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Pacific Investment Management Company LLC

Peter G. Strelow, Managing Director

92660
650
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PIMCO Bermuda Trust - PIMCO Short-Term Strategy
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2025 11

288,142 28.37
37,251 3.67
33,267 3.28
30,851 3.04
28,764 2.83
19,048 1.88
13,516 1.33
10,816 1.06
7,494 0.74
7,399 0.73
6,116 0.60
5,682 0.56
4,265 0.42
3,184 0.31
2,112 0.21
1,313 0.13
1,111 0.11
260 0.03
37,914 3.73
21,201 2.09
16,944 1.67
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82,714 8.14
65,483 6.45
28,744 2.83
11,952 1.18
9,004 0.89
8,570 0.84
6,587 0.65
2,402 0.24
2,111 0.21
1,872 0.18
813 0.08
780 0.08
133,840 13.18
3,357 0.33
1,302 0.13
1,148 0.11
910 0.09
300 0.03
256 0.03
26 0.00
180,892 17.81
60,825 5.99
1,578 0.16
5,387 0.53
1,681 0.17
301 0.03
304 0.03
1,189,789 117.13
174,011 17.13
1,015,778
159,030 100-00
2025 12 30 UFJ 156.56

104.82
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2025 12
2025 544,360,263 85,225,043 119.38 18,690
584,494,976 91,508,533 119.71 18,742
613,662,775 96,075,044 119.98 18,784
612,615,254 95,911,044 120.10 18,803
642,011,033 100,513,247 120.77 18,908
664,769,010 104,076,236 121.22 18,978
701,839,089 109,879,928 121.77 19,064
734,965,612 115,066,216 122.29 19,146
777,457,674 121,718,773 122.60 19,194
10 791,845,860 123,971,388 123.07 19,268
11 800,365,318 125,305,194 123.41 19,321
12 845,762,972 132,412,651 123.82 19,385
2025 3,201,769,780 9,798
3,182,085,543 9,800
3,176,431,950 9,791
3,076,203,232 9,772
2,852,593,147 9,791
2,849,301,263 9,801
2,718,882,252 9,809
2,709,358,997 9,819
2,571,381,995 9,816
10 2,579,091,891 9,821
11 2,482,027,165 9,823
12 2,516,005, 797 9,823
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2025 72,510,870 7,600,589 110.15 11,546
72,602,357 7,610,179 110.46 11,578
74,263,714 7,784,323 110.68 11,601
73,213,862 7,674,277 110.78 11,612
74,035,172 7,760,367 111.36 11,673
74,702,753 7,830,343 111.73 11,712
76,739,183 8,043,801 112.18 11,759
77,115,644 8,083,262 112.59 11,802
78,467,181 8,224,930 112.82 11,826
10 78,268,738 8,204,129 113.19 11,865
11 77,815,460 8,156,617 113.45 11,892
12 78,794,966 8,259,288 113.81 11,930
2025 2025 12 4.14
2025 2025 12 0.27
2025 2025 12 3.75
100x
2025 12

2024 12
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2025 12 2025 12

3,954,917.568
(3,954,917.568)

1,404,679.421
(1,404,679.421)

6,830,631.283
(6,830,631.283)

19,304.741
(19,304.741)

92,150.538
(92,150.538)

256,141.281
(256,141.281)

123,290.811
(123,290.811)

87,362.015
(87,362.015)

692,365.796
(692,356.796)
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328

23 103

UFJ 2025 12 30
156.56 104.82
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2025 11 30
* 1,189,485 186,226
0 0
313 49
5,124 802
122 19
11,294 1,768
91 14
118,891 18,614
0 0
TBA 28,850 4,517
12,155 1,903
5,671 888
1,371,996 214,800
25,433 3,982
118,687 18,582
307 48
3,659 573
145,871 22,838
0 0
12,133 1,900
TBA 43,309 6,780
13 2
2,480 388
3,507 549
294 46
0 0
0 0
64 10
356 56
105 16
356,218 55,769

1,015,778 159,030
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1,185,806 185,650
0 0
85 13
118,049 18,482
2,964 464
5,600 877
51,081 7,997
77,978 12,208
39,679 6,212
6,111 957
15,970 2,500
21,400 3,350
803,559 125,805

687

623

593

50

254

2,113

6,511
74.40 11,648
113.45 11,892
125.16 19,595
66.91 10,475

10,442
122.13 19,121

19,058
62.95 9,855

9,823
10.13 1,586

123.41 19,321
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2025 11 30

23,751 3,718
21 3
23,772 3,722
113 18

34 5

27 4
1,651 258
143 22

38 6
2,089 327
25 4

8 1

367 57
421 66
4,916 770
18,856 2,952
636 100

0 0
(462) (72)
(5,002) (783)
(42) )
(4,870) (762)
1,508 236
0 0

684 107
(272) (43)
(108) (17)
1,812 284
(3.058) (479)
15,798 2,473

16 3
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18,856 2,952
(4,870) (762)
1,812 284
15,798 2,473

0 0

0 0

0 0

0 0

0 0

(288) (45)

0 0

(288) (45)
168,443 26,371
183,953 28,800
831,825 130,231
1,015,778 159,030
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2025 11 30
N
71.66 11,219
(@ 1.43 224
1.31 205
2.74 429
74.40 11,648
(b) 3.82
(©) 1.88
51,081 7,997
1.21
1.12
3.88

0.01
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2025 11 30
N
67.86 10,624
@ 1.37 214
(6.28) (983)
(4.91) (769)
0.00 0
62.95 9,855
(0) (7.24)
©) 0.33
15,970 2,500
0.97
0.88
4.13

0.01
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2025 11 30
N
120.77 18,908
@ 2.37 371
0.27 42
2.64 413
0.00 0
123.41 19,321
Q) 2.19
803,559 125,805
1.21
1.12
3.87

0.01
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2025 11 30

2001

2017 29

PIMCO

2006

1933
1940

JITF
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US GAAP
ASC
946 US GAAP
US GAAP

JITF
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S.C.A. BBH BBH
BBH
2022 FASB Accounting Standards
Update ASU 2022-03 820
ASU  2022-03
820
ASU  2022-03 2024 12 15

2023 12 FASB ASU 2023-09

ASU 2025 12 15
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NYSE
NYSE
NYSE
NYSE NYSE
NYSE
NYSE
NYSE
PIMCO
NYSE NYSE

ETF

ETF

NYSE

NYSE
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NYSE

NYSE

US GAAP
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US GAAP

US GAAP

US GAAP
US GAAP
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ETF

ETF

NYSE
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NYSE

NYSE

NYSE

O LIBOR SOFR

NYSE

OIS SOFR LIBOR
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TIPS
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CMo
CMo
CMo
SMBS
SMBS
SMBS 10

PO 10

10

PO
CDO CBO CLO
CBO CLO CDO CBO
CLO

CDO

CDO
CDO
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CBO CLO CDO

CBO
CDO

CDO

PIK PIK
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GNMA
FNMA
FNMA
FHLMC FNMA
FNMA
FNMA
FNMA
FHLMC PC
FHLMC
PC
2019 FNMA FHLMC TBA
UMBS
TBA FNMA  FHLMC
TBA
TBA
TBA
FINRA
TBA TBA
TBA TBA

TBA
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PIMCO
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PIMCO
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0TC
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2020 2021
Fed 2022 2023
2024 2025 Fed

30
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PIMCO
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250,000
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TBA

CFTC FCM
FCM
FCM

1SDA

1SDA
1SDA

1SDA
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0.45
0.35

0.25 5,000
0.15

0.23
0.33

2.0

0.0
0.5

0.5 1.0

0.0

1.0 2.0
2.0

0.236
0.236
045 () g5 €D 0.02 0.33 ()
0.45 ) 0.10 () g57 ()
0.45 ) 0.10 () g57 ()
0.45 @O
0.45 (O 0.10 4D g57 @2
10 0.40 10
5,000
0.20
10 0.28 10
0.35 0.0
0.375 0.5
0.40
0.425
0.45
0.08
0.085
0.09
0.10
0.10
0.32 0.0
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0.5
1.0
1.0
2.0

2.0

0.35
0.375
0.40
0.425
0.45

0.08
0.085
0.09
0.10
0.10

0.32
0.42
0.52
0.545
0.57

10

0.35
0.375
0.40
0.425
0.45

11

0.08
0.085
0.09
0.10
0.10
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0.42 0.5
0.52
0.545
0.57
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
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12
0.0
0.32 0.0 0.5
0.42 0.5 1.0
0.52 1.0 2.0
0.545 2.0
0.57
PIMCO
PIMCO
0.1 PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO

10

2025 11 30
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JITF
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6 442 4 282 60 2,200
392 8,453
®) (541) ®) (360) (169) (6,189)
(929) (20,183)
@ (119) o) 79) (109) (3,989) (537) (11,730)
2025 11 30 2025 11 30 2025 11 30 2025 11 30
8 257
62 4,548
153 18,912
13 384
23 1,614
7 833
6 392
1,972 20,000
2,026 247,426
25) (838) @15) (306)
40) (2,986)
(85) (10,493)
@) (721)
(39) 2,777)
(704) (8,308)
14) (1,663)
“2) (2,810)
(195) (1,975)
(839)]  (102,578)
an (581) (715) (8,645) @15) (306) 2,995 168,443
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2025 11 30

2 1 Py
DS ] - frd

| 5E8% due O0Z 32T GIF 3, D00 3 |, 637
B 189 due 12/03 2038 i . 700 B, 727
AerCap Ireland Capital DAC
L To0% due 01,307 2006 L1 H96
AR due 1029200 I, 00 2,857
3 650% due OF, oLl )
B 10 whue 00015/ 3027 1, GOy 1,631
Air Leass Corp.
L. BTE% due 027167 A (] 2, 65
T ETI% due 01 3, G0 3, 54
&, BZ5% due 04D 1, Do =0
G 00 due 06,25 Gy B4
Afrcastle Ltd
1. 250% due 06/E5/2026 (&) 7. A0 T 49t
American Tower Carp.
LT due 011552027 1 By { By
Athenc Global Funding
(R TRt R T B 4493
4. 835% due 07162026 1, 5O 1, 503
4. 92T% due T 1, G} 1, 505
4. 950% dus 1. ol 1,915
B 10dF e 1. B0 1,607
B 128% due 09/18/ 208 2, 0l 2, 00
53200 due 03/I5/ 2027 3. T1E 3,743
Aviation Capital Group LLC
1950 due O1/303056 1, Gip 1,594
L 0% due 0920/ 200 2, 600 2, 553
Avolon Holdings Funding Ltd.
21250 due D2/21 N6 1, G20 1,610
& 260% due 02/16/2027 B Bag
4 3TSN dus 05,01,/2026 5K SH)
B 50 due 01150026 1, B} 1,801
Banco Santander 5. A
B 212% due OF 15008 i (1] 2112
Bank of America Corp.
1. TH% due 07, L, 400 1,378
1, 000 1,003
L. 3o 1, 354
B 0365 due 08,10/ B02T 4, 104} 4, 113
Bank of Mova Scotia
4. 9398 due 06042027 LU doz
B 1T2% due 09/08/ 101 Todr 704
Banque Federative du Credit Mutuel 5 A
ALD 500 32
i it 201
b R e 1}
1, I 1, 107
1, 000 1, D06
4. 93T% due 11,36, 7027 500 B2
Barclays PLC
22T e - 1120/ 02T 3, B0 3141
4. 375% due D1/ 1270026 2, body 2, BOD
. B35 due 0371272008 1. ok 1LT7
B 0248 due 091352027 S 05
BNP Paribas §. A
1230 due 0171350027 3, B 3,887
L GTSS due 06,30 5027 W, B 3 T4
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BACE S A
B OTE% due 0118/ 2027 i 6, 050 3 B, 062
Brighthouse Financial Global Funding
1. 5500 due 052472025 1. 61 1, 590
b G506 due 00092027 1, 00 1,49
Canadian Imperial Bank of Commerce
4 250% due 1253000027 ALD 7. GO0 5, 03
A 072% due 09,08, 2008 3 3, 200k 3,005
B, 0828 due 09/11/2027 o0 0l
5 323N due 10027200 1, 500 1,511
Cantor Fitzgerald LP
A B00% dhe B TLS20ZT 40k dar
Citadel Finance LLC
oATE% due 0309, 2025 1. 754 1,752
Citigroup, Inc.
B 122 due 013873027 &, ol 2,189
Cooperatieve Rabobank UA
L 106S dus 027242027 (g) K. BBG B, 5O
L. 9800 due 1215/2027 1. 000 T8
A BEE% due 0F, 052027 1, A0 1,411
Corebridge Glcbal Fundirg
£ BATE due 010072058 &y JTHE P
Crodit Agricole 5. A
I 247% due 01,26,/ 2027 ooy Z,089
4. A00% due 07062027 ALD 200 130
B 0ER due 037112027 H B50 453
B AGI% due 09/ 112028 . 650 2,667
B 3Ee due 0705/ 2025 1, 200 1, 208
Crown Castle, Inc.
L. 080% dus 07/ E5/3026 B, 0] B, 571
CobeSmart LP
b LSS dlue 09,01 /3006 1, GOl 1, 588
Doutsche Baok AG
A% duw 11162027 2, b =48
2 552% due 010772083 1, 00 kL
4. 100% due 01,13/ 2026 1, 500 1, 455
B 2TE% due 11S06/2027 I, 00 1,206
T. 146% due 07 /1352027 1. 160 I, 119
Equitable Aserica Glohal Funding
4. 854% due 0915/ 2027 1, B 1, 802
F&6 Global Funding
B BTSE due 06,/ 10/2027 (L1 613
Fodernticn des Caisses Dosjnrdins du Quobec
4. 6% lue 01270007 2, 000 2,005
Fifth Third Hank M. A
4. BTT% due 01,/28/2028 g Rl
F5 KR Capital Corp.
3 A00E due 0115/ 206 bS] 2,185
GA Global Funding Trust
22500 due 010652027 1. 430 1, 400
A ADIE due D935 B02T JEE Ja1
Goldean Sachs Bank USA
4 812% due 05212027 1, 0 1,104

Goldsan Sachs Group, Ine.
L ABI% due 037092027 o]
I, B42% ey 09102027 *i ]
L 948% due 10/21, 3027 1, DO sl
1. 958% due 12/09, 2006 B0
4. 978% due 09700/ 2027 i

tei]

1 0TE% due 030802027 200
oo 184% due 02X 20018 4. 41 4, D65
BATIN due 10/°3/2027 ] 04
5 9048 due 03715/ 208 SN k]
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HAT Holdings I LLC
F AT due 0615 2026 i 1. 500 ] 1, BS6
HSBC Holdings PLC
B0 due 111972008 1, 160 1. 105
B G20% due 085472027 1, 00 1310
B. 887% due 08/14/2027 Tod 708
ING Groep NV
S 109% due O4/01/ 2027 4, 100 A, 1od
B TI2% due 09112027 0 02
Jacksca National Life Global Punding
3050 due D729, N06 3, D0 2,087
B 058% due 06,09,/ 2027 ROl ]
5. OB0% due 01/14°2028 Lt o
B 098% due 0912/ 2028 1, 60O 1,610
JPorgan Chase & Co.
b BTE% due 422/ 2027 Lt B9l
4 R0 due 09 F2 B02T Ll 201
4. 903% due 10222008 £, 600 2,613
4. S due D4S22/0028 1. 200 1,208
B 2408 due 0272452028 1, L2 L, 826
B 272% due 01/33/ 2028 L 9a7
Lloyds Banking Group PLC
A 650% due 032472006 1, A 1, 4a1
B 122% due 11/26/ 2028 2, 00 202
B GII% due 08,/07/2027 Tol 706
BBRAR due 00,05 353 1, 00 1, %1%
Mizsho Financial Group, Ine.
B 120% due 051372031 1, 500 1, 52
Morgan Stanley Bank M A
4. WEEL due 05,26,/ 3028 1, IO 1, 103
Morgan Stanley Private Bank N A
. B63% due OT,/D6/2008 () 10, GO0 10, 625
Hational Bank of Canadn
B O00% duw 03/Z5 2027 £, 300 2, a0
B 133% due 07022027 B, 100 B 115
Natfionwide Building Socioty
B 346% due 0216/ 2028 WO HOH
RatWost Group PLC
B BATE due 0T 02 2027 L. 58 1, 263
NatWest Markets FLC
4 B due 09T R0 06 1, 100 1, 706
A 0368 due 05,17/ 5027 L1 HO5
B 0ES% due 032177038 i, EO0 1. 108
Homzra Holdings, Imc.
L. 653% due 07 L4205 Ty ‘2ah
B 3580 due 07022027 GO 06
B T0RR% due 01081, 2005 B 0O B, 007
PHC Bask M. A
1. 808% due 07212028 1. 200 1, 200
Reliance Standard Life Global Funding 11
B 243% due 0202 3026 JEE JOHE
RGA Global Funding
L000% due 11,/30,/2026 0y had
Royal Bank of Camada
1. B00% due 1018,/ 2027 3. B0 3,811
4. 802% due 07/23/2027 &, 170 3,179
A O due 0327, 3058 3, 3ol 3,313
A 0% due 10718 2028 1, 300 1,308
Ssamons Finaneial Groap Global Fundimg
B (A% due 0902/ 3027 1. 300 1,35
Sasmons Financial Group, Inc.
4. 4B due 05122027 il 200
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Santander UK Group Holdings FLC
L 673% due 06 14°0027 i Sy i 493
S8A Tower Trust
B B0 due 41572027 (201 521
Sociote Gonerale 5.4,
L AR due 127142026 4. 100 4,095
TR due 06/08/2027 P i1 2171
B A4TS dus 015250027 S0 501
Standard Chartered PLC
L A56% due 011473027 L1 ey
B 2068 due 051472028 1, BiHp 1,812
B % due 0706, 2027 I, GOk 1,513
B OTH% due 0208, 2028 BI5 HE8
Soel Second Investment Co.
4. 37T5% due 09/ 10,2027 1., GO0 1, 003
Somitoso Mitsul Financial Group, Ine.
5. A0a% due OF13/2006 A0 L [ex)
B 623 due 0113/ 2026 1, Do 4, 208
Somitoss Mitsui Trust Bank Ltd.
A 0% o 081 H00R 1, GO 1, 604
Svenska Handelsbenken AB
4 THIE due 05282027 Tk T
Swodbask AR
B 43T ddue 0920,/ 2027 2, bOdk 2,556
5. B24% due 06/15,/2026 1, 000 1, 006
Tarento—Dominion Bank
4. 208% due 031772026 ALD 00 197
B 163% due OF/57/2026 H 194 195
Trufst Financial Corp
L 267% due 03023027 By g
8BS Group AG
LA6E% dus 01,/30/2027 3. Ho0 3084
VICE Properties LP
4. 260% due 1270172026 B0 ]
A 500 duss 09,01,72056 1., sy 1,401
5 TS0% due 02/01,/2027 T 2.7
Wells Fargo & Co.
LS00 due 0524 2027 ELR 500 572
4 8508 due 01245008 i 2, 50 2,305
B, 143% due (/220028 1, 680 1, 590
Western Union Co.
L. 3500 dus 0315/ 30M T g

20, 630
- 6

T=Eloven, Inc.

0. D50% due 02,10/ 5025 &, ol 2, 186
American Airlines 2014-1 Class A Pass-Through Trust

1. 700% due 10/01/2036 i o5
Amorican Airlines, Ine,

S OOl 0o 30006 50 251
Amorican Hende Finance Corp.

4 TEAS due 081372027 L300 2, 06
4. 000% due 03/08/ 2007 2, 700 2, 707
A 9EZ% dup 0T /09, 2027 A, ol 4,320
Ampheno] Corp.

1. 581% due 11/85/2007 1, 200 1,200

BAT Intermational Finamce PLC
1. 6B due 0325 2000 1, 0O Ha2
Baxtor Imternaticnal, Ime.
L 9E5% due 02012027

4. 4B due DSI15/2029 (ki

974
a1

53
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(ki) (& & 1Ta]
Bayer [. 5. Fimance LLC
B 125% due 11,/21/°0026 ] 2,438 3 2,478
Barry Global, Inc,
B BTN due 0115720285 . Dok B, 476
1. 875% due 0715,/ 2026 2, 0E 2, 0w
BMW U5, Capital LLC
A B5I% due 04022025 Hi 300
A 854% due 08 E3 5006 2, 500 2, 507
4. 890 due 03192027 2, IOl 2,007
5. (5% due 032173028 B, 400 5,438
Bosing Co.
2 196% due 22005 1, o 10, 657
Cigna Group
A 500 due 02,25, 2026 S0 L0
Daimler Truck Finance North Aserica LLO
B OTH% due 08/Z5/ 2027 W5 453
Dyne Nobel Ltd
4. 300 dus 03182006 ALD 2 100 1377
Elevance Health, Inc.
L B0 duse O3 ES 006 3 S0 A4k
Energy Transfer LP
5. 500% due 06012027 o0 J05
ERAC USA Fimanee LLC
£ A0 due 12012026 Bl Tah
Fiserv, Ime.
B 150% due 037552027 500 505
Ford Motor Co.
7. 500% due 08/01/ 2026 By {0
Ford Motor Credit Co, LLC
4. 2T1% due 0009, 52T 2, A0 2,390
4. 38 due 0108, 2006 1. 190 1, 190
A BAD% e DESD1 006 L1 ‘e
B 125% due 11/06,/ 3026 2, H) 2211
B A9T% duw 11,06/ 2025 168 165
b 054 duse 03062026 el 1] 201
B, 950% due 06, 10/2026 ) 606
To1ED% due 0306,/ 2026 1. 700 1, 700
Frosenius Modical Care U.5. Finance II1, Ine.
L 8TS% due 12/01/5026 | P 11 1172
Genernl Motors Financial Co., Imc.
B 1350% due 071572027 1, 100 1, o2
5. 308K dus 05,08,/ 5027 L1 o
Global Paymonts, Inc.
L 150% duw 011572027 1, 000 W7
Harloy Davidson Financial Services, Ine.
050 due 027142027 00 197
HCA, Ime.
4. 500% due 027152027 1, DO 1, 02
4. 91% due 030172028 1. 00 1,307
B AT due 09,01/ 2005 B0 B2
liyundai Capital Aserica
BoOITS due 0107,/ H28 1. GO0 1,603
B 100% due 03252027 1, 400 1, 405
B 1A% dus 0892473027 1, e 1, 105
B 151% due 06242027 3, 00 3,022
B 234% due 06/23/2027 144 145
B 250% dus 01,08, 2027 By Ly
B B52% due 01/08/ 2027 1, 400 1,413
B BR0% due 06,6, 2005 1, D00 1,008
Illimina, Ine.
A BS0% due 08,009 5026 1, S0l 1, U406
Imparial Brands Fimance PLC
J 5006 due OF /D606 5 40
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i 2 1 L

IS5l Tna] £ F-HLjary
Johm Deere Capital Corp.
1. T7T2 due 07152027 : ] 1, A0 3 1. 410
Keurig Dr Pepper, Inc.
25500 due 08152005 it 56
4. 63 due 111670006 4, 129 4129
B 024% due 03152027 1. X35 1,236
Kyndryl Boldimgs, Ine.
& 050% due 10,55 5006 Ay Jaz
Las Vegns Sands Corp.
S0 due 0818/ 26 L1 5
B U due 0601,/ 2027 (1] 611
¥arcodes-Benz Finnnce North America LLC
4. 696% due 07,21/ 200 &, 100 3, 105
1 BETN due 0401 2027 A, A0 4,417
5. 037% due 03/31/2028 e e
Mitsubishi Corp.
A D0EE due 09,08 2028 1, DOy 1, a1
Malson Coors Boversge Co.
3000 de 0715/ 2026 3, 00 2,181
WPLY LP
1 7500 due 03/01/2026 &, B0 3, 776
Hissan Motor Acceptance Co. LLC
1. 850% due 09162026 2, 00 2, 140
2000 due 0309, 2026 1, Eod 1, 047
B 950 due 09/15,2026 200 a0
ONECE, Tee.
4. 2500 due 09/ T420IT W Lk
B 5B0% due 11/01/2026 1, 200 1,214
B HBO% due 0115,/ 2006 1, 000 1, 000
Ponske Truck Loasing Co. LP
B350 due 01SE202027 By 5O
Freject Castmers
1. 5478 due 12730/3057 (b) AlD Ta B0 o, 084
Roynl Caribbesn Cruises Ltd.
4. 250% due 07 /01,/2026 5 e 1] el
5. ATE% due 07152027 4, 300 4, 434
B 500% due 08,31,/ 2026 ., DDy 4, Do
Bu GO due 040172028 1. 10 I; 120
T. 600% due 1015 2027 ELLT 423
Schaeffler AG
4 B00% due 08142006 ELR 00 35
5% Hynix, Ine.
1. 500 due 0]/19 T35 3 A
5. 500% lue 01/ 162027 W LUE]
Skyworks Solutions, Inc.
1. B0 dus D601 2006 ey 193
Stellantis Financoe U.S., Ime.
53505 due 03717/208 By 610
TO SYRNEX Corp.
1. TH0% due 08,08, 2005 1. o0 1,871
Iber Tochnologies, Inc.
4. 50 due 08/ 15,029 2, GO 2,3
United Airlines, Inc.
A 375 due IS/ H026 A, B i, 598
Universal Boalth Services, Inc,
1. 650% due 09,/01,°2025 2, 000 1,958
Volkswagen Group of Aserica Finance LLC
200 due 0926,/ 2006 B0 196
4, 9455 due 0330,/ 2025 2, 100 2, 109
B 1U6Y due 08147205 3. 450 3,501
B 1T due 03 20 S5, 100k 3, 108
B TO0R dhue 091272000 To 708
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Yantier Corp.
1. 800% due 0401 2005 $ 2, 000 E] 1, 932
Willipas Cos., Inc.
B A0 e 03022005 1, 500 1, 505

158, BO2
ege
AES Corp.
L3TE% due 0115/ 2006 2, 000 1. 990
Algonguin Power & Utilities Corp,
5. 365K due 06,1520 2,300 2,2
Emera U. 5. Fipance LP
T 550% due 06,15/ 2005 2, 700 2,588
Enel Finance Internatiocal BY
& 623% due 0525/ 2027 1. J00 I, 192
4. 625 due 06152027 Ky kL
EQT Corp.
7. 500% due 06,/01/2027 I, 0l 1,321
Everscarce Energy
0008 dus 03013027 1, 3O LT
Expand Enorgy Corp.
B T50% clue D4 15,/0029 Ll 20l
FirstEnergy Corp.
1 G60% dlue D015/ 2006 00 =]
Fortis, Ine.
TS50 due 10042026 1, GO 1,536
Gloncore Funding LLC
4. 863 due 100172005 I, ol 2,303
Harbour Energy FLC
b B0 due 10/15,/ 2026 B0 57
lzrael Electric Corp. Ltd.
T TS due 12/15/2006 250 250
Hational Fusl Gas Co.
B, BOC% due 10/01/2025 o, 000 2,022
KextEra Energy Capital Holdings, Inc.
A B20% due 01/29°0006 1, 000 1,001
4. 853% due 02042028 3, 500 2, 525
NTT Finapcoe Corp.
1. 162% due O4/03/ 2026 1., 00 Hal
B 1T1% due 071672028 3, 400 343
Pacific Gas & Electric Co.
2 050% due 0301006 L1 =1
150% due D1/DLS2006 4, B 4, B9
3 300% dwe 0F 153027 B} hag
5. O00% due 06,01 2028 1, BOO: 1, 830
Pinmacle West Capital Corp.
40T due 06,10,/ 2025 B, GOl B, 918
Rogers Communications, Inc.
3. 200% due 03152027 TOk: 591
HHE due 127152025 1. 200 1. 200
Southern California Edison Co.
L 2000 due 02012000 B, 500 B, 463
& 650% due 03015308 1, 000 a7
A ADDE due 09062056 a1} 200
4. T00% due D6/01/2027 200 a1
4. 900% due 06,01 2006 400 401
5. J00% due 03,01 2028 1, 300 1,426
B 350% due 03012005 1, 200 1,203
T-Mcbile USA, Inc,
L S00% due 0215,/ 2026 L, i85 2173
Var Energi ASA
B OO0 due 05182027 1. 160 {RIE B
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¥ietoria Power Networks Fimapce Piy Lid
12000 due 04212026 AL TO0 3 450
Yistra Operations Co. LLC
50BN due 123070025 H 1, 4 1,413
Woodside Finance Ltd.
& 700 due 0955 0I5 1, 100 1. 633

61,459

e B0, 53l
(0 $408, 801}

HR 0. 1%
Talane University

- AE3% due 02/ 156/ 2035 1, Gy 1,878
LR vy 1, 678
(HREE 1, 567)
Fanmie Mas
. 972% dus 12/35,/ 353 1, B35 1; 536
A 8TI% due 09725006 8, G 8,617
4. 972% due 03252055 1. 920 4,929
4. 9723% due 08/25/2055 2 T8 2,781
1. 617 1,620
35 6
L 38T 2,083
B 0224 due 01/25,/ M55 | B i 1, 267
B 022% due 0325,/ 2055 48 4T
5. 0728 duw 10,25/ 3054 2, a2 24
B 07T2% due 02/25/2055 432 134
B OT2% due 05,25,/ 20065 1, ad 1,207
B 0724 due 11/25/5055 s Hab
B 095% due 127252047 120 121
B 122% due D125 2065 ] 2, 786
B 122% due 05/35/2055 B5S HEI
B 172% due D6/I5/ 2054 1. B34 1, 85]
B 1730 due 12 1. 082 1, 084
B 1T2% due 07/25) Hd 30
B 1T2% due 10/257H55 541 nul
B33 due 0125/ 2065 172 2,778
5. 2 duw 03250055 1, 538 1, BE3
B2 due 03252055 1, #6 1,452
b 262% due 08,25,/ 2005 1. 713 1,718
BoOT2% due 102572053 1, 876 1,882
B 2T2% due 12/25/2053 T30 128
B 2T2% due 0725, 2055 5, TE8 3,783
B AE due 11/25/2053 1. 072 1,981
B3R due 02725,/ 0055 612 G4
Fannie Mea, TBA
5. 500 due D101 2086 (k) 14, B 14,470
Froddie Mac
2000 due 10252048 104 a7
& 000 due 09,/T5,/2045 e ]
4 TTO due 0371572037 66 k|
4. B2% due 01/ 15/ 5040 154 21
4. 972% due 09,25,/ 1054 4, 828 4, 829
4 0T2% due 03252055 4, Ty 4, 306
4. 972% dus 44 492
4. 972% due B 208
S DR2% dlue 11,°2550054 B, B4k B, H63
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2025 11 30
il 1% Fifl
(T (T LD

5 022% due 102553054 5 2 335 5 b T
o 020 due 0372550055 i 2,368
B 0Z2% due 045/ 2065 4, 915 4,929
B 022 due 08,25/5058 1,482 1,484
B 0Z3% due 09/25,2065 a7 199
B OT2% due 1035 B0562 4. 118 4,172
B OT2% due 00/235,/2)55 5, B35 5,835
5 0T2% due 06,25/ 2055 B, 244 6, T2
B 073N due 08353058 1. 025 1, D30
B LT2% due 11,25,/ 3054 4, B |, 301
B 1T2% due 01 2, H3 2,346
B IT2% dup OF b6 bah
B 2% due 05, I B3 819
B due 127550054 3. 701 3,710
B 232% due 01,35,/ 2055 1. B3 LEBI7
B 230% due 0335/ H058 1, 88 1, 652
B 2E0% due DR/25/ 2055 1. 214 1,019
B 3738 due J2/350054 1,308 L3
B 2TE% e 08/25/2)55 3,027 3,030
B 32N due 06,25,0055 G, o 5,236
Ginnie Mao

B0 due 01,30/ 5049 i 36
O 500 due 103020459 L 45
4. T0 due 03,30,77061 H H
4. THS due 11,/30,/0082 42 42
4. TS dlue 08300075 3,071 3, 66
A T due 10/30,/ 2075 R 2,959
4. B8O dus 09302076 4, 408 +, 412
4 8TO% dus 10/ B0TE 4, 352 4,404

4. BE due (4302074 1, 24
4, 930% due 02710 TOGE 3
4. due 06,/20,°2055 L, 477
4. 49 due 0172070074 1. 406 1418
A, 999 due 07,20,/ 2074 =
i

B (9% due 05/ 30/555 g
B MO due 08/ 10 70078 3, 7B 3, 825
B, 0450% due 10/'30,/ 2073 1, 088 {132
B, OT0% dlue 07,30/ 2066 15 15
B OTOR due 11/20,/ 20665 B SH
B, 0TS dun 04/ 20/ 2073 1457 162
B 09 due 05/ M0/ 2073 1012 1,024
S 198 due 113053073 177 151
B 205% due 0630 NS LT =]
B, 2490 due 07/20/ 2055 T i)
5 656% due 115072067 56 J61
RN R 2t 180, Ba2
(A $180, 340)
M R AER 6. 0%
A 7 LR (o)
0. 125% due 071572025 15, 312 15, 228
0. 1255 due 10/15/20M6 15, 05 14, Bi58
2 125% due B/ISA2029 (i) 2,142 2,200
o W
3. 625% due 10/31/2030 24, 400 28, 420
SR 60, 825
(B PN 460, 808)
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TR AE Byl
(I [E i 154

E—A—17 s e 7 BN 7. 5%
ACE Securities Corporation Home Eguity Loan Trust

A B45% due D4T5 0 H 153 5 177
AFG Trust

4 3ES% due 07102006 ALD 18 12
AG Trust

B 0TS due 0715/ 241 i (1] 191
Angel Ouk Mortgage Trust

B 63T% due 027252070 454 458
5. A55% due 04252070 1, 760 1. 781
Avon Finance

4. 881% due 12/28,/ 2049 GRP 3, 090 4,073
Barclays Mortigage Loan Trust

5. O03% due 0125, 2064 § 531 HEH
Bear Stearns Adjustsble Rate Mortgage Trust

4 TE1% due 08250033 i1 10
B BTSN due D425/2033 L "

Boar Stoarns Asset-Backed Socurities I Trust
LARS due 0925,/ 3034 Sl
Beast Mortgage Trust
B 123 due 03/15/ 3036 ) 48
Benchmark Mortgage Trust

L1 1]

> 056% due 03152054 556
F T8 due 05152052 Tid TED
Blackwattle Series RMBS Trust Mo, &

4 2658 due 121255056 ALD 1, 036 G20
BWAY Mortgage Trust

53T due 097162006 i i 487
Chase Homoe Lending Mortgage Trust

B 38 due 089735, 7056 Wil o
Citigroup Mortgage Loan Trust

5. 5T due 06/25,/2055 6] 66
CLEY Trust

b A88% due |1/16/°2008 =20 226
COLT Martgage Loan Trust

B 335% due D235/ 0069 | i5H
Crodit Suisse Mortgage Capital Trust

30048 due (4/E5T062 143 136
A 1S due [2027 /5060 (x| BZH
1. 8725 due 07,25/ 1056 TH 47
CSAIL Commercial Mortgage Trust

3 1AZ% due 06157052 353 LSk
Darrowby No. & PLC

A ABZ% dlue 083307 GEF 4. 130 5,482
AT

5. 620% due 02725, 060 3 B2 B0
Elstres Funding

4. 6RO due 01212065 GEF 5, 855 7. 753
Finance America Mortgege Loan Trust

4. B0 due 082550 i G5 aj
Firsumac Mortgage Fundimg Trust Mo 4

4 278% due 0924,/ 7052 ALD 1, =6 711
Fremont Home Loam Trust

4. B0 due 0072517035 5 15 15
Frootier Mortgage Funding FLC

4. T0T% due 12730/ 2008 G 43 &, 09]
GCAT Trust

L 09)1% due 05,25/ 2066 3 BTa oo
LREES due 127270008 G5 G186
5 Wortgage-—Backed Securities Trust

O 00 due 1272573051 pa L | 274
B O0KR due 02/25/2052 Tig B
5. 350% due 11/235,/ 3054 LI LI
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i 2 1 L

(ki) [ 1]
Impac QME Trust
4319 due 057252035 : ] A0k 3 a6
4. T0r% due 0325,/ 2005 a1 &6
JPMorgan Chase Coemercial Mortgage Securitles Trust
B 216% due D615/ 2005 ] a7
B ABE% due 127152031 110 1o
JPMorgan Mortgage Trust
3500 due 05,725,/5050 151 i8]
B 000R% due 02/25/2052 78 I57
B BN due 0625, 2065 (L 613
Legaoy Mortgage Asset Trust
. 200% due OF 725, 2067 220 T30
Liberty
A 2488 due O,/25°2058 ALD 2,496 1,637
1. 298% due 09,25,/ 20566 161 105
4. 545% due 09/ 25 256 2,000 1, 70
Lang Beach Mortgage Loan Trust
B 044% due (M 25,2035 H ] 4
My Money Pirnscle Residentinl Securitisation Trust
4 350% due 0415 3066 ALD L5 131
MASTR Assot-Backed Securities Trust
4. TEE o 0925720 H b 78
MFA Trust
L 13 1% due OF 7235, 5060 B3 Tab
LATES due 03252005 = &7
Mill City Mortgage Loan Trust
I 125% due 11/25/ 2060 )| 303
7B due 0825/ M55 193 125
Margan Stanley Asset-Backed Securities Capital I, Imc. Trust
4. 9EUE dus 05,25,/3034 215 252
Morgan Stanley Capital I Trust
5 073% due 05152036 Tl 100
Morgan Stanley Residential Mortgage Loan Trust
4. 96T% due 09252070 791 ya2
oo D0 duse 069,/25,70051 pe:. 3 p 7}
lew Residential Mortgage Loan Trust
0. 941% due 107572068 14 140
& 5000 due 1273573057 a7 b
4. G00E due 05,75/ 2058 i | T
W¥0 Commsercial Mortgage Trust
B 168% due 11152038 1., TNy 1,884
08X Trust
B OET% due 01,/25,2064 408 412
B OGTS clus 0]/25/1 515 B
B. 1230 due |2/35,/"3063 ot} )
B AT due D276/ 2064 T 77l
Oeoanviow Martgage Trust
4. 052% due 05,/25/H55 tirr f#ah,
Poppor Hesidontisl Securities Trust No. 41
4. 545% due 071272067 ALD B, T 3,758
FREOM Trust
6. 333 due 03725,/ M50 3 (Rl 111
PRPM LLC
A 90% duw 12525/5055 (b) By 3
FRPM Trust
B 6T4% due 12/06,/ 20059 o 38
Bl 3ZT% due 06,25,/ 3069 373 T
UM
4. 345% due D118 2067 ALD i, S5t 4, 5og
BCET Mortgage Trust
5. HO% due 0F/25,/2055 3 L] | Bl
B. 6530 due 01./25/2045 323 327
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T R L

(ki) (& 1]
Resimas Bastille Trust
1. 205% due 021252057 AL 2,064 ] 1. 353
SAPPHIRE XXXIII Trust
4. 166% due 021255067 AL 2,033
Sequoia Mortgage Trust
4. 453 due 11725/ 2063 H 1.0 1,022
Structured Asszet Investment Loan Trust
4. BI9% dus 09,25/ 2034 1, 354 1. 325
Towd Point Mortgege Funding Granite 8 FLC
4 005 due OF 303053 GHF (] B
Towd Point Mortgage Trust
2. Th0% due 01,25,/ 2060 H 331 320
3 TE0% due O5/25/1 148 215
5. 0GR due 05, 154 157
B 0ET% due [0 a7 E
B 2TE% due 08 2.7 2,408
5. 5% due OF il I8
B 845% due 01,25 95 L)
B 2000 due 05,25,/ 2064 B3 B4
Triton Bond Trust
4. 248% . due 0Z/09,/5053 ALD BT 332
Yerus Securitization Trust
B A0S due 05250065 5 W36 g2l
B T12% due 01,/25,/2069 B2 B0
BA11% due 0525, 2068 {Ea 1440
5. H50% due 12352067 187 187
b 443% due 05 ol (L e
B ATE% due 06,25/ 2008 st et
Wolls Fargo Commorcial Mortgage Trust
i 601% due 0715,/ 3037 el 2,001
i F o A J RN 6, 059
(o 376, 265)

T o b - Lo 2 B0 DL 6N

AlbaCore Bure CLO IV DAC

00 due 07152035 ELR 2,70 3, 191
Amorican Heritage Auto Recoivables Issuer Trust

4 4B0% due 0215/ 3028 5 1, &2 1. 824
Angle Asset Finance Radian Trust

4. 750% due 03716,/ 2003 AT 24l 1, 588
Baim Capital Credit L0 Ltd

B 1200 due 0716/ 205 i 1, DDy 1,001
BOS LLC

Bo242% due 10017/2042 5O 500
Bluslicantain CLO Ltd.

5. (4% due 10/25/ 2030 43 3
Canyon CLO Ltd,

B 00E% due 1001573034 L, TO 4, T
Capital Four CLO X DAC

LAT% due 10,25,/ 2038 ELR §, 200 4, 878
Carmax Auto Owner Trust

4 D% due OF 0T/ 2028 3 1. 4496 1, GO0
Car¥al CLO T Led

B 124% due OF/ 16,2031 1, 435 1 436
CCG Recoivables Trust

4. AR due 101472032 1. 063 1. 058
Chesapaake Funding I1 LLC

B 300% due 0515,/ 3035 721 ™™
B 620% due 05152036 B3T

CIFC Buropean Funding CLO IV DAC

2 950% due OES180035 ELCR 2,2l 2,612
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(ki) [ (1]
Citibank Credit Card Tssuasce Trust
1 B0 due 05142029 i b, 250 3 A, 385
Citizens Auto Receivables Trust
B 840 due 011872008 173 74
Commercial Industrial Finaoce Corporation Funding Ltd.
B OTT% due 1024/ 2030 He =
Coapartsent Driver UK Eight
4. 870 due 0925/0031 GEF 1, 268 | Fried |
Compartzent Driver UK Nine
4 5TO% due R 36 2032 1, 54 & 111
Dell Equipment Finance Trust
4 690% due 0822,/ 2000 H 1,352 1,258
Dryden 54 Senior Lean Fund
5. 034% due 10,1922 (frd 173
Dryden 96 CLO Ltd.
4. 0 due 08,20,/ 2034 3, DDy 3,003
ECMC Group Student Loan Trust
4. 908% due 02270068 ] aq
5238 due 0525/ 2067 B13 G15
ELFI Graduate Loan Prograsm LLC
1. 530% due 12/36/ 2046 1. 23 1,118
Enterprise Fleet Financing LLC
4. 050% due 0E/30, 228 i, 200 A, 508
4. 380% due 07 /20,2029 3] Bl
4. 500% due 0420/ 2, 500 2,512
B T40% due 12 Ty i
5. TE0% due 10 68 159
B A0 due (32072030 43 450
Ford Crodit Auto Qwner Trust
3. B0 due 0615,/ 028 &, (a0} o, et
Ford Credit Flocrplan Master Qwnor Trust A
A DI2% clue 08,15 505 L, 500 1, 507
GAMMA Sociedade do Titularizacao de Creditos 5. A Consuser Totta 3
o TEE due 10/T5/ 2005 [HE] Tod Eld
(M Financial Autcsshile Leasing Trust
4. 5060 due 05 20,/2027 H Bl L]
Gi Financinl Consmumar Autcscbile Receivables Trust
4. BRI due 03/16,/ 2008 1, 500 1; 508
G¥F Canada Leasing Trust
4. 853% due 127210006 CAD 136 9§
Galden Credit Card Trust
L 970% dus 017152089 5 2, 0l 2,00
Goleb Capital Partoors CLO Ltd.
A TR due O30S T035 4, 500 |, 503
GPUT Lid
B ANE% due 12705/ 2036 1 047 ILMe
Groywolf CLO III Lid.
5. 08T due 04223033 2,875 2,879
Hayfin Esorald CLO VI DAC
3. 2550 due 10/15/2038 ELR 3, 300 3833
Henley CLO VII DaC
3. 055% duse MLES 00 2. 702 3, 159
Hertz Vehicle Financing I11 LLC
B A due 06,25/ 3027 5 1, e 1, tos
Hyundni Auto Lease Securitization Trust
4. 842% due 0915,/ 2027 4,751 3, T60

Hyundai Auto Receivables Trust
4. B0 due 09152027 6l 561

B 540% due 10716 2028 1. 670 1. Ga
Invesea Bure CLO I DAC

2. 605 due 071572031 ELE pr_ 1.t 335
Jubiles CLO DAC

L 65K due (4152031 i s
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KER CLO 16 Ltd

00 000% due 10/30,/2004 (b}

Latitude Australie Personal Loans Trast
4. 550% due 0817/ 2033

LM Loan Incose Fund I Ltd

B 176% due 4,/20,/2031

Marble Polnt CLO XEIT Lid.

5 0TE% due 07 25,/5034

Master Credit Card Trust II

4. B854 due 01217508

Meiro Finance Trast

B0 due 09192028

WF1 Ltd

5U15T% due 10/16,/2035

MAF Equipment Finance LLC

B 2000 due 081372027

B TS due 117130086

MV Credit Baro CLO 111 DAC

O, 0000 dhie D2SI5/2038 ()

Kaviont Private Education Loan Trust
1. 973% due 11/15/2068

Havient Private Educaticn Refi Loan Trust
L1705 due 09163065

L Ai0% due 01505, 2069

I G50 due 05,15, 2069

5. OTI% due 04/ 15,2069

Havient Refinance Loan Trust

4. 300% due 1015720565

Kavient Studont Loan Trust

BUBAZ% due 03/15,/3072

Holmet Student Loan Trust

4. 6505 due 083052054 (b)

1. 365 due 08/25/2067

4. 586% due 0927/ 2008

4. OEEN due 09,25 5065

B D35S due 02,25,/ 2066

5. 026% due 06 06T

B 4458 due 0632/H065

5 403% due 0517/ 2055

Heuberger Berman Loan Advisers CLD 43 Led
4 0% due 07172036

Neuberger Berman Loap Advisers CLD 45 Led
19736 due 10/ 142036

Rorthwoods Capital 25 Ltd.

B 00H% due 07/ 20,/2034

0AK Hill Eurcpoan Credit Partners VII DAC
2 T44% due 10/20./3031

Dotagon 64 Ltd

B, 130% due 07/21/0016

Doiagon Investment Partmers 34 Ltd
5 03 due 10,730,°0030

Oscar U.5. Funding XV LLC

B B10% due 12002027

Oscar [L5. Funding X¥1 LLC

B ABD% due 02,/10,/2027

Pagays Ai Dobt Grantor Trust

A AT due B4 ES2033

Pagnyn Al Dobt Trust

B 660 due 07/ 15 2031

Palmor Square Eurcpoan Loan Funding DAC
B dus 1015/ 3034

20850 due 011572033
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i 2 1 L

L 0] & i oAl
Pancrasa Aute Trust
1. A2 due 09152033 ALD b g 3 1, B84
4, B20% due 0315/ 2003 3, be2 2, 14
Parallel Lid
B 0ES% due 0715200 3 2, B0 =gy
Park Averus Institutional Advisers CLO Lid
4. 0% due 013030 b, GO0 A, 5
PenFed Auto Receivables Owner Trust
4, OB due 077152030 B0 6Ol
FFP Ltd.
b B0 due 0917/ 2039 132 it |
Pikes Poak CLO 4
B 119 due 07 /15204 3, 0 &, 005
Plenti Aute Asset-Backed Securities
4. A% due 08122003 AT 1. 185 T4
PP CLO B Led
0. 000% due 10/ 58/503 (k) i a, iy 5, 000
RED & Black Auto Loans Fronce
TABES due 062720359 ELR 1611 1872
Romark CLO V Ltd
B, 095% due D1/15/2035 3 1. B0 1,801
SHNA Auto Lease Trust
B 560 due 1132027 1,235 1242
5C Mordics Sarl Eaboituspalvelut
T O50T% due 12/250015 (h) ELR B, 5, 844
SMB Private Education Loan Trust
1. 340% due 03/ E7/ 3053 3 i85 I7H
1. G00% due 0915/ 254 i ITl
4 000% due 0915,/ 2042 TEL T4
B 173% due 0715,/ 3053 pro) =4
B2 due 0715 2053 1. 672 1,661
5. 240% due 031572056 638 (£
B 43% due D3/ 17, M58 Bl =6
B A% duw 1016,/ 2066 ) 5]
B 500% duse 4 E57H054 1. B84 1,907
B 500% due 02/ 16,/2055 1,473 1,490
B 58C% due 0315, 20566 s 403
B GR6% due 111572052 506 519
B TOON due 09152053 b6l ol
B 2% due 1016, 2056 456 466
SoFi Consuser Loan Program Trust
4. 8E0% dus 06,25,/ 3034 1, 320 1. 336
Sound Point CLO XXVIII Led
5. 135% due 01,25/ 2032 T o
Stonepeak Asset-Backed Securities
2 A00% due 27282003 BT 4]
Symphoay CLO XXIX Led
S 433% due 10573035 = 2,001
Symphoay CLO XXV Ltd.
0. 000 due 041952034 (b)Y B, 0 B,
Syaphoay CLO JOOIT Ltd
BN due JO0V23S0ES 2, 400 2,402
TIAA CLD IV Ltd.
5 02K due D130 2052 B35 B35
Towd Foint Assot Trust
4. 774% due 11202061 145 I
Toyota Auto Receivables Owner Trust
& TE0% due 04/ 152027 S e |
Tayota Lease Dwnor Trust
4. 5350 due 02/22,/227 64 64
Trillius Credit Card Trust II
4. 615% due 09,/D26,/ 2030 b A0 4, 405
4. TTHE due 1206730 5, 500 &, 5o
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i 2 1 L

LS 0] & i ol
UPX HIL Lesuer Trust
B 160% due 01,/25,/ 2047 § 269 $ T
Yenture 3§ CLO Ltd
5o2TE% due 04200032 127 1,220
Verdelite Static CLO Ltd
B OL4% due 0730/ 2032 2, Eh 2,084
Verizon Mazter Trust
A TE2N due 12530/ 0008 ER L 4,001
Volve Firancisl Equipsent LLC
4. 560% due 0571773027 1, 342 1, H5
World Osni Auto Receivables Trust
B TR due 02/15/7029 1,238 1,351
TAmar ko= odor & EENSI 221,032
(AN 5210, TR4)
N EEEEEE———
Eagle Funding Lumeo Sarl
B D00 due 08 [T,/ 3030 &, B, =7
Israol Governmont Bond
0:500% due 02/27/2006 s &, 500 1; 681
Korea Natiooml Dil Corp.
4. 8808 due 03/31/ 2028 i 0l Jal
Y RN 7, 350
(A 37, 169}

HEER S 13, 9%

AR due 08143026 AL 15 ik T

#umitose Mitsui Backing Corp.

4. 609 due 0720006 i) 132
856

Srape=Ledp e o Sl rie= )%

Southern Callfarnia Edison Co.

1. 567% due 127032025 () i 3, 200 3. 198
LU () 0.0
&, 600

Bank of Quesnsland Ltd
4. 2048 due 120972038 (d) ALD 3, 100 2033

Australia asd New Zealand Banking Group Ltd

o 5B0% due 12/01/°7055 AP 1, 505 a3t
L160% due 1270072025 GEF 10 14
BAT0E dhie 1250050005 ] 21 321
Bank of Nova Scotin

L 33 due 120172025 CAR 1L 071 B8
FATOS due 127002025 5 k1 0
BNP Paribas Bank

0T due 12/00/2025 HE = ]
1 350% due 12/01/°2025 N [ 5
L8500 due 120152055 ALD = 251
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il B 51 ]
T £l Erd
Brown Brothers Harrimsn & Co.
3370% due 12/01/2025 3 3 L1 3
Citibank N A,
I 130 due 12/00/2025 ELR 3 4
16 due 1250073025 G 207 el |
5 370N due 12/01/0025 3 13 153
085 Bank Ltd,
5 AT0% due 12/01750%5 26 5
DBt Bank ASA
1. 130% due 12/00/2025 EIR 1] ]
2, 5500 due 1270173025 AlD 115 a7z
HSBC Bank FLC
I 13 due 1270042025 ELR a0z 167
5. 1600 due 12/01/5025 14 B3 435
JPMorgan Chase Bank M A
3370 due 1 2/00/ 3025 3 38 ]
MUFG Bank Ltd
0120 due 1270075025 ¥ 1. e &
Rayal Bark of Camada
1. 330% due 12/00/2025 CAD a5 (1]
33T due 12/01/2025 3 1l i1
Sumitoso Mitsui Trust Bank Ltd
0. 120% due 12/01/20% ¥ Z, 08 13
I 130% due 12/00/2025 ELR 14 i7
& 3TN due 12015505 3 54 254
4, 2
. 2854 due 03/31/2006 (b} (o) 126, §00 124. 550
SRS A R 141, 139
(PR $141, 068)
BRI () 11718 3 1, 159, 485
(IS $1, 185, 806)
Al Y T TR
) () 0. 1% 1,471
(MR E i -2 70, M 52, 964)
FOMORES L AR, Bl (072 {175, 178)
EEEEE 100, 0% 1, 015, 778
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2025 11 30

B W EE R T LR

YooK, Tl mnEA S BEER L TnaD kS,

20254F11.0 30 B Bl Em iR L SRR EE S-S HORSr, REIET S RRECTT. 8, oo e LRI BT, AV A
Fit 55 B L MR RO NE SN I oCEE L VRR SRS,

Ba AL,

EROBEEREL -7 P LTSS h TS,

F—dlik, WEETORED 2R,

Feaiieid, SR TOEESERE D &R,

EEEE E°

i A LR O B |

Lt iz
i) |wa HRRE)., R, g
MEN Hiéd (A8 (A4 SmEk HE IRF Rl =
e 4. 130% 11/ 28/ 2025 125012025 § 5600 I. 5 Treasury Xoties 3 B7a%
doe 03/31,/2027 3 (5.7IE) § 5, 0600 3 B, G002
Lt i 6GNe 3 B, 600§ B, 602

-5 e LA
HIFEN fiEAEEY (BB (ASBSE) e s & e
[ 4. 100% 1156, 3025 THO= § 549 § {25, 4331
- ¥ (25, 433)
{ERHTRA & LTI B h S WECRE
foi ool 2o ot o
- i 2 B
BLr
MRS JEHET 3 EABME SOHE 103
-
FEAC TR ] ¢ 3 0 5 i $  (a26n % {15,260
£ =i L L { (10, 16863 410k, 1685)
# R ] [ [ 0 % (25435 § (26,433
fFAnaH ] L] [ 1] f (26, 4330 4 (26, 433)
LR e B e e i (25, 433)
e TRD [Zhind
EH i F=iyr (HA0CF) SiEes b4l g™
BCY F [ 9 o N 2 3. 500 030,/ 2027 5 15000 5 {108,049 3 (118.657)
&M (11.6% § (1180480 § (118, 887)

WAL B A
EUFR, sozse i Hao g BifEs, RN L St L UE oo S RhER S oy St o @A (5D S FolEch S

(2] Z0CEF1IAMNPRE, TForAsr—Naoeqini-Ss, BERNDS, 527 FAGEAESSERL E-TH 5,

LR | WL fkAndaLor
il HroNis Bz WD shvds EOOie g =& AR—F

HMES s SEbE Rl Laedhd  PERTGIAE A (SE)  r—HEY
W —r e A — o R
i) 4 5602 5 a3 o 5 o % 5, 602 3 1a.T1E L1 {1i3)
iR ¢} {25, 4330 o a (25, 433 26, 527 1. 044
= AP —EER T 7 FRERes
BCY 0 [t} L] {118, BRT} (1 1%, 6ET) 1] {118, 657)
i At EURE O 0 B RS § 6,602 § (25433 % 0§ (118,687} § {134, 518)
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TR RS D

= MR M A o LT,

FINISELL N30 B E T RN, RS OFREARLY, 968 KD, DI TR S 006 T, PROAEASIRL, BMPRAT St i, R
SR LIRS LR LR e B S,

U TE5E Falmasig 0 L2 el S 30 IMHI £ 5,

o A=t —RE, (AR TR SO (o) ORISR, EARS LU O OR RRERS nox
# A=A =ik, ORISR EN T SE O A X =R S QRS NS RSIR ORI TR SR D, A —RRNRIZRET 50
RIS T, NI S (e X Y --aRE ERMnIEk,

HeR| 2 A ES R ERRENG
H L i (A 5} R e W Al
Flenth SOFR June Fuiures Fhort 0/ NG 42 § (8 3 17 5 0
FUonth SOFR September Futures Lemg 12/ Hs kr- (113} o 0
Australias Governoent 3-YVear Bond December
Futures Long 124005 = {148 & ]
Cangdn Government 5-Year Bond March Futures Long 03/ MG i 1 o {25)
L5, Treasury 2-Year Note March Futures Short 03/ N6 1,555 (1R} 105 x]
L5, Treasury B-Year Note March Futures Loy 03/ D6 2,019 GI5 o 230
U5 Tressury I0-Year Note March Futures Shert 03 HI26 103 (15} A a
L5 Treasury Ultra 10-Year Note March
Futures long 03/ W26 mn 62 o 24
L5 Tressury Ulura 30-Year Bond March
Futisres Short 03/ M6 a2 {345} 18 0
SN S $ (103} $ 11 3 (288

Hfh 5 R e AR
EEGR (1B Fes e 3 BE (M) Wil A

= Secyured Drermight

Financing Rate 4. 1008 02117308 £ 104, 900 5 182 5 182 i o0 5 @
i Secured Dvermight

Financing Bote 3, 90 0227 72025 2,000 a ] a o
b ] Secured Orernight

Financing Rute 3. 750 13/ 18,300 28,400 (2683 (282 14 1]
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