Rata 1.315% 1013,/ 2050 14,500 [7.aTa) (7.479) 1] {75)
X Secured Chernight

Finaneing Bate 1.144% 11041050 9,000 [4,674) [4,674) i} {44)
4 Secured Cvernight

Fimancing Rate L.250% 12/ 162050 128,700 &4.091 30,813 G4 o
WL Socured Cvernight

Fimanzing Rate LABSH 01132051 13,900 6,355} 16, 355) 1] {73}
#, Setured Chernight

Fimancing Bate 1.585% 0171377051 14,700 [6.454) [6.459) 1 {749)
EH Secuted Dvernight

Financing Rate 1.525% 01/19/3051 8,900 [4,000) (4,010) 0 {47)
i Secured Chvarnight

Financing Rate 15504 017217 M051 10,400 [4.638) (4, 63R] Li] |56)
. Secured Overnight

Fimanging Rate 1.550% 02/09/ 2051 98,800 {44,635} [#4,635) o {332)
=W Securid Overnight

Finanging Rate 1.250% 06162051 386,100 154,083 128,626 1,966 o
=i Secured Cvernight

Financing Rata 1.945% 02312051 233200 8554 8,554 i 0
2w Sezunad Chvarmight

Financing Rate 1.785% 0B,/12/2051 13,100 5,538 5,538 73 [
X Secured Cvernight

Firanting Rate LEI5% 01/24/ 2052 2,500 (1020} {1,020 0 {14)
W Secured Cvernight

Hranging Rate 1.867% Q112642052 2,500 (998) (998) Q {14)
e 1] Secuted Cvernight

Financing Rate 1.750% 06/ 15/3052 86,100 39,618 30,558 567 o
% 1Y Secianed Overnight

Financing Ratu 3080% 0272373053 11,200 [1,855) [1,E65) o {&2)
2 i) Secured Cvernight

Financing Rate 3.370% 07122053 22,400 [2.897) (2,537 0 {171}
X Secured Chvernight

Fimancing Rabe 25505 07f21/1053 3600 982} (982) 1] (24}

101/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

@)

2024 30

it Vg
=W f o] e BRI
R AR EFRR iR 0 Wl P 3 mErk L] s b ot e
TN Securad Ovarnight

Financing Rate 2537% 07/24/3053 5 3,600 4 (esn) 4 {590 5 o % (24
K Setured Cvernight

Fnancing Rate 3830% 104123053 5.100 {223} {275) [ {42}
F Secured Cvernight

Financing Rate 3BE0% 104 162053 5,100 {180} {180y 0 [42)
F. Securad Overnight

Financing Rate AT 10/17/3053 5,500 {203} {203) a {45}
HE Secured Overnght

Fnaning Raty 35555 01305 054 7,400 {621} (B2} ] {5
Fps Stetfing Owernight

Interkank Average Rate 4.000% 9/ 18/2029 GAP 601,300 [3.964) 14,539) 0 (LI5H
. Steriing Overnight

Interbank Average Rate 4.320% 104202033 7,300 123 124 0 {13)
e | Steriing Overnight

Interhank Average Bate 300 0373873034 7,300 252 291 18 o
e ol Steriing Dvernight

Interbank Average Rate 3.750% 09/ 1813034 72,700 2021 316 30 o
EH Steding Owemight

Interbank Average Rate 1096% 02/14/ 2052 5,500 [3.441) (3.441) a {171
i Steriing Crvernight

Interhank Average Rate 1060% 03/ 31/H052 2,500 {1,581} (1,581) i} i8]
k£ Sigriing Overnight

Interbank Average Rate 1.101% 03/21/3052 2,500 {1,560} {1,560] [} 18]
HE Sterfing Owirnight

Interbanik Average Rate 1175% 03/ 2812053 5,200 (3,160 13,160 1] [18)
=i Sterling Creermight

Interhank Average Rate 3.750% 09/18/2054  GEP 4,100 359 43 2 o
2/ UK Betall Price index 0.0 0af15/3031 34,904 [5.935) (5, 756] a {156}
=i UK Retall Price Indes 0,000 104153031 46,300 [7.054) (6, 559) a {207)
a ] UK Retall Price Indax 0.000% 11153031 23,300 (3,176} (2.924) 0 I67)

4 240,470 4 283,032 5 30,564 525,115

AT TERSR 5 484755 5 TEE0Z % 306BB % (76,887

Sl U P A BT U S R R b e S il Y Y

ELTL. 2004 3 4300 BEE FUE R 1 o F £ RS E I Wb i b o 5 Rl T U AUF o TR O L

fe] 2024474 f 30 HEMYE, SHUEERMI 290585 K FA-DMUA SRR L OF 20006 K FA-D B G, EREET 08 ¢ LR LU E WOk L 2
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w oW TR S, RUERE AL B,

£, WEORAD rfﬂl"!t"-'#"l'""?l‘-‘h“ EXZ@AMEh KRl S, Fre Pk (] 20 2 F0lFESRER LV
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ANZ 052024 ALD 211 5 138 & 1 5 o
AN 05,2024 CHH 6814 13,354 Q 12}
ANZ 052004 118 522 16,356 o e
BOA 05/2004 ALD 255 194 ] o
BOA 052024 CAD 100085 73,181 £l L] ]
BOA 05,2024 180,171 131,611 455 o
BOA 052004 BO057 43,544 126 o
BOA 05,2024 CHH k-] 11 a o
BOA 05,2024 EWR 827,063 35,034 14,857 o
BOA 05,2034 5 5,742 GEF 4,647 " ]
BO& 05/2004 150 HOK 1,648 a {1}
BOA 062034 KRW 10,583.472 3 7,548 185 ]
BOA 062024 NOK 1647 150 1 o
BOA O/ 2004 - 41 B8 5,715,000 a (16)
BOA 02} 2035 4,733 KN 86,382 124 o
BeS 052024 ALD 1100 5 715 0 o
Brs 02004 BEL 103,085 20,414 528 o
BFS 05,2024 CAD 10,040 7,303 17 o
BPS 05202 CHH 32,449 4478 4 o
8BRS 052024 GBF 407,330 515,560 5,659 ]
BPS 052024 DR 61,103,608 3,828 Flt] o
BFS 052004 IPY 12,054,954 76,555 as4 o
i G5 2024 KRW §.569, 744 5,350 156 ]
BeS 052004 MEN 138515 8233 119 o
BPS 052024 WD 126834 4,106 EiL] o
BFS 05,2024 5 19,932 BAL 103,086 Q (46}
BRS 052024 51855 CAD 10,240 o [P64)
BRFS 05,2024 5,993 EUR 5,589 Q {&]
BPS 05,2024 518,826 GEP 414,542 243 o
BRFS 05/2034 E£.410 I 10,293,643 a (2,955)
BES 06,2024 BEL 2,050 5 1750 El o
Brs OB/ 2004 GHP 414,542 518,508 a [254]
BPS 062004 KRW 1,313,076 950 a ]
BRS 06/ 2004 15450006 11,826 641 o
BPS 062024 TwiD 05,843 22,810 1,155 o
BFS 062024 -] B50 IBR 13,821,653 Q Q
BPS 062004 3,352 52,824,504 o {106)
BRS 06,2004 5,167 INR 429,471 a {31}
BRS 06,2024 76,953 Y 11,934,673 Q [333]
BFS 062024 2,001 MW 133393 a [178]
BRS 07/2024 BEL 27443 & 5458 184 o
BES 052039 WD 1,155 3,970 133 o
BFS 052009 3,635 12,500 438 0
BRC 05,2024 CAD 769 362 2 o
BRC 054204 NOK 288 i 1 o
BRL 05/2034 TRY 1410 E 0 {1
BEC 05/2004 5 177584 CAD 242519 a {1,055]
BRLC 05/2004 EL] CHF £33 o 2
BRC 05,2024 8630 ELR T.977 o {121)
BRC 05,2024 2,587 GE# 2,054 o [25)
BRC 05,2024 4,739 TRY 163,030 200 o
BRC 052024 4,891 166,175 166 o
BRC 05/2024 4,761 162,407 143 ]
BRC 05,2024 B.192 298,411 165 o
HEC 05,2004 2,154 281,731 4543 o
BRC 05/2024 6,258 208,383 174 o
BEC 05,2024 5422 181,258 176 o
BRC 052034 1419 64,528 &4 o
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BRC 0572024 5 ] TR ETTI o 5 ]
BEC 05,2004 2,0 a4,734 o5 ]
BRL 0542024 AR 4,354 H FEH 1] 12}
BRC 0620024 CAD 242,405 177,584 1.044 ]
Bee 062024 CHF 210 10 ] ]
BRC 0620024 DR 17,730 1 a ]
BEC 062024 KEW 18,365,196 14,058 781 o
BRC 06,2004 MEXN 257,045 14,558 ] 5]
BRC 0620024 NOK 1 16 ] [
BB 062034 s 1,295 INR 107,588 a 1%
BRC 06,2004 3,256 TRY 111,901 71 ]
BRC 062004 6,055 108,316 152 ]
HRC 062004 1,242 42,927 17 o
BRC 062004 715 100,095 235 ]
BRC 06,2024 7410 268,226 429 o
BRC a7/2004 6,004 111,37 a7 ]
BRC 09,2024 5,566 206,000 ] 23]
1 082004 1,513 €0,286 o6 ]
BAC 02,2025 4,706 MAN  E5347 7 ]
CBE 052034 BEL 1,187,008 $ 229,088 g% ]
CEK 052024 CaD 6,368 4,705 m o
CBK 05/2004 GEP 7461 9,365 23 ]
cBK 02024 PEN 16724 4537 et o
CBK 052024 § 233785 BRL 1,187,038 ] (4,292
CBK 05/2024 1,355 Cp 1,182,843 ] 18]
CBK 052074 1370 EUR 1,547 H ]
CBE 052024 1,266 GEP 1,018 ] ]
cBK 052024 1626 Y 551,800 a [118]
CBK 052074 3913 PEN 14,733 s ]
CBE 062024 AU 1,855 - 1,219 13 o
fa:ld 2024 COF 41,679,000 10,481 a [134]
[=i13 062024 IDR 345,249 16 1 ]
coK 062024 KRW 2,061,955 1,568 g o
[= 14 062024 MXN 74,066 1,452 50 ]
oBK 062024 PEN 10,507 2,847 1 0
coK oe/2034 5 a90em BRL 1,190,234 a (118)
CBK 062024 1232 IDR 19,464,582 ] 137
CHK 062024 Ma KRW 462,555 ] (14]
CaK 0620324 3847 NN 61,148 a (85]
CBE 062024 258 TRY 32,958 H ]
CHK 092024 PEN 14,742 % 1,823 ] [
CHE 01,2025 5 4,456 MHH  BLESL 102 ]
DU 052024 L 135977 £ 26430 5 o
oue 052024 CNH 12,405 4471 1 ]
oUB 052024 § 27606 BAL 136977 ] {1182
DU 052024 15,188 GEP 28,130 TS o
DU 062024 GHP 28,130 5 35,193 o [ELT]
DUR 062024 KRW 17,109,796 13,214 762 ]
oLrg 062024 BAHN 13636 4,695 58 ]
DB 06/2024 $ 3,765 GEP 3,001 ] (]
DUB 062024 13,479 INR 1117853 ] [110]
DU 062024 [ L] MxH 10,769 ] o
DUB o7/a024 15,697 BAL 80,887 ] (18]
Ds 022025 WEN 85,301 5 4,706 o (78]
oUg 0242035 85,287 2,599 ] (77}
DU oo/2025 14,008 1,880 ] {271
U 022025 s 1,850 MXN 34,000 % o
oUR 022025 4,550 85,482 &7 ]
Bl o300 1,862 TRY  GBE4D 110 o
FAR 052024 IPY 34,372,518 $ 220,889 2453 [
FAR 052034 § 2027 Y 30,521,523 ] {£.830]
FAR 062024 BN BR.685 - 5241 ks o
FAR 062024 & 2088 Y 34,200,600 ] {2.411)
GLMW 052034 BAL 1,255 5 250 ] ]
GLM 052024 PEN 13,543 3,613 1 ]
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GLM 052024 5 13 BHL 1,255 o 5 [
GLM 052024 1172 EUR 1,093 a T
GLM 052024 58 HUF 21,559 1 o
GLM 052024 2,685 TRY 92,500 154 ]
GLM 05204 12522 434,300 725 ]
GLM 052024 TAR  B51145 s a7 a [393]
GLM 062024 1DR 40,069,625 2,541 b o
GLM 062024 5§ 141 MUN 248,799 ] [754]
GLM 082024 6040 TRY 241,764 0% ]
HUS 052024 BEL 2629 % 500 o i
HUS 052024 CAD 308897 127,57 3031 ]
HUS 05,2004 CHW 123887 16,588 3% ]
HLS 15,2104 79,754 10,852 o i1z
HUS 052004 EUR 9,136 9,928 160 ]
HUS 05,2004 GOP 18772 48,355 ] (192]
HUS 052024 DR 79,330,139 1,538 3 ]
HUS 05/2024 § 508 BRL 2,629 ] [F]
HUE 05204 865,449 CUB 807280 a {2,264]
HUS 05,2004 1606 WY 245,400 ] (a7
HUS 062074 EUR  BO7,280 $ 266,580 2223 ]
HUS 0620024 5 1451 EUR 1,353 ] 3
HUS 06,2004 5,078 IDR 94,522,366 ] (171
HS 062004 1,058 INE 255,857 3 o
HUS 02,2005 4731 WMXN 85811 73 ]
I 05/2024 BRL 2613 4 500 ] 2]
[t 052074 cAD 10,009 7,331 a7 ]
1M 052024 CNH 119,117 16,400 ] i32]
Jed 052024 MY 1078 60 1 ]
1M 052024 I0R 64,377,456 4,034 7 ]
1M 052024 KRW 337,640 250 8 o
JeM o034 s 508 BHL 2,631 ] i
19 052024 2383 CAD 3,334 ] (23]
ey o204 300 IDE 14,683,500 a o
1M 052024 6015 Y 509,300 ] (2371
1 0572024 1763 TRY 61,276 7 o
176 052024 4,606 157,121 181 o
P 062024 IDR 154,248,365 $ 9,501 5 0
I 062024 KRW 16,456,395 12,608 784 ]
] 0620324 MXN 349,238 14,803 2491 o
126 0612024 TWD 2,236,068 72,709 4,106 [
Je 062004 5 560 cHY 1,580 a i
1M 06/2024 12348 IDR 204,551,041 ] (381)
1P 062024 2,101 INR 174,457 o (15)
) 0620024 557 MHH 9,505 o i3
1M 07/2004 BRL 7877 4 1,566 56 [
Jed a3/2025 5 1616 WY 7TaI17 128 o
Ayl 0542004 CNH 115633 E 15,916 a [EL]
WY 052024 IPY 4,558 608 79,241 m o
vl 05,2024 5 18 CHH 129 a ]
WY1 05,2024 570 CHY 4,058 1 o
MY 052004 1,410 G 1,132 0 13
L] 052034 8,560 DR 154,658,273 o (47
WY 05,2004 56,201 IPY 8,458,605 o (2,443)
[ 05,2024 AR 12,554 % 658 o i
M 06,2034 IDR 196,932,082 12,267 168 [
Y1 062024 KEW 10,052,500 7,720 451 o
MY 062004 5 3,330 IDR 52,616,553 ] {7
MY 062024 5,142 INE 426,558 o (3]
Y 02034 28,341 JBY 4,535,876 ] {264}
MY 01,2025 MXN  EL322 5 4,496 a (1041
Yl 02/2035 85,89 4731 o (73
L] 0242035 B5,401 4,733 o {115)
RBC 052004 s 37 CAD 50 ] ]
RBL 052004 1,067 G B4 o 15]
RBL 062024 CAD 50 13 E ] ]
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REC 06,2024 5 4,559 LR 77,028 5 o 5 {74]
5K 05/2004 CiF 1182843 5 1,247 10 o
X 05/2034 CNH 8419 3,518 o 12
X 05,2024 227,178 31,402 o (37
o 05,2004 NOK 1,531 143 5 o
50% 052024 PER 24,244 6,535 L o
i 05,2024 % 7,353 CHH 53,600 1 o
SCx 052024 13453 EUR 12,403 ] {191)
LK 05,2024 1,328 Gie 1,061 1 o
(0K 05,2024 6,235 ERW 8,558,520 o [50)
508 06,2024 COF 20,851,000 ] 5,482 155 o
2% 062004 KRW 27,208,252 20,527 828 o
SCx 06/ 2004 H] 1,246 CLP 1,182,843 0 1%
5Cx 06,2024 12,452 DR 196,723,265 a {366)
o O6/2004 65,171 INB 5428675 o {248)
S0x 052024 CHH 53,203 H 7,353 o 4]
5565 05/2024 BEL 648753 125,449 283 o
50 052024 XN 757373 44,574 209 1]
558 05,2024 5 12963 BRL  E4B,799 o {4,471]
TOR 05,2024 AUD 253 % 165 1 o
TOR 052024 CHF 829 823 19 ]
TOR 05,2024 KRW  BiS034 600 a 4]
UAG 5/2004 AUD 23415 15,317 123 o
UAG 05,2024 5 16453 ALD 25274 a (87)
UAG 05/2004 10g ZAR 2,045 1 o
uaG 06/20024 AUD 25,204 H 16,515 Bh 1]
AWTHRALH 3 ELZM 5 (6851

WAL T rmlr

dd -
A HE A

aEk [ R ERal fTdR (A8 BEws B BYE
Secured Ovemight

FAR Call - OTC 2-¥ear Inferest Rt Swap  Firasding Rale *ph 2% 08,/05/2024 52,000 5 nE % 1
Sacurgd Cvemight

FAR Put - OTC 2-Year Interest Rate Swap  Firanting Rate T 2243w 08/05/2024 52,000 T02 2,484
Secured Owemight

GLM Call - OTC 30-Year Interest Rate Swap  Financing Rate 8 oY 2.110% 07262032 10,500 1,701 a6
Secured Dvemight

GLM Put - OTC 30-¥ear interest Bate Swap  Financing Rae W 2.110% 07/26/2032 15,300 2,473 3439
Seeured Overnight

e Call - T 1-¥ear Irterest Rate Swap  Finantng Rate £ I T3 T, 1 07222024 154,300 1,156 ]
Secured Ovemight

WYC Call - OTC 2-¥ear Inferest Rate Swap  Firandng Rale EE 2590% 07/15/2024 108,300 1,503 1
Secured Chemight

YT Call - OTE 30-Yeas Interest Rate Swap  Finanting Rate M, 2.400% oF/20/2007 12,100 1,597 295
Secured Dvemight

MYC Call - OTC 30-Yoas Intorost Rata Swap  Finanting Rate X R o7/15/2032 12,100 1,919 515
Secured Dviriight

WY Put - OTC 1-Year Interest Rate Swap  Financing Rale 2 2520% oF/22/2024 154,200 1,156 3,714
Secured Oveermight

Y Put - OTC 2-¥ear Interedt Bate Swap  Finanting Rate T 2500 O7/18/2004 108,300 1,501 451
Secured Ovemight

YT Put - OTC 30-Year Interest Rate Swap  Firaning Rate S 2.400% 0720/ 2027 13,600 1,734 3229
Secured Ovemght

YT Put - OTC 30-¥ear Interest Rate Swap  Firanting Rae Sm 2a70% 07/19/2032 13,500 2,157 2985

| R BRI § B3B3 § 70860
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Call - OTC 10=vear Inverest Rades  Secured Overnight
oA Swap Financing Rate 2 3928w 05/10/2024 35,500 {104} in
Call - OTC 10<Year Intorest Rate  Seocurnd Cvarnight
BOA Swap Fanancing Rate Sl 3.960% 05132004 29,900 [10&]} [12)
Put « OTC 10-Year Interest Rate  Secured Ouornight
BOA Swap Financing Rate KR, a3zEm 05/ 10,2024 29,800 {i0a) {159)
Put - OTC 10-Yisar Inberest Rate  Secured Owvernight
BOIA Swap Financing Rate L 4410% 051342024 9,500 (108} {48
Call - OTC 5-¥ear Interest Rate
[ Swap G-Month ELRIBOR S 2650% 052002024 24,800 42} (g
Fut « OTC 5-vear Intenest Rate
Brs Swiag E-Manith EURIBOR X 29608 05,/20/2024 24,800 (L4 [84)
Call - OTC 10=Yar Interest Aate  Seoured Oyernight
BRC Swap Fanandging Rate SH A% 05152004 14,800 (69 [14)
Put - OTC 10-Year Interest Rate  Seoured Owvernight
BRC Swag Financing Aate R da10% 05/15/2004 14,500 ({211 (58]
Call - OTC S-Wear Infenest Rate
=14 Swag B=Month EURIBOR ZW 25aT% 05002004 35,300 (54} 0
Call - OTC 10-Year Interest Rate  Secured Chvernight
Swag Financirg Rate =W 3now 05,010,204 16,300 a4} [i]
Call - OTC 10-Year Interest Rate  Secured Overnight
Swag Financing Rate T 3935% 051042024 29800 (100} [1:3)
Put = OTEC S-%ear Inferest Rate
CEE Swap G-Manth ELRIBOR A 2827T% 05,/02,/2024 35,200 {34} {237
Put - OTC 10-Yiar Interest Rute Secured Overnight
CBK Swap Finanging Rate ERL O 4130% 05,/01/2004 16,300 (44 1233)
Put - OTC 10-Year Inberest Rale  Secured Overnight
CBK Swap Fenancing Rate i 43e5% 05102004 5,500 (100} (108)
Call - OTC S-¥ear Inferest Rate
GLM Swap B-Maonth EURIBOR =W 2700 05282024 10,000 {15} 1]
Call - OTC 10Year Intenest Rate
G Swiap E-Masith ELRIBOR 4 2maow 05/15/2024 18,300 156] {5]
Call - GTC 10-Year Irenest Rate
GLM Swagn B-Manth EVRIBOR SW 0 2500% 05/ IES2004 11,000 136} (8
Call- OTC 10-Year Imtenest Rate  Secured Overnight
GLM Swag Financing Rate 2 Aotk 05152004 8,500 {140} (27
Call- OTC 10-vear Irpenest Rate  Secured Overnaght
GLM Swap Financing Rate S 3900% 05/17/2024 31,000 137} [36)
Call  OTC 10-¥oar Interest Rate  Spoured Ovarnight
GLM Swag Financing Rate £ 053 05202024 33,200 {139) [61)
Call - OTC 10-Year Interest Rate  Secured Overnight
GLM Swag Fanamcing Rate SW A0 05,/ 242004 15,5900 {63} [44)
Call - OTC 10-Vear Interest Rate  Secured Overnight
GLM Swap Finanging Rate ZW 4.100% 05/30/2024 18,200 (65) (64
Pul - OTC 5-vear Inenest Rale
LM Swap &-Month EURIBOR £H,  1020% 05282004 10,000 (18] {7
Pyt - OTC 10-Year Interest Rate
GLM Swap G-Manth EURIBOR XH. 2.840% 05152034 18,300 156) {129)
Put = OTC 10-Year Interest Rate
GLM Swag B-Manith EURIBOR &8 2930% 05,/ 16/2024 11,000 {36} [41)
Put - OTC 10-Yisar Inbieriest Rate Secured Overnight
GLM Swap Financing Rate L a0 05,15,/2004 9,500 (140} {113)
Put - OTC 10-Year Interest Rate  Secured Overnight
GLM Swag Finanting Rate i 4.393% 051772024 33,000 (137} {158)
Put « OTC 10-Year Interest Rate  Secured Overnight
GLM Swag Financing Rate kH, 4450% 05,/20/2004 33,200 {135} {121
Pyt - OTC 10-Year Interest Rate  Secured Overnight
GLM Swag Fananding Rate HE, aa70 05242004 15,900 [{21] [64)
Put - OTC 10-Year Intereit Rate  Secured Overnight
GLM Swag Finarcing Rate EH, as00% 05/30/2024 18200 {63} {66
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Call - OTC &-¥ear Interest Rate
1PM Swap E-Manth ELRIBOR T 25e0% 05/15/2004 38,100 LI (] 5 {51
Call - OTC 10-Year Interest Rale
PR Swap B-Month EURIBOR 2l 2sask 03/13/2004 22,300 (58] {8
Call - OTC 10-vear Invenest Rate
IPpA Swap G- Month EURIBOR W e 05172004 24,400 (7] [24)
Call - OTC 10-Year Imenest Rate
IR Swap Manth EURIBOR S 2650% 05292024 10,900 137) [26)
Call = OTC 10-Year Interest Rate - Secured Ovornight
FERd Swap Fenarcing Rate B a0 05242004 9,100 137) [25])
Put - OTC S-Year Intenest Hate
M Swag E=Month EURIBOR *h 2880% 05152004 38,100 162} {206)
Put - OTC 10-Year Inberedt Rate
M Swag E-Monith EURIBOR i,  2889% 0%/13/2024 22,300 (6a) {26
Pul - OTC 10-Year Inbenest Rate
EM Swap iE=Month EURIBOR i 2960% 05172004 24400 {75} [
Put =« OTC 10=Year interest Rate
M Swag B-Month EVRIBOR XE 2970 05,/292024 10,900 {37) 47
Put =« OTC 10=Ypar Interest Rate - Seoured Overnight
A Swagp Fananzing Rate . aa70% 05/ 24,/2024 5,100 137) [36]
Call - OTC 10-Year Imenest Rate
MY Swag G=Month EURIBOR | ras% 5072024 21,000 {65} o
Put - OTC 10-Year [Abenedd Rale
RIYIE Swap B=Month EURIBOR xH. 207T% O5A0T 2024 21000 {65) 1193)
Call - OTC 5-Year Inferest Rate
UAG Swap E-Month EURIBOR T 2sET 05052004 35, 200 {54] i1
Put - OTC Siear inferest Rate
UAG Swap G-Maonth ELRIBOR XE, 2875% 05,/09)2024 35,200 5 {54) 5 {181)
§ {3,153} 5 (2,903
HEA FLITA
HEF BN TR B (AR S (SED Ly
Call - OTC 2<¥ear Interast
FAR Raté Cap™ 224 USD-SOFR-085 Compaund 081083026 52,000 5 (B97) 5 {2522}
Put - OTC 2-Yea Interest Rale
FAH Flogr®! 2.3M LS0uS0FR-00 Compound Ga/0RI006 52,000 1] (5%)
Call  a7¢ 1-Near Interest
YT Rate Cap™ 2.586 USD-50FR-065 Compaund 07233025 154200 [1,350% 13.715)
Put - OTC B-Yeas Enberest Rate
RAYE Flogr™! 1008 USE-S0FR-08 Compound AT 24004 308 400 [1,231) [i]
Put - OTC 1-Year Interest Rate
MYC Floor®! 2.5%6 US0-50FR-085 Compound 07/23/3025 154,200 [1,350) (35)
Call - QT 2Near Interesk
YL Rste Cap™ 2550 USD-50FR-0 Compaund OFf23006 105,300 [1,533) {4,710
Put - OTC 2-Yea baberest Rale
MYLC Flogra! 2.550 USD-50FR-DIS Compound 07233036 108,300 1433 145]
% 8,552 T (180
HiFl e FLITA
BEY L3 FHEER (BSB.00) MRk D a1
DB Call - OTC WS, dollar versus Mexican peto MEN 18.450 02 0 20225 11,765 4 {539) L) [3¥5)
QLU Cal = OTC LS, dolar versus Mexkan peso 18.100 02112025 4,659 (224p [156)
DLre Cafl - OTC LS, dalar versus Mexian peso 18.150 DR I32025 11,748 (534 (384)
baYi Calll - OTEC U 5. doflar wersus Mexioan peso 18.330 O35/ 2035 11,532 [E1-r ] {354)
KA1 L3 - OTC LS. dolae wersus Mexican peso 18.250 01,30/ 2025 11,532 [£101] (343)
A1 Cafl - OTC U 5. doflar versus Mexican peco 18150 OO 2025 11,828 {532) [EL]
£ {2,545) 5 {1,906}
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i B T B SEns (3 i
1M Call - Fanmie Maog®® 5 97656 05,/06/2024 13,700 5 [CET] L]
1Mt Call - Fannie Mas®® 97.219 D606, 2024 10,400 {448h [1ﬂ:|
17 Call - Fannie Mag™* 49,195 O6/06/ 2004 26,400 {81} it
Jipa Put - Fannie Mae®* 95625 05,06,/ 2004 18,300 134) {164)
i ] Put - Fannie Mae®* B5.656 05,106, 2004 53,800 {256) {4324)
17N Put - Fannie Mae®" 54,219 06,06/ 2024 10,400 {54) (5]
1M Put - Fannie Mae®* 86,195 006204 i, A0 {128} {436)
tAL LCall « Fannie Mae®* 47154 05,06, 1004 35,500 {32 i1
Sal Put - Fannie Mag®® 94,281 0506/1024 24,500 {43y (%13
Sal Put - Fannie Mac®* G4.328 05061004 10,800 {17) [1%)
Al Put - Fannla Mag®* 94,156 0606, 2004 25,500 {143 1155)
§ ey & (106
WA e w i % 15681 5 017485
AN IR
HWMHFE4HnE
A e Do
| S5 AR [ Fi ] e Fe#bfab MiExk FLivh kRS 20 EHE Mg
HEN  =F4F4— il (ASBESE) AT P o EE/SE) M%) Wa Al
BOA HSBL Heldings PLC {1.000%) 06,20,2024 0200% EUR 200 ] 3 5 3} H o] 5 [i]
MMELA 0B
BEDA T4
LI LR WS WA Fedbifelb MERE FLIiTas RENAES 2T oRE, iE
HEY  =FeF4— SHER (ASRSE ATz Y o EE/TE) (M%) e i
BOA Turkey Gowem ment
Internaticnal Bomd 1.000% 06202024 0,339 5 200 5 (18] 5 19 5 1 5 L1}
BOA Turkey Govemment
Irternational Bamd 10005 12202024 06445 600 (671} B892 21 1]
BFS Calembia
Gowernment
Irbernational Band 1.000% O/ 20,2027 1.125% F400 [163) 155 o [3)
bes Calemnbla
Gerveprnenent
Inbernational Bord 10005 13202007 1.338% o0 (62} 55 o N
HES Turkiy Gevemment
International Bomd 1.000% 1212000024 0LA44% 480 {34} 36 ) [}
BFS Turkiy Govem mient
Inbernational Bond 1.000% 0620,2025 LO1IH A0} 65} 69 i) 1]
BRC Colombia
Gawernment
Imbernational Bond 10005 12202026 0.986% & B00 (221} 18 T 1]
BRC Turkey Gowemmient
International Bond 1.000% Def20/2024 0.339% 3ama (200} Elery I ]
BRLC Turkey Gesremiment
Iribernational Bord 1000 VX002 06443 15,510 {3.200) 3,290 ag [i]
CBK Brazil Goernment
Inbernational Bamd 10005 1202004 0.303% 21,800 [37) 498 1# [i]
CHE Colombla
Gavernmaent
Inbernational Bond 1.0006% 0o 20,/ 2024 0.312% 1,500 {15} 18 3 1]

109/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

@)

2024 30
M4 A 308
BEDA T
[l ST B wmma Feo #eife  MEsk FLITA RERALES AT THE, B
Wy et il bk SmeR (ASRSE) R AT FEE » FH S () Rl Al

CBE Calombla

Gavernenent

irternational Bard 1,000 13/20,/26024 0.911% 45 4300 5 17 $ 7 [T s 0
CBK Colombla

Gavernement

Imternational Bond 10000 T302006 09865 5,900 [275) Pl g (1]
CBK Colembia

Gawvirnenent

International Bond 1.000% 0620202 7 L125% 1,500 {54} 50 o (1]
CRK Turkey Gowemmient

Imternational Band 1.000% 20,2004 0.339% 400 {36) 37 1 [1]
CEBK Turiey Govemment

Iribrnational Bard 10005 13202004 06443 1,400 (146} 151 g [i]
nua South Africa

Geavernenent

International Band 1.0 TR0 13008 400 (18] 14 o [£1]
oua Turiory Govrmment

Inbernational Bomd 10005 12202004 0.6443% 1,700 (196} 02 ] 4]
GST Brazil Gowernmaent

Imbernational Bard 10005 020,202 4 0.233% 1,000 132} 3 2 1]
GST Braril Governmaent

International Bond 1.000% 1320,2024 0.303% 16,700 [260) 353 %2 1]
GST Calembia

Gavernment

Imbernational Band 1.0 05/ 20,/2007 L1¥5% 4,200 (156} 146 ] (10
GET Colonibla

Gowernment

International Bard 1.000% 12/20/2027 L338% 1,300 {165} 150 o {19}
GAT Equinix, Inc. 50000 e 0,200 0.B48% 3,800 531 [53) 4TE 4]
65T Indonesia

Gavernment

International Bond 1.000% /20,2029 0.759% 2,100 29 (4) 5 ]
GST Sodith Alrza

Gawvernment

Internaticnal Band 1.000% 06/20,/2004 0,530% 11,600 (435} 517 2 o
GET Turioey Govesmment

Inbernational Bord 10008 20 20024 0.339% 1,100 [100) plik} 2 1]
Q5T Turngy Govemment

Inbernational Bond 1000 13202004 06445 12,000 {1.342) 1,383 al 1]
1PM Colombla

Gavernment

Inbernational Band 1.000% 20202 1.175% 400 15} 14 o [11]
MEC Turiey Gowemmont

International Band 1.000% 12202004 DBd4% 1,300 (142} 146 L] 1]
MYT Colombla

Girvernment

International Bond 10005 20,2007 1.135% & 500 [162] 151 ] [11j
MYE Colombla

Gavernmeént

Irbernational Bord 1. 000 102027 13305 5,200 [AB4} 412 ] (523
YT South Alrica

Gawernment

Internaticnal Bond 1.000% 1302026 1.390% 13,500 [&00) 484 o {118
YT Tuirioky Government

inbernational Band 1.000% o5/20 2004 0.339% 40 {160) 102 2 o
MYC Turkey Govarnment

Imbernational Baord 10008 130004 O.E44% 800 (104} 104 3 1]

§ {8417} 510,153 E ] 5 231
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[ wmma FLIThERS RS 20 R, B ET
WBEF WS RFris 2WeH (A8 WETE () ) B A
BOA ABX HE ARADE Index 0.110% 05252046 & 6280 % [1,271) T B3 = [ T [3%8)
BOA CRABX.AAA-E Inclex 0.500% 05/11/2063 5 0 0 0 [}
DB CRABX_AMA-S Index 0.500% CA/17/2058 12204 {4z 406 o (14}
oue CMBX AAA-10 Index 0.5000 11772059 B6,100 {300y 102 0 [158)
FOF CRABX_AAA-G Inclex 0.500% 05,/11/2063 6 0 0 0 0
FiE CRABX AAA-S Incex 0,500% 031772058 12,601 (512) 458 o {14}
FHE CRABX AAA-1] Irsdex 0,500% 11J18/2054  SHE00 {314) 1 0 {313}
FOE CRABN AAA-12 Ird i 0.500% 08172061 17,500 {123) {12 0 {135}
GST CMBR. AAA-G Incex 10,5000 05112063 ] @ a o o
GST CMBX.AAR-11 Irdex 0.500% 11/18/2054 18100 {35) 1) 0 (]
GET BN AAA-15 Irdd e 0.500% 1171872064 6,600 {SE) {62} il (118}
75 CMBX.AAA-D Index 0.500% 09/17/2058 4,167 {171) 167 0 {4
75 CRABX. AAA- 10 I e 05005 11/17/2059 5,400 {101} BS 0 {16}
195 CRABX AAA-11 Irdou 0.500% 11182004 25,300 {224) T4 o {150}
MEI CRABX AAA-E Incesx 0.5000% 05,/11/2063 b 0 a 0 o
MEI CHABX AAA-S Incex 0.500% 1071772057 14,359 {76t 757 a {4}
MEI CBABX.AAN-S Inclax 0,500 08172058 15478 |B56) 638 o 118}
WYL ABXHE ARA-DE Indx 0.110% 05,/25/2046 [ (1) 1 0 o
[Tl4 CAABX AAA-E Incix 0.500% 05/11/2063 3 [ [ o 0
MYE CRABX AAAS Tncex 0,500% 9/17/2058 10418 {514) 503 0 {11}
MYE CRABN AAA- 10 It 0.5005% 1172058 63,200 {1,529y 1,740 o {182}
MY OB AAN- 1T Irsde 0.500% 11/18/2054  B0,700 {517) 154 o {3r3}
MYE CMBE.AAA-13 Irddex 0.500% 12/16/2072 30,300 {12} (318} 0 {33a)
MY CRABY_AAA- 15 Irsdox 0.500% 11182064 13,200 {112) {124) il (238}
1T CRABX AAA-1T Irafox 0,500 11/15/2054 286,300 [1.597) T3 0 {1524}
UAG OB AAA-S Incex 0.500% 10/17/2057 1418 {B4) B4 0 0
5 [9.720) 5 5660 % 0 5 4051}
e W |
ATl
RELFLF LITLY  EE FLIFs RN
A—ERDb— R mLTo e A e s A5 o 7HN, WE
HEF FlsIF—lr Fip— o EFEhaE MiErnk (B0 5y T A
BPs = B LISD
Liquid
Leveraged
Laans Total Secured Cvernight
feturn index Mfh  Financing Rate Index & 3,700 06/20/2024 5 4% % (e8] 5 o % {20
1P m i LISD
Lhguld
Leveraged
Loans Total Secured Overnight
Return ndex MfA  Financing Rate Index 3,500 5 20/ 2004 a7 (&7 [1] Mg
5 81 5 (1431 5 o4 [
AT »TRREN $ 006N 5 IGETE % [TTHEEN
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AT U O R PR R U S S

ELFrL. 2022464 5 30 BRED, HFN S O U -4 « RGeS LB ANS BN Shitiifeoigf Th g,

ERAT > 77U A7 o X0 (504 w25 S TIRRENS L3, JMELH N ERIE. 9THE FADRENE, S8BT YT T
DI E LTEARBR TS,

BT AT TR & U A7 1 FRIR
R
[ EN b5 FUp =
& AFra AT EEERI L8 FFa AVSY FHRS 4 FOBME NREN —Fr—

HEN i i1 M fo L] &t TN L L] & Mw o () meE
ANE H 1 ] [ [: D] 1 EREE L] H o 3 [ 5 i) 3 a5 {4
BOA 16,087 0 22 16,109 17 {276) {358) (651) 15458 (13,4300 4,028
bR 8,845 0 2 8,547 [4,721) (a3} 35 (4.849) 5088 {2,650 1,428
BRL 4,629 0 103 4,732 11,2309 {0 o {2,320 3412 {2.030) 382
CBK 548 o 163 711 [4.EMH {585] (4 15.410) (4, 655) 2,60 11.935)
ous 1,092 L] & 1,098 {1,701) [915] {216) {2,832) {1,734) 1,640 (34
FAR 2,580 2485 o 5,025 {11,241 {2.577) o [13,818) (8793 6,920 {1,873}
FiE o 0 o 0 @ o {a52) (a62) {462 32 (150}
GLM Lava 3855 o 5,139 631) [373] L) (1,5648) 3,575 {390 3185
65T o o 663 663 & o {243) {243} 420 {550) {160}
HUS 5,565 o o 5,565 (2,658 o o (688 2,867 o 2,867
M 5775 0 ] 5,775 (o7 {1,720} [#1) {2A68) 3,307 {3.330) 123}
s o [ o o o o {170 (vray {170} i) {toa}
MEL o o a 4 o o L a 4 L7 (L)
MEI [ 0 o [ ] o [22) 122) (221 ] 122}
MfC L] 15,310 5 15,315 a 1E.806) (1.264) [10,074) 5,241 540 5,781
wAY L o o B3z {2249y {1.081) L {43300 (3.438) 3410 128}
RBC o L o 0 (&3} o L {E3) (83) o 183}
SAL 0 0 o 0 @ (216] (1524)  (LA0p (17400 1732 118}
50X 1,068 0 o Los8 {308) o o {308} 160 o 150
S50 498 0 o 458 [4,471) o o {4471 (3979 2,380 {1,583}
TOR 0 0 o il {a) a L ] 16 o 15
LAG 200 0 o 200 87} [182] L (269} (69) 0 163}
RS A $50.234  $Z1660 ¢ 068 4TRAE $E6,663  SUTA86 4 43430 SmEANN

T RTTEEREERE T e e,

o, RRREREL TS,

" OEEAL, EBEHAY—=FE A, DMERC VT, RN AL TRERRS B CREGE el

B oy FAIFOF 2 ORCFTRD, BFOAY > FRAORETERSACL S CANEhI RSB, 7r - Vi 1] 29 o 7olEERE L v
MG FoF 2 dem <ORBEGEHHEBNL, BERERLLEYT Y b ARBREME T SRR S S8, K (6 MR EEN S WS L P
FANRERET SREROFRE R SW N RN L RO TR L

W oFrr FETOR T e POROETRD, WEOAD »TEACRETERSRE DY CARFRYESBE, e FRL 0] R oot el WL vk
WEFOF & a 2OMAREH LYY, BERNGLIRE Ty L 2RRGWMICF AR A 2T 50, A0 (i) EEEEmecBREEE L 2y
b AR AW SRR S L L R s M L L SRR TR S,

WOl s, MERRAOER, SRR T CRENT AT ek FE AR AT o TRACOKHEDRE NN SR, TS e T Uy
b AT L M, B AT g —w e A U AP OREE RS ETOEEORRERE L. P LE e b F ISR o SRBETRIOEERELG L2 2
FPEET, WEDETy bl 2P P =i T o e P Ly b o T by ML, 89 Sy WoilA BRI e L, SR sns
Wl e L3R, F Ly b AT L e FOERIE, by LR 2L F A F 4= NoENoRE, SEURROREITERSAS DS CHRTR
v o2 0 & Lol a2 S o Ji Ao 2058 8 5 STt bk G R,

B RO AD »FRRORATERSAESEACHEEHEE SR, Ty o FARRTaF s RO PELTELRGZE, SREANTER w0 WL
FELTRNN S R0 G R

M e bR FPahab A7 TRRCET, BRI URBEL, MR AT = YAl E RS LTOBRORRERZL, YLy
b FU AT g W s T R EE , MRNE Y = L R T RO SR T R A R, SR e e
Ak B L R S AL, Ty b ARORA oM R ORE, BIURAORETERSLEL S CERTRFOY AP LS
(L n IR JURTE KR g T Pt

™= e = pEEE, MBTRITAYOIE NSNS U ki) R R, R SR AT TR&S SO Adl=F e =2,
O TR T SR Y =R RN R SR ARG TR R G, e SR T SRR T, RN T
HE®E =¥ —mANH CEE|OHIE,
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EUFi, YAy o fr AR—=Fe—=RlM SN o FOF 1oi7 0 YEROREEORE TAE, 71 R Ry ST, W
SR ASERE Y TERLY AL OEnY Y FRENZL,

HeadEd A W0 AREORE - AMHRE LOGWT ) AT ¢ THEOLEEM :
~» BB E LTHESAROT I 47 ¢ TS

FuPub =SP4

A L2 ] L] S TERE SIS i
ST VT TER RE
LA il 1) T o IS E P i R
Ci AT L S e 1 )
Hdh 5 o s o 5 I T ] 1331 & 1,231
AL R [i] 104 o i 30,5654 30,568
5 o0 s i 5 0 5 § 31785 5 11890
RG] M7 457 o R
BT EAEE 5 o 5 o 5 0 5 5034 & 0 5 5023
MA A ira o o o o 11,650 21,660
AT A o 963 0 0 a 968
['] ] 968 5 1] 5 50,234 21650 72,857
[] 5 1,072 5 [ 5 50234 53,455 104,751
Sl U AT 4 - A
LAl 1) AT o i E P i R
At kS S el Wl o TR
HA T 5 o s o 5 o % o % [ % {3may
KA ] [} o o {3,591} {3,531}
207 TR 0 {1,583 o i {25,115} {36557
5 o 5 {1, 582) 5 o % a % (90T} % {30.958)
ORGP 10 25 S R
AT EE 5 o 5 0 5 0D 5 (366530 5 a4 {35653)
o e T B a o o {1,396} {15493} {17,455}
2 5 o R 0 {4,283) 0 0 {6} (4,343}
5 0 5 {4283 5 D 5  (3B649) 5 (15559) 3 (58491}
5 0 5 (6165 5 0 5 (3mE49) 5 MA3S) 5 {B9AaE)

HAEAH 3 HETHEOCER RS EOSMT U F ¢ TR OES |
o VB E LT LSRN I R TS

FePab =LA TA
. . [ i uE AETHREY SIS A
ST N AT 0 TREE PSS IRMEE (M5
AR S 1) A I E P P R
Sl 1) r 5 AL

Fm 5 o % L ] o3 3sE 3 3,848
L] o 0 o 6ARL 6,481
A U o TN o 20,687 0 0 fan.4a1) {19.754)
5 0 5 20687 5 b5 05 (30013 5 (9.325)

AL LR R MR i 11
240 T § o % o & 05 (0gm) % 0 % 440991
B AT L L] o ] ] o a
3 b P o o ] ] 0,325 20,325
9y TRE o 3,247 1] ] {34} 1213
5 0 5 3mr % D 5 (4ngel) & Indsl & (17.453)
5 0 5 g 5 D 5 {403 5 (8721) 5 (36778}
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Tia 0 o o o [B&a) (B&0)
A TR o 10,214 o o {20,558} {10,384)
5 o 5 1zl & o s 0 5 (243 5 {12207
o0 PR & LT EERAT U AF o A
FLPy b TEAFS
R 5k L) RETERE  SFN Ris
FENI ] o er U 85 o RS
48 T PR § o0 5 noos 05 BO2F 5 o & B027
Mg o 0 o o 748 8
WHFT g o o o 449 2121 3070
20 TN {143 6,910 [ 0 ] 6,767
5 [EE 5A10 5 o s BETE 5 2EE8 % IBEIZ
5 (143] 5 17124 % 05 BOT6 & (19562 & 6,355

iim kL

EUFE, 202494 B30 ARED, 7y FORERZLUAMFEBMIZET S S 7y PRI T Sh A T EHBE oWl s,

5

2024 %4 A 30 A
AFL)—REHT - BTSN — | i | Lerifie 7 Lerdfe 3 poriseng Y
BRI ENER. FHE
#RLr = 3 o § 182820 5 165,108 § 343523
il
BTRE LIS r A o 72,462 6,642 779,104
AR o 313,537 o 313,537
pE 2 a 459,459 o 459,459
LT o 51,004 L 51,004
T a 10,031 0 10,081
[0 A P a 1,605,618 o 605,618
NI o5 i B 0 o 1,466,405 o 1,466,405
Tl i aty DR a 4,111,875 5,491 4,471,366
Ty b+ AR a 675,056 4,315 639,371
WU o B22,704 98 £22,872
L3l 17,964 749 115,375 134,088
R RS S 217 o o 211
0%k a 0 B 4
i FElE o o o o
I 48 O s i 411,145 3,787 414,932
B R W 3 5 40143 5 15,852 835 5 330,875 4 16,243,553
T A T - W
b5l el 1 S S T L R R
b & Al 7 55 R (i 31,898 o 31,899
I CHTIR 5| ol 577 10 55 o 2 il ] 72,862 0 73,862
[ ] TR 5 o 5 104,76l
ERT U T 4 TR AR
Al B U P F o R kTR R
kA Ll 5 (636} (30,322) o (20,958)
T UECR al al [] ] [58,133) (358} [58,491)
5 [636) 5 [8B455] 5 (358 5 [%0.445)
& §  Issr $15,800,241 & 3msi7 $16.250,265
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2024

Management Company LLC

1,037,530,805.64

1940

PIMCO

PIMCO

BMA
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1,626 2,258
850,000
104,234.04
850,000
250,000

1971

PIMCO

BMA
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150,000

150,000
1,250,000

Pacific Investment
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2024 336
621,286,437,433

118 309,152,276,143

21 14,825,598,083

18 26,331,939,906

69 190,557,633,427

9 6,309,183,875
27 14,361,818,084
34 17,582,496,925
15 24,486,166,797

4 759,572,674

5 2,493,895,764

16 14,425,855,755
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2018

2020

PIMCO

2022

2022

2024

PIMCO
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PIMCO

PIMCO
PIMCO 2024
18 PIMCO
2020 31
PIMCO
2021 22
CDO
CDO
13 PIMCO PL PIMCO
PIMCO
23 2022 29 PIMCO PIMCO
PIMCO
18 PIMCO
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PIMCO

PL
PL
2018
PIMCO
PIMCO
PIMCO
PIMCO
2024
PIMCO
PIMCO
PIMCO
FGMC
FGMC
FGMC
PIMCO
FGMC PIMCO
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2022 12 31 2023 12 31

328

23 103

UFJ 2024 30
156.90

119/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 2022 12 31

2023 2022
2(c) 688,317,939 107,997,085 692,286,956 108,619,823
2(d).3 20,582,291 3,229,361 23,611,226 3,704,601
2(e) 877,185,622 137,630,424 760,075,930 119,255,913
2(e) 320,736,788 50,323,602 298,953,809 46,905,853
67,881,279 10,650,573 42,455,591 6,661,282
2(e) 14,404,931 2,260,134 16,419,794 2,576,266
23§),7(c) 39,300,755 6,166,288 31,213,708 4,897,431
6 19,914,883 3,124,645 20,366,756 3,195,544
103,177,992 16,188,627 93,819,191 14,720,231

2,151,502,480 337,570,739  1,979,202,961 310,536,945

2023 12 31
265,690,837 2022 12 31
252,958,658 2().4 87,068,237 13,661,006 94,477,969 14,823,593

2(1),9 234,826,441 36,844,269 231,158,864 36,268,826

2(j),7(c) 1,435,053,733 225,159,931 1,122,167,785 176,068,125

2(h) 30,865,176 4,842,746 30,865,176 4,842,746
2(9).5 42,640,534 6,690,300 26,699,575 4,189,163
2(b) 24,751,166 3,883,458 28,471,674 4,467,206

8 70,578,997 11,073,845 60,321,209 9,464,398

1,925,784,284 302,155,554  1,594,162,252 250,124,057

4,077,286,764 639,726,293  3,573,365,213 560,661,002
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850,000

150,000

2023 12 31

2022 12 31 90,957

2023 12 31

2022 12 31 59,004
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2023 2022
406,569,501 63,790,755 401,344,504 62,970,953
7(c) 250,386,553 39,285,650 254,261,222 39,893,586
68,038,309 10,675,211 57,704,815 9,053,885
2(i),9 13,887,051 2,178,878 31,647,773 4,965,536
6 71,973,185 11,292,593 84,349,623 13,234,456
2(r),7(c) 39,300,755 6,166,288 31,213,708 4,897,431
6,628,456 1,040,005 5,767,625 904,940
856,783,810 134,429,380 866,289,270 135,920,786
2(r),7(c) 1,435,053,733 225,159,931  1,122,167,785 176,068,125
2(i),9 266,377,002 41,794,566 241,298,327 37,859,708
7(c) 197,215,610 30,943,129 144,363,847 22,650,688
4,395,201 689,607 3,517,589 551,910
1,903,041,636 298,587,233  1,511,347,548 237,130,430
2,759,825,446 433,016,612  2,377,636,818 373,051,217
(29,839,039) (4,681,745)  (103,727,757) (16,274,885)
1,312,627,823 205,951,305  1,289,007,163 202,245,224

98,838
92,499,758 14,513,212 74,137,242 11,632,133

24,725
7(a) 12,092,102 1,897,251 24,899,178 3,906,681
2(0) (69,919,326)  (10,970,342)  (88,587,431) (13,899,368)
1,317,461,318 206,709,681  1,195,728,395 187,609,785
4,077,286,764 639,726,293  3,573,365,213 560,661,002
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2023 2022 12 31

2023 2022
2(e) 4,012,616,322 629,579,501 3,829,526,077 600,852,641
2(e) 1,014,428,065 159,163,763 1,013,190,320 158,969,561
2(e) 1,078,936,396 169,285,121 1,161,877,051 182,298,509
2(e) 255,863,189 40,144,934 289,992,929 45,499,891
2(e) 53,705,301 8,426,362 44,812,438 7,031,072
6,415,549,273 1,006,599, 681 6,339,398,815 994,651,674
7 2,560,071,129 401,675,160 2,096,156,066 328,886,887
2(s) 593,650,138 93,143,707 610,193,500 95,739,360
371,288,493 58,255,165 414,744,909 65,073,476
231,840,275 36,375,739 242,700,768 38,079,750
4,5,9 208,749,115 32,752,736 198,119,507 31,084,951
2(n) 122,851,954 19,275,472 119,548,680 18,757,188
31,843,005 4,996,167 32,998,070 5,177,397
51,839,712 8,133,651 51,076,118 8,013,843
4,172,133,821 654,607,797 3,765,537,618 590,812,852
2,243,415,452 351,991,884 2,573,861,197 403,838,822
7(c) 243,027,106 38,130,953 (139,931,743) (21,955,290)
2(i),9 (9,793,276) (1,536,565) (5,102,108) (800,521)
2(b) (3,720,508) (583,748) (8,516,943) (1,336,308)
2,472,928,774 388,002,525 2,420,310,403 379,746,702
8 102,187,202 16,033,172 99,310,016 15,581,742
2,370,741,572 371,969,353 2,321,000,387 364,164,961
2(0) 18,668,105 2,929,026 (35,878,683) (5,629,365)
2,389,409,677 374,898,378 2,285,121,704 358,535,595
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2023 2022 12 31

2021
12 31
850,000 (6,433,247)  (1,009,376) 150,000 1,333,506,696 209,227,201 74,205 69,610,604 10,921,904
1,612,749,721 253,040,431 517,338,542 81,170,417 190,912,124 29,954,112
(1,716,943,889) (269,388,496) (561,838,075) (88,152,394) (196,629,414) (30,851,155)
2,254,594 353,746
PINMCO
4,645,064 728,811 10,243,928 1,607,272
2022
12 31
850,000  (103,727,757) (16,274,885) 150,000 1,289,007,163 202,245,224 90,957 74,137,242 11,632,133
1,629,238,943 255,627,590 529,750,912 83,117,918 211,751,717 33,223,844
(1,567,196,744) (245,893,169) (506,130,252) (79,411,837) (198,543,921) (31,151,541)
1,673,156 262,518
PINMCO
10,173,363 1,596,201 5,154,720 808,776
2023
12 31
850,000 (29,839,039)  (4,681,745) 150,000 1,312,627,823 205,951,305 98,838 92,499,758 14,513,212
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2021

PIMCO

2022

PIMCO

2023

12

12

12
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2023 2022 12 31
31
102,231 32,693,374 5,129,500  (52,708,748)  (8,270,003)  1,376,668,679 215,999,316
2,321,000, 387 364,164,961
(2,475,411,378)  (388,392,045)
2,254,594 353,746
7,094,796 1,113,173 7,094,796 1,113,173
(14,888,992)  (2,336,083)
(35,878,683)  (5,629,365) (35,878,683) (5,629,365)
31
59,004 24,899,178 3,906,681  (88,587,431)  (13,899,368)  1,195,728,395 187,609,785
2,370,741,572 371,969,353
(2,271,870,917)  (356,456,547)
1,673,156 262,518
2,521,007 395,546 2,521,007 395,546
(15,328,083)  (2,404,976)
18,668,105 2,929,026 18,668,105 2,929,026
31
24,725 12,092,102 1,897,251  (69,919,326)  (10,970,342)  1,317,461,318 206,709,681
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2023 2022 12 31

2023 2022
2,370,741,572 371,969,353 2,321,000, 387 364,164,961
2,520,373 395,447 7,007,233 1,099,435
69,768,425 10,946,666 72,011,201 11,298,557
9,793,276 1,536,565 5,102,108 800,521
3,720,508 583,748 8,516,943 1,336,308
- - 2,110,095 331,074
- - 1,697 266
(979,329) (153,657) 517,601 81,212
11,776,407 1,847,718 13,733,834 2,154,839
(7.768,143) (1,218,822) (8,121,604) (1,274,280)
(107,921,274) (16,932,848) (126,296,902) (19,815,984)
(9,793,277) (1,536,565) (5,102,108) (800,521)
(136,877,808) (21,476,128) 257,625,543 40,421,448
(44,589,770) (6.,996,135) (19,444,611) (3,050, 859)
172,456,859 27,058,481 17,730,085 2,781,850
(10,637,994) (1,669,101) (16,690, 982) (2.618,815)
2,322,209,825 364,354,722 2,529,700,520 396,910,012
(16,297,979) (2,557,153) (14,102,890) (2.212,743)
(31,507,152) (4,943,472) (991,693) (155,597)
(47,805,131) (7.500,625) (15,094,583) (2,368, 340)
408,000,000 64,015,200 579,000,000 90,845,100
(408,000, 000) (64,015, 200) (579,000, 000) (90, 845,100)
(2,271,870,917) (356,456,547)  (2,475,411,378)  (388,392,045)
1,673,156 262,518 2,254,594 353,746
(26,844,055) (4,211,832) (34,481,606) (5.410,164)
(2,297,041,816) (360,405,861)  (2,507.638,390)  (393,448,463)
18,668,105 2,929,026 (35,878,683) (5,629, 365)
(3.,969,017) (622,739) (28,911,136) (4,536,157)
692,286,956 108,619,823 721,198,092 113,155,981
688,317,939 107,997,085 692,286,956 108,619,823

125/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 2022 12 31
PIMCO
AAM LP 2023
AAM LLC
AAM LLC
AAM LLC 850,000 150,000
AAM LLC
AAM Holding 250,000
PIMCO
2023 12 31 98,838
AAM LLC AAM Holding
PIMCO PIMCO Pl
LLC
P1 LLC PIMCO
PIMCO PIMCO
P1 LLC 1934

FINRA
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PIMCO

PGA

FINMA

2023 PIMCO PIMCO

PIMCO

2023

1ASB IFRS

127/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2024 10

PIMCO

PIMCO
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AAM LLC

2023 2022 12 31 364.8 4447

FDIC
FDIC
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PIMCO

PIMCO

10

30 2023 2022
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12

12

IFRS

PIMCO
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PIMCO
30

2023 2022 12
31

1ASB IFRS
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IAS 19

IFRS

2023 2022 12 31 20.6 23.6
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2023 2022 12 31
NAV

2023 2022 12 31

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
12,309,090 3,988,889 16,297,979
(15,062,749) (8,644,962) (23,707,711)

2023 12 31 27,544,652 58,452,954 1,070,631 87,068,237
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2023 2022 23.7 28.8
2021 12 31 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)
2022 12 31 9,419,575 17,280,000 26,699,575
31,507,152 31,507,152
(13,486,193) (2,080,000) (15,566,193)
2023 12 31 27,440,534 15,200,000 42,640,534
2023 2022 15.6 7.3
PIMCO
AAM LLC 2022 AAM LLC AAM LP
2023 2022
24.9 24.3
AAM LLC
2022 AAM LLC AAM LP PIMCO
PIMCO
2023 2022 12 31 10.0 23.5
SOFR 0.2
90 AAM LLC 2022 AAM LP PIMCO 2023
2022 PIMCO
PIMCO 2023 12 31 2022 12 31
PIMCO 2023 2022 494 183
2023 12 31 891.6
2022 776.5
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45.3

2022

2023

2023 12 31

62.0

AAM LLC 2022

2026 11

PIMCO
12 31
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2023 2022 48.5
PIMCO
2023 2022
4.6 6.3
PEG
PEG PIMCO
PIMCO
2023 PEG
422.7 2022 418.3 PEG 31.1
34.0
PEG
PEG 66.6 2022 66.6
16.1 2022 15.7 PEG
2022 60.8 PEG
AAM LP
600.0 SOFR 20
AAM LLC
2023 2022
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PIMCO PIMCO PIMCO

AAM LLC

PIMCO

PIMCO

250,000 2020

2023 2022 12 31 24,725 59,004
98,838 2023 12 31

2023 2022
2023 2022
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2021 12 31 102,231 102,231 15,330

38,379 (38,379)

(38,379) (38,379) 13,960

(4,848) (4,848) 16,186

2022 12 31 59,004 59,004 16,151

31,613 (31,613)

(31,613) (31,613) 15,796

(2,666) (2,666) 16,694
2023 12 31 24,725 24,725 16,547
2023 12 31
2023 12 31 14,516 17,806
0.87
21,042 2023
24,780 2022 2023 31,613
2023 31 2023 28
7,881
2023 12 31 98,407 431
AAM LLC
2022 38,379 2022 31 2022
28
16,752
2023 2022
2.5 7.0
2023 12 31 2025 15
1.2

AAM LLC

401

100
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2023 2022 68.3
62.2
AAM LLC
1974 201 301
401
2023 2022 12 31
15 12
2023 196.2

2022 160.0
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12 31
2023 2022
2,565 50,000
2,461,715 3,037,815
105,081,566 100,156,227
107,545,846 103,244,042
(5,358,644) (3,934,026)
(5,358,644) (3,934,026)
102,187,202 99,310,016
2023 2022 12 31 14.5 16.9
2023
2022 12 31 60.2 52.5 2023
2022 12 31 115 146
12 31
2023 2022
31,614,675 30,598,714
9,298,782 4,919,604
1,288,697 699,666
885,348 883,439

1,983,825 2,341,128
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2023 2022 12 31
40.3 43.3
2023 12 31

12 31

2024 22,980,789

2025 40,480,771

2026 39,610,229

2027 34,898,248

2028 33,517,805
164,096,612
335,584,454
(55,320,311)
280,264,143

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
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2023 12 31

AAM LLC
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11

31

Pl

LLC
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2023 12 31 2023 12

PIMCO
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12
2023 2022
6.4 4.4
12 31
2023 2022

3,465,300,671 2,629,358,116

1,867,972 1,057,636
13

2024 10

17,059 PIMCO
2024 29
5,396
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
ANDSUBSIDIARIER

Congolidsted Staternents of Fnancial Cenditien
December 31, 2027 sl 2022

Asmts
Note 2m3 2032
Carent aseete
Cash and cash equivalents FI( . GBR 3T 939 492 186,954
Izvestments carmed at far value through pro&t and loss Hd), 3 20582291 2R6010,2248
Investment adwnizory and admanastrative fees recevshle:
Pooled funds el E77 185,622 Ta0,07%,930
Private accoints 2(e) 320,734,788 29E 953,509
Pregaad expenses GTEELITY A58 551
[mstnkubon and seracing bees receivable 2(ed 14,404,531 164197
Interest in non-consolidated defermed compensab on tnart 3G Te) 18,500,755 a2
Recawables from affiliates [ 19,914,283 20,366, 756
Crther cumrent assets 103,177,992 93819.191
Total current assets 2,151, 5902430 L 9T 202061
Monousrent assats:
Freperty and equipment, net of accumulated depreciati on of §265,690,837
and $252,958, 658 at December 31, 2025 and 2022, respechvely Z{ﬂ. 4 ET.068.237 94,477,069
Fight-of-ase aseets 20, 9 £34,526,441 231,158,884
Interest in non-consolidated defermed compenzab o tnart 6L Te) 143505079 1132167785
Fondwl] Ih) 30,865,176 0,865,176
Intang bile assets g 5 41,840,534 16,699 575
Imvestments i n assocabes by 24,751,164 2EATI A
Crther noncizrent assets g 70,573,997 ﬁglil 209
Total noncument asses 1,925 784,284 1384162 252
Total assets i 4,077, 286,764 3573365213
Liahilities and Capital
Cizrent lishiliges
Accounts payable and accrued expenses 5 404, 568,501 AN, 344,504
Actroed compensaon Teh 250, 386,553 254,261 232
Consrd gtians payable 63,033,309 SLTMELS
Lease liakilitien 209 1357051 1647773
Payables to affi lsates [ TP IES 84, 349,623
Dreferred compensahon ) He) 39,300,755 31,213,708
Crher curment lishilities 628450 S TETAEE
Total current labalitees B4 TELELD Bd6 285070
Honourrent Lighilities
Deferved compensation L We) 1435053793 1122167785
Lesee ligkalti ez 201, 9 266,377,092 241,296,317
Cither accrued compensaion Hed 157215610 144,343,847
Crtheer noncurrent lsalalibes 4, 393,201 517,585
Total moncurrent luabdvhes 1,903, 04 1,836 L511,347, 548
Total li abalizes 2. 758,825,444 LITT.a36.81%
Capital
Class A members {snsed and cotstanding £50,000 unts) (29, 835,03%) {103 TITTST
Clast B members (esued and outstanding 150,000 wrmts) 1,312,627,823 1,289,007, 163
Class M members (93,238 unuts issied and cutstandiong at December 31, 2023
and 0,957 umite itpued and owtgandng & December 31, 2022) F1499.758 T4, 137,242
Class M umit opon helders (24725 opticns ispoed and outstasding af December 31, 2023
and 59,004 cphons 1ssaed and outstanding at December 30, 2022) Ta) 1202 §02 B TR
Cumulah ve transl son adjustment (o) (69,919,326} (EE.5ETA31)
Total fq)ul:ﬂ 1,307 461,318 L 195, 128,395
Total hahlies and capatal 11 4,077, ZE6, Té4 1.573,365,213

Sew accompanying notes 1o the consolidabed Brascial stabernents.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIARIES
Consolidated Staternents of Incorne and Comprehensive Income
Vears ended December 31, 2023 and 2022

Note 2023 2022
Foevenues
Investment advisory fees:
Pocled funds 20 H 4.012,616,322 3,929,526,077
Frivate accounts () 1,014,428, 065 1.003,190,320
Admanidrative fees - pooled funds 2ie) 1,078, 536,306 1,161,877 051
Distribution and servicing fees 2y 255,863,189 289 902 929
Other 2ig) 33,700,301 44 812438
Total revenues 6,415,549, 273 6, 339,398,815
Exzpenses
Compensation and benefits T 2.560,07,129 2,096,156 068
General and admunistrative 205 593,650,138 10,193 500
Commissons 3T ZES493 414 744 505
Professional fees 231,840,275 242,700,768
Qecupancy and squpment 45,2 208,742,115 198,112,507
hiardeting and promotional n) 123 851,954 119,548 A50
Subadwizory and subadministrative sevices 31,843 005 32598 070
Other 51,839,712 51,076,118
Total eepenses 4,173,133,521 365,537,618
Crperatmg meorne 2243415453 2,373, 861,157
Gther mcome (loss), net EL0] 243,027,108 (139,531,743
Finance costs 00, 7 (3, 793.276) £3,002,103)
Equity in o2 of assocates (b (3,720,508 (2,516,043)
Met income before meame taces 2472928774 2420310403
Income tax epense & 102, 157 202 #9.310,016
Net income 2,370,741,572 2,321,000,387
Crther comprehensive moame (Joss)
Itemns that may be reclassified subsequently to profit or loss:
Foregn cumrency translabion adjustment 2ia) 18,642,105 (35.878,633)
Comprehensive Income 3 2 389 409 677 2,285,121, 704

See accampanying notes o the consohdated financial statements
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FACIFIC INVESTMENT MANAGEMENT COMPANY LLC

AND SUESIMIARIES
Consclidated Statements of Crangesin Capital
Years ended Devember 31, 100 s 2120
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Curmakstive
Class A members Clns B menhers s M setrhers Clans M it optios holders ram ation T
[T Ui Anmamis i A [ Armoumis audf g
31, 2021 Bojgony  § (6.433,247) 150000 % 1,333,506, 006 L 1 1 &% A 10 504 1mm % rmI3Te § (SITOET4E) % 1371
1, 612,749.721 $7,338 5412 IR0 211 _ - 132
(171, b B0 (560 EE07E) (106,620,414 — - (2473
1,259 —_ - —_ - p
iy plan

nse - = - 7,004, 758 - 7

ooy veed ophong A5 0 - Hlaroaor {14 EEE50 D -
L1 — — — — (3SETE WY (35
31, 3022 ES0000 (10373775 150,000 1,250,000, 163 L) T4,137 342 0,004 M7 (BESETAD) 119
1 820 23540 20750012 ALTELTT — - FRE
(1.567,196,744) {506,130.352) (193543921} — - (2
1,673,156 = = = = |

ity plam

rise - — - 1,510,007 - 3

oL Wedled aplnE 10,173,363 = S1H. 0 {15328 085 ==
nicEie — = — — LE 68, 105 I
31, 2023 B50000 % 19 539,05 150,000 % 1312677803 wEE § F2A%9 755 M55 1292100 - § (69919526 § Ll

=3 1o Lt consotdaled finmoal dalaments

147/173



EDINETOOOO

O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OoooooooooooboooOn

FACIFIC INVESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIARIES

Congolsdated Slemests of Cash Flows
Y ears ended D ecemsber 31, 1023 and 2022

Cash flown Som operating actnaties
Het income
Adjurtments 10 reconcile net incoene bo ned cush provid ed by operating activities
Eqaty compensalion
Drepreciation and amarization
Finsste cons
Eqaty m loss of assocmbes
Het loss on disposal of property and equpment
Het loss on disposal of mdangible amets
Urerenlized amd realized net (gein) foss on Ewestments qamied at fiar valoe terough profitand loss
Proceeds fomn sale of imwesiments camed ol fur walee through profit and less
Purcares ol invedments carmed 88 Sir vilue through profl and loss
lrcomee taxes paid
Inbered padid
Charge m operating assets, liatebties, and inoome ta expense:
Feti recavable
Feceivables from affibater, prepaid expenses, &nd olher aspets
Auccounds payahle and accnsed sqienses, comavesions payable, accrued compensalion, and im0 me b ap e
Crther lsahdities and pajyables 10 afibates

Het cash provuded by operatmg acivties
Cash Bows fom investing activities:

Purchiter of progany sl bgajanent
Parcharer of intangble adrels

Het cash osed i Eweslng actvilies

Cash fows fom Bnancing actvies
Procesds Som shosi-lern borremangs Bom affliales
Fepaymend o f shorl-term baarowangs fom a filates
Doustnbetaoms pand
Costnbution receved
Priztipal elemnenls of lease payments

Het cash used i Srencing adlivities
Effect of scchange mle changes on cash and cash equivalents
Het deceease in cash and cash equivalents
Cashand msh equivalents, begnming of pariod
Cashand cish equivalents, end ofperiod

See Tpasyng Eabes to the lidated fnancal staterenis.
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1,520,373 7,007 233
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P.I03.3T8 5102108
3,720,508 £,516.043
— 2,110085
— 1657
(979,329) 517 801
11,776,407 137335M
(7.768,143) (3121 504
(107 920,274) (118,000
(RT3 (3003108
(1 4ETT30 157,625,543
(44,589,770 (15,444 113
172,456,850 17,730,085
(10,657 25) (1609058
2.320,000.325 1,579.700,570
(16,207.975) (14,102 2003
[HST.135T) (591497)
(471,808,031 (L5004 58Ty
408,000,000 F79,000.000
(408,000,000 (579,000,000
2ITLETT) (1475411 378
1,673,156 2,158,5%4
(26.344.055) (34,431 £06)
(2,297,041 816) (2,507,638,350)
18,468,105 (15,578 2Ty
[eXchil by CIEPLL036
51,186 956 721,195,002
§ 58,317,930 92,286,954
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

Organization and Business

Pacific Investment Management Company LLC (PIMCO or the Company) is a Delaware limited liability
company and subsidiary of Allianz Asset Management of America LLC (AAM LLC), the managing
member, following a merger on January 1, 2023 between the Company’s previous managing member,
Allianz Asset Management of America L.P. (AAM LP) and AAM LLC. The Company is a registered
investment adviser headquanered in Newport Beach, California and manages a variety of predominately
fixed income portfolios for a wide range of investors located throughowt the world. Investors include public
and private pensions and retirement plans, edocational institutions, foundations, endowments, corporations,
financial advisers, individuals, and others through the use of private accounis and pooled funds,

Capitalization

AAM LLC owns all 850,000 Class A units of the Company. There are a total of 150,000 Class B units, which
are owned by AAM LLC and Allianz Asset Management U.S. Holding 1T LLC {AAM Holding II). The
Company has authorized 250,000 Class M units for issnance and options on Class M units have been granted
to certain emplovees of PIMCO. As of December 31, 2023, 98, 838 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 LLC and AAM Holding I1 are indirecily wholly owned by Allianz SE. Allianz SE is a global financial
services provider predominantly in the insurance and assel management business.

Consolidation

The accompanying consolidated financial statements include the accounts of the Company and its whally
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 subsidianes including PIMCO
Investments LLC (PI LLC) as well as international subsidiaries that are included in these consolidated
financial statements as follows:

+ PILLC is a registered broker/dealer with the Secunities and Exchange Commission that is the primary
digrbutor and provides shareholder services to institutional and retail mutual funds (PIMCO Mutual
Funds) and exchange-iraded funds that are managed and advised by PIMCO {collectively, PIMCO
Funds). PI LLC is a member of the Financial Indnstry Regulatory Authority {(FINR.A) that is subject to
the Uniform Met Capital requirements under the Securities Exchange Act of 1934, which requires
maintenance of certain minimum net capital levels.

+  StocksPLUS Management, Inc. is the general partner of StocksPLUS, L.P.

+  PIMCO Ewrope Lid (PIMCO Europe) is a registered investment adviser in the United Kingdom.
«  PIMCO Japan Lid is aregistered investment advizer in Japan.

+  PIMCO Australia Pty Limited is a registered investment adviser in Anstralia.

+  PIMCO Anstralia Management Limited is a registered responsible entity in Anstralia,
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

PIMCO Asia Pte Lid is a registered investment adviser in Singapore.

PIMCO Asia Limited is a registered investment adviser in Hong Kong.

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

PIMCO Canada Corp 18 a registered investment adviser in Canada.

PIMCO Global Holdings LLC is the holding company for PIMCO Canada Corp.

PG A Global Services LLC is a holding company, with branches in the United Kingdom, Hong Kong,
and [reland.

PIMCO Global Advisors LLC is a holding company, with a branch in Argentina.

PIMCO (Schweiz) GmbH provides certain services (o PIMCO Enrope in Switzerland and is a registered
disggributor with Swiss Financial Market Supervisory Authority (FINMA).

PIMCO Latin America Administradora de Canteiras Lida. is a registered investment adviser in Brazil,
PIMCO Global Advisors (Ireland) Limited provides management services to certain international funds,

PIMCO Global Advisors (Luxembourg) S.A. administers and manages investment finds under the laws
of Luxembourg,

PIMCO Taiwan Limited is a regigtered investment advisor in Taiwan.
PIMCO Investment Management ( Shanghai) Limited is an investment advisor in China.

Gurtin Fixed income Management LLC (Gurtin) is a registered investment advisor in the U.S. On March
8, 2023, Gurtin and PIMCO merged, with PIMCO being the surviving entity,

PIMCO Awrora LLC provides a variety of transaction-related and other services to certain PIMCO
sponsored private accounts,

PIMCO Prime Feal Estate LLC, legally renamed from Allianz Real Estate of America LLC on March
1, 2023, is a real estate investment and asset manager.

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

Significant Accounting Policies

(@

Basis of Preparaiion

These consolidated financial statements are prepared in accordance with [FES® Accounting Standards
as issued by the International Accounting Standards Board (IASE). 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
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

The consolidated financial statements have been prepared on an accrual basis as well as a
going-concem basis nsing 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 o continue operating for the foreseeable
fture.

These consolidated financial statements were authorized for issnance by the Managing Member on
June 10, 2024,

(b))  Basis of Consolfdation

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 all related
facts and circumstances to detenmine whether control exists.

Investments are classified as associates when it is determined that PIMCO does not control these
entities, however, the Company has signi ficant 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
aEsociates.

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
ofthe fees earned by the Company from the stmuctured 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 stractured 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 narmow and well defined objective.

{c) Cash and Cavh Egufvalents

The Company considers all liquid financial instruments with an original maturity of three months or
less to be cash equivalents. Cash and cash equivalenis may include cash on deposit with financial
institutions, nonaffiliated money market acconnts, and cash deposited into a cash pool, through AAM
LLC, administered by Allianz SE. There was $364.8 million and $444.7 million invested in
nonaffiliated money market accounts at December 31, 2023 and 2022, respectively. Management
considers investments in money markel accounts to be cash equivalents for purposes of the
consolidated statements of cash flows. These investments are camied at amortized cost, which
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

approximates fair value, The Company maintains its remaining cash and cash equivalents in varous
federally insured banking institutions. The account balances at each institwtion generally exceed the
Federal Deposit Insurance Corporation’s (FDIC) insurance coverage {or similar federal foreign
programs), and as a result, there is a concentration of credit risk related to amounts in excess of FDIC
INSUrance coverage.

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

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

fe)  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 emd Adminisirative Fees

Investment advisory and administrative fees are recognized as the services are performed. These fees
are earned in exchange for investment advisory services and, in many cases, providing or procunng
administrative services for the customer including audit, custodial, portfolio accounting, legal, transfer
agency, and printing costs. The performance obhigation 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.

Privaie accounis and pooled funds may also generaie a fee based on investment performance. The
Company may also receive camied interest from certain alternative investment products that exceed
performance hurdles. Such fees are recogmzed when it is lighly probable that significant reversal will
not occir.

Distribwtion and Semvicing Fees

Distribution and servicing fees are ongoing fees that the Company receives for completing the
performance obligation of distribution and servicing activities on behalf 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. Asthe
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

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 [fabilities

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
coniracts with customers. There are no contract liabilities related to these contracts.

Property and Equipment

Property and equipment are stated at cost, less accumulated depreciation and amortization. Office
equipment, fiurmiture, 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 improvemenis, whichever is shorer,

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 dispesal or when no
future economic benefits are expected from its use or disposal. Any gain or loss ansing on the disposal
of the asset, calculated as the difference between the net disposal proceeds and the camying amount of
the item, 15 included in the consolidated statements of income and comprehensive income in the year
the item is sold or retired,

Tnrangible assely

Intangible assets consist of computer software, as well as customer relationships acquired in a business
combination. Computer software is amortized on a straight-line basis over their estimated useful lives,
generally three to five years. The fair values of the customer relationships were determined using the
multi-period excess eamings method and are amortized over their estimated useful lives, which
approximate 10 years, wsing the straight-line method. Certain contracts (o manage funds without a
gpecified termination date are classified as indefinite-lived intangible assets.

Goodwill

O 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 carrving amount. This
assessment is performed as of September 30th or sconer 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 2023 or 2022,
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

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 bommowing 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 extingnished 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 penodic rate of interest on the
remaining balance of the liability each period. The righi-of-use assei is depreciated on a straight -line
basis over the shorter of the asset’s nseful life and the lease term and is included in occupancy and
equipment in the accompanying consolidated statements of income and comprehensive income,

The Company has elected not to recognize nght-of-use assets and lease liabilities for leases of low
value assets and short4erm leases that have a lease term of 12 months or less. Lease payments
associated with these leases are recognized on a straight-line basis over the lease term.

Interesi in Non-consolidated Deferred Compensation Trust

The Company elected the fair value option under IFRS 9 Financial Instrmments for the interest in the
non-consolidaied deferred compensation trost,

Income Taves

The Company is not subject to U5, 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,

Centain consolidated entities are subject to federal, foreign, sate, and local income tax, and file
separate tax returns and account for income taxes under the assel and lability 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 recogmized for all 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.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

(1  Disiributions

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 instuments 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 pat on a
comprehensive analysis of trading values of comparable public entities, disconnted cash flows, marked
transactions of comparable entities, and consideration as to the Company's historical and forecasted
financial performance.

() Marketing and Promiional

The Company incurs marketing expenses to promote its products to retail and institutional investors
by creating marketing materials and supporting third party intermediares. The Company expenses
marketing and promotional fees as incurred.

(e}  Fereign Currency Translation

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 recogmzed. The effects of ranslating the results of
operations of subsidiaries with a fimctional currency other than the U.S. dollar are included in other
comprehensive income or loss. The cumulative iranslation adjustment of translating the balance sheei
of subsidiaries with a functional cumency other than the U.5. dollar is included as a component of
capital in the consolidated statemenis of financial condition as of December 31, 2023 and 2022,

(p)  Use of Estimates

The preparation of the consolidated financial gatements in conformity with IFRS Accounting
Standards as issned by the TASB requires management to make estimates and assumptions abowt fiture
events. These estimates and the underlying assumptions affect the amounts of assets and liabilities
reported, disclosures about contingent assets and labilities, 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 higtorical experience and other known factors, including the
current economic environment, which management believes to be reasonable under the circumstances,

155/173



(@)

®

EDINETOOOO

OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

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 edimates. 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 amangements, which includes estimates of fair value of the
Company’s membership units. These estimates can be particulardy sensitive to assumptions in
regards to the Company’s future 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:

¢  Ewvaluation of the measurement criteria associated with the recognition of revenues associated with
performance fees (as discussed in note 2{e]).

* Evaluation of control associated over entities (as discussed in note 2(b)), and the impact to
consolidation of such entities,

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 seitle the
obligation. The ammmt recognized as a provision is the best estimate of the obligation at the reporting
date. If the effect 15 material, provisions are determined by discounting the expected futare cash flows
at 2 rate that reflects current market assessments of the time value of money and, where appropriate,
the risk specific to the liability. Foture events that may affect the amount required to seitle an obligation
are reflected in the amount of a provision where there is sufficient objective evidence that they will
oceur, Where some or all 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 i 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.

Deferred Compensation

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

156/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

(%) General and adminisirative

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

(3} Fair Value of Finand al Instruments

IFRS 7 requires that financial instruments camied at fair value in the consolidated statements of financial
condition are classified into a three-level herarchy depending on the valuation techniques used and whether
the inputs to those valuation techniques are observable in the market.

+ Level ] - Financial 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 regulardy occurning market transactions on an arm’s length basis,

+ Level 2 - Financial instruments for which the fair value is determined by using valuation techriques,
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 techmiques,
with at least one significant input not being based on observable market data (nonobservable inputs), are
classified into this category.

The Company has evaluated its investments carried at fair value through profit and loss totaling $20.6 million

and §23.6 million as of December 31. 2023 and 2022, respectively, and determined that based on the
unadjusted quoted prices in active markets used to determine fair value that the investments are primarly
classified as Level | 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 parinership at December 31, 2023 and 2022,

There have been no changes to the Company's valuation policies during the vear ended December 31, 2023
or 2022,

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 matunity as well as low credit risk. The fair value of shon4erm
bomowings from affiliates is based upon the Company’s comparison to current market rates available to the
Company for comparable debd. It is the Company’s intention to hold such instruments until maturity or
collection.
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Property and Equipment

The major classifications of property and equipment are as follows:

OOoooooooooooooood

Office
equipment,
furniture, and Lo ehold
Mxdtures improvements Art Total

Canying mmount as of

December 31, 2021 s 37,749,227 T2AT3 077 1,071,750 111,294,054
Additions 10,050,192 3,952,698 - 14,102 830
Disposals {1,521,360) {588, 736) {1,11%) (2,111,215)
Depreciation and amort ization (16,079,748) (12.728.012) — (28,807,760}
Canving mmount as of

December 31, 2022 30,298,311 63,108,027 1,070,631 94,477,969
Additions 12,309,050 3,955,589 — 16,297,979
DiEposals — — — —
Depreciation and amortization (15,062.749) {8.644,962) = (23,707,701}
Canying amount as of

December 31, 2023 s 27,544 652 58,452,954 1070631 87,068,237

The Company recorded depreciation and amontization expense of $23.7 million and $28.8 million during
2023 and 2022, respectively, which is included in occupancy and equipment in the accompanying
consolidated statements of income and comprehensive income.

Intangible Assets

The major classifications of intangible assets are as follows:
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Computer Customer
Sofiware Relationships Total
Camying amount as of
December 31, 2021 $ 13,624,825 19,360,000 32,984,825
Additions 991,693 — 991,603
Disposals (1,697) — (1,697
Amontiztion (5,195,246) {2,080,000) (7,275,246)
Carrying amount as of
December 31, 2022 9,419,578 17,280,000 26,699,575
Additions 31,507,152 — 31,507,152
[rsposals — — —
Amortiztion (13,486,193) (2,080,000 (15,566,193)
Carrying amount as of
December 31, 2003 b3 27,440,534 1.5, 200,000 42,640,534

The Company recorded amortization expense of $15.6 million and $7.3 million during 2023 and 2022,
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 LLC (2022: AAM LLC and AAM LP) monthly for certain
overhead, administralive 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 $24.9 million and $24.3 million during 2023 and 2022, 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 lability to be paid to AAM LLC (2022: AAM
LLC and AAM LP} in conmection with these services, as well as payables to other affiliates in conmection
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 % 10.0 million and $23.5 millicn as of December 31, 2023 and 2022,
respectively.

From time to time, shom-term interest-beanng advances are granted between AAM LLC (2022: AAM LP)
and PIMCO for generally less than 90 days, at a rate of overnight SOFR. plus 0.2% to cover shori-temm
operating cash needs. During 2023 and 2022, PIMCO borrowed and full v repaid several of these shoni-tenm
cash loans to cover its operating cash needs, At December 31, 2023 and December 31, 2022, PIMCO had no
outstanding shori-term loans. During 2023 and 2022, PIMCO incurred $494 thouzand and $183 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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The Company eams 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, 2023, the
Company had $891.6 million (2022: $776.5 million) 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 $48.5 million and 5453 million during 2023 and 2022, 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 Comparny to certain variable anmuity and/or variable life insurance contracts
invested in PIMCO Funds. The total fees paid for these services by the Company were $4.6 million and $6.3
million dunng 2023 and 2022, respectively, and are included in general and admimstrative 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 PIMCO Europe GmbH (PEG) and its branches, a wholly owned subadiary of
Allianz Asset Management GmbH, who in turn, is a wholly owned subsidiary of Allianz SE. PEG, together
with all of the PIMCO subsidiaries, are subject to PIMCO's Global Transfer Pricing Policy ( Transfer Pricing
Policy) for shared management services that are provided by all entities. Shared management services
provided include ponfolio management, account management, and business management and
administration. Revenues eamed from third panies for shared management services are allocated in
accordance with the Transfer Pricing Policy, In 2023, the reverme eamed from third parties for shared
management services allocated to PEG was £422.7 million {2022: $418.3 million) and the revenue allocated
from PEG was $31.1 million (2022: $34.0 million) and are presented primarily 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 2023, costs allocated to
PEG were $66.6 million (2022: $66.6 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, 2023, the Company had a $16.1 million (2022: $15.7 million) receivable from
PEG and a $62.0 million {2022: 5608 million) payable to PEG, which are included within receivables from
affiliates and payables to affiliates, respectively, in the accompanying consolidated statemenis of financial
condition.

AAM LLC (2022 AAM LP) has a 3600.0 million revolving credit facility with Allianz SE to cover short-
term operating cash needs, which expires in Novemnber 2026, The facility permits short-term bormrowings at
a floating rate of interest of SOFR plus 20bps. To the extent necessary, AAM LLC could draw on this
revolving credit facility on behalf of its subsidianes, including PIMCO. There were no amounts outstanding
under this agreement at December 31, 2023 and 2022,
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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 retum 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 managemenl 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 consclidated statements of income and comprehensive income.

Benefit Plans
{a) Class M 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. b unit options are convered 1o 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 receipi
of M umits through the M Unit Deferral Plan. As disclosed in note 7(c), participants can defer their M
umits into the AAM LLC 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 nonvoling 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 o receive quarterly distnbutions.

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 o the exercise of options that were outstanding prior to the
plan amendment. As of December 31, 2023 and 2022, 24,725 and 59,004 M unit options, respectively,
were otstanding and 98,838 M units have been issued from the exercise of options as of December
31, 2023,

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 vanables,
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
Dristribution to M unit holders, Expected volatilities are based on the average historical and implied
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volatility of a select group of peers using the Merton Method. The expected life was caleulated based
upon treating the three vesting tranches {one third in years 3, 4, and 5) as separate options.

Mo M unit options were granted during 2023 or 2022, A summary of the activity in 2023 and 2022
related to the number and weighted average exercise price of the M unit options cutstanding and
exercisable is as follows:

Weighted
average
Numbe r of options grant date
Vested Monve sted T otal fair value
Outstanding at
December 31, 2021 — 102,231 102231 % 15330
Changes during the year:
Granted — — — —
Vested IR3TO (38,379) — —
Exercised (38,379) — (38,379) 13,960
Forfeited — (4,848) (4,848) 16,186
Outstanding at
December 31, 2022 —_— 59,004 59004 % 16,151
Changes during the year:
Granted — — — —
Vested 31613 (31.613) — —
Exercised (31.613) — (31.613) 15,796
Forfeited — (2,666) (2.666) 16,694
Outstanding at
December 31, 2023 — 24,725 24,725 % 16,547
Exercisable as of
December 31, 2023 — — — % —

The M unit options outstanding as of December 31, 2023 have an exercise price between 514,516 and
517,806 and a weighted average remamng contraciual life of 0.87 years.

The weighted average fair value per unit at the date the options were exercised was $21,042 for 2023
and $24,780 for 2022, M unit options totaling 31,613 vested during 2023, On March 31, 2023 and
September 28, 2023, these vested awards exercised under the cashless exercise feature provided in the
M Unit Plan, resulting in the issuance of approximately 7,881 M units. As of December 31, 2023,
98,407 M units are owned by current and former employees and 431 M units are owned by AAM LLC.
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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 inthe M Unit Plan, resulting in
the issuance of approximately 16,752 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 adjnsted for estimated forfeitures, Compensation expense recognized
under the M Unit Plan during 2023 and 2022 was 52,5 million and $7.0 million, respectively, and is
included in compensation and benefits in the accompanying consolidated statements of income and
comprehensive income. As of December 31, 2023, the total estimated compensation cost related to
nonvested M unit option awards, net of estimated forfeitures, expected to be recognized in fiture
periods through January 15, 2025 15 $1.2 million.

{b)  Savings and Investment Plans

AAM LLC is the sponsor of a defined contribution employee savings and retirement plan covering
substantially all emplovees of the Company and subsidiaries. The plan qualifies under Section 401(k)
of the Intemal Revenue Code and allows eligible employees to contribute up to 100% of their annual
compensation, as defined, and 1s subject to a maximum dollar amount determined from time to time
by the Intemal Revenue Code. Employees are generally eligible to participate on the first day of the
month following their stan date. After the completion of one year of credited service, the Company
matches an amount of anmial 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 2023 and 2022 was $63.3 million and $62.2 million, respectively, and is included in
compensation and benefits in the accompanying consolidated statements of income and
comprehensive income,

(e} Executive Deferred Compensation Plan

AAM LLC has a nongualified defermred compensation plan pursuant to which a portion of the
compensation accrued by the Company and subsidiaries and otherwise pavable to certain eligible
emplovees may be deferred at the election of the emplovees. The plan is maintained primarly 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 parinerships 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, 2023 and 2022 was
$1.5 billion and $1.2 billion, respectively, and are included in interest in non-consolidated deferred
compensation trust and deferred compensation on the accompanying consolidated statements of
financial condition. During 2023, unrealized gains amounted to £196.2 million, and is included within
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compensation and benefits and other income (loss), net in the accompanying consolidated statements
of income and comprehensive income. During 2022, unrealized losses amounted to 3160.0 million,
and is included within compensation and benefits and other income (loss), net in the accompanying
consolidated statements of income and comprehensive income

(8 Income Tax

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

Year ended December 31
2023 2022
Current:
Federal hid 2,565 50,000
State 2461,715 3037815
Foreign 105,081,566 100,156,227
Total current 107545846 103244042
Dreferred:
Foreizn (5,358.644) (3.934,026)
Total deferred (5,358,644 (3,934,026
Total provision % 102187202 99310016

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 U8, tax purposes as well as the effects of state and international taxes and nondeductible

expense.

At December 31, 2023 and 2022, income taxes payable amounted to $14.5 million and $16.9 million,
respectively, and are included in accounts payable and accrued expenses in the accompanying, consolidated
statements of financial condition. Additionally, at December 31, 2023 and 2022, deferred tax assets
amounted to 3602 million and $52.5 million, respectively. Deferred tax liabilities at December 31, 2023 and
2022, amounted to $115 thousand and 5146 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,
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(9  Lease Arrangements

The following table represents lease costs that are included in the accompanying consolidated statements of
income and comprehensive income:

Year ended December 31

2023 2022
Depreciation of ROLU assets % 31614675 30,598,714
Interest expense on lease habilities 9298, TR2 4,919,604
Yarahle leaze cost 1,288,697 G99.6066
Short-term lease cost 5,348 EE3430
Expenses of leases of low value assets 1,983 825 2341128

For the vears ended December 31, 2023 and 2022, total cash omtflow for leases amounted to 540.3 million
and 343.3 million, respectively.

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

2023:
Year ending December 31:

2024 % 22.980,789

2025 40,480,771

2026 9,610,229

2027 34898248

2028 33517805

Thereafter 164,096,612
Total operating lease payments 335,584,454
Less imputed mnterest (55320311)

Present value of lease Labiliies % 280,264,143

165/173



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

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

2022
Year ending December 31

2023 b 39,348,587

2024 22,579,930

2025 34,908,435

2026 34,012,100

2027 29593384

Thereafter 171,102,531
Total operating lease payinents 331,545,017
Less imputed interest (58.598917)

Present value of lease habiibes % 272946100

(10) Finandal Risk Management
The Company has exposure to the following risks from its use of financial instroments:

s Credit nsk
* Liquidity risk
+  Market Risk

Risk management is integral to the whole business of the Company. Management continually monitors the
Company’s sk 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 tothe Risk and Controls Committee of
Allianz Asset Management GmbH, a subsidiary of Allianz SE.

(@) Credit Risk

Credit risk is the risk of financial loss to the Company if a customer or counterparty to a financial
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 customers 15 assessed as part of new client acceptance procedures. The
Company does noi require collateral in respect of trade or other receivables, but monitors the asseis
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under management for each customer in relation to their outstanding receivable balance. The Company
has an excellent history of collection on oulstanding receivables and establishes an allowance for
impairment only when an individual customer has been identified as at nsk for collection.

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.

Imvestments: 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 ligquidity risk limitations.

(b))  Liguidity Risk

Liguidity risk is the risk that the Company will not be able tomeet 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 unaccepiable losses or risking damage to the Company’s reputation. The majonty
of non-derivative financial liabilities have a contractual maturity of less than six months at December
31, 2023,

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 financial obligations; this excludes the potential impact of extreme circumstances that cannot
reasonably be predicted, such as natural disasters. Inaddition, the Company has accessto AAM LLC's
line of credit with Alliane SE as discussed in note 6.

fe)  Market Risk

Market nisk 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 financial instruments. The objective
of market risk management is to manage and conirol markei sk exposures within acceptable
parameters, while optimizing the retum.

Currency wsk: The Company is exposed to currency risk on revenues, purchases, and borrowings that
are denominated in a currency other than the functional cuwrrency of the Company. The majority of the
Compary's transactions are in U.S, dollars, bt transactions in foreign cumencies also ocour on a more
limited basis by the Company’s international subsidianes.

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, all of which are short term in nature. As management considers this risk
to be mimmal, no active hedging or other strategies are employed to limit such risk.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2023 and 2022

Othver 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 Lo specific investment gumidelines.
Material investments in such funds are managed on an individoal 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 cwrency rates, interest rates, and other market nsk factors. As of
December 31, 2023, 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, 2023 or the
reporied comprehensive income for the year then ended.

(d) Capitel 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 dunng the year. Neither the Company nor any of its
subsidianes, with the exception of PI LLC (see note 1) and certain foreign subsidianes, are subject to
extemally imposed capital requirements.

(11) Provisions

The Company is subject to various pending and threatened legal actions as well as regulatory inquiries,
which arise inthe nommal 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’
financial position, results of operations, or cash flows. Management believes that they have made appropriate
estimates for provisions in the accompanying conselidated 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 Stroctured 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 stroctured entities. The vehicles
are separaie legal entities, and are financed by investments made by the Company’s clients, The Campany
iz paid for the investment management services it provides to the vehicle directly from the vehicle. The
Company earngd 564 million and $4.4 million in investment advisory fees from structured entities during
2023 and 2022, respectively, which is included in investment advisory fees — pooled funds and investment
advisory fees — private accounts in the accompanying statements of income and comprehensive income.
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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 interests in those vehicles:

December 31
2023 2022
Met assets of unconsclidated strochmred
entities % 3465300671 & 2629358116
Irvestment advisory fees
receivable — pooled funds and private accounts 1867972 1,057,636

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

Subsequent Events

The Company has evaluaied evenis occurring after the date of the consolidated statemenis of financial
condition through June 10, 2024, the date the consolidated financial statermnents were available to be issned,
to determine whether any subsequent events necessitated adjustment to or disclosure in the consolidated
financial statements, noting the Company has identified the following event to disclose:

PIMCO M unit options totaling 17,059 vested subsequent to the date of the consolidated statements of
financial condition. Omn March 29, 2024, these vested awards were exercised under the cashless exercise

feature provided in the M Unit Plan, resulting in the issnance of approximately 5,396 M units,
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Report of Independent Registered Public Accounting Firm Translated from English

2023 2022 12 31

2023 2022 12 31

IFRS

IFRS

12
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2024 10
"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, 2023 and 2022, 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
financial 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, 2023 and 2022, and the results of its operations and its cash flows for the
years then ended in accordance with IFRS Accounting Standards as issued by the International Accounting Standards
Board.

Basisfor 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 Responsibilities 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 abasis 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 IFRS Accounting 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 financial 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.
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Auditors' Responsibilities for the Audit of the Consolidated Financial Satements

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
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.

o |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'sinternal control. Accordingly, no such opinion is expressed.

e Evauate 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 ahility to continue as a going concern for a reasonable 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
June 10, 2024
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