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Pacific Investment Management Company LLC

Peter G. Strelow, Managing Director
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2026
12,907,558 96.47
370,959 2.77
9,974 0.07
7,398 0.06
3,654 0.03
987 0.01
162 0.00
2 0.00
393,136 2.94
13,300,694 99.40
79,775 0.60

13,380,469

2,132,713 100.00

2026
986,901 7.60
221,355 1.70
137,557 1.06
93,113 0.72
91,702 0.71
70,054 0.54
66,124 0.51
60,458 0.47
59,601 0.46
50,719 0.39
34,174 0.26
28,716 0.22
20,897 0.16
17,182 0.13
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11,972 0.09
9,553 0.07
8,222 0.06
4,872 0.04
2,998 0.02
2,904 0.02
1,162 0.01

610 0.00

582 0.00
1,981,428 15.26
182,194 1.40
153,409 1.18
149,455 1.15
131,367 1.01
127,733 0.98
107,865 0.83

85,501 0.66

75,373 0.58

68,306 0.53

45,925 0.35

37,036 0.29

33,877 0.26

32,226 0.25

29,903 0.23

24,185 0.19

23,801 0.18

19,154 0.15

17,015 0.13

13,566 0.10
9,948 0.08
5,223 0.04
3,360 0.03

1,376,422 10.60
1,486,853 11.45

42,586 0.33
7,945 0.06
6,458 0.05
5,283 0.04
5,103 0.04
2,372 0.02
2,088 0.02

680 0.01
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288 0.00
1,559,656 12.01
348,697 2.68
59,036 0.45
48,043 0.37
28,996 0.22
23,114 0.18
9,021 0.07

829 0.01
517,736 3.99
2,843,998 21.90
656,513 5.05
238,329 1.83
73,608 0.57
4,904 0.04
3,061 0.02
3,820,413 29.41
579,481 4.46
138,533 1.07
63,325 0.49
58,168 0.45
13,543 0.10
11,799 0.09
10,248 0.08
9,725 0.07
5,129 0.04

271 0.00
890,222 6.85
459 0.00
9,277,736 71.43
1,866,471 14.37
14,129 0.11
22,206 0.17
1,880 0.01

624 0.00
77,365 0.60
1,625 0.01
1,182 0.01

339 0.00

65 0.00

0 0.00
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80,576 0.62

16,899 0.13

1,022 0.01

342 0.00

47 0.00

18,310 0.14

13,049 0.10

1,198 0.01

21,440,119 165.07

8,451,427 65.07
12,988,692

2,070,268 100.00
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2026
2025 113,394,469.34 18,073,944 10.96 1,747
127,383,356.43 20,303,633 10.96 1,747
129,988,275.27 20,718,831 11.14 1,776
133,474,817.81 21,274,551 11.24 1,792
10 135,350,928.20 21,573,584 11.40 1,817
11 144,150,104.39 22,976,085 11.49 1,831
12 140,155,984.45 22,339,462 11.52 1,836
2026 141,078,901.28 22,486,566 11.59 1,847
142,679,327.83 22,741,658 11.74 1,871
139,330,456.56 22,207,881 11.46 1,827
141,253,148.70 22,514,339 11.55 1,841
141,360,369.19 22,531,429 11.63 1,854
2025 17,609,459, 865 9,286
17,675,238,278 9,249
18,056,587,037 9,361
18,365,781,151 9,417
10 19,079,509,012 9,517
11 19,126,509,992 9,565
12 18,635,063,714 9,552
2026 18,724,374,638 9,587
18,851,259,726 9,684
19,327,973,941 9,428
19,411,505,087 9,476
19,561,755,052 9,513
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2025 2026 8.29

2025 2026 4.23

100
2026
2025
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2026

2026

3,021,889.613
3,021,889.613

1,300,885.643
1,300,885.643

12,158,661.591
12,158,661.591

345,039.130
345,039.130

159,786.373
159,786.373

2,056,386.413
2,056,386.413
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328

23 103

UFJ
2026 29 159.39
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2026 30
393,136 62,662
12,907,558 2,057,336
0 0
168,739 26,895
16 3
0 0
0 0
10,350 1,650
687 110
0 0
TBA 0 0
34,715 5,533
0 0
13,515,201 2,154,188
0 0
0 0
0 0
88,515 14,108
10,342 1,648
26,058 4,153
0 0
TBA 0 0
13 2
0 0
0 0
8,930 1,423
0 0
673 107
18 3
16 3
11 2
0 0

156 25
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0 0
0 0
134,732 21,475
13,380,469 2,132,713
393,135 62,662
10,864,636 1,731,714
0 0
0 0
0 0
0 0
405,336 64,607
1,660,744 264,706
103,995 16,576
73,564 11,725
49,260 7,852
123,873 19,744
141,253 22,514
33,009 5,261
6,639 1,058
27,358 4,361
3,242,678 516,850
4,931,331 786,005
1,946 310
137,363 21,894
29,569 4,713
19,180 3,057
18,947 3,020
22,227 3,543
19,459 3,102
61,367 9,781
38,437 6,126
197,024 31,404
767,334 122,305
37,412 5,963
32,411 5,166
57,720 9,200
93,607 14,920
982,940 156,671
64,486 10,278
8,159
221,087
2,008
882
3,331
2,048
12,229

3,286
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97
2,649
69,841
74,617
30
12,846
500
265
297
2,000
300
851
3,903
2,093
11,154
602
2,359
748
1,947
12,532
822

49.68
7,785

7.51

51.78
8,115

83.40
13,069

14.79

60.47
9,476

11.55

10.05

68.53
10,739

10.33

46.43
7,276

66.09
10,356
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7,918

1,197

8,253

13,293

2,357

9,638

1,841

1,602

10,923

1,646

7,400

10,534
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64.86 10,338
10,164

10.69 1,704
59.14 9,426
9,267

72.44 11,546
11,352

63.82 10,172
10,001

11.11 1,771
64.92 10,348
10,174

72.13 11,497
11,303

9.85 1,570
94.14 15,005
14,751

68.79 10,964
10,780

62.13 9,903
9,736

13.74 2,190
77.14 12,295
12,088

48.09 7,665
7,536

78.43 12,501
12,291

78.41 12,498

12,287
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2026 30

21,428,268 3,415,452
0 0

28,650 4,567
78,084 12,446
5,980 953
72,345 11,531
9,778 1,559
26,168 4,171

0 0

2,870 457

TBA 15,130,793 2,411,697
26,079 4,157
86,661 13,813
36,895,676 5,880,802
69,959 11,151
1,329,104 211,846
23,955 3,818
90,396 14,408
192,880 30,743

0 0

86,461 13,781
TBA 22,034,728 3,512,115
558 89

34,522 5,502
43,719 6,968

702 112

0 0

0 0
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0 0

0 0

0 0

0 0

0 0

0 0

0 0

23,906,984 3,810,534

12,988,692 2,070,268

21,798,119 3,474,402

0 0

10,058 1,603

1,333,446 212,538

12,573 2,004

1,393,734 222,147

12,988,692 2,070,268
685,057

18.96 3,022
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2026 30

8,158 1,300
0 0

0 0
8,158 1,300
6 1

103 16
450 72
523 83
52(1) 8

20 3

87 14

96 15

72 11
126 20
2,287 365
131 21
169 27

2 0

22 4

39 6

32 5
390 62
453 72
96 15

30 5

35 6
177 28
23 4
5,421 864
5,421 864
2,737 436
86 14
212,566 33,881
0 0
(448,671) (71,514)
97 15

(235,922) (37,604)
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(129) (1)
45,917 7,319
0 0
270,981 43,192
361 58
317,130 50,547
81,208 12,944
83,945 13,380
0 0

2026 20 2026 30
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2026 30

382,158 60,912
535 85

0 0
382,693 60,997
3,895 621

0 0

3,895 621
3,895 621
378,798 60,377
18,000 2,869

0 0
127,700 20,354
11,488 1,831
18,908 3,014
176,096 28,068
(25,693) (4,095)
0 0
(187,925) (29,953)
(71,637) (11,418)
(9,444) (1,505)
(294,699) (46,972)
(118,603) (18,904)
260,195 41,472
198 32
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2026 30

2,737 436
(235,922) (37,604)
317,130 50,547
83,945 13,380
(6,859) (1,093)
(65,249) (10,400)
(1,280) (204)
(2,787) (444)
(150) (24)

(766) (122)
(27,226) (4,340)
(135,955) (21,670)
(2,330) (371)

0 0

0 0

(376) (60)

(300) (48)

(385) (61)

0 0

(2,197) (350)

0 0

0 0

0 0

(1,595) (254)
(31,532) (5,026)
(278,987) (44,468)
525,675 83,787
330,633 52,700
13,049,836 2,080,013
13,380,469 2,132,713

12
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2026 30

378,798 60,377
176,096 28,068
(294, 699) (46,972)
260,195 41,472
(33,688) (5,370)
226,507 36,103
12,762,185 2,034,165
12,988,692 2,070,268

12
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2026 30
N
61.77 9,846
@ (0.40) (64)
(0.90) (143)
(1.30) (207)
0.00 0
60.47 9,638
() (2.10)
© (0.43)
123,873 19,744
* 1.45
* 1.45
* 1.45
* 1.45
* (1.33)

n 0.01

@
(b

©
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30

11.40 1,817
(0.08) (13)
0.23 37
0.15 24
0.00 0
11.55 1,841
1.32
141,253 22,514
1.45
1.45
* 1.45
* 1.45
(1.33)
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0.01

2026
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OOoooooooooooooooooood

18.58
0.55
(0.17)

0.38

0.00

18.96

2.05

12,988,692

0.06
0.06
0.00
0.00
5.90

26/261

2,961
88

@n

61

3,022

2,070,268
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2026 30
2003
12
2017 29
PIMCO
2006
1933
1940
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO

PIMCO
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PIMCO

US GAAP

ASC 946 US GAAP
US GAAP

PIMCO

PIMCO
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PIMCO

PIMCO
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PIMCO
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PIMCO

PIMCO

PIMCO

PIMCO
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PIMCO
PIMCO

PIMCO

BBH BBH
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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
NYSE
NYSE

NYSE
NYSE

NYSE
NYSE

NYSE NYSE
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PIMCO
NYSE
NYSE

ETF

ETF

NYSE

NYSE

NYSE

NYSE
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US GAAP

US GAAP

US GAAP

US GAAP
US GAAP
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ETF

ETF

NYSE
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NYSE

NYSE

NYSE

OIS LIBOR SOFR

NYSE

OIS SOFR LIBOR
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TIPS
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CMOs

CMOs

SMBS
SMBS
SMBS

10
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CDOs
CLOs
CBO
CLO

CDOs
CDO

CBO CLO

PIK
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CBOs
CBOs CLOs CDOs
CDO
CBOs CLOs CDOs
CDO
CDO
PIK
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GNMA
FNMA
FNMA
FHLMC FNMA
FNMA
FNMA
FNMA
FHLMC PCs
FHLMC
PCs
2019 FNMA FHLMC TBA
UMBS
TBA FNMA  FHLMC
TBA
TBA
TBA
FINRA
TBA TBA
TBA TBA

TBA
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PIMCO

PIMCO
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oTC
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PIMCO

0.75 0.05 0.65
0.75 0.05 0.65

0.60 ®
0.70 @

0.70 @

0.65 @ o020 @

0.65 0.65

0.65 & 0.20 ©®

™ 0.70 ©
™ 0.70 ®

0.65 0.20

PIMCO
0.55 0.05 0.40

0.55 0.05 0.40

0.70 0.0 @ o555 O

0.60

5,000 0.70 5,000
0.65 0.60 10 0.575 10
0.55
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2026 30

ik f S BN
{ T Hi{iry [ F-Hiifir )

Australis and Now Zealand Basking Group Ltd

31308 due 05,01,/2026 E a, 874 L 0,974
Bank of Hova Scotia
d 130 due 00012026 T, a8 T, s
BN Paribas Bank
& 1308 doe 05,/01,/2026 162 162
Brown Brothers Harriman & Coo
3. 1308 due 05012026 1] ]
Citibank N. A
3 130 due 050172026 1,042 1,042
DES Bank Lud
31308 due 05/01/2026 Q87 LT
HSBG Bank PLC
31306 due 05./01.,/2026 2 2
JPsrgan Chase Hamk M A
3. 130% due 05012026 s 172
Sumitoso Mitsui Trust Bank Ltd.
& 130 due 06,01,/2020 3,654 &, 654
5,40
A
3 620% due 07/30/2026 {a) (d) 33, 000 32,704
3623 due 07/23/2026 {a){d) B, 500 B 430
36008 due 061672026 {al 20, T80 20, 685
L BITR due 06202026 (al B, B0 H 362
3.627% due 06/25/2026 {n) 25 45, 558
3.629% due 06,/30/2026 b} (d) 100 ]
3 635% due 070052026 (o) 18, 00 17,876
L6448 due 0770772026 (b) (d) 200 1%
3. 646% due 10/08/2026 b} (d) 11, 400 13.219
3. 645% due O7,/02/2026 {a) B0, T00 60,323
3 645% due O7/28/2026 (b) (d) 7, 500 T.831
3 645% due 0RS18°2026 ) =, B0 o488
16508 duo 08/25.2026 (b} (d) 2, 1on 075
3.6500% due 09/24,/2026 {b) {d) 2200 2168
3. 6518 due ORS11°2026 (b} 21, 30 21,083
3.650% due O8/18/2026 {a) 51, 900 51,354
3 654% due 071652026 (a) 17, 200 17,4970
1. 661% due 087042026 {b)(d) 3, 500 3 BES
3, 667% due 07/21/2026 {b){d) 1, 300 1. 289
360, B46
S A it 393, 136
(NS $393, 135}
R AR 383, 136
(S 3390, 135)
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2026 30

O EOERaN 06, 58
EaZ - AZa—F A 2HhFrF (M

(HeMER $10, 854, 638) 5 BA0, 774, 367 H 12, 07, 558
BEER S b B SR R 12, B0T, 568
(e $10, 654, 636)
BREH 9.8 i 13, 300, 654
(HeMEE 311, 257, 7700
BT 1 5T 4 TR

{e) 0.8% B0, 224
(MEEE 275, Sl $0))
FOMORRER EURN, #8008 3 {449)
SEREEE 100, 0% 5 13, 3850, 469

B EER TR S R

YoM, FHISEREREL S ERNEERL TSI XA S,
(o) &—afleid, WRE TOMEEERE D R,
() —miTi, MEETONED SN,

() G U AT o sk : SRR T AT R

&¥A E 1 BRI S (S

Lk 4lhes e i A

HFs IrY L 533 863 5 i} 5 (138}
BES B 165 ik {1}
BFE 1,327, 789 0 (4}
s 3 L, 080 20 (1
1Ps I 0
1Fl TH 0 {543
MYl 0 (163}
1| 3 &0 I
MYl &5 i
MYl = i

§ 11 3 141
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FiE&EM. JIEEM. MIBEF (WAOEEH . NE®EF), NFIEEMA,. PIEEMRL QIEEM. R{BFEMA. RZ{2&EA)., S(EEMA.

TIERM, U2{EAEM), MEED), YiEERELURZIAETS T Aol

EA o] E SR (R
MEL (A7) 3l o4l [ AR
B 05, 2026 IPY 21,715 88 $ 1 ] i § 128
B 05,/ 2026 LA N JEY 2 460, 457 = 0
BOA 06,26 10, 495 o0, 834, 058 2,403 o
BFS 5/ 2026 TP 2,5, 504 § 15949 o (229}
BES 05,2026 §  T5X JBY 12, 042, 906 1 o
BES 06,2026 1 67, 93 1 o
e 05,2026 I 1L 165, 689 ] 1.3 0 (007}
8 06/ 2026 § 5. 997 PV Al 52 t 0
Bes 05,2026 JPYE2G, 674, 853 5 142L872 o (24, )
Bss 05,/2026 § 1,B0L8I6 JPYIET, 05, 551 0, 43 i
] 06,2026 1. 420,872 226, 172,972 25, 207 o
K 05,2026 B2, 852 119, 171, %07 1, 377 o
FAR 05,2026 JPTZEE, 184, 242 § 1, 608, 6 o L8, B00)
FiB 05,2026 3 43018 JPYLES, 227 630 11, 6531 [
FAR 06,/ 25 1. BOE, 65 255, 626, Wi2 24, B35 o
MEC 5/ 2026 IPY A1, 662 950 § o646 0 t4,510)
B 05,1026 § 1,508,004 JPY¥254, 552, 664 6, B12 ]
MEC 06, 2026 190, 536 D, 431, 1584 3, BG o
BCX 05, 2026 JPVELG, 275, 716 ] T8, 302 o (13, 376}
3CX 05/ 2020 §  13s8m JPY 22, 066, 550 2,020 L
03 06,2002 25,408 115, 478, 354 13, 435 ]
5I0G 05,26 JIV 3D, 020, 007 ] B35, 200 o (13, a0}
S0 06,2025 §  BIA I JPVIEZ, 725, TH 13, 903 0
S5H 05,2026 RS 3 1230 i (18]
164, 628 § (58, 101)
SRR G § 168, 739 4 (88, 515}

F AT IR - PR G U T

£UF L, 2026 4N 30 AEES, I FH L omEilg) SR s s R OIES LIt AL S (R SRt ERGEE TR S,

() AT T U A% i (150 =25 — RO THRIhI LR, 2006 04 A 30 BRME, MESIRE 26, 150 3 FA-DRMEERDS, &8
FUAF s FEEONRE LTEALERTE,

ST ) AF ¢ SR BT U T SRR
RS F ES 3
AETH WA AT EENRE]  ANTH 0 WS AU EEEI VR FEEEL M-y
HEY HE AFvar R & ¥ AFyar R £ OMMEME (2 F, L
By 3 L0 30 5 0 5 I,640 3 (0, 482 90 0 3§ 24820 3 158 5 o3 158
B 33 i 0 373 (o) o ] {342} (1) i {19
BRC i} o L1 i {107} o 0 (po7h (300 o ()
== 54, 700 o L] 54, TO0 (24, o0} [ L] (24, G} 25, 700 8, 594 U8, BoE
L] L 377 o L] 10, 3397 1] Q@ L] o 10, 357 4, 420 14, 797
FaR A, 455 o [} A, 456 (28, 500} 1] 1] (2%, 500} 11, 866 5. F32 7. 108
Jml 0 o 0 ] {81} 0 ] 11 (843 o (B4
MBC 30, 058 ] Q 3, 658 {4, 5100 L L] (4, B10) o8, 148 6, 521 32, 669
L1} L] ] [} iy {167} ] L] (E6T) {37 2 {6a)
50K 15,455 0 ] 15, 4535 (13, 376} 0 g (13, 376} 2,079 871 2,450
SN L3, 3 o L] 13, 503 133, 780 i L] (13, 7800 123 o =
S50 0 o il ] {18} 0 il 18] (1) o (18
RETERS A $168, 739 i 0 § 0 3188,739 $(E8, 516} § 0 § 0 3(88 516}

W i D= pillid, WEFRTSONTEYSLoREE . (NFF~okiidl olBE T, SR iR AF ¢ FllALos sy Rdla Py, [
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kg l+ar—mMERH *BHEOZE,

65/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2026 30

T ST o R

TR, YA+ Af—Fy—RICamis 7 r > FOF T AT « VRGO EENOBREChS, 7o FON 22 00Tk, R
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AFTN =LA - AF TN — Lt 1 Lerife 2 il 3 S TESR
L Fou . P 5 ] § 393 105 ] ] 5 35, 136
BRSNS, BHE
o St 12, 907, & i 0 14, 907, b5
0l T R 35 § 12,907, 558 § 3% 1M 3 0 § 13,300, 694
Sl 0 AT TS - R
STy o5 8 1] § a8 H o § 168, 759
T 1 AT ¢ T - AR
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2026 30

0. B25-6, 161% due 01,/08,/2038 (b) L] T.040 b .1
Abilens DC 4 LIC

0. pE3-5. M1 1% due 06002023 (h) 31178 . 17a
Abilens DC 5 LLC

0, BE3-5, W11% dwe O6,00/2028 (L) 30, 0L 30, B0y
Abilene OC T LLC

0, BE3-5, Bl 1% duee 06,00,/ 202 (b) 1. 40 41, 408
Altice Framce 5.0

B, 57N dwe 0430,/ D028 EUR 1, 966 232
7. ToS% dse 0430,/ 20038 i 19, 402 1%, 553
B T36% due 10030,/ 2028 342 3, (4l
O, O79% dwe 05,/30,/3031 ELR el d 270
10, B48%. due D5/31/203] i 17422 17. 781
AmSurg LLC

11 6455 doe 07202006 28, 029 8,029
11, 641% dwe 11,703,/2028 105, 122 108, 278
Atlas Borrowsr LLC

B 000N dise 09,/06,/0032 2. 80O o800
Databricks, Inc.

L. DO dse D1705/2052 (B) 5,382 5, 382
B 161% dwe 0106,/ 2032 24,318 P M T
Envalior Finance Gsbil

V. G0N dise 0539,/ 2030 EUk 10, 500 12, 107
9, 163% due 0329/ 2000 L] 117 16, 559
iHoar tOommini caticns, Ine.

0, 540 dise 05/01,/ 2029 8. T00 &, 50
June Strest Group LLC

B BTN dwe 12/15,/2031 o, BRE & 585
Lealand Finence Co, BY

b TETE dise 1230,/ 2027 GG L
B, TETR dise 06,730,/ 2027 261 25
Medinpro

T BTN dwe 0814205 EUR 8. 500 L. o
Morcury Aggregntor LP

THEN dae 04,03,°2027 ] A, G5 Q
Ml Dorchester SCSF

THER doe 01,/0472027 ELR 5, 300 B 217
Panasa Government Imternational Bond

TR dae 037052027 2, 500 . BES
2. 300% dwe. 0620,/ 28 OfF 1%, 012 24171
Poseidon Bidoo SAS

7. 504N due 07132030 R 16, 200 5. 026
Praject Alfa

THOR de 1007212006 L] 2 Bl 2,804
SVF II Finco (Caymen) LP

T, 050% dee D425,/ 2009 TS k104
Syniverse Holdings LLC

10, TOUK. doo D5/13,/2007 24,280 a1
Transbiga, Inc,

B, 002 dwe 0322 300 o 287 2.7
B, 152% due 0238,/ 2031 Zdeal v o BT
B 1S2% dwe 01719,/ 232 1. 007 1, 10
B, 152% dwe 08/19,/2032 B, 683 B, 702
1.5 Renal Care, Inc.

B TEr% dwe 06/38,/H28 3 076 2. al6
Vozimoreland Coal Co.

B, DO dwe 11,00,/ 2030 250 106
#Ay =R EE T 51T, 736
(EefmiEE 3526, 120)
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S BHE
(FRLLx) (FRlfirk

MHTEH LT r -2 628

123 Lights Re Ltd

14,5108 ‘doe 00,14,/ 2008 L 600 $ 623
AGFC Capital Trust I

5. GRS dwe 017015,/ 2067 200 1379
Alsse Re Lrd

11, 544% dae O607/2027 i 500 i 505
15, 3008 due 0607,/2006 A 600 L6
Armor Holdeo, Ine.

B, 500 dse 11/05,/ 2029 200 11
Armor BE 11 Ltd.

B, 5T dwe 06/07,/ 2009 250 250
12,0608 doe 01,/07/2028 500 SXi
13, 7508 due 05,/07/2027 1. 300 I, 368
15, 424% doe 06,/07,2 L] Sl
Army Howaii Family Bousing Trust Certificates

4, 1E9% dwe 06715,/ 2050 7. 500 B, 301
Mvolon Boldings Fimding Ltd

2, 528N due 11/08/20Z7 14.937 14,479
Bance Samtander 5.0

3 B0 dwe 04/02S 205 EUR T, 400 B 680
B, 527% dwe 11/07./2027 L] 11.000 11,128
B, BOT% duwe 11/07,/2028 8, 400 8. 815
Baralays PLC

4. 973% dwe 05/ 06,/ 2029 2. 600 616
B, 1435 due 03/12/2028 5200 B35
B, BTN dwe 03/12/202 2,200 222
B GO0 dwe 06/ 12,/2030 7. 200 T, 200
B AS0% dwe 09, 53,/2000 #. 500 L2 L]
Bayou Re Led

00000 dise 0508,/ 2029 (c) G0 L]
11. B53% dwe 04,/30,/2027 600 624
23,0208 dae 04°30,2007 00 il
Blus Ridgo Ro Ltd

T. D00 dwe 00/068/ 2029 60 a6
B, TB0% dise 01/08,/ 2027 3,306 LM
NP Paribas 5 A

B 49T dwe. 05/ 20,2000 4. 400 LAEl
Bonanza BE Lid

3. BI0N dwe 01/08/ 32T TG 602
BPCE 8.0

B TIA% dss 10,09,/3009 19, 000 15, 856
V. 000% dwe 10/ 19200 11. 600 12,682
CaizaBank 5. A

B OE% dwe 01/18/M29 8, 400 8,543
Cape Lockout He Ltd

B. 750 due 0321,/ 2029 1,000 oy
9. BI0% due 03/21,/2029 1. 000 G5
10, 4106 due 037132028 4. 000 4. 164
12, 220% due 04.05,/2027 k1 106
(harles River Re Ltd

11. 162% dwe 06102027 250 256
Citadel Securities Global Boldings LLC

B, 126% dwe 01272002 4. 600 3, 564
Citrus Be Ltd.

BoONGR dwe 06/07,/3029 350 349
9, 000% dwe 06/07,/2029 360 39
Corastats Cepital Bolding S.A (d)

B, 000N dwe 12/31/2038 EUR 10, 00s B, 105
10, 000K due 12°31/2 G5 1047
CoStar Groap, Inc.

2, B0 dwe 0T/ 152000 § 11.025 10 ia
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2026 30

BEES BE

(i) (FRLfick
Credicorp Capital Sociedad Titulizadors S.A
G T00% due 03/06/2045 Fi 13, 100 3 3,953
10, 100N dwe 12/16/2043 3,000 al4
Credit Suisse Grosp AG AT1 Claim ()

5 O 046 3. 166

Delaitte LLP
B IS0 due 01303030 11,300 11430
B A10% dse 01,/30,/2032 11, 10 [ et |
Deutsche Bank AG
B, T20% due 01718/ 2088 2. 900 & 10a
Enst Lase Re YII Ltd
12,0508 dae 03,531,/2028 1. 200 1206
EFR Progarties
4, VRN dwe 12/ 15/2026 256 256
A, 050% dise 04715/2008 I, 132 I 133
Everglades Be I Ltd
14. 014% due 05132027 2,800 L8
15, 014% dae 05./13/2027 2, 500 ]
16, 264% dwe 05,/13,/2007 2,800 B8R
GA Global Punding Trust
B GO0 dwe D113/ 2055 4. 500 W, 531
Gael First Investmest Co.
B, 150N e 01S/29/32030 24, 100 24 45
Gavewny B Lid
5, BE0N dwe O7/06,/ 2029 T0a 700
GLP Capital LP
B 300 due 01/015/ 2029 3142 L 176
Golden Eear Ro Ltd
13, 165% due 03,507 /2020 1,300 1, 300
13, 200% due 01,708,2020 2. 680 =T
Greongrove RE Ltd
11,2706 due 04,07,/2028 1. 0040 1. 05
GTA Finance Co, Py Led.
5.0 dwe 120472029 AUy 1, 100 T 117
Hardwood Fanding LLC
b R0 dise DE/07,/2003 3 3. 300 3312
5., 070% dwe 06,07,/ 2030 2,200 o |
Herbie Be Ltd.
o TS due 017007, 2030 aa0 351
Hezagen IV RE Ltd
10, G66%. dae 01,521 /2028 EUH 2.3 =, 862
InCaps Fending T Lrd
B, G20 dwe 06/01/2003 3 4.427 .43
Integrity BB ITI Lid
15, TO0% due 06, 06,20C28 H0 1
20, 0108 due 0606,/2027 300 34
Integrity Bo Lid
20, T4I% due 00,06,/2008 1, 200 L2IT
26, 308 due 06.06,/2006 B0 512
Intesa Ssspeolo Spd
V. 2008 dwe 11/28,/ 2003 7,300 B 22
Iridius Capital PLC
3, EB6% dwe 037072027 EUR 18, 600 ol BBa
4§, B0% dwe 06758,/ 202 10, 600 (R
June Strest Group
B, TE0N dwe 05/01,/ 2003 H 1, 200 L33
Kizuna BE II] Pie Ltd.
B 41T dwe 04/09./2029 600 610
Locke Tawern Re Ltd
B, TO0% due 0400,/ 2029 a50 49
V. TR dwe 04/08,/ 2029 00 A
Longleal Pine Re Ltd
21, 6% doe 05,/25,/2007 1, 900 1. 965
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2026 30

BEES EHE

(i) (FRLfick
Luca RE Led
10, 7O dae 07222028 3 1. 900 3 1. 9586
Earex Gresp PLC
B, A04% dse 11/00/2029 2,200 & 264
MTFS Re Lid
B, 200% dwe 01/00,/2028 CAY 00 L]
Morgnn Stamloy Bask M. A.
4 336% dwe 10716/ 2027 3 6, 000 B, (G
Butual of Omaha Cos. Global Punding
4. TE0R dwe. 1005/ 2029 2,800 812
Natioowide Buildicg Society
30508 dwe 0718,/ 2000 5, 600 5,478
4, 02N dwe 03/08,/ 2029 B, 800 B, 747
Nature Coast Re Ltd
11. 66T% due 02./26,/2000 4 }, 100 I, 100
13,6145 dwe 12.707,/2028 2. 400 2405
MatWost Group PLC
A A45% dwe. 05/08,/ 203 17, 600 17,508
5, O76% duwe 01/27/ 3030 16, 500 16, 655
Mrkrodit Realkredit A5
3, B0 dwe 0700/ 2001 EUE 0 el
Orange Capital RE DAC
B, 100% due 01/07/2029 250 307
10, 4335 due 01/08,/2027 2. 100 o544
Fals RE Led
B, 550 dwe 06/07,/2029 § 00 S0
11, 2708 due 0507/2008 1. 00a 1. 028
Panasa Infrastructure Receivable Purchaser PLD
0, 000% dwe 04/06,/ 2032 15, 040 12,083
Poleatar Re Ltd
10. 5508 due 01,/08/2000 300 am]
12. 5506 dae 01,08, 2020 a0 a3
14, 1408 due 01,507 /20C8 1, 604 1. 673
16, B0O%. dae 01,507/20€7 5. 500 5. 664
Freforred Term Securities XXIV Lid
4 236% dwe 03/22/2037 ik 578
A 36% dwe 0G/22,/ 2037 4, GET 4, 265
Preferred Term Securities OO Lid
A, Z26% dwe 06/22,/2037 11. 747 11, 154
Proforred Torm Securities TOV] Ltd
4, Z36% due 09/Z2,/2007 18, 862 17,919
Frime Property Fued LLC
5 00% diwe 0830,/ 2031 12 400 12,388
Purple Be Led.
G, 040% dwe 06/07,/ 229 B0 )
2. BOER due 08,07/2007 2. 100 &1
Quercus [i Re DAC
13, 1495 duo 01,/07/2028 EUR 1,050 1,232
Quarcus Be DAC
10, 149 dae O7,708,2027 300 362
Sshine Re Led
12 040 due 045072027 5 ] 77
Sanders Be III Lid
11,2706 due 06,°05,/20026 5. T00 B. T3
Santander Holdings (54, Inc.
B, 353K duwe 09/06,/2000 {a) 5,000 B, 054
Epntander UK Group Holdings FLC
2. 459% dwe 0171072028 1, 000 G5
3, BZEN dwe 11/03,/ 2028 3400 3,362
b EEES duse 09, 11,/5030 5,700 5711
B, 354% dwe 01/00/2)29 00 6l9
T A4S dwe 0829,/ 02 G 4. 200 5, Dig
Socivte Gemerale 5 A
B BI1% dwe 01700,/ 2004 i 14, 700 15, 763
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SRC Sukuk Led.
5. D00% duse 02,27/ 2008 ] 17, 100 3 17. 28
Suei Secend Investment Co.
4. 375% dise 091002027 13, 900 13, 81
Teranis Esinsurance DAC
B, BIA% dwe 01/21/2028 EUR 1. 400 1, 675
11, 1945 doe O1,/21/2028 2,000 2,463
Torrey Pioes Re Ltd
B, BB dise 06,/07,/2009 (e} 3 600 600
ToAIER de 06,07,/ 2008 (o) 250 250
O 5768 dwe D607,/ 2027 1, 500 1. 558
10, B46%. due DB,/07/2027 G900 931
12, H28%. doe D6./05,/2006 500 filte}
Tresont B Lid
T 56N dwe (9220029 350 e
Turkiye Is Bankasi A/S
2, 000% duwe 11715200 B, 400 B, 400
0.5 Capital Funding WI Ltd
A ZH% dwe 07710,/ 0043 17. 624 16, 0=
UBS Growp AG
B 091N dwe 0514,/ 2002 1,500 1. 655
3. BEON due 01712/ 2029 31, B50 31,309
4o D9EN dse DED1S D03 7. 750 T.573
B, G50 dise 01123034 11, 500 12,307
B 320% dse 12/2255027 1, 000 10, 1340
Ursa Re 1T Lid
BOBI0N dse 1207200 250 248
1. 260% das D6,07/2028 1,500 1,511
Urea e Led.
0, 00% dise 12/07,/ 2025 4. 200 4. 263
11, 014% due O02/22,/2028 1. 100 b 124
12, 2708 due 12707,/2006 5. 300 A3
Voraison Re Ltd
G 1A% dise 03/08/2029 950 a5
T BBA% dise 03/08,/ 202 250 250
Bl B14AN dise 0608, 2055 300 30
VICI Progereies LP
3, V0N dwe 021502027 4,300 4.270
A 125% dwe. 087 15,/2030 5, 684 B, 460
. IS0 e 12/00,/M26 3, 600 3, 5o
4. B0 dwe 0901/ 2025 2,000 2. 000
A BZ6% dwe 1201/ 3. 600 1545
Vitality Re XVT Lid
B, 350% dwe 0108,/ 205 G50 M7
T 008 dwe 01,08,/ 2029 400 308
Viwality Re XVTT Ltd
B BIAN dwo 0108,/ 2000 1. 800 1. 804
B GIA% dise 01/08,/ 2030 oo 10
Voynger Avintion Boldings LIC
8. BO0% due 0509, 3056 (el 1. 965 0
Windrose Bo Ltd.
B, V738 due 0213,/ 2029 360 348
Winston BE Ltd

B, D00 dise D5/0452020 00
B B0 due 0504/ 2000 a0
8, BE0A die 06042009 250 250
15, 210% due O2/26,/2027 500

671,531

BB 150
Air Canads 2020-2 Class A Pass-Through Trust

5. 3500 dwe B4/01/2029 1,200 218
Alaskn Airlines 2020-1 Class & Pasa=Through Trust
4. BOON dise 08,15/ 2027 2432 24
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(i) (FRLfick
Andoca Lid
2. 255% duwe 05/ 15/ 2030 5 3. 200 3 Z.904
Amarican Airlines 2014-1 Class A PassThrough Trast
&, TO0% dee 10/01/2026 (] 1. 458
Asorican Airlines 20156-1 Class A Pass-Through Trust
&, 375% dwe 05/01/2027 1.0ha 1. 078
Amorican Airlines 2016-1 Class A\ Pass-Through Trust
3, BTE% dwe 01/16/ 2028 1. 206 l. 168
Amorican Airlines 2016-2 Class Ak Pass-Through Trust
3 D00 dwe 0615,/ 2008 643 ik
Amorican Airlines 2017-2 Class AL Pass=Through Trust
550N due 10/15/2029 272 262
Boeing Co.
B 2508 diso 05,/001,/2027 4. 580 ], 658
B, 98K dwe 05/01/2029 1, 900 1, 993
British Airways 2019-1 Class Ak Pass~Through Trast
3 300% dwe 12/ 15,/ 9032 in 5
Burberry Group FLC
5, 750N dse 06/30,/2030 e 300 A
Carvans Co. (d)
8, D00 dse 06501 2030 ] 11. 580 12,053
9, 000% dwse 06/01,/2031 20 03 k245
Contene Corp.
2, 450 dhee 07/ 16/ 2028 100 i
2 500% dise 0G01,/2031 & 4BT 2, 168
3 D00 dwe. 10/ 15,2000 ], G4 I 438
3, 375 due 02/15,/3000 2,238 2081
4 250N dwe 127152027 5. 552 5. 552
A GZ5% dwe 12/15,/2059 1040 b
Clariter Corp.
B, T50% dse 03/31./2031 (d) 3, 466 338
CYS Pass-Through Trast
B, TTI% dwe 01/00,/2033 100 101
T 50T due OL/10S2032 S A5
B. J53% dwe 07/ 10,/3031 30 412
Enbridge, Ins.
A SO0 dse 0215,/ 2031 O, 500 o, 418
5. JO0% dwe 11/20,/5)15 2,800 2 =87
Energy Tramefer LP
A B dwe 06/ 15/ 2028 e 428
Flora Food Management BY
B, B5% due 07002088 EUR T A00 B, 306
7. 500% diss 10,/31,/2030 23,400 27373
Ford Moter Credit Co. LLC
2, T0N dise 08, 10,/2026 3 2208 2197
3. BIS% due 11702,/ M27 13,078 12,859
4, 126% dwe 08/17,/2027 a2, 387 1. 961
4 HI% due 080152026 25,740 26,738
o, BOFS <ue 050650 B, 500 B, 5%]
5, B0 dwe. 05717,/ 2027 1,610 1. 624
Gartner, Inc.
5. BOFS e 112052005 6, 500 5, 185
Gresne King Finance FLC
3 563% dwe 03/15./2035 GhP 1.571 1. 9155
b DGA% dwe 0315,/ 2035 k3 946
B, 106% dwe 0305,/ 2034 10& L@
B, BEGN due 12715/ 203 4. 155 5,208
G5G Bideo Lud.
B, 3T6% due (5/15,/2006 EUR 8. T00 10, 142
5, JT5% dwe 0615,/ 2051 15,900 16,574
Isparial Brands Fimsnce PLC
3, GO0 duwe 07/ 26,/ 2025 5 476 474
JoiBlue 2020~1 Class A Fass~Through Trast
A DO dwe 117852032 4.912 1,843
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R il (Rt tral
Magmm Tec Finance BV
3. 0% due 11726720031 EUR T 3 -1he]
Esple Parent Holdinge Corp.
4. T2EN dwe 03/26,/5035 7,700 fh 064
Wicrechip Technolegy, Inc.
4, S00% dwe 03/ 15,/ 2028 L] 4. 700 4,730
5, 050% dwse 02/15,/2030 5,800 5. 862
Witchells & Butlers Finmnce FLC
4 IR dwe 12/15/2030 205 188
B, 013N dwe 12715,/ 2028 e {78 652
WPH Aequisition Heldings LLC
5. TS0N dwe 12/31,/2030 3 all 44
11, 5006 due 12/31/2000 {d) bl | il
Nisaan Moter Acceptance Co. LLC
24500 duss 0915/ 2028 200 278
5. T03% dwe 09713,/ 2027 3.500 3. 47TE
B, 125% duwe 09/ 30,2000 2], 325 21.015
Nissan Motor Co. Ltd
4. 345% dwe 09 1T,/ HMIT 8,300 E, 208
4. BI0% dwe 09717/ 2000 4. 400 1. 113
7. GO0 duwse 07/ 17,2030 4. 700 4. 861
Projoct Castmere
4 B due 127305006 (2 AT 8, 760 B, 807
Froject Casheere Class A2
B, TION dwe 12/30/0087 le) 12, 104 B, 604
Project Cashmore Class B
B BEI% dise. 12/30/2057 (c) 7,700 5. 5316
Project Cashmere Class C
B 163% dwe 12/30,/3057 (c) O, 3, G5
Project Cashmors Class D
B, BEI% dwe 12/30/2057 (e) 4. 100 L. 448
Foadater Finance DAC
2, 375% dwe 12/08,/2027 EUR 1. 004 1. 148
Eolls-Royce PLC
5. To0% dwe 10705,/ 2027 e fradiet 3.050
Russian Railways ¥ia RZD Capital PLC
T. 4B dwe 0F/25/2031 le) 6, 300 b, 995
Spirit Airlines Pase-Through Trust
A JOPS e OS0DS 202 3 221 214
Stellantis Finance ILS., Inc.
5. TS0% dwse 0G758,2030 &, 300 5,313
B 450% due 03/ 18/2035 (o) ain b
Times Sgeare Hotel Trust
B, B2E% due 08/01,/3025 107 10
iS5 Renal Care, Inc.
10, 5255 dwe 06/28,2008 M2 L. 985
United Alrlines 30152 Class AA Puss-Through Trest
2, TOE dwe 05701/ 2002 1, C07 1. Q0
United Airlines 2020=1 Class & Pass=Through Trust
5. B70% dwe 10/05/2027 (o) 4, 861 10,046
Venture Global Calcasieu Pass LLC
LETSR due 0215,/ M2 7. 400 7. 0893
3 BTES dwe 11/0L/200E (o) 11,200 0, 98T
Venture Global LNG, Ino,
B, 125% dwe 06/0]/ 2028 7.200 7.370
9, GO0 dwe 02/01/202% 4, 950 54,535
Q. B75% dwe 02/0]1/ 2032 4. 550 4884
Venture Global Flaguemines LNG LLC
B, 126% dwe 12/06/2000 1,304 I.341

503, 768
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AR 62

Altice Frasce 5.A

B, BOU% dwe D415/ 2052 k] 1. 111 ! I, 03
B, B75% dwe 1015/ 2030 2, 0l 058
B, BT5% dwe O7/15,/2032 114 112
O, BOU% dwe 117012029 4,726 4.827
12, 876% due 11,/01/2004 EUR 40 556
Anglian Water Services Fipamcoing PLC

B 3TO% duwe 11102003 r i G, 800 12,798
B, BTE% dwe 0620,/ 2031 7. 000 B, 58
B 350N e 1171052041 5. 000 B, 350
Beignet [evestor LLC

B, 581N dise 0530,/ 2049 3 51,230 250 (81
DISH DES Corp.

B 2500 dwe 12012025 =610 23, 404
B 0% dise 1201/ 2028 14.510 14,267
Edisen Isternaticeal

B, 250 dee 03,15,/ 2000 3 200 i 308
Gazprom PTSC Vi Gaz Capital 5 A

4. 050N dwe 0020/ 2027 1, 500 1L.6X
4050 dise 0206,/ 2028 1,000 845
T BEEY dise 0816,/ D007 500 375
B, G200 dwe D48/ D0 a2 [F
Gazprom PTSC Via Gaz Finance FLC

L. BO0% dise 021772027 EUR 31,800 28,910
2. 950% dwe 01/27,/2009 5 23, 200 17, 980
NPC Ulkrémergo

B. Ba% dise 11/09/2028 1,200 1,162
Facific Gas & Electric Co.

2, 1008 dise 08,/01,/3027 1.91@ 1. 855
2, 500 due 0200/ 2051 2. 600 ki
5, DO0S dse 08,15,/ 2028 11, 288 10,918
3,050 dise 06/01/3031 3,500 3. 520
3. J00% dse 0315,/ 2027 3.838 3800
3008 dise 120175027 14, 665 14,304
3, TE0% due 0701/ 2058 13,613 13372
4. 2008 dise 030120 0, 400 1, TEE
A A00% dse 03,/01,/2032 7. 300 7,076
4. 550% dwe 07,01,/ 2000 &0, 195 49, 638
4. G508 dwe 08/01/ 2028 100 100
Faoi fiCorp

B, NO0% dse D415/ 2031 A, 300 4,347
B. 4500 dwe D4/ 15/ 2003 5, 100 B, 197
B BO0% dise D415,/ 2036 2,300 e
Potroleca do Vonezuwels 5.0 (o)

B, 075N dwe 047122027 11,932 4. 518
BLSO0% dise 0412,/ 2037 10,372 3,931
B 000 dse 111552026 14, B33 B BIT
B, OO0% dwe 05/ 16,2004 o, 333 3, 658
G, 000% dise 11717/ 2031 0 182
BTSN dwe 05017,/ 2035 8. Bin 2. 162
Porrolecs Mexicancs

B, G50 dwe 01/32/2001 (o) 5.319 B, 207
6. TOU% dwe 02/ 16,2032 08, 08T 58,313
B, 920% due 01,28,/ 2060 6. 118 B, 097
V. G0 dwe 0123,/ 2060 1,570 1, 407
Frosus KV

L. 985% dwe 07/ 13/ 200 EUR 5. 600 5. 747
2, 0B5% dwe 0119/ 2030 4,200 4, 56T
3. D61% dise 07/ 13,/2031 L] O, G600 B 178
4. 193% dwe 0119,/2032 A, 000 3, 837
FD Michigsn Property Qwner I LLC

T. 5008 dise 0330,/ 5045 96, 244 96, 273
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Rio 011 Finmoce Trust Series 2014-3
G, ToUR dwe D106, 3027 ] 113 116
Rio 0i1 Finence Trust Series 2018-1
B 00N dse D406,/ 2008 L. 103 11
Sprint Capival Corp.
B, TN diee 0OG,15,/2032 & 200 LG
Sprint Spectrus Co. LIC
3, 153% due [8/20°0028 b 103 I 10a
5¥ Finance I PLC
B ET5% dwe 0207,/2032 CH 7. 000 RN e
Thases 554
9, TS0 due 107000°202F (c) 1. 438 1.876
Thases Water Super Senior Issuer PLC
B TS0% dee 101002027 6, 203 9,210
Topaz 5alar Farss LLC
A BTEN dise 09,730, 200 L] i, 330 3854
4, T30% diss 09,730,/2059 B 212 B, 262
Uniti Greep LP
B, BO0N dise 0215, 25 . 080 45
Yaloaris Led
B. 3755 dise D4/30,/2030 oo e
Vindstrean Services LLC
8 2508 due 10/01/2031 28,940 30, 628
Yorkshire Water Finsnce PLC
G, 0O0% dwe OF/22/2033 CH* 3, 200 4, 302
B OTEN dse 1L/18/ 203 1. 700 2338

805, BT1

i 1, 881, 428

(RARIE 41,972, 729)

CIFT Holdings Growp Co. Ltd

0, D00 dise 06,3020 (F) ] 1. 771 73
Cooparatieve Habobamk UA

B, BODN dise 03/29/2170 dg) o) EUR 12, 687 18, 5%
Country Garden Holdings Co, Lid,

0. DO0% e 1273053030 () H] bty v | 204
Rationwide Buildirg Society

10. 200% doe 06/20,2166 ey o850 1.0
SVE Finamcial Trust

11. 0008 due 11,/07/2000 ] i i
i 16,310
(AN 522, 262)

S 0.0%

Golden State, California, Tobscoo Securitization Corp, Reverue Bonds, Series 2021

& D00 dwe 06,01,/ 2046 3 00 458
bR yiy o 458
(MRS $500)

Fannie hise

2 4408 dise 05253048 (k) 1,611 197
3. 000N dwe 01012037 44 413
3, D00% dwo 09,01,/ 3045 161 141
3. 000K dse 03,/00/2050 13,545 o085
30008 dise 1070072051 1. 186 1,443
& D00 dwe 12/01/2051 i | 135
B 0O0% dwee 01/01,/ 2062 ] 53
3, 000% dse 02/01,/2052 1, 004 7. 008
3. 000% dise 03./01/2052 19, 044 16, 716
3, DO0% dise 04,001/ 2052 21,247 18, 661
&, 000N dwe 05,00/ 3052 B, GRS B, a8
3, 000N e 06,/01,/2052 1,678 1. 4TS
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{FHor) IR gt -Era]
3. DODK e 07/01/2062 3 o7 § 5
3, 000% due 05/01/2082 2. 548 2,350
3, 000% dise 05/01,/2053 e &
3. B00% due 05/01/2042 15 I
3. 500% due 05/0L/2047 132 122
3, BOD% duse 03,/0L/2045 al i
3, 500% due DA/OL/2051 B34 M
4. 000% due 12/01/2041 97 15
4, DO due D7/0L/2042 2 -
4 000% dise DS/0L/2042 08 483
£, 000% dise B/0L/2042 108 106
i, D00 due 10/0L/2042 15 s
. DO duse DI/OL/Z043 4 4
4,000 due 11/01/2045 70 7
. DOU% duwo 0G/0L/2047 29 2l
4,000 due DI/OL/204T 7 166
. DO duse 0/0L/2047 2879 2,743
4. DODN duse 10/01/2047 161 153
4, 000% due 1270172047 T T2
4, DO duse D1/0L/Z048 3 'a.a
4., 000% dise DZ/OL/Z048 aTE 360
L. D00 dise D7 /0L/2048 4575 4911
4, DODK due 05/01,/0048 831 2 604
4, 000% due 05/01/2048 e 827
i, BODN s DZ/OL/Z038 1 1
4. 5008 dee 01701723041 131 12
4o BN dse 1235, 200 o, 53 5, 1o
5. DOD% e 10/01/2035 15 19
5 000% dhse 12012035 38 a8
B 000X due 05/01/2038 2 2
5. 000% due 11/01/2039 5 5
5.500% due D7/0L/Z03Y 10 10
B BODY duse DE/OLI/2035 540 54
5. 5008 dwe 04700/ 2035 1 1
5. B0 dise 11,/00/2055 ! 2
B GOV due D2/0L/2007 B 5
B. 500K die 06/01/2057 1 i
5. DO e 0270052038 3 |
B S00% due DI/OL/2038 5 5
B, DOM due 05/0L/2025 g 7%
B, OO0 e 05/01/2021 12 i3
B DO0% dus. 06,/01,/2032 1 1
. GO e 06/01/2035 316 323
B, DO due 10/0L/2047 T T
B 000K duse D1/01/3053 8020 242
B, 00 e 02002054 17 175
B D00 duwo DF/DL/2054 12,338 12,614
5. DOM e 05/0L/2054 120 122
5. BO0% duse 01/01/2037 1 1
B GOUR due 16/01/2037 z 2
5. 60U due 10/01/2063 38 360
5. BODK duse 1170172063 1,859 1. 930
5. BOD% dise 08/0L/Z056 o466 2, 558
7. 000% duse 0/0L/2031 0 21
Fannie Mas, TBA ()
.-500% dise 05,/00.2056 11. 000 0,213
2 B00% due DE/OL/2056 135, 000 113,047
3, 00U due DF/OL/2041 1,800 L TH
3, BOD% duse D6/OL/2056 161, 000 146, 464
5 000N dwe 0700,/ 3056 133, 883 121, 6o
000N due 0F/OL/2056 40, 500 38, 298
4. 0O due D7/01/2056 2500 .40
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B, DO duse 065/00/ 2056
S 00U dlue 0701/ 20565
B, DO dise 0601 2056
B, 000% due 07/01/ 2056
B B0 due 07,01 056
To D00 dhee 05012058

Freddie Hac
= T90% due 0615242
DO duwe 117012046

3, 000% dwe
& DO0% duse
3, 000 diser
3 000 duse
-3 DO0% dus
3, 000 due
&, 000 duser
3, 5008 dise
&, SO0 dwe
3, GO0 duer
3, B0 due
3 500 diser
& 500 due
& B0 due
3, B0 dustr
3. 500% due
A DO0% duse
4, DO duse
4, DO e
A DO dise
A, 000% dus
A, D due
4, DO dise
A, D00 st
o DO e
4 DO e
A 0O dise
4o BESN duse
5000% dise
B, DO due
B, DO s
B DO0% . dise
5, 000N duse
5, 500 due
5, 500% dise
5. BOU% duse
B. TE0% due
G, 000 duser
B, D00 dise
£, D00 dus
B, 000 duwe
B, DO duse
B, 000% duse
B 000E dse

Ginnie Mas
3, 000N dise
£ 0% duser
3, 0005 due
3, BO0XN dise
35000 diso
3. BODE due
£ GO0 duwe
3 500% dse

127005047
03/ 00/ 2048
1200/ 051
0401/ 2052
05,01,/ 052
01./00/ 2058
03/ 01/ 2053
16/00 /3038
10/00/ 2047
1200,/ 047
03/ 003048
400/ 2046
10/00/B4E
12/00/2048
03,/00/ B0
05,/01,/2051
002,00/ B 2
93,/00./ 3042
12/007 2042
04002047
05,00/ 2047
08,/ 00 4T
008/ 00 B0
09,01,/ HHE
1200/ D048
(i T
(03,000 040
12/ 35,7054
0/ D03
09,/00,/ 1038
DL/01/ 2037
00,00/ B
06/ 00 2054
00L/00/ 2005
05,/00/ 2037
065,/00 03T
05,00/ 03T
07 /00037
00,/00/ 3053
03/00/ 505
400 2054
005,00/ 054
07 /013054
09,00/ 054

O 20, 2052
06,/ 30/ 2052
07,/ 20,/ 2082
6,/ 30,/ 3046
12/ 30/ 2050
08./20,/ 3051
0720 2051
100730, 2051

2026

30

S

(s

& 270, 440
115,370

123, 000
Q63,000

1, 774,960
4,618

212

78

1.262
4. 047
778
s
47, B3
.31

FERnE- =
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5 266, 168
113 461
105,442

S8, 530
1,321,885
4.876

42

1. 260
3
1=
A1
B, 676

a0z

b s
LAt
4067
LE22
BH]
(AL
1. 045
3
71

25
215
anl
ELL]

6,281
Lem
210
4,935
13

2

163
211

=
3111
278

4B, 628
2,373
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(FRLix) (FRLfick
3, GO ddue 01/20,/ 2052 & E1 ] 201
50 B0 dee 0220/ K52 =04 =11
3. 500% dise 03202052 2. 636 20, 652
3500 dwe D4/ 20,2052 10,716 o, TES
3500 dlwe 05,10/ B2 7. 600 B, 435
3, 500N dise 065/20,/2052 5,306 4.841
3 SO dwe 0720/ 2052 G T & A4
3. B0 e 0210, BT T8 T3
3 500% dwe 0920/ 2062 14,373 1 084
30500 dwe 10700,/ 2052 67, 504G 61,575
3. 500% dise 1152050052 15,745 14,362
&, B0 dwe 1200/ 2062 218 B, 389
3, 5O dse 0020,/ 0563 =G 1149
&S00 dww 0830/ 2054 RN 307
3 500% duwo 09/20,/2054 8,41 5,241
3, BO0% due 1020,/ 20564 514 465
&, B0 e 01/ 20/ 2054 BTG T
3. 5008 dise 0130,/ H55 265, T 240, 600
3, 500 dwe 02/ 20/ 2055 978 o, 02
3, GO0 dee 03/ 20,/ 2055 oo g
3, B0 dse 0520/ 2055 1, 661 1. 504
3. 500 dise 0520/ 2055 2,044 1. 850
3. GO0 due 0820,/ 2055 Q5,814 86, 731
3, 50U due 10720/ 055 54,070 AT, 982
3, 5O e 00720,/ 2056 26,376 13,858
3500 diwe 02/30,/2056 46,971 42,507
3. 500% dise 03,20,/ 2056 1270 1. 149
4, DO dhse 065/ 20,/2041 1 1
Ao DO s 04720/ 2HT 1124 1071
4. DO dise 065,720,/ 2047 20,774 16, 803
A 000 due 06,/20,/247 .81z o, 353
DO due 0720/ 24T 5.1 E, 051
4 D00 dise 0220,/ 3048 5,7 5.514
4 DO dise 0520,/ 2044 20, 244 10,242
4. DO duse 02/ 20,2050 237 206
4o DO dhee 0720/ 2050 119 113
A DO e 08700/ 3050 149 1%
4. D00 dwe 09/30,/2050 1. 425 1.353
4000 diso 10,/20,/2050 45, B0G 43,37
4, OO0 duse 11/20,/ 2052 202 191
4o B0 e 20202035 258 252
. SO0 dise 00,30,/ 340 67 (5]
4. BO0% dhee 03/ 20/2H0 3 4
o4, BONFS e 0715/ 2040 ain B4
4. 500 e 07730/ HHD a15 ans
4. BO0% due 08/15,/2040 £ ] ag]
4. BOU% dwo 08/20,/HHO G54 646
4, B0 dee 09720/ 2040 2,768 2,78
4. SO0 s 10720/ 2040 742 T
4. GO dise 01/20/ 21 4. 514 3 ATT
4, B dwe 02/20/2041 1o 55 Lal
4, BOIS duse 03720,/ 2041 6,368 B, 283
4, 5O s 0415/ 2041 -Fl | H56
A BO0% dse D4/20,/2041 BET L]
4, BOMY dde 06,/ 20,/2041 8112 £.018
A SO deer 0720/ 2041 1,568 1. 551
. BODR e 0920,/ 2041 157 185
4. 500 dwe 10/20,/2041 a7 954
o BOIE due 12/ 305041 1414 1. 3%
4SO dise 05/20,/2043 318 315
o 00N dise 0T/ 20,2043 217 215
B, 000N duse 08,20,/ 2000 105 108
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R ] ey
5, D00% dwe 05,/20,/ 2040 3 k) 205

236

B, DO dise 04."20/ 2041 [

5. SO0 dse 05/ 20,/ 2058 ]
5. BOI% due 05,20,/ 3002 24 4
B, BOUS dwe 07,20,/ 28 =4 el

5 500N dse 087000038 206

5. BO0% dwe 09/30,/2038 L]

13

9

G 000N dso 10,/20,/2038 I3
B, BOIN duwe D1/20,/ 2039 g
B, GO0 e 02/ 30,/ 2008 23 )
B SO0 diss 0620,/ 3039 40 41
5, D00 e 10202009 3 3
5, GO0 dwe 11/20,/2008 191 192
5, B0 dwe 01/20,/2040 167 167
5. 500N dse 06,/20,/2040 151 165
B, GO0 dwe O7,/20,°2053 14,524 14,75
B, GO dhee 08/20/ 2053 12, 852 12,830
Ginnie Mae, TEA {c)

2, 000% dwe 06/01/2066 19, 000 16,629
2, B00% dwe 06/01/ 2056 4 200 a4, 661
3, 000% duse 05/01/2056 155, 900 138, 870
3. 000% dwe 06/01,/ 256 711,016 fi2 873
&, BODN due 05/01/2056 134, 700 168, 7
3, BO0 dwe 06/01/2056 204, 000 18, I8
4. DO dwse 05/01,2056 1,000 206, M2
b OO0 e 06,00/ 2056 T4, 500 i, 115
A, BO0% dwe 05/01/ 2056 A1, 000 349,548
4. BOON dwe 06/01./2058 1, 943, 800 1, 053, 893
5, D00 dwe 05/01,/2055 12,500 125,353
B, DDI% dise 06/01,/2056 B}, 600 =L
B, DO0% dwe 07/01/ 2056 284, 000 =80, 70
5, B0 dwe 06/01,/2056 T, GG T7. 150
5. BO0N dise 06,/01,2055 38, 000 230, 5
5. B00N diso 07,/01,/2056 2T, 280, 210
B, D00 dse 05/01 2056 48, 0040 A, 902
G, OO0 de 065,700,/ 2056 4. 000 546
B, 0O0% dise 07/01,/2056 75,000 TE. A
6. 500 dise 05,/01,/2056 B3, 500 B7. 24
BEIRFTRBRO £ i 9,077, TS

(MU $9, 08, 0B3)
EOHEEER 14 48

o 27 LA (1)

0. 125% dwe 07/15/2056 (g} a4 41 54, 147
0. 125% dwe 101552028 (g} 82,978 Sk, 545
0. 125% duo 01/ 15/ 2051 2,14 .00
0, 126% diw OT/15/2031 () 8,046 T.628
0, Z50% due 07/16/2029 (g} 150, 317 147, 082
0, 250 dwse 0215,/ ME0 23,317 13248
0, 75% duwe 017162027 (o) Gy 282 B, 30
0 $75% dwe 07715/ (q) 1, 682 1, 655
0, B25% dwe 0715/ D032 B, 951 2, 307
0. 625% dwe 02/15/2043 317 2,315
0, 750 due O7/15/2028 (g) 36,914 36,944
0, TEI due 02715,/ 1042 1,376 5,714
0, TE0% diee 02715/ 45 20,122 14. 50
0, B75% dwe 01/15/2058 (o) 67, 301 67,231
0. B75% dise 02150047 23,855 16, 768
b, 0O0% dwe 0215,/ 2046 12,688 o441
1, DO dwe 02785/ 248 27,564 19, 868
1 0O0% due 027152048 (g) 65, 880 49,683
L 375N dwe 0715,/ 2033 126, 924 20.TRH
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BEHEN BE

b 8 ot Eral
1 3TER die 02/ 15/ 5044 § AT § 5020
1. BO0% due 02/ 16/2053 26, B9 21,980
1. B25% due 415,/ 2030 240, 360 20, 230
1. T50% due 01/15/2034 27,853 27,963
1. ST5% due 07,15,/ 2034 170, 067 172, 199
2, 125% due 02/ 152040 3,780 3,725
20 125% e 0215/ 2041 P 0
HEBRE
2, 350 duwe 0B/15/ 2046 100 65
2, 750% dise 08715/ 2047 2830 1. 963
3, DO dise D8/ 15,/ 2048 158 112
& 000 due 02/ 16/2049 7 it
3, 125% due 05/ 15/2048 180 L
1. 250 due 08,15,/205 22,900 20,261
A 375% due 08/16./5043 35, 800 31,643
A, BO0R duwe 117155084 124, 000 114, 028
A, B2E% due 1171675045 6, 334 4,278
1. B2E% due 02/ 15/ 2046 10, 800 10,315
A, B2E% due 06/15,/ 2054 116, 900 110, 085
A, T50% dise D2/ 15/ 2058 Z22, 754 2. 452
4 BT due O8/15/5045 6912 £ 508
SRR B PR
o, 000 due 11715/2026 () 200 T
2. 1500 duwe 02152027 . () 28, 000 27677
2 375% due 05/15/2029 (o) (q) 20, 200 30, THe
2, B2% duwe 00/ 15/2028  (q) 5, 000 4,832
2 Te0 dwe 02/15/2002 (q) 15, 100 138, 465
2, BTEN de 05/ 15,2032 200 270
A 125% dise 02/15/3036 1%, 340 19,423
W R 1, 864, 4T1
(eMREE 32, 000, T22)

FedfeaiF o Ao W EEW 20, 4%
Accrodited Mortgage Loan Trust

3, 0648 dwe 07,25,/ 2005 2. 208 i e
ACE Securities Corporation Home Equity Loan Trast

A, 0T dwe 08/25,/ 200 1. 690 1,602
4. BEE% dwe 01/I5,/ D005 649 632
4. BT dse 0825,/ 2005 4524 4.4
A B dise 1125/ 2034 650 16}
A, B0 due 0225,/ 2005 4. 665 4. 482
Adjustable Rate Mortgage Trust

A ABEN diwe 0525,/ 2008 51 650
4, TI9% dwe 08/25,/2015 1, 721 I.573
AFC Home Bquity Loam Trust

45T dise 06252020 1. 332 s
Alternative Loan Trust

A DB dise 0725,/ 2035 617 458
b N0V dise 0525,/ 3047 1, 785 1. 645
4. B2 dwe 07/ 25/ 205 o 818 032
4o NEEN e (88025, 000G b | 355
A, 1S duee 05/25/ 2046 T 116 B, 35
A 155% dwe 09/20,/ 5046 ) 213
4. DS dwe 02725,/ 2035 178 164
Ao NBIN dhee 05,25, 2006 B, 258 B35
A 195% due 03520,/ 2046 4. 188 3.9
4 209% dwe 0525/ 2005 L 08
A1 dwe 0825 T3S 2. 166 1202
A D5 dise 052570037 1. 687 T
4 TGN dse 12725,/ 2046 G B, 303G
A, R due 0725,/ 2006 15,185 14127
Ao BER dse 08/ I8 D005 30 361
A I55N dwe 08250005 362 M5
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BEES BE

(i) (FRfiy
4. IS dwe 01,35/ 2008 H] 4.871 5 4. 285
4 415N dwe 12/20/2035 3925 3784
AN dwe 1173050035 273 263
A THER dwe 11/20, 2005 b ADG
4, 559% dwe 08/25, 1035 278 242
B 419% dwe 10/25/2034 1. 140 1. 142
5. 500 dwe 0425,/ 2034 5, 93 5,075
B B due 0225,/ 2005 = B
B, GO0 dwe 0625,/ 2035 3 40T A
5. 500% dwe 08/25,/2005 L 2
5. 500N dise 00/25,/2035 1721 1,123
B, BOOU% duwe 11/25,/ 2005 1, 402 743
B, BOM dwse 02/25,/538 13 7
B, TOI% dwe 09725,/ 2004 S a7
5. TE0N dwe O7/25,/2037 fosid | 153
B, 000N dwe 04/25,/ 2008 1. 874 BET
B, D00 dwe 11/25,/ 2005 1 5154 I, 0%
B, D00 dise O7/25,/2007 24,12 12, 065
V. 000 dwe 10/25,/ 2007 27,796 B804
Amoriquest Mortgage Securities Trust
4. 384N dwe 03/25,/2035 15, 251 14, 9t
Amoriquest Mortgage Securities, Inc. Asset-Backed PossThrough Certificates
I, 000N dwe 06/25,0008 8 b}
4. 167% dwe 11/25,/2033 1,116 1,133
A, TER dwe 01/25,/ 2006 B, 685 T.747
B, B2AN dwe 10/25,/2004 #, 934 8,614
Angel ek Mortgage Trust
B, BO0% dwe 12725,/ 2067 i 2,407
Antler Mortgage Funding 1 FIC
0.-000% dse 02/ 20,"2068 H* o T. 130
4, TATE dwe 0220,/ 5008 24, 05 L e
N dwe 02730, 2068 3.916 4B, 636
B dise 0220,/ 2068 20, 162 26, 94
5. TN dwe 02/20,°2068 9. 344 12 405
V. 2428 dwe 02720,/ 2068 11.311 15, 421
B TN dwe 02/20,/2068 HEH 5, 367
O TADN e 02,20,/ 2068 8,318 11,065
Argent Mortgage Leam Trust
4 BN dwe 05/25,2035 - 14, 085 13 064
Argent Securities Truost
4 12% dwe 0425/ 2038 B 2177
Argont Securities, Inc, Asset-Backed Pass-Through Cortificates
&, BTO% dwe 0925, 200 1. 279 1.248
4. B dwe 10/25,/ 2035 36,276 3343
Assot-Backed Funding Cortilicetes Trust
A 0% dwe 1025,/ 2006 12.815 11404
4, 4205 dwe 03/25,/2008 5. 760 B, 8%
4. DA% dse 06/35,/2035 o5 THY 3 6HG
A TR dwe 06/25,/2005 3. 356 .20
Asset-Backed Securities Corporation Home Equity Loan Trust
52T diso 0625,/ 2035 38,500 37,637
Auburn 15 FLC
0, 0O dise 07202045 G 11, 215 11,271
0, D00 e 0720/ 2045 (k) 546 aQ
5. TEI% dwe O7/20,/2045 AlB 208
Avan Finance
6. T30% due 12/38,/ M40 2. 400 3. 267
BAMLL Cosmercinl Mortgage Securities Trust
2T dse 04202042 i 10, 620 87N
110N dwe 04/25,2050 28,026 27,972
O BION dwe 08/Z5,/ 2052 10, 000 B, 954
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(s {Fudxs
Banc of America Alternative Loan Trust
3. 7906 due 01/24/ 2049 ] 33 3 ]
B, DO0% dwe 07,25,/ M6 1,070 a4
Banc of America Funding Trust
i B2O% dwe 04/25,"2037 6, 303 o, 453
4 B9 due 02/30,/2005 ER2 THE
4 TAR dwe 01202047 52 16
B BITR dwe 06/320,/3035 s a7
BCAP LLC Trust
3 420% dee 04262005 M) 1. 91
5. BT6% dwse D436, D037 5.7 I, 149
Basr Stsarms Adjustsble Rete Mortgage Trust
B, BOGN dwe 11/25,/ 2054 3 B2
Bear Stearns Altersative-A Trust
4, DZE% dwe 01726 2005 [ ]
A, NOAr dwse (4253037 5. 0l 4, 5t
4, 159% dwe 11/25/ 0045 5, 481 4627
A, 4EE% dwe 08025,/ 2006 2,918 2. 880
Boar Stearns Assei-Backed Securities [ Trust
2, BEIN duwe 05/25/2036 (h) T 184
A, DEAFL dwe 06/Z5,/ 2047 1. 344 1, 347
4, 169N due 05/25, 2018 12,228 8y
4 1T4R duee 07725,/ 2005 (141 B, 46
o B0 dise 02252007 530 846
A TS dwe 117252035 2242 2333
4 AN dwe 02725,/ 2035 5,401 B.aT1
4, BZ1% dwe 06/25/ 203 1. 536 1. 540
4 TR dwe 12/25,/2035 208 1, 356
o BTN due 08735,/ M7 13,243 12 044
4, B8O due 0925,/ 2034 ot ) & 007
5, TO4N dwe 03/285,/2005 3262 3250
Bonr Stearns Asset—Backed Securities Trust
B, GO0 dwse 11/25,/ 2003 2,672 2. 268
Boar Stearns Mortgage Pundieg Trust
4. VEUR dwe 00/ 25,/2007 1,031 180
Benchmark Mortgage Trust
o DR dise 03715,/ 2062 10,975 037
BINMM Securitizatiom Trust
A% dise. 08/25,/2067 11, s 10, TES
BSST Mortgsge Trust
B, S05% dwe 015,/ 2057 17; 000 Ha L L
T. 1S5% die 02/ 15, M37 24,700 1,625
B 155 dwe 02705,/ 2037 7. 500 650
Carrington Mortgage Loan Trust
o B3 due 02/35,/3005 3. Abs 3. 450
CHA Commercial Seall Balance Commercial Mortgage
B D0 duse 0125,/ 2039 302 259
(hase Home Lending Mortigage Trust
3, 2500 dwe 0325/ 2063 17. 646 16,829
(hase Mortgage Fleasco Trust
4, 3338 due 12725/ 0006 30 e ol
(haseFlex Trust
i B0 dwe 0725, MIT7 7l Lot
Chevy Chase Fundieg LLC Mortgage-Backed Certificates
A 129% dwe 03/25,/ 0005 1 1H
CIN Trust
6. BOUE due 12/25/ 2067 2. 766 2. 763
CIT Mortgage Loan Trust
5. 050% dwe 10/25,/2037 16, 842 17, 050
Citigroup Mortgage Losn Trust
0, DO duwse 0525,/ 2064 118, 089 . 108
A, 0% dwe 12/25/2036 1, 300 1275
A 073% dwe 08,25,/ M6 14,238 BBl
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(i) (FRlfik
4. (8K due 12/25/2005 L] 8. 581 5 4.830
4. BEIN dwe 0825,/ 2007 445 B, 940
4. BN dwe 0825, 2035 2836 26T
A BEIN dwe 0725,/ 2007 1, T893 1, 606
B, DO0% dwe 11285,/ 2035 158 162
V. D500 dwe 05252035 7,308 1571
T 054N dwe 0135,/ 2037 1,870 B30
Citigroup Mortgage Loan Trust, Ine.
4. BOAN dise 05/25/ 2035 7, BES 7. 530
T 505 dise 0725,/ 2057 3507 3473
Commercial Morigage Trust
6. DIU% due 12/05/ 2038 8,575 8. 401
Conseco Finance Corp.
B G20 dise 12/010°2030 ] ]
T 0% dwe 03/01,/2030 Ad 2 0. 8415
T G0N e 04/ 15, M0 4, B3Z 212
Countrywide Asset-Backed Cortificates
A. 250% dwe 08,36,/ 50013 02 ]
B, BN due 06/25/ 2005 5. 545 B. 595
Countrywide Home Losn Mortgage Pass-Through Trust
30800 dwe 0325,/ 2037 2,358 144
4. 334% dwe 11/25,/ 2007 3 503 i 30
A 492N dise 10,20,/ 2035 2. 704 2. G
4 TN dise 11725/2034 4 4
A D06 due 0625203 1 1
5. BO0S dse 11/25,/ M85 4. 699 84T
B, BN e 08/25/ 3037 B4l 257
B OO0 dise 0725,/ 2036 16, 552 T. 654
6, DOD% dwe 1135,/ 3037 2,548 1. 051
Credit Suisse First Boston Mortgage Securities Corp.
B 209 dise 0125,/ 2033 540 558
Credit Suisse Mortgage Capitsl
A X% e 11527,/ 2036 7. OHE B, 515
A BN e 10265,/ 5)06 L] L]
Credit Seizse Mortgage Capital Mortgage—fscked Trust
B A0 dise 03 25,/2037 Gl 272
6, DO due 05/35,/3)06 1,549 |
Credit Smisse Mortgage Capital Trust
0, D00 dise. 01,/25,/2058 16 1]
0. DO0% dse G4/25/2058 () 1 1
2. bevrs dwe 0725,/ 257 2,670 2,300
3 4318 due 11710/ 2032 1. 522 1,624
3. 521% dwe 01,25,/ 2058 14,677 1, G
. BE dise D4/25,2058 21, 429 20,116
A, BAE% dwe 07/ 15,/2032 2,153 2138
A BT0% due 06/25,/ 2050 33, 700 30, 463
4, BN dwe 07,15/ 2032 2. 400 232
6. 001% dise 06,/01,/2050 21974 21,913
Crodit-Based Assel Servicing & Securitizstion LLC
T 4800 duse 0025/ 2046 4. 266 3. 586
Croas Mortgage Trest
B, DGE% dise 0425,/ 2065 4. 067 4. 155
(WABS Asset-Backed Cortificates Trust
3. 6278 due 12725,/ 2034 T.817 T, 106
3, 0 dwe 08252037 23,708 20,937
A 0NN dise 0225,/ 2035 [ 638
A DA% due 06,25,/ 2005 1172 1, 065
A 0% dwe D625,/ 2007 6, 692 5064
A SN dise 0525,/ 2037 8, To2 H. 406
A 2 dise 05/25,/2035 7.383 B 275
i 2% dwe 0325, 0T 14.071 13, 600
4. BN dse 03725,/ M7 20, B30 1%, 963
o I e 0625 2046 4. 726 4. 555
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4 PN due 0825,/ 2008 § 1, 481 i L. 450
4, 488 dwe 0325,/ 2005 1137 (M)
4B duse 05,"25,3035 1,932 (W1
§, BEA% due 06/35,/2005 7.9 T.016
B, 0% duwe 08,25, 1035 3. 000 |
B BHN dwe 117252034 4. 856 4. 857
S, BRIN dwe 06/25,/2015 B 64 ro
CHABS, Imc. Asssi-Backed Certificatss
B 1197 e DS/25/2047 28,077 26, 527
CWABS, Imc. Asset-Backed Certificates Trust
B BHE dwe 03/25,/2035 6,423 0377
B 160 due 02,25,/ 2035 1,053 B, 322
DBGS Mortgsge Trust
6, BEI dwe 10/15./ 2008 15,000 14. 706
Deutsche Alternative-A Securities Mortgage Loan Trust
4, D% dwe 03725,/ 2037 917 3.7
A, D% e 0625/ 24T 1 110 . 118
A, 20 dwe 08,25,/ 07 15, 179 12, 684
Deutsche Alternative-A Securities, Inc. Morigage Loan Trust
K dse 10/25/0005 6, 0l 4,925
Doutsche Mertgage Securities, Ine. Re-EEMIC Trust Cortificates
4, 152% dwe 062702007 8. 754 T.817
Domi BY
2, TEON dwe 06/ 15,/ 2053 EUR 1.528 1, 793
Downoy Savings & Loes Association Mortgage Loan Trust
3, 955N dwe 107019,/ 2006 H] 5. T0a 5. 379
4 4355 dwe 0919/ 2045 4. 518 5373
Ellingtom Loan Acquisition Trust
A, 8% dwe 05/ 25,2037 580 59
B Mortgage Loan Trust
A BIOE due 0425242 2,422 2,563
Encore Credit Receivables Trast
A B dise 10/25,72035 o 918 5, 705
Eurosail-UK PLC
A B36% dwe 09 13,/2045 B & 361 X 140
4. B16% dwwe 06,/13/245 1,631 e )
FBR Securitizatica Trust
bR dise 10/25,/3005 3 15, 884 1345
A, 2548 due 0925/ 2005 4,208 1. 154
FPRULT Trust
. By dise 10/25,72035 2. 068 1 S60
Finance of America HBOM Buyout
4. 500N dwe 11/25,"0035 BT 1, 365
Finance of Aserica Structured Securities Trust
3, BO0% dwe 09/26,/ 2055 qz. 470 S, 456
First Franklin Meortgage Loas Trust
3. BOER dwe 0425/ 2005 2,003 I, 968
A 0P dwe 11/25,/ 2035 &0, 318 52, 106
A OB dwe 042573035 s 285 2 252
A MR dise 0325,/ 2034 1. 346 1. 374
A ABYY dwe 01/25,/ 2006 23.415 2517
First Horizon Altermative Mortgnge Securities Trast
1. 221% dwe 05/25/2035 (h) LT 53
A 250 dwe 05/25,/2015 988 518
Fremont Home Loan Trust
o DA e 02)25,B03T 5. 504 4. 132
A, USUR dwe 0525,/ 200 }. 684 1. 673
A4 AZI% dwe 01/25/ 2035 2. 968 2 BES
A TR dise 01,/25,/3035 B, U3 o, 9t
GE-WMC Aspet-Bocked Pesa-Through Certificetes
4 450 dwe 10/25,/2035 10, 084 B, 083
Glon Securities Finence DAC
4, 126% dwe 10728,/ 2008 EUR 3077 HE
B, 126% dwe 10/28,/2038 2,308 2,703
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R L UFafx:
B. 6268 due 1028/ 3008 EUR I, 128 5 1. 306
QUL Comsercinl Mortgage Asset Corp.
B. 456% dwe 0310,/ 2051 5 11,299 B, 978
GroenPoint Mortgage Funding Trust
i 320N dwe 11735, 25 30 23
Grifenas Finance Na. 1 FLC
240N dise O8/28 2009 EUR 47 288
G5 Mortgagefacked Securities Corp. Trast
2, 000% dise 12725,/ 260 3 2300 o088
G5 Mortgagefacked Securities Trust
0. 000% dse 08/25/2071 () 1 656
4, BE1% duwe 0825,/ 2071 S0, 364 B33, 5
B IZ1% dise 0425,/ 2065 30,542 JL073
GSAA Home Equity Trost
TGN dwe 0025, D005 ETE 2
o, MRS dise 05,25,/ 2047 1, 288 751
B, IE2% dwe 11/25,°5036 4. 009 BE]
B, BOU% dwo 11/25,/ 2007 20 7
B, BIE% dise OF,/25,/235 1, 8452 507
GEAMP Trest
5. 0208 due 0125/ 2037 14, 408 B. 873
A, 04T e O3/ Z5/ 2047 3584 3248
A IR dwe 06,25,/ 2005 e 825 B, 664
4 A4S due 11/25,/2015 4,438 1.419
do THN dwe 0225,/ 2034 o029 2067
e TAA% dise D425 2035 4. 438 4204
5. BB dise 06,25,/2035 2,768 G
GSMSC Resecuritization Trust
TSN dwe D436, B0TT 4, 351 10, 451
3. BN dse 0926,/ 2035 3,276 1,971
Mortgage Loan Trust
2, 001% due 00/25,/2037 () T.208 ki)
Ao 06N dise 0325,/ 2007 7. 268 } 43
Harbor¥iew Mortgage Loan Trust
306N dise 081902037 4,821 4,454
3. 075% dse 11/18,/2036 2216 L. 816
4. Bo5% dwe 12/19,/ 336 G616 613
4, B8N dwe 0619,/ 2036 B, M1 il i
4. EEE e 02192035 8,257 4. 60
4. 405% dwse 08/ 19/ 2045 6,211 4. 895
Hilton LSA Trust
2 B28% dise 117052035 1. 000 848
Homo Eqguity Asset Trost
A 2495 due 10,285,235 23. 451 15, 361
Homo Equity Mortgege lLoan Assei-Backed Trust
&, 00 dwe 11/25/ 2036 8, 489 7,940
4, DORRS dso D4/ 25,/ 2007 11,038 7. 488
A 12 dwe 06,25,/ 2036 B0 828
A, 30 dwe 0625,/ 06 16, 729 13 661
4, TS dwe 08725,/ 2005 234 23
Household Capital FMES
B BS1% dwe 0730, M85 ALUTE 33,679 29,344
T.581% dwe 0720,/ 2085 7470 B, 400
HS1 Asset Loan Cbligation Trust
6. J50% due 12/05/2005 L] 428 209

HSI Asset Securitization Corp. Trust

3. BEU% dwe 0725,/ 2006 2.8 -1 |
4, 0TS dwe 07,25/ 2008 30,672 12, %6
4. VN dwe 0625,/ 2057 4,674 4. 678
Ispac Secared Assets Corp.

4, 320 dwe 0325,/ 2038 5, B5O 1.925
Impac Secured Assets Trust

3, 0N due 05/25,/ 2007 20g 189
4o 1R dwe DLSZESD00T 1,476 I, 264
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IndyMac TMJA Mortgage Loan Trust
6. DOU% dwe 10252037 ] T.952 3 &3, 420
Indybac IMSC Mortgage Loan Trust
3, B8N dwe 06/25,/2037 To400 4. 368
Indylac INDX Mortgage Loan Trust
3, 199% dwe 0725,/ 2037 14.618 13003
3. 280% dwe 04/25,/2037 11. 801 11,9031
3. 550% dse DZ5,/203T 4. 986 4,512
3, G2T% due 03/25/2018 3160 13
A 120 dwe 02/25/ 2037 17712 16, 826
4 L dwse 10/25,°2036 4.356 1. 731
A 154% dwe 11/35,/ 2005 o, T07 BTV
A, D8R due D/ ZES DG T il
4, B8N dwe 07252005 4.851 LTH
Joffaries Resecuritization Trust
7. BE6% dwe 06/25,/ 2047 356 a0
Joroniso Punding DAC
3, 415% dwe 10725,/ 2064 EUR 1%, M8 22801
JPorgan Alternative Loan Trust
4 D2LR dwe 0925,/ 20065 § B.675 5,471
A AT% due DU/ZESDAT 1043 1. O1F
4. 338N dwe 03/25,/2005 214 156
A A36% dwe 0525,/ 2005 LTS 271
B, TEN due 03/25,/2006 ] B
B, D00 dwe 12727/ 2005 1, 540 |
JPorgan Chase Cossercial Mortgage Securities Trust
4. 1285 dwe 07,06/ 2031 2. 500 2073
4, 248N dwe O7/06/ 2003 1,925 .51
5, 1098 w12/ 15,2006 3000 1. 702
B 109r% e 09/05/2029 1,740 I 452
T. Z35% dwe 10705,/ 5040 6, 900 T. 145
JPargan Mortgage Acquisition Corp.
A, BOUR due 12/25/ 3035 8. 278 8, 221
JPiorgan Mertgage Acguisiticn Trust
A D die 082572006 7,926 Tl
030N dse 06,/25,"2037 20, 143 2B, S
4, DA due 06,/25,/ 2037 230,815 20, 351
DS dwee 12725/ 2006 13, 555 B, 365
b 1TE% dise 0525,/ 2035 3.7 3. 70
A M00% dwe 05/25/20065 12, 268 11,846
AN dwe 1125,/ 2006 1,976 x
.Tl".r:_n Mortgnge Trust
A, DEER dwe 10725,/ 2005 2,64 I, 636
B 250N due 11/25,/ 2063 T4 110
5. 320K dise 01/25,2037 30 254
6. 0O% dwe 01/35,/2036 1,695 iia
B D00 due 06,25,/ 2007 3205 1.219
T, D00 dwe 08/25,/ 2037 o 1Ay L]
JPlorgan Resecuritization Trest
A AN due 02/268,/ 2007 1, 378 1. 298
Jubilee Flace & BY
2 05TR dws 0917,/ H60 ELR 1. 078 I, 268
Eentmeze No. 4 FLC
0. -000% dise 01728,/ 2039 " 13,618 T. 47
4 B3N due 01/28,/ 2009 45,538 6], 834
Lansdowne Mortgage Securities Mol FLC
2.050% dwe 0615,/ 2045 ELUR LU 1. D65
Logacy Mortgage Asset Trust
0, O0% dwe 09/25,/ 258 ] T OTT 12,527
0. D00 duse 09°25,/2058 (k) d90, 142 & 185
L. 973% dwe 0925,/ 2055 13, 590 11,268
3, 000 dwse 08925,/ 2055 60, 428 57002
BoBETR due 09/35,/ M58 58, 726 50,672
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Lehman X5 Trust
3 e due 02,25,/ 2037 ] 19, 158 3 G, 506
A 1% dwe 0925,/ 006 3. 238 a4
4. 149N dwe 1225,/ 2038 11,476 B, 533
4. LGS dise 06,25,/ 2046 6, 858 5,947
A B dise 0225, H0M6 476 14
4, 380N due 0225/ 247 16, 262 14, 982
B, 45N dwe 10,285,/ 037 8 140 5,052
B, BO0% dise 06/25/ 2046 3,764 3296
Liberty
B, OE3% dise 10/10,/2058 AT 16, 300 11,673
Long Beach Mortgage Loan Trust
A 1495 due 0225, 2005 k] 26,672 23,937
Ao 145N e O3/25/ 2046 30, 745 1, 4]
MASTR Adjostable Eate Mortgsges Trust
5 006% dwe D4/25,/ D00 1 1
4, TOURR diser 1225/ 2046 4. 197 4,871
Easir Assot-Backed Securities Trust
4 B e 11725,/ 2036 21 13
o B2AN dee DL/Z5S 2006 5.917 5, 602
A 019 dwe 0835,/ WIT 11622 10; 254
Mastr Specialized Losn Trust
A AR dwe 0E/Z5,/2035 4. 878 1204
Worrill Lynch First Franklin Mortgage Losn Trsst
B, TEM dse 1025,/ 5037 B, 351 5071
Worrill Lynch Mortgege Investors Trust
4 4% e 08/25,/ 2037 16, 140 B, {38
D e 10252007 B2, 661 7. 165
o ABPE dise 07 25,/2034 3928 3.570
4. B6A% duwe 0925,/ 2035 2 e
A BN dise  10/25,/ 2035 L e
5. 000N dise 02/25,/3033 11 1
WFA Trust
B, 775% dse 10,25,/ 2058 3648 3. 606
Will City Nortgage Loan Trust
3. 350N due 0125/ 2061 1. 450 L2413
Morgan Stamloy Asset-Backed Securities Capital I, Inc. Trust
3, 0o dwe 11//25/ 2005 1. 763 1. 037
L 0IEN dwe O/ 25,2006 3. T6O 3,354
d DI dise 05/25,/3007 1. 550 LAI7
A2 dwe 02,25,/ 2057 6, 558 2. 867
A DB dwse 07,25/ 036 40, T8E 14, 580
4, 2N dwe 0625,/ 2008 16,178 14.524
A U dise 07/25,/2036 Y, 555 14, 561
o3 e 03725,/ 3006 2,508 2 455
4, BOAN dwe 07/ 25/ 2035 2. TRT ST
4, VBN dso 0025, D0E3 42 42
4. TR dwe OF/25./2037 24 4
Morgan Stenley Bask of Aserics Merrill Lynch Trest
0. 9T due 11/15/2052 (h) 120, 58T 48
Margan Stamley Capital I Trust
250U dwe 005,42 13, 500 12,025
B, 352% dwe (S/15,/ 2003 2,619 70
B 14T% dise 1215,/ 2038 21,542 20, 044
B RGN dise 12152008 7.750 B, 855
Eorgan Stanley Capital I, Ime. Trust
A 30 dise. 0225,/ 005 18, 256 18, 635
Eorgan Stanley Bose Equity Loen Trust
4, TN dwe 0225, D 12,518 11, 868
Morgan Stanley INIS Real Estate Capitsl Trust
4, 320% dwe 07/ 25,2038 0220 L BT3
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Morgan Stanley Mortgage Lean Trust
3 136% dwe 11/25/ 2037 ] 1,057 3 i
B, DOD% dwe 12735,/ M35 480 170
Morgan Stanley Reremic Trust
Ao 103% dwe. 11726,/2036 3.515 3. 156
Martgage Loan Trust
B, 370% dwe 0325,/ 200 2,388 o, 362
EortgagelT Truat
B BHE dwe 08/25,/2035 158 157
Eortiser Btl FLC
LOITR dwe 1222/ 06E R 3. 646 4. 964
WTH Cossercial Mortgage Trust
B, 06T dwe 0G/15,/ 2008 H] 1, 120 L 130
Matizis Commercial Mortgage Securities Trust
3 BZIN dwe 027152009 2,800 710
New Cantury Home Equity Lean Trust
4 B0 dwe 10725,/ 5)13 qu o]
Now Hesidemtinl Mortgage Loas Trust
4, D00 dhe 0827,/ 2057 650 Like
Now York Mortgege Trust
A, B dse 0o/ 262005 3 34
Nowgate Funding FLC
4, D26 dwe 12/ 16./2050 e 8,955 11,955
Nosura Asset Acceptanoe Corporation Alternative Loan Trust
3, B dwe 08/25, 1036 5 4, 887 1. 302
B, 034N due 05/25,/ 2015 2,269 1. QB0
Mosurn Bose Bquity Losn, Inc. Home Equity Loan Trust
o O e 0225,/ 2007 1, 173 1. 088
A T dwe 0225,/ 2037 1, 1040 1. 019
A BN dwe 06/25,/ 2035 1. 881 3. 565
B 25% dwe 10/25,/2036 20, 41 3343
Momura Resecuritization Trust
L oBI3% dwe 0536,/ 2037 4. 358 LETH
NovaStar Morigege Panding Trest
3. 0 dee 0R/25,/ 2037 #, 157 B, 0651
b D dise 05,725,/ 3005 1. 038 L. 03
A4, 08U% dwe 10725,/ 2036 4,941 2,301
NYO Commercial Mortgage Trust
o TETR due 11715/ 2)38 i, 130 20, 907
B304 dwe 11/ 05/2008 14. 400 14,353
OHY, Trist
o TORS dwe 0425,/ 2053 12,764 12,7567
B, B20% dwe 07,25,/ 2063 4537 3541
Option Ome Mortgage Loan Trust
3. BEU% duwe 0325/ 2037 3, B8Z 3, 522
3,50 dwe 03/35./ 0037 22,546 20, 808
3, 0 due 0725,/ 2006 G0 ]
3. B dwe 02725,/ DET 15,873 T. T84
A, DR dwe OF /35505 11,537 G, 364
4, 0% due 0G/25,/ 2007 4. 509 R
4, TR dwe 0725,/ 2006 4. T LAk
4. BVUR due 02/25,/ 235 < 1] 2,974
Ownit Mortgage Loan Trust
4, D2 dwe 10/25,/2037 2,682 I, 8068
A 0% dwe 1025/ 2037 1. 843 1974
A 149 dwe 0725,/ 2037 362 S0
4, 300 dwe 0325,/ 2007 2, e 2,330
4. TEUS dwe 0325/ 236 2,444 2151
Park Place Securities, Inc. Asset—Eacked Paas-Through Certificates
4 B dwe 0926, 2035 1, e L]
b BT dise 09)125,/3035 25,075 23343
B IR due 01525/ M35 ] |, 656
B, TO4N duwe 12726,/ 2004 25,974 26,372
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People’ s Financial Realty Mortgage Securities Trust
B0 dwe 09,25,/ 2036 ] 28, 254 3 4.473
Fill Alternative Mortgage Trust
4. BB e 05/ 25,2057 B9 672
AP PLC
0, DO0S dise 0116,/ 2060 el [ 13,437
4. 532N dise D116/ 2060 106, 556 145, 077
A BE2N dwe 01,7 16,/2060 17,611 23954
B, 132% due 01/16,/2060 11,741 15,983
B, GEIN dwe 0116/ 2060 o, T84 13352
T E32% dwe D1S16,"3060 34913 B, 0
T. TE2% dwe 0116,/ 2060 HHT Fea b
Fopular Asset-Hacked Securities Mortgage Pass=-Through Trust
LR dee 11735335 ] 13, 406 12629
3, 351N due 07/ 25/ 2005 13. 811 11843
4 034N dwe 11/285,/ 2005 12, 508 11,271
PRET LLC
B, BIO% dwo D4/Z5,/ D56 8, 200 B. 181
FRET Trust
3. 000 dwe 10/ 25,/ 2063 3,952 3,778
Prime Mortgage Trust
B DO0% dise D4/25,/3037 3. 382 L
FREQM Trast
B 554% dise 08/25,/3058 4. 463 4,471
PR LLC
Ao BOOUN dise 0225,/ 2055 T8 Ti7
FRPM Trast
B, I50% dise 08252068 4. 602 4.611
RANC Trust
A AT e 02/25, N5 6. 240 G, D64
4 BRAN dwe 0625,/ 2047 19,973 15,541
FBSGC Mortgage Lean Trust
6, D00 dise 01/25/2037 | 1
BCET Mortgage Trust
b TSR diss 09)25,/0055 14, =06 14, 803
5. 582% due 1272572044 7447 7. 488
B, BEIN dse 01,25,/ 2045 7. 380 TAZT
Ronalssasce Hose Eqoity Loam Trust
A A8 dwe. 11725,/ 200 235 211
. TEI dise 0625,3037 24 19
5. BI2% dwe O4/25,/2037 10,124 T E
5 BN dwe. 11/35,/2035 [iT) BT
B, G79% due 0525,/ 2007 B, 030 1. 165
Residential Accredit Securities Corporation Trust
3, 0 dwe 0225,/ 2007 15. 385 14,91
4, TR due 04725,/ 2008 B42 841
A 360N dwe D1Z5,/ 2037 35, 302 27, 463
A 384N due 0625,/ 3035 6. 095 6.019
4. 056% dwe B4/I5,/ 200 945 Hil)
A TS dwe 0925,/ 2035 3477 L ATE
4. BOA% dise 08253035 Gl 0
Eesidential Asset Mortgnge Productis Trast
4 119% dse 1025,/ 2005 208 5,072
Ao 444N dise 11252035 3, BHE 3. 458
A a4us dwe 12735,/ 0005 B 196 T.438
4, BTN dwe 0925,/ 3005 2. 438 2482
A TIAN dwe §0/25,/2035 1. 500 L3110
Eesidential Mortgege Acceptasce Corporstion Ne. 3 FLC
4, 8425 due 02715 4T i 14, 580 19, 828
Residential Mortgage Acceptsece Corporstion Securities No.l FLC
2, BEERN due (6/12/2044 EUR 2. 460 plbrbi L
SAPFHIRE JXOOCIV Trest
5028% dwe 12712/ 2067 D 16, 300 11,679
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Sazon Asset Securities Trust
L. IBSN due 05,/25,/2035 ] 1.788 3 1. 747
2, TN dwe 03725,/ 2035 108 B
B. BTN dwe 1225,/ 2037 1,818 1. 743
Spcuritized Asset-Backed Receivables LLC Trust
A B dwe 03/25,/2008 4. 740 1,518
4. BN dwe 10/25/ 2005 T.085 G, 80
A BI9% dwe 03/25,/1035 3536 3. 556
Soquoin Mortgnge Trust
4 ITE% due 06/20/ 2035 Sty 587
A 5% dwse 06307034 11 10
A ASIE dwe 11/25,/ 2063 B, 546 B, 540
Sestante Finance Srl
21585 due 0723736 El 4. 323 oA, G4
SF0 Commerecinl Mortpage Trust
B, 160 dwe 06/15,/2038 % 8BRS A
B BETN due 03715/ 2038 22 00 21,781
56 Mortgape Socurities Trust
o 12 duse 02/25,B035 4, 323 2,104
A TR dwe 0T/ 25,2005 BT 1. 616
Soundview Home Loan Trust
3 505% dise D4/25,/2005 2,318 2. 258
4, 1E9% dwe 0625,/ 2008 7,835 7. 13
4, 234N dwe 06/25,/ 20035 50, 050 45,014
4, 240 dwe 0725/ 2035 20, 507 1%, 137
& TN dise 03/25,/2036 8,102 T.8IT
Specialty Underwriting k Residentinl Finsnce Trest
d THE dse 12/25,/0005 205 205
Structursd Adjusiable Ente Mertgnge Losn Trust
4, 080 dwe 10/25,/2035 3782 3. 5007
A R dwe 0635,/ 2007 Bhl TH)
A TEE% dise 09/25,/3015 7.254 G 648
A, SOHR dwe 0525,/ 2035 13 H
A I8N dwe 0725,/ 3035 1. Gl 68
Structured Asset Investmont Loan Trust
4, DEUR dwe 06,25,/ 2005 BHS o]
A TR e 06/25,"2006 b b 11,618
A 450% dwee 04252035 B0E 606
4. BEUE dwe 0225,/ M3 6. 047 B, 030
4, SEON due 12/25/2004 4 &
Structured Asset Mortgoge Ievestments T1 Trust
A 1B9% dwe 0925,/ 2047 13, 138 1213
4, D0 dwe 05/25,/ 2008 7279 B 110
A AS0% dise DA19,/2035 QG0 G40
Scructured Asset Mortgege Ievestsents Trust
4 435N dwe 0919/ 2002 1 4
Structured Asset Securities Corporatiom Morigage loan Trust
4, D19 due 06/25,/2008 2.7 X285
4, 02 dwe 0625,/ 2005 2. T65 iy
A D2 dwe 10,/25,/3035 1124 4. 863
A D% dwe 07/ 25,/ 20065 4, T0E 0,012
A, BER due 0725,/ 2005 2. 187 18T
Summerhill Residesmtial DAC
0, 000 dwe 1228,/ 2061 FLE ] a
3, 135% dwe 12728/ 2061 10, 48 138, 108
3, 005% dwe 12/28/2061 14. 020 16,447
4. 335% dwe 12728,/ 0061 . ThE 11, 304
5, L35% due §2/28/ 2061 B, 382 6,337
5 BEER dwe 1228/ 2061 4,313 B, 058
B DODN dise 12252061 8. 015 B, 192
B, B35 dwe 12038,/ 206] 2,606 3 161
T 0OU% due 1278,/ 2061 512 A.4H
7. G35 dwe 12/38./3061 4. 852 B, 6]
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Torwin Mortgage Trust
5 140 dise 06253035 3 2,043 i 2053
Towd Foint Mortgage Funding Granite & FLC
A BETR dwse 07 /20,353 GBI 22401 30, 5t
Towd Point Mortgage Trust
3, 10N dise 0325,/ 2058 ] 20 262
3. TS0N dwe 09,125,/2062 64, 544 61, 540
5. T25% dwe 11/25/2064 5, B0S 5, B3
Triton Bood Trust
B o 02/ 15/ NG5 AT e | 7025
5. 050% dwe 02/15/2008 18, 800 13, 487
Valley Fending FLC
0. 000% dise 05,16,/ 2066 riy 8157 11,015
e TN W 05/ 16,/ 2066 42, 365 57,513
B BTN due 05/ 16, M55 B, 03 7398
B, T42% dwe 05,16, 2006 5. 638 T 848
B TS dwes 0516,/ M)66 2913 3. 954
T V2% due 05716,/ 2066 1, 879 2,552
8, TN dwe 06/ 16,/ 2006 1, 034 L.411
Vorus Securitization Trust
BBLIN dwe 06/I5,/ 2008 § 6, 209 B, 185
B 215 dwe D625, D064 4. 587 1.548
B, 443% dise 08252008 3. 804 3807
B. G53% duwe 09,25, D68 5. 758 B, 797
Vieio Trust
B, BEE% dise 10,/25,/2058 3113 3117
Wachovia Mortgage Losn Trust
A4S dise 10/25,/3035 A 1] il
Tnchovia Mortgnge Loan Trust LLG
B TI0% dwe 10,/20,/2035 264 260
Wodly Mortgage Pass-Through Certificates Trust
59808 dwe 0225,/ 2007 288 248
4. 07 dwe 12/25,/2006 Qs 379
Ao I0TR dise 12/25,/2035 1, (96 Lyt
A 135% de 12/35,/ 0036 ] e e
4. 4278 dwe 12725,/ 2035 548 513
Ao 450N dise D125 2045 263 253
o BEAN dise 09/25,/ 2045 12,610 11,171
A, TAS dse 1125,/ 2034 142 134
A T45 dwe 1025,/ M43 1, 312 I, 271
4. BZI% dise 00252007 1,121 1,043
Warwick Finance Residential Morignges Musbor Three FLC
0, DO0% dise 12721/ 49 G 1 1,178
4. BBEN dise 12/21/2048 #8341 12,027
5. J8T% dwe 127210049 4. 821 6, %G
B BATH due 12/21/345 2. 460 3. 338
B, J8TH due 1221/ 2049 1, G 1. 897
B BTN dwe 12213049 1. 406 1, 882
Washington Mutusl Mortgnge Pess-Through Certificstes MALT Trust
4. BETS dwe 10,25,/ 2046 3 8,268 7. 555
. 400N dise 107253005 Bia BET
A A4 dwe 4252046 1, 568 1. 4540
5 1198 duo 08257035 o 3
5. 500N dise 08/25,/ 5035 457 412
5. 500% dwe  11/25/ 2035 a0 L
Wolls Farge Altercative Leas Trust
B, DO due 0725/ 2037 232 213
Wells Fargo Hose Egaity Asset-Backed Securities Trust
Ao DER dwe G325,/ 2037 141 190
Vells Fargo Hose Equity Trust Mortgege Peas-Throogh Certificetes
4. TR dwe D45 D0 2,30 B |
Wolls Fargo Mortgage-Backed Securities Trust
B 487X due 10/25/2006 # =

91/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2026 30
BEHES HE
(i) {Falfxy
TSTH Trust
6. 2IE% dwe 0706/ 2037 ] 6, 000 6,072
=i iR st i AN 3,820, 413
(I MEUEE 34, 007, 134)

Tl b oo st R 69
ALESCD Preferred Funding XI Led.

4, B dwe 122 006G 4. 083 3, 961
Ally Bapk Auto Credit-Linked Motes

A BTN dse 0915/ 3032 1 L.al7
B, 1ITH dhee 09/ 156/ 2002 T T2
5. 205% dwe 09 15,/2032 il a4
AmoriCredit Autocechile Receivebles Trast

& T30 dee 03 19,2009 3, 3 102
Anchorage Capltal CLO 20 Ltd

4, TTER dise 01/20 2005 L B0 2. 60
Anchorage Credit Funding 11 Ltd

3, 4008 dwe 04/25,/ 2008 2], 084 20, 450
Anchorage Credit Funding 1B Led.

5. J2TE dws 1072260 14, 100 13 9]
B, TO2% dwe 10/22/3040 2. 800 2770
Anchorage Credit Funding 20 Ltd.

o BOG% due D425, 042 25, 400 25, 243
B, 196% dwe 04/25,/ 042 4,200 4. 170
AREIT Ltd.

5, TE0N dwe 08/87/5041 b ri | 323
Ascent Edocation Funding Trust

B L% dws 10735,/ M50 1. i 2030
Atlas Semior Loan Fund XV Ltd

& B3N dwe 10/23,"2032 4. 863 1. 963
Aute Asset-Backed Securities Spanish Losns Fonds Titulizasion

3, TEHN dwe 02282032 EUH 31 271
Bain Copital Burc CLO DAC

4, S50% dwee 01225038 1. 00 1. 173
Bayfront Infrestrecture Capitel IV Pie Lid

3, 135% dwe 00/11S2044 E] 10,225 10,248
BHG Securitization Trust

5., 250% dwe /1T 2036 4,444 4. 465
Bluslountain CLO XXIT Ltd

5. 015% dwe 07/15,/2031 308 J06
¥ Canads Aute Trust

4. BHY dwe 07/30,/ 205 CAD 54 261
Cardiff Agto Receivebles Securitisaticn PLC

0, D00 dwe 0620,/ 2031 ety 4 367
51318 dise 08,/30,/3031 B, 323 1, 300
5, B3N dwe 05,20/ 20%1 1,375 10,078
BN dwe 08/30,/2031 4.938 B, T
7. 081% dwe 08/20,/ 2031 5, 263 7,350
10, 481% doe 08/20,/2081 437 13178
12, T3I% due 08,20,/203] 12,3406 16, 284
Carliax Select Receivablea Trest

TO01% dise OF/ 15,2027 ] 11, 722 1L
4. 030% dwe 127172029 13, 000 12,450
Car¥al CLO IIT Etd

A. BES% dise 0730,/ 2032 13, D62 13, 062
Carvana Aato Heceivablea Trust

4B dise 0110,/2030 5, 801 B 013
4, T8 dwe 12/ 10,/ 2000 4.500 4.525
B, 2000 dwe 06/ 00,/2000 B, 600 B, 652
B, 330N dwe 07/ 10,2029 5.715 B 782
5, TI0% dwe 07/10,/2025 2,500 2542
Castlelake Aircraft Securitizstion Trest

1258 dise D615,/ 2043 k2 {3 3
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Cologiz Canadian Tssoer LP
A B0% due 01/25/ 2052
Conmumer Lomn Finance Issuer Trust

0, DO dise
8. 1508 due
B 150N duse
B, 450% due
5. T80% dwe
B, GO0% dise
B 750% duo

11,/ 25 3054
1125/ 2054
11/ 25,/ 2064
11/25 08
11/ 25, 2084
1125,/ 5054
11/ 35, 2064

(FS Auto Receivables Trust

B, M duwe 07/ 16,/ 229

CVC Cordatus Loan Fand XII DAC

& B35% dee 01/23/309

Dissond Infrastrusture Funding LLC

L. TB0% dse 04/ 15,/2045

FOOU Auto Receivables Trust

3, B0 dee 02716,/ 2027

3 0R0% dwe 10/15,/200

Finsnce of Aserica Structured Securities Trust
3, 000% dise 08/25,/ 2061

3. 500% dies OT/25,/2075

B, GO0 dwe 00/25/2073

First Investors Auts Dwner Trust

3 035% dwe OL/I5/2027
Flazicommercial Asset-Backed Securities Trust
530 dwe 06142031

Ford Auto Securitizstion Trust II

3, TN due 11/15/2028

TOBN diee 09)15,/3030

Gatewny Casinoa k& Entertninmest Ltd
B, 000% dse 03/12,/5038

GLE Auto Eecelvables Issuer Trust

4 TEOR dwe O7/17/ 2028

A BRI dee DL 16,2059

5, 020% duwe 04/17/2028

5. 080% dwe 01/ 16,/ 2029

GF Canada Leasing Trust

A B2TR due 0820,/ )29

Goodgreen

BN due 107 155253

Goodleap Sustainable Home Solutions Trast
B 500N dwe 07/30,/5055

GrontAserica Loasing Receivables Fundimg LLC
B, 290% dwe 03/ 16,/ 2027

GroonShy Hose Tsprovesent Issuer Trust
4 0% dwe 127272060

B, 150% duwe 10/27/20859

GroonSky Home Isprovesent Trust

B, BS0% dwe 06/25,/2064

B, S0 duwe 06,/25,/2055

Haylin Emerald CLO XTV DAC

3, 404K dwe 01/22/2008

Honda Auto Receivables Owner Trust

4. 330 dwe 05/ 15,/ 2029

Hyundai Agto Lease Securitization Trust
4. B20N due 04/ 07/2028

I06 0.5 OO Lid

A B25% dss 10,20,/ 2034

LAD Auto Receivables Truat

B AB0N dss 07,16,/ 2029

5. 610K due 02/15,/M28

LoanCore Tssuer Ltd

5. 06Us dwe 11/15/ 2038

30

CAD

EUH

ALD

CAD

AR

EUR
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1, 800
2, 54
pur
10, 552
o2
1, 147
1,443

1. 363
63
5,300
316
3,000
3,856
3, 036
B83
1. 006

= 139

200

3,913
10, 000
18,500

1,104
1. 047
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3 1.3la

1. 36
S22
10,675
3
1. 154
L A447
B0

1385

26,073

bl
505

5,070
S
5323
G186
1011
2. 108

£, 836

(HLE

ol
(WL

08

a0, w2

192

10, 030

1B,519

1. 111
1. 051
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BEEN BE

{F-Hid) {Futxs
METAL LLC
4. 281% due 1005/ 342 ] 8,608 3 6, 060
WF1 LLC
B, BOTR dwe 06/18,/2037 13, 353 13,357
G 30T% dse 06/ 19,/2037 B 236 B. 241
Mavient Private Edscation Losn Trust
A, GBI dse 117152068 556 555
Nelnet Stwdent Loan Trust
4. BB dwe 069/25,/ 3065 1,048 1. 045
B, B dwe 02/30,/2041 2. B00 2. 801
Migann Asto Lease Trust
3 000% dse 05 15,/3028 14, 500 14, 486
Fagayn Al Debt Grastor Trust
B, 092% dwe 07/15./2032 2.080 5087
5, B3TR dwe O7/15/2032 o] a7
5. ToU% dwe 0615,/ 2002 2243 2632
B, BT1% dwe O7/16,/2002 39 942
B, 0925 dwe 06,156/ 2032 ] L3 ]
PonFod Asto Roceivebles Owner Trust
4, 120% dwe 0915,/ 2028 763 763
Frestige Auto Receivables Trust
4, TN dwe 02/15,/200 L2 L
Fod & Black Auto Ttaly 5rl
2 T78% dwo 07/28,/2036 ELUR 4. 354 b, 149
Santander Bank Aute Credit-Linked Notes
BN dee DLOIESDOEE L] 361 A63
L BE5% diso 01/ 18,/3033 672 L]
B 1% due 01718/ 2003 049 712
Santander Orive Auto Roceivables Trust
5. B30% dwe 0106,/ 229 2. 5b6 2 562
MR Private Education Loan Trust
0, 000% diso 11,7 16,/2054 6, 588 G 60S
0, D00 dse 02/ 16,/ 3H)55 3 2 9is
0, 000 dee 0/ 16,/ 2085 3 i)
300N duse 02 16,2055 12, 043 11,649
4. 550% duwe 02/16/2055 5,840 5, 679
A, TBO% dwe 03/15,/2055 2,300 2. 268
4 BN dwe 03/15./2058 5. 055 5, 065
A S0 dwe 0216,/ 2055 1T 15
A G0N dse 0E15,/2055 45, 5 48,711
B, 090 dwe 11/06,/ 2054 48, 288 48, 169
5 0905 dwe 02/ 06,2065 12,043 12 164
5. 100% dise 03, 15,/2055 &, 300 & 308
A 2600 dse 03/ 15,/ 2055 4.700 4.513
B G0 due 09/15,/2053 13, 192 13,371
B, GO0 dwe 11062064 o 80 2. 800
B BES0% dwe 02/16,/2055 1, 77T 1. 763
6. 000% dwe 1116/ 2054 581 T4
B, 150% duwe 09/15,/2053 5 136 B.ATO
B, B0 dwe 11/16,/ 2054 4644 4,634
6. O30% due 0915,/ 2053 8. 5UG b, 836
7. B0 dwo 0915,/ 2053 1,206 1, 254
B, BT0% dwe 0915,/ 2053 2,605 &, 501
5oFi Conwoser Loam Program Trust
0. 000 due 03/27,/2034 4. 1% 1.90%
0, D00 dwe 2025,/ 2034 5,308 B, 859
A 190 dise. 10,25,/ 2034 2 400 22358
4. B30% dwe 10/25,/20 4. 787 3763
. SO dwe 1025,/ 2004 2,942 .93
4 S10% dwe 0327,/ 3034 14. 14 14, 183
B D00 dwe 100252034 2.1 2, 161
5, Z50% dwe 0327203 4. TH6 4,823
B, TT0% duwe 00/27./ 20034 944 2,988
B, 250 dwe 03/27,/ 20034 b i) 2218
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BEES BE

(i) {Falfxy
Trinitas CLO XTIX Ltd
. TSN dwe 1020,/ 2033 ] 11,476 3 11,476
Tropie CDO ¥ Lad
4. TE6R dwe OF/ 15,2038 1, 658 i, 302
TRTE Tsswer Lid
B, B8N dwe 0215/ 2039 2048 2051
Valorie Assot Lid
0,-000% diso 05 15,2050 50, 085 58,343
Venture 44 CLD Ltd
4. B1G% dwe 1020,/ 200 7. 200 7. 200
Veros Auto Receivables Trust
BTSN dwe 11705/ 5027 29 bat]
Ventlake Aatomcbile Receivebles Trust
B. BE0% diss 02/ 15,2008 2027 &= 030
TEw b« s R B, F
(e NUE 3552, 616}

WU 10, 6%

Abu Dhabi Governsent Internetional Boed

A, B2ES dwe 04/20,/ 205 30,000 30,043
B, 000N dwe 04302034 15, 500 15. 882
Argentina Governsent International Boed

0, TS dwe 0708,/ 2000 54.214 41. 046
L 0O0% duwe OF /093029 3. 460 3, (s
3. DO0% dwe 0F,06,/2041 BH, 125 40, 186
4. 125% dwe “0F /09,235 30, 340 2360
4, 1258 dwe O7/09,/ 2045 i L]
5 000N dise D1/09,/3033 25, 70 20, 035
Australia Governsent Bond

L. TE0% dwe 06/21,/2051 A 38, 100 13, 506
Baiterek Netional Isvestment Holding JSC

16, G508 due 04,702,200 KT 5, 235, 000 11,348
16, 5508 due 04,02,/2031 i, L5, 500 . 149
Bonos de la Tesoreris de la Begpublice en pescs

4, TOI% dwe 09/01,/ 2000 L 5 665,000 B, 163
B, DOS dwe 03/01,/5035 2, 575, 000 3205
5. B due 10/00/2029 T, 130, 00 B, 077
5. B0 duwe 10002034 B30, 000 940
6, D00 dse 04012033 4, T30, 000 B. 411
Brazil Government Imterpatioeal Bond

A, DONF dwe 04252030 EIR 8,600 10,040
4, BTE% dwe 04/23/ 2003 3.900 4. 537
5, 00 dise 04232005 3. 5900 4. 507
Bulgaris Governsent International Bond

4 125% dse 05072008 4. 500 it
Coloshia Governsest Internaticsn]l Bond

B, DO0% dwe 09/ 19,2032 4. 800 B, 405
5, B2E% dse 02/ 18/20065 5700 B, 332
5 TS0% due 11,726,/ 2034 . =800 10, 40
B, 126% dwe 01/2152031 § 5, 200 B, 201
5, B0 dwe 01/21/2033 i, 200 b, TBS
B, BO0% dise 11/26,/2038 EUR 7,800 1 055
Coloabias TES

T B0 dwe 10/ 18,/2034 CoP 16, 262, 500 305
11, 000% dae OF,22/2020 1 14, BEE, 400 28,979
11 500% due O7,/25,/2046 735, 500 179
11, 7506 doe 01/24,/2085 L24, BT0, 200 31,016
12, THON dae 11/28/2040 121, 534, 100 J5 1
13, 2508 dae 02002003 LES, 436, 200 43,975
Costa Rica Governssmt Intermational Bond

5, B0 due 11/21/2030 EVR 10, 750 13 162
B 0018 diee 01706/ 2036 14, 500 23,874
Development Bank of Kazakhstan J5C

15,4008 dae 10162028 KET 5 207, 000 1 B
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Dominican Republic Tnternaticnal Bond
10, 5005 due 03/15/2007

10. 7508 duwe 06,01/2036

Eagle Funding Luxco Sarl

5. 000% dwe 0317,/ 2080

Ierasl Gevermment Imternaticnal Bond
B DOO% e 10,30,/ 3005

Kuwnit Internaticeal Governsest Bond
4. BOAR e 0420,/ 2033

Merico Gowernment Imternatiosel Bond
3. 000% dse 12/08/2026 (1)

4, 000% due 11/30/2028 (i)

4. DO0% dwe 0724/ 2003 (1)

4, BZO% dse 0504 D0F

, BEE% e D200,/ 2054

. BOO% dise 0536,/ 20335

L TE0N dwe 05,29,/ 2031

. TN dwo 11723/ 203

, B0 dese 03001/ 2029

Bl 5000 dise 0531,/ 2029

Peru Goversment Internsticoal Bond
B, U500 dwse 08/12/2040

B. ADD aise. 0812,/ 2034

G, 150% duwe 0812/ 2002

B, B50% dse 08,12,/ 2035

B, 0004 dise 08,/12,/2007

B 050% dwe 08/ 12,2031

V. J00% dwe 0812/ 2033

T GO0 e 081273039

Qatar Goverrment Imternaticsal Bond
4. BOUN dise 0408,/ 2033

Fomania Governsent Tnternaticnal Bond
L. T50% dwe 07/ 03,/2000

2, BT5% dwe 04/ 13/2042

S 125% dwe 0834,/ 2031

5. 350N dise 05,30,/3032

5. 375% dwe 05/22/2031

B, BOU% duwe 0918,/ 2028

5, B25% due 05303007 (o)

B 2500 dise 09,10,/ 2034

B 3T5% duse 09, EE/D003

G, T30 dwe OF/001/2000

Rugsia Govermment Imternatiosal Bond
5. 100 dise 005/ 38,2005

B. 250% dwo 063,/ 47

B, G206% dise O4/04/ 2042

5. BTSN e 09 16/ 2043

South Afries Governsent Intermational Bond
B, I50% dwe 03/31/ 2035

o DOU% e 0228,/ 2031

B, DO0% due 01/31,/ 5000

B, DO dwe 0131/ 2007

B, BT5% duwe 02/28/2005 (o)

8, 000% duse 017317240

Turkey Gowernsent Imternatiosal Bond
B 2500 due 03/13/ 330

B, 125% due 10242008

7. B25% dus 0426, 2009

Turkiye Governsent Bond

A0, BAAN dae Q5,20/2026

A0, B34% due DFS19,/2006

A0, BRAN oo D517,°2028

AL O2I% dee OO06,/2028

™~ =L

o
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30

BEHER BE
(s (i
§* A48T, B0 ] B, 526
T4, 600 132
3 67, 700 68, 306
ELK 63, 700 15,373
3 26, 8040 26,903
M 353 )
T, 245 A4
363 19
EUR 7600 9, 004
3 8, 100 B, (06
L] 30, T00 L. 616
a8, 300 o 106
285, P00 14, 5491
1, 455, 500 3. 923
195, 800 11, 268
FEN & 600 i)
20, 762 & 710
161, 764 17910
5, T00 I, 688
33, 705 T
26,041 26,477
145, 500 A, 616
48, G900 14, 638
i 33, 400 33377
EUR £, 200 £ 600
o, 00 168
23, 200 27,343
#, 900 10,432
b, 240 B, 261
3. 700 4. 509
6, 300 7o 007
1, B00 12, 961
7,500 4,504
16 100 18,076
] 3,200 i
B2, 400 0

11, 400 T
13, 200 035
ZAR 11,200 554
764, 700 43371
63, 100 & 157
260, D00 16, 551
1, 218, 951 13, 380
219, 245 12842
L] 23, 300 20577
18, 100 10,27
30, 900 32,365
TRY 5, 400 120
5,700 3
B5], 200 18,914
54, 700 L2158
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2026 30

BWEED BE

iz FFHnE
Ukraine Governsent Internaticoal Bond
0, BO0% due 02/00/2030 (k) 1 190 - 121
0,000 duse 02/00/2034 (k) 711 338
0, 0008 due 02/01./2035 (k) B 308
0, GO0 s 02700/ 2006 (k) 500 256
A GO0 dise 02/01,/305 1, 266 O]
A D00% duwe 0200175200 1.214 LIS
4. BOUR dwe 02701/ M35 S07 307
4. BOU% dwe 0201/ 2038 i a0
Venozusla Governsent International Bond (o)
B DO dwe 12/00, M40 3, 367 1. &0
Vo OO0 dwe 03312038 1, 553 B
7. BS0% dwe D421,/ 2035 5 349 2,539
7. T50% dwe 10132029 1. 200 552
B, 250% dwo 10/ 18 200 b, 991 2. 80
G, 000% dise 05,07,/ 249 3. 161 1, 5492
G, 0% due 09715/ 20Z7 6, 174 3, 253
O, I50% dwe 0507,/ M58 4,012 4. 607
11, 7508 due 10/21/20206 1, #80 L. 076
11, G608 due O8,/05,/2001 o, 300 5313
77U N 1, 376,
(eRRNUEE 21, 321, 260}

e

Wrilsst o s
Amsurg Corp. 1, (&g, 323 I8, 167
Caire Mezz PLC BT 444 a9
Clear Chasmel Qutdoor Holdiegs, Inc. B, 292 182 12,701
Corestate Capital Bolding 5. A 2. 742, 788 0
Country Garden Beldings Co. Ltd. (e} 1, T2, 988 Ba
Dromeesl] Led, ba a
iHoartMedia, Inc, Clsss A 1, 248, 745 7443
iHoartdedia, Inc. Class B 67, 427 Bgs2
WEH Holdings, Inc. 1] ]
National Bank of Greece 5.4 102, 570 1825
S50 Manufseturing Ca. bE a
UBS Group AG 26.741 I. 182
Uniti Groop, Inc. +8, S5 579
Veritas LS., Inc. 7. 468 144
Vestlet Group Holdimgs LLC 8,915 18
Vesisorelsnd Minieg Holdings LLC 8 BIT [
Vindstress Parent, Inc, 70, 962 3208
I8P Global Holdings, Ine. 4. 949 15
WA B0, 5T
(MR 3114, 6730
FARE AR 0 X
VICI Properties, Imc. ThO 2% 208
o1 THRS ey 22, 208
(MBS 35, 576)

SES 5.0

12/31/208 65 14, 124
SR i 14, 129
(AMEEE $0)
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2026 30

B
e [ Fwfixy

I Parent, Inc.
08,01,/2005 53 H [
24

-
(e e

Vindstream Parent, Inc.

11. D00 1,728 1, 880
SESRER At 1,880
(NS 31,7290

WEER wig

TRtz iy

1 S AL 12, 0%

LN flr v iy g, TR

CHRE Services, Inc.

ADDI% diso 06 12/3028 (1) b1 1. 100 7. 066
Glencere Funding LLC
A 1708 dise 05/040/2025 (m) 10, 500 10, 7565
HCA, Ine.
A T2E% diwse 0506,/ 2026 (m) 1, 700 1. it
A TN dwe 05,02,/2006 (m) 3. 900 3. 85
| 2T due 05/02/2026 (n) 6, 600 B, 588
4. B85 dwe 05,/001/2025 (1) A, 600 1, 599
Jabil, Teec.
. 1B3% dwe 05 13/2026. (E) T 400 7. 368
JT1 Finsscial Services Horth America LLC (m)
3 G0N dise 05042006 7,200 7107
4. 0EE% dise 05/ 20,/2026 B, 300 B, 287
. IO0% due 0526,/ 225 3. 900 3, 859
Eeurig Dr Popper, Inc, (a)
324N diss 05/00,/2006 5,500 B, 40949
A 3TTR dwe 05708/ 2026 8,000 7. 003
4 4025 dise 0507,/ 2005 1. 800 1. 7o
Fhillips 86
4. 180 due 05/01/2025 (m) 3. 400 &, 400
V¥ Credit, Inc.
o B due 05/06/3025 (m) 1,600 7. 505
86,681

L-475EF () 10, TR

1, 395 TH
SN 1%
Kona Spo Led
5 TOTR dse 0915,/3026 (m) ELR 4. 500 B, 263

REE 0.5
Australia and New Zealand Bsoking Growp Lid

0, 1B0N dise 0501,/ 2026 ¥ 3 a
0. 480% dwo. 05,/01,/2056 RED 243 H3
1. B dwe 06042026 (LA} 507 5
2020 dise 050172026 ey 35 47
2. 9500% due 0501/ 2005 Al I, 147 325
B 130% dise 0500206 § B, 865 B, 565
Bank of Nova Scotis

L 370 de D5/00/20265 CAl 3 2
1M duee 05002006 3 5092 5 002
ENP' Paribas Bank

0, 180% dwe 06/001/ 226 ¥ 3 o
0, B0 dse D50/ 2000 SEX (] =
0, 950% dise 05701/ 2005 KED A 5
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2026 30

WEED B

(i) PRy
2. 980% dwe 06/0],/ 2025 A L] 3 44
130N dise 05/010 2026 1 112 112
A ASIN diwe 05042026 LAR 1. 145 o]
Brown Brothers Harrissn & Co.
10, 4708) due 0504 2026 CHF 128 163
0. IR0 dise 05/01,/2026 ¥ 2,182 14
0, TEI% dwe 05,/01,/2025 K 3 L]
000N due 05/04 2006 NI, 1 ]
B 130 dse 05012026 ] ] (]
Citibank M. A
L EIO% dwe 0504/ D025 EUR 452 |
20008 dise 08/01/2025 GHP 4,284 5.4
3 130% due 050012026 ] 77 ki )
D85 Bank Lud,
3 150N dse 0501/ 2006 B0 L)
DnB Bank ASA
L0 dse 0501/ 2025 EUR 022 2,372
HSHC Bank FLC
LI dise 05/04,/2026 1, 29 1. 207
2. 000% dwe 0501/ 2026 G 8 BE0
NS e 05012005 : 1
JPorgan Chaso Bask M. A
310N dwe 05/01/2055 118 118
MUFG Bank Ltd.
0, 180% dise 05/01/2026 ¥ 327, 481 & ()
Foynl Bask of Caneds
2. 020% dse 05,01,/ 2026 (el T ]
Sumitoso Mitsul Trust Bank Ltd,
0, IR0 dse (6,01, 2005 L] I, 02 1. 851
L0 dise 05/04/ 2026 Etk 1 1
30 L% dwe 05012026 ] 2,516 2. al6

32, 368
4 2= 0 TERERNES 0. 9%
30, BH4% dae 0626,/ 2006 (m) WG DT, Db, 506 12,47
30, B64% dup 06202006 (1} 10, 079, 820 13,451
33 126% doe 06/12/2006 {m} 11, G55, 500 B, 537
33, 1568 due 061120006 (m) 12, 607, 100 E. 551
AZ 588

R AR 1, 550, 656
(AR 51, 544, 163)
ERAEIERE T (a) 165 0% 3 21,428,268
(ERARUER 521, 708, 118)
ST AP SRR () () (01N {7,817
(R E S 713 7 A, M $12,573)
EoMOBERE LU, R (G o iB.431,958)
SRR 100, 0% $ 12 088 602
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2026 30

A E SRR I SR

EESEEE E £°

Yol THAERCESEA SR EERL TS E RS,

2026 414 A 30 ARECHERMPNE RS L SR HEERSN ORI, RS SERED 134, T, 0 2okt SERE 7.0
LURMTE R 2 R LA FoMoEZ L vRESh A,

YESEOTATERRE—RE, RRTo—-CEREEL TV, BRI S0, SeEsiiREEL D, ST —80
VT, MBI SEROEd [ESS LR TEES) tERo- L,

RE{TRY S AFTES,

b BE,

TR S,

MRS,

#AES, BREATVD AL, BHLSE. REORR Lo EFRED R,
BEMRE, A 2@ Lm b aabie 0= (BUF M10) X5, ) EREIDARY o 0hE,
BESRO ST L P LR LT R R TS,

Y wiertie s el — (PO} BESR,

BESRIE e B i R A AT S,

fr—alit, BEEToniFaRE D &R,

gr==alfr, EMETEORE D 8T,

fif A8 LU ol R IR S|

wiFE  WME BESW, LHRN, 25
BEY RUSE A/ESE ASESF WEES mE e ME W
BRC . S0 037302026 0353050028 TAR 775, 1E? Bepoblic of Sooth Africs B 750% due

0228/ 2048 SO 346, 415 552, 84

CEW 2, M (172026 0500/ 2025  CAD 200,000 Provimce of British Columbia 2 8500%

de 06182048 Provimce of British

Columbin 4, 450% dwe 12/13/2055

Frovimes of Quebec 4. 200% duc

12./01,°2057 (ESL, 118) 146, 840 147, 063
CER 2 240% b 2352026 06,14 2026 620,000  Province of Ontario L 900 due

1270272051

Frovimee of Quebes 3. 500% due

12/01/2048

Frovince of Quebec 4.200% duc

12701 /2057 (63, B3) 435, 514 o, 104
CER 2, 350% 04/27/0028 06/ 19,/ 3005 180, 000 Provimee of Ontario 4 450% due

1270252086

Frovince of Quebec 2. 800% duie

12,/01,/2053 (134, 232 152, 246 132458
CER  2.250%  0&/DLAZOZ6  DESISSI0I6 200, 000 Provimee of Dntario I 050% due

12/02. 2050

Province of Quebsse 2, BE50% due

12,/01,/2053 {E50, Dia) L4, Q40 147, 068
CEN L M/T90026  DRSITSI00E  CADY 150,000 Provieee of Ontario 1, 800% due

1270252051

FProvimee of Quebec 2 550% due

12/0172053

Provimes of Guebee 5, 000% due

12/01/80:41 (1, e L1, 205 5110,
SAL 3640 O 30/2026 DGO 73026 § 6400 WS Tressury Bills 00000 dus

08/ 20,/ 2005 {47, 858) T ] 41, B0
ToR  2.220% (082026 0506, 2026  CAD 350,000 Proviece of Alberta 4. 150% due

06,011,203

Frovimee of Quebec 4. 000% duc

OO 200E (263, 380) 257, 145 257, hER
TUR 2. 250% 042000026 06/23 0026 0,000 Provimee of Quebec 3 600% due

o0 /2053

Frovimee of Quebec 5. 000% dup

1270172040 (2. 413 51, 429 51. 619
e $ (1,424,179) § 1,353,734 31, 401, 909
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2026 30
%A E_Eetc] i LRk
HEF ARy (A8 N/ B8 fik A" A B A e
Bis b 1 03,25,/ 026 05,05, 2026 3 (3, 3L6) 1 (3, 327}
BlE 3. 0% 0305,/ 026 05,05,/ 2026 (5, 262) (5, 281)
Bis 3. B0 0325,/ 026 05,05,/ 2026 (4, 809) ik, B2T)
BRLC 1. T50% O 130026 TED" ELE (2, 876) (5 377)
BRC 3 50 020 1026 TED? i {454) (45
BRLC B, 0% O&/30/ 0026 TER" AR (F75, 132) (46, 691)
JML L T50% O L6/ 026 TEDY ELE (79%) ()
MET 3. 550% R/ 50 05,/05,/2026 $  [4.58 (4. 563)
bR ATy 5 (B9, 5959)
PRSHEA 2 LTl A amt o
ERoRTEERE
e = i
BEW 3 Bk
pt ]| WEET B 90 B £
-
MR i o § (4,563 5 0 i (534} $ (5
LR [ {13, 435) 0 fusa) 114,384
HiEm [ 0 ¢ (50, DES) {50, 65
A LA [ § {17, 854) [ § (51.961) % (69,959
fieAnfl 0§ (17.98) 0 3 (sLo61) § (60,959
LA B 5 Rt (69, 969)
T —
WRE
HEF B o 0 P S s 2 e B At
Bl Fannie Mae, TBA 1. 500 OG/0L/2050 560, 350 $166, 654} $ (66, 655)
s Fannie Mac, THA 3. 000% D6/0L/H056 332, 650 (241, 121} (21, 082
JPs Fannie Mas, TRA 4. SR 06,/00/2056 611, 000 (59, #5140 (387, 281
WES Funmie Mas, THA B B0 07/01/2056 382, 950 (384, 8200 (384, 0770
SFED AR (10.20 § UL, 333, 46) $ (1,329, 104)
HAnd s oo aang o

EVFrE, H26 R4 H 30 BMES, HRHIZESEARS LSO OR MR RSO S ST BAS (R Shi e ch D,
(o) 20264F4 0 30 BEME, HFowrf—REoRHEici-S, SRERE T2, 0657 ¥ FAORATERHER L o TVE,

LSl M AR fAhdsk

fndd e LRt s SN0 cdade REoloie e (2 =& Ad—
Wy _ SE mhadDkpe RS SEEA MR SH 8D CEA  Ce—siE
Fo—sif, v A F— - 1SR
BOE b1 0 5 (13.438) i ] i 0 % {3,435 5 mE2 3 T
BRC B 8M {61. 027} 0 0 1, a7 3,622 5309
CER w3, 08 0 o 0 W 0T2 (1,012, 06i)s (18, 032
Jur ] (G4} 0 0 {ag4h @y {1
ME] o (4, 5E3) 0 (] (4, 363 o, 207 0]
SAL 4, 905 L} & ] B, D05 (47, 858} 953
TOR 30, 108 0 0 1] 00, 108 (E15, TH) e (B, 643
R SRR o P = PRSI
B o Q o (64, Bagh {6, BAS) 1] (B, B54)
JFs o 0 o 1878, M6 (8T8, 3690 1] (HTE, J6a)
WS 0 i o {484, 077} (384, 077} ] (384, 077)
fEANE LT
F O o RS SR 41, 401, 909 §169, 958) § 0 §(1,329, 104} § 2846
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W mpaniee =P, WRCERITAONEN SRR (BRSO ) OEEERT, WAREE 0O S S At e
i, P e L T AR -0 A =R YRR ERSTRIINOA I B TR S s, w2 F=NEREC T AR ST, BRNEET Y
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HEEEME FiTFh
S HHE (1B /%) Litor n
Call - LS Tressury 10-Year Note Jupe 2026
Fatures & 102,600 05/ T212026 L] § (0 3 (43
Put = U5 Treasury L0-Year Move June 2026
Futures 106, Oy 0522/ 26 e (7] LER 4]
Put - 1. 5. Treasory L0-Year Note Jane 2026
Futures 104, B 05/2272026 40 (175) L e
R A § (478 3 (474}
I
RERXHA AR
wE () mam %) ¢ Al
I-Wenth SFR December Futures Lang 03/ 3T 1,220 % (088} 5 168 5 Ll
I-Menth SOFR December Futures Lang 03/ M2k Hig (505} 122 0
G-Month SOFE June Futures Lang 00, T2 1,220 {1, 915} 61 L]
S-Month SOFR lmme Futures Lemg B T urg {1,578) = L]
J-Month S0FR March Futures Long 06/ J026 1,005 {1,261} G o
3-Menth SOFR March Futimres Lemig e Hr2Y iR {1, 791} 147 L]
3-Month SO0FR September Fulures Leng 12/ 526 1, 220 {1, 997) 122 L}
F-Memth S0PFR Septesber Fulures Long 1272 qiE (1, 229) 134 1]
Australin Government 10-Year Bond June
Futures Leng 0o/ D2 2,582 {1, 5483 (4200
Euro-Bobl $-VYear Note June Futuies Lemg: 65" 2 1w {250) 13 (1]
Eurc-Band [0-Year Bord June Futures Long 066/ 3026 BlE {3, 038} £21 L1
L5 Tressury 2-Year Note June Fotures Short 06/ HI26 2,924 B3 (53]
L& Treasury B-Yesr Note June Fatures
Lemng 0 26 9, 503 (17, 308} b BE3 i
L5 Treasury 10-Yesr fote June Futures
Lemg 196, T2 19, 609 {47, 581 1817 L
U5 Treasury 2-Year Bond Jume Futures Shart 0 B2 2116 W, 928 [ (331)
I 5 Tressuiy Ulira 10-Yeoar Nole lumc
Fatures Short [ D26 . 4, B85 o (491
L5 Tressury Ultra 30-Year Bend Jume
Fatures Lesnig 0o 2 2,860 (14, 362 [ 0
United Kingdem Troasory 10-Year Gilt June
Futures Lemg 0o D26 2,854 16, 397 0o {543)
o e $(93, 2870 H 7.403 § (2443
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Ford Motar Credit Co, LLC (5. DO} 06,20,/ 2026 0.3 1s 100 E Lk ] 34 50 30
2026 94 B 30
HMEDL 7T
I A L] e AF- PPy AR __EmEmE
EEFAT L= SEeH (A/8%) B ATy FR MgEwRt BRf (e 1) Al
ATET, Ime. 1. D 12/ amy 0. 345% 5 11800 R 3 [ 5 0 i 0
ATET, Imec. 1. (% 0620, s 0. 366% 2,600 i [ L} 0
Beank of Ametica Corp 1. N 12/, 0ee 0. 206 28, &0 1rl {184) 1 1]
Iewripg Co, 1. DR 06,20, 2026 0. 205% 8,400 19 (1 0 o
Ieutsche Bank AG 1, D 12720, 200 0. TEX EUR 2, %00 o (1) 1 o
Ford Motor Credit Co. LLC &, 0% 06/ 20/ ey 0. 261% 5 100 3 Q a 1
Ustlife., Imc. 1. D00 06,/20,/203 . 4. D00 " m 1 L
Meorgan Stanley 1, 000 06/ 20,/ 2026 0o 244% H, 400 . (162) 1 o
Oracke Corp 1, 0 (/20,2080 L. 457% 8, 500 (148} {3 L {2
Prudential Financisl, Inc. 1. DR 06/20,/203 1 L P 6. 200 bt = 2 o
Kol lsRoyee FLC 1. D00% 06,°20,/ 2026 0. 0us% ELVR 3, 800 1k a7 L1} o
Rak ls-Royeo PLC 1. 000% | 22052026 0. 05 26, 300 216 I 46s L} a
Verlzon Comsunications,
Ine. 1. 000% 12°20,/2026 ho216% 52,500 16 41) [} [
Verizon Comsunications,
Ine. 1, D% 06/20,/ 2028 0, 335 &, 000 119 131 0 1
Ver{zon Cosmusications,
Ine. 1. (0% 1220/ 0028 0387 2, 000 33 =] a [1]
Warnermedia Holdings, Inc. 1. 000% L2/ 2002026 LB §. 200 10 5 0 0
3 B 3 L35 §6 L 1]
S| W e E o s ERREm L
_ fimS b s SWMER  (ASRSE)  WERkY B (2 R AK
Ci, B35 Index 1. 0630 02 5 e ] i 5 3 ] [ £ ]
CTE. EM-36 Index L. Qs 120 20,3025 i, 208 469 §. 670 & 0
CIN, B30T Index 1. s 06,10,/ 2027 1,372 7 120 o o
COX, EM-33 Index 1. O 127300 11, SO0 F 1, 087 1 L]
COX B39 Dndex 1. D00% TR R ] 1, 700 11 127 | 0
(DK, EM-40 Index 1. DHNR 12/ 30 I 0, D00 148 1. 506 4 [}
CO, EM-41 Index 1. OO0 0, 70,/ 3029 &, 300 n o 5 0
COX, B-42 Index 1. GO 12/ 30 5 13, 100 1 ol L] L
COX, EN-43 Index L. DT 06, 30,730 30 1, 100 5} 35 1 ]
COX. BN~ Index 1. Q0O L2/ 20,2030 4, 200 (33 ar 3 o
CUX, EM=45 Index 1. CH% 06, 20,/ 3031 4, 100 (101 (1] 3 0
CON HY-36 Index 5. 000% 0,/ 0,/ 026 &7, 606 148 {5, H5) 4t L
COX. HY=37 Index 3. D00 1272052026 12,672 307 (400} 16 1]
COX, HY-38 Index 5. 00 0/ 30,/ 3027 2,784 ] 118 4 L
COK HY-38 Index 5. D00 12700/ 3027 3, 506 170 208 [ L
COE HY-41 Index 5. 0RO 06/ 00, 030 2,000 170 It ] ]
CO% HY-45 Index 5. D00 12,30/ 3030 110, 534 8, 706 256 KT o
COK HY =48 Index 5. 00O 06,20,/ 303 100, D00 1. T8 5L.5M I ]
COE 1637 Index 1. O 12/ 30,/ 3026 300 2 {5) @ 0
COK 16-45 Index 1. EHHT 12700, 530 10, 410 SHoald i i o
COX. 1G-46 Dodex 1. D (45,20, 200k 220, 240 4. BE} 376 134 L]
3 23, 194 3 &, e R 3 o
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L J-Month FRA New Zesland

Bank Bill 4, T80 O/ 1972028 MED G, 400 3 L7 $ LAl 3 @ LR (]
i 3Menth 2AR-SAJIBR B, 770 03/10/2028 LAR 47, 400 (32) 32) 1 0
£, F-Momth ZAR-SA11BDR B, 410 a7/31,/2028 37,200 44 4 1 Li]
-4 1Y F-Momth ZAR-5A110DR B. 115% 07,/31,/2028 20, Ty a3 355 1 Q
=i T-Momth ZAR-SATIROR E. 420% 7/31/2028 111, 200 13 133 3 0
£t F-Month ZAR-5A]1H0R B 420% a7 /32028 4, 160 st ] a Q
HE J-Momth ZAR-54]TDOR B. 1265% 08,/01,/2008 44, SHpD a3 53 1 1]
- Y T-Month ZAR-SATIRR B. 460% 08,/01,2028 75, 9l o o3 a L]
i d-Momth ZAR-SATIHOR E. 460% 08,/02,/2028 T6, 900 a5 5% 2 0
¥ F-Momth ZAR-SATIRCR B A54% 08,00,/ 2028 77, 100 a5 1 2 [i]
i d-Momth EAR-SAT1HOR B. 550 08,03,/ 2028 B2, 900 1t m 2 ]
i J-Momth ZAR-SATIROR B, I80% 08,04,°2028 3, B0 i3 A6 | 0
EH F-lonth ZAR-SATINR B 400% 08/04/2028 96, 000 113 153 2 ]
27 dlmeth IAH-SA]T0OR B 415% O8,/04,/2028 30, 00 47 47 1 1]
F-30% J-Moath ZAR-SATBOR E. 421% 08042028 Al T 4= 48 1 [i]
i d-Menth EAR-SATIRCR B B3R 05/04,/2028 W, 600 &1 = 1 0
EH F-Momth ZAR-SA]IDOR B, Q60 OR/07/2028 T, 600 104 1 Z ]
ER 3-Math IAR-SATIR 1, 400 Q80772028 T8, 600 10 108 a3 ]
£ 0% 3-Month ZAR-54]1BDR SAN% 08,'07,/2028 22, 600 32 32 1 i
-8 F-Month ZAR-SATINOR E. 000 01,/03,/2031 37, 500 35 =] 1 0
i d-Momth EAR-SAJIDOR B 001% OO0 2031 AT, S0 36 R i 1]
i 3-lonth ZAR-SATIB0R LR 01,/07,/2031 36, 500 35 B 3 0
i FMonth ZAR-SAT1BOR B D30 01./07,/2031 36, 500 a7 47 3 Q
E F-Momth ZAR-SATIHOR B 0G3% 01,/07,/2031 a6, 500 ] ] 3 0
i S-Memth ZAR-SATIDOR B. D55 01/07,/2081 36, 50O 40 40 3 ]
X F-Momth ZAH-5A1100R LR X O1/08,/2031 111, 4y 122 1z 1] 1]
X% J-Month ZAK-54]1H0R B. Deiry 01,/08/2031 51, 90 it ] B i}
4, F-Momth LAR-SA]1BOR B, s 01/ 172031 E86, 200 66 205G 17 Q
i 3-Moenth 2AR-SAJIBOR . T4 04,/15,/2036 28, 100 (8] (38) 3 0
HH, B-Uomih FAR-SA]IBOR 1. 04182036 21, 600 (32} (323 3 ]
X F-Momth ZAR-5A] 1008 7. BE2% 04, 16,2056 45, A0 (63 (53 ¥ 1]
it FMomth ZAR-SATINOR 7. 04/ 182035 22, 300 130) (a0} i ]
A, F-Momth LAR-SA11HCR 7. ERAs 04/ 1672006 20, 600 (28] (28) ] o
i 3-Menth ZAR-SATIDOR . B 02 1,/2036 12,206 (18] 18) 2 0
i F-Momth ZAK-54T1H0R B D% 04,/23,2036 13, 100 ) Q) 2 i
it 3 Memth ZAR-SAJIBOR B, 06y 04,/24,/2038 15, 400 {5 3] 2 0
it FMomth ZAR-SATIDOR LT 04,728,206 13, 300 {1 i 2 0
i -Momth FAR-SAT1HOR B. 150% 04,/28/2036 15, 500 {1 4 §] <) ]
i G-Month Awsiral ian Hank

Eill L 01 7,/2008 A W ETD 3 1:1] {oua) 0 ]
i G-¥enth Asstralisn Bank

Bill 3. D% 03/21 2007 313, =00 (4, 23] (32, 617) L} (o)
52 1Y G-Momth Austirul inn Hank

Eill LR 0%/ 18,/2029 243, 600 (5. 554} (8. 061) 1] 273
£# d-Menth Asstral fan Back

Bill 1. D00 09/17,/2030 61, 304 {1, 738) (2, 364) 1] {85
8 B-lomth Australian Bank

i1l . B 0320208 a4, 500 (2, B35) (2,282 L {1985
i Grlonth Ausatral fan Bank

Eill 4. 500 0/ 18,2034 31, 400 ] £1,353) 0 7o)
Fn G-Momth Australian Bank

Bill 4. 5O 06,/ 18,°2035 50, SO0 (11, 425) {16, 532) 0 (561}
4% b-Momith CZE-FRIBOH 4. 180% 03,/11,/2036 CEK 11,200 {1} [$¥] 3 Q
=mn E-Momth EURTBOR (0, 294K} 06,30,/2006 ELR 1, 100 18 I8 ] L]
i G-Momth EURTBOR 1. 0drs 05/ 13/2027 56, 700 (1, 205} (1. 205} & a
25y G-Momth EURIBOR i 100 2028 21, 500 751 151 43 ]
i G-Momth EURLBOR 3 450 10,220,202 20, 300 TaEl 761 +1 a
=M G-Month EURTBOR & ZTr 11/08,/2028 20, 700 (378 {378) L {36)
=m B-Momth EURTROR 3. Tank 117222028 9, 600 (168 (188} 0 (k7
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G-Momth EURTBOR 3 ET 11,/20,/2008 EUR 10, 200 5 (153} £ {153) i [] [T
G-Momth EUREROR 2. i 1271372028 22, 800 (E28) 1136) L {43
G-Momh EURIBOR 2, e 131972028 15, 800 (81} 81) 0 {35)
G-lonth EURIBOR &, Tx/20/2008 12, 000 (&0} ] 0 (=5
G-Momth EURIROR i 01,/03,/2020 L3, 10 {3 {3} 0 {25)
G-Momth EURTBOR L. 7T 04,/16,/2024 17, 500 ) (40} 42 a
G-Momth EURLRPOR &, B 04,/24,/2020 26, Q00 34 H [x] Q
G-Momth ECRTBOR TR 03,/02,/2008 17, 500 321 i | 3 0
G-Momth EURTROR L Ly 05,/04,°2029 35, 200 a2 T e | L]
G-Momth EURTROR o 0 06/12,/2029 13, 400 28 ams 30 a
GMomth EURTBONM LB OB26,/20840 16, 900 (314} [EARH 13 ()
G-Month EURIBOR &, T 08/ 13,2024 25, 000 (3231 4323 (1] 162
G-lomth EURIBOR 2. G5 08/14,/2028 13, 300 (147] {147} Q (35
G-lomtly EURTBMR I, doirk 05/ 25,2004 36, T et | 28 [ (47
G-Meath EURLBOR =, 36 10407 £20850 37, 200 FEH] 18 L] (101}
B-Moath EURIBOR P 03,04, 2030 20, 800 L 4 L1} (51}
G-Momth EURIBOR 10, 150%) O L8S 2050 123, 00 16, 194} 12,629 L (347
B-lomth EUVREEBOR I 40irg 04,109,/ 2060 17, 500 158 a8 0 158)
t-uomth EVRTROR I, 350 /202030 28, 700 =2 ] BH 0 fii}
G-Month ELURIB0M [ 0 06,17,/ 2060 2, B0 &, 307 &, 026 i (7B}
G-Yomth EURIBOR I, b 09/ 160081 660, 210 (15, 084) {13,515} =, 667 a
B-Momth EUVRIBOR 2, Dare 020,/ 2002 94, 130 (9, 954} {12, T97) ] 1
G-lomth EURIBOR IBTY 00,2003 A, B0 (1. 261) (1. 261) b L] ]
G-Momth EVRIBOR k. LT 082010033 12, Do a5t Aoy 60 a
G-Month EURTROR B 11062033 12,700 (3a4) {365) Lt (62}
B-Uemth EURIBOR &, 148% 10/20/2083 12, 300 (235) {235) 0 ()
G-Mosth EURTEOR 3. IRl 1/ 3y B 200 (187] {187) @ (31}
G-Momth EURIBOR 305y 10/27/2033 12,7040 (411} 411 L] (63
G-Momth EURIBOR U b 12004, 20033 7, G0 {E2u {129} L 7
G-Mosnh EUVRTEOR &, a3 12/ 2003 10, 100 (& {116) 0 {60)
G-lomth EURIBOR &, ealre 127080083 13, 400 {72k (72} 1 (53
G-Momth EURIBOH O BT 12/ 15/2083 16, 300 (52 (521 L (&1}
-Momth EURTEOH L 12/0mi0000 15, 000 &3 53 0 (T4
G-Momth EVRIROR o, e 122972003 10, 00 ] L] a (500
G-Month EURTEOR Lk 01,/05, 2034 16 200 b 368 13 {60)
G-Momth EURIROR 2 TE OHE04,/ 2034 11, 6 (185) {183} &) i
B-Momih EURTBOR 2, Thirn R0, 2004 11,500 I E] LRLH [ Q
G-lomth EURTEOR 2, il 050, 20 T 200 187 187 0 (1)
G-Month EURTBOR & TR 2950054 11, 300 (0 {2020 2] Q
G-Month ECRIBDR i 1 08,06,/ 2034 26, 200 198 166 0 {1540
G-lomth EURIBOR L. Gel O80T 2034 22,000 fa ] 208 0 {116
G-Momth EURTEOR I, B 8/ 29,2034 25, 500 EEL] 4 [ (1346)
G-Momth EURIBOR &, Harg 10,00 £ 2054 25, 300 1, 020 1.0 L} (135)
G-Momth EURIBOR a0 1105/ 2034 21, 700 {1, 120} (1. 120 1l a
B-Momnth EURTEOR L. 1wl 1273073084 14, 500 (807) (307) 77 0
G-Meath EURIBOR 2, N 0L/05,/ 2035 12, Tod (Hag) {508 67 E]
G-Month EURTB{H g 161 021252085 17, & il 971 i (496}
G-Uomth EURIBOR 2 43 DRA07/ 2035 10, 200 (5430 {343} 56 a
B-Momth EUVRIBOR 2. 46irs O/ L2058 17, 70D (853) {853} a7 a
Grlonth EURTBOR Gl /24,2035 25, 800 (1]} {a64) i ]
B-Momth EURIBOR . b2 03,/ 27,/ 2035 10, 200 (473) {475) o L]
G-Momth EURTBOR 2. 460% 0H,/00/ 2035 10, 700 (560 {560} &) Q
G-lomth EURIBOR 2510 04004, 2035 10, 300 4a1 441 1 (58)
G-Month EURIBOR L 009,/ 2035 13, 60D 4a5 465 L1} (53)
G-Momth EUHIBOR LB M, 16/2085 22 300 w6 976 L] {1383
f-Momth EURIBOR 2, 450 05 0,205 21, S0 BOG B L (114}
G-Month EURIBOR T sy L6206 161, 300 5,751 1. 638 i3 kL]
G-Momth EUNLROR 0. 254 OF 18/ 2050 37, 600 2, 022 15 010 i (184)
G-Yomth EURTBOR 0. B 12709,/ 2052 k=6, 200 o4, 458 20, 366 86 a
Ge-Mnmth EUHTROR & Da0drg 09/ L6,/ 2058 L&D, 260 &, 142 2.671 o (1330
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F i Bank of Jmpan

Imeol loveral i sed

Overmight Call Rate 0. 176% (27208 ¥ O3B0, 000 3 (W ioH i 0 i @
W Bank of Japan

Imcol lateral fxed

Ovornight Call Bote 0, 020%) 0920,/ 3028 B3, B30, 000 15, baz 259 173 a
=im Bank of Japan

I'ncol lateral fred

Overmight Call Bute 0. Dk B 152000 73, 360, 000 o 20 ol a
AW Bank of Japan

Uncol lateral | zed

Uvermight Call Bate 0. T0rs 001852029 &2, 520, 000 &, A0S Lr ] LZ3 0
M Bank of Japan

Uncolleteral i zed

Overnight Call Rate 0. A% 06.15./2052 3, B14, 400 =238 s o 2]
= Bank of Japan

Uncollaternl ized

Overnight Call Bate 1. Dirg 0%/ 18/2034 11, 550, 000 6,523 1237 X a
S Bank of Japan

Uncollateral i zed

Overnight Call Bute 1. 250% 06.'18,/0035 2, T34, 000 1,338 264 71 ]
WM Rank of Japan

Uneallateral [ zed

Dvernight Call Eate 0. 0% 03,/15,/2042 1, B55, QD0 35,456 L] KL} L]
M Bk of Japan

Unecllateral ized

Overnight Call Rote 0. 711% 042722 5, 000 1, 606 168
¥ Bank of Japan

Ungollateral i ped

-
s
L]

Overnight Call Bate L. B0 12/17/2085 S, G20, 00 (7. 491) (2. 308) ] (i)
¥E BB Crapeunded 0, O1,04,°2087 BRL 107, 300 L1, 657) (1. 957) ] (143
Xi BRI -Comounded 10, 037% 01/04,/2027 26, 000 (468 {4685) 0 1
L BRL-CP -Compeamdod 10, 00% O1,/04,52023 118, 400 (L 125) (5. 125) ] (16
#1 BRL-CT ] -Compounded 10, 078 01042027 54, 200 (635 {®I5) L (&)
i BRL-CDI-Compounced T, CrGrs O1/04,/2027 223400 (3, 952) (3.952) 1] 128)
i BRL-CH-Compounded 10, DE% 01,/04,/2027 164, 150 (2, 502) {2, 502) 0 (17
s BRL-CDI-Crapounded 10, 138% Q10420207 5, 600 (963 (98] Q L
S BRI -Compeunded 1, 165% 010452087 83,240 (1, 240} (1, 240) ] 8
X BRL-CD] ~Compounded 10, 170% 01,/04,2027 138, 900 (2, 066) £2, 085) L] (13)
L RO Compounded 10 162% 01,/04,/2027 166, 560 (2, 466} 12, 465) 0 (16
Ef RO -Compounded 10 183% a1,/04,20237 2,940 i1, 228) (1.228) 0 i3
HH BHL-C -Crmpounded 1, 200% L2027 154, 300 (2, B549) (2, 859) ] (18
i BRLACHI-Compounded 10 210 010472087 28, 000 (a1 i 0 (1]
Eft RO -Compounded 10, 256% O1,/04,/2027 B9, 220 2, §i5) 12, 805) @ 118
. BRLCDI-Compounded 10, 328% 01042027 L5, 470 (2, 048] (2. 048] 0 (13
EE BRI Compounded 11, 2508 01,/04,/2087 5, 300 faz) (82} 0 {n
i BEL-CH-Compounded 11 275% 01042027 2,700 i} (a1 o a
Ef ERL-CM-Compounded 11, 2908 O1,/04/2027 2,700 f41) A L 0
Hf BREL-CP-Compounded 11 73% OL/0452027 1 400 (16 (16 4 0
XE BEL-CDI-Compoainded 1L 746% 01/ 04,2027 5. 800 (67} (B7) ] 0
it BRL-CHI-Compounded 11. 901% 01042087 14, 100 (42 {142) 0 o
i BRL-CH-Compoanded 1k 92T% 01042027 226, 100 (7s) 1360) Iz 0
Ef PRL-CH-Compounded 14, 005 010452027 160, 500 (233 23 4 [i]
i BELCh-Compounded 13. 201% 01/02,/2000 148, 200 [45%) 4500 ] 0
FE BRL-CDI-Compounded 13. 3545 01,/02/2029 a3, 500 (622 {845) 181 a
Eit BEL-CII-Compounded 12, BO0% 01,/02/2031 36, 600 {1, 4s8) (1. 465) 2 0
£ BRL-CDI-Compoainded 12, B40% LGz 2031 B2, 500 (316) {516) e 0
X BEL-CH-Compounded 13,175 a1/022031 175, 600 (2100 {337) L8 i
L BEL-CI-Compounded 13, 130% 01/02,2031 Gid, 100 (1, a0} {967) aiz 9
L BRL-COI-Compoundid 13, 245% 010252031 7,800 (2 (13 7 0
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318 BEL-CHICompounded 13. Z55% 01,02,/20381 BHL 70, 60O 5 (105} £ (88) i w0 ] i}
o, BRL-CD ~Compounded 13, 60 010272031 1, 500 117} (17 14 a
¥in BRL-CI-Compeunded 13, 4355 010272031 B, W) 3 (3) 5 0
218 BRL-CH - Compounded 13, 440% 01,/a2,/2031 5. 610 {3 3) 5 a
-4 1Y BEL-CIMCompounded 13, 520% 01,08,/203] 3, 10 %) (i G a
k-1 i) BRL-CD I Compounded 13, B 01,/02,/203] 20, 800 1 1 bt Q
o, BRL-CTN -Compontnaded 13, 670 010220051 T (00 L] 4 L Q
XE BRLACD I -Compounded 13, 681N 01,/02,/2031 63, 050 174 b L3 b1 1]
i ERL-CIV - Compounded 13. 7258 01,/02,203] 13, 450 12 i2 12 i
x5 INENTD] 9, (0% 13/17/2029 MK 7T, 400 197 157 10 0
s TREXID] B 12/ 1852080 57, 400 142 142 7 i}
XY THREXID] 9, 135% 13727 r2024 E11, 3000 G k1] 15 i}
i THREXID] o, 150% 12/35/2009 E01, 900 279 274 13 0
G- i) JIEXTD] 9, 108% 03,/13,/2030 2493, 600 Bl B2 41 Q
W Secured Overmight

Financing Kate 0, w2es 05,04, 2006 i 25800 | BN 133 L1} [i]
&M Secored Overmight

Finatcing Rato 0, B4 06/08,/2028 36, 000 158 153 0 Q
W Secured Overnight

Finane ing HKate 0. 500 06,/ 16,2026 251, A0 1,305 {1945 Q@ o
am Secured Dvernight

Financing Rate 1, DS0% OR17/2006 4, D) 212 i L] L
M Secured Overnight

Financing Rate 1. 010 O6/24,/2026 a4, B 200 S0 L] i}
M Sccured Qvornight

Finaneing Bote 2, ol 07/23,/2006 17, 400 1, (54 1054 L] [§H]
W Secured Overnight

Finsne ing Rate 23N 08,07 /2006 52,000 BI3 B3 L] (1
2w Secured dvernight

Financing Rote 1. Z50% 12/15/2026 3,300 57 128 L] [§ ]
M Secored dverndght

Financing Rate L. Tl 12/16,/2026 15, 300 196 fi L 2
i Securod Ovormight

Finane ing Rate 135 LU RS RS oy 37,200 (Bad} 5 b Q
Hh Secured fvernight

Financing Haty 1. 5T0% oL/ 10T 21,7300 (300} {300} i Li]
Xt Secared Ovormight

Finane ing Rate 1, B70% L] R i 13, 400 (150} L1 3 Q
i Secured dhverni ght

Finsneing Ente 1. 4258 01/ 18 2027 25,400 (35} 1.818 5 0
P Sccored dvernight

Financing Bate 1. 455% 01/ 1850027 27300 (4203 1400 ] [t}
=m Secuted Dverndght

Finuncing Rate 1, 350 L1 s P v b |4, D00 o] s L1] {4)
i Securvd Overmight

Financing Rate 1.418% LRy 12, 700 3 1] {1us) 3 Q
T Secured Drernight

Financing Rate 1. 550 01,/20/2027 a4, 500 {1, 205} {043) 17 il
M Secured Overmight

Financing Bate 1. B60% OE05/ 2027 28, H00 Bil 671 L] L]
i Secuted hvernight

Financing Rato 1, B30% O3 162027 26, 400 (628} 1. 5650 L] Q
M Secored Overnight

Financ ing Raty 1. 4508 LA i g 62, 000 1,551 1. 5651 o (15)
*H Speored Thermi ght

Financing Rate 1, 7O LT P o 248, 100 {5, Bl4} 4, 651} L Q
Wl Secursd Overmight

Fimancing Hate 1. 420% LR v ) 46, 300 1,171 Li7 i} ()
i Spcured Dvornight

Financing Kot 1. BAO% 022472007 154,200 {3, 562} (3, 005) ] 0

107/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
S Wea MR L ERpem &
R AR B AF (A B M - ) v | Al

i Secured Overnipht

Finameing Rate L. B2 041872027 3 26,900 3 (BE3) §  {EB3) 3 4 3 Q
¥ Secured Ovornight

Finamcling Hate L. TE3s 04,/22/2027 20, 100 (382) {342) H a
Ei Secured Dvernight

Finaneing Hate L. TESR 05,/08,/2027 20, 600 (8700 {870} Fi 1]
2 Secured vernight

Finamcing Eate 1. DOy 06,'15,/2027 51,050 {2,811} L2 061) = 0
=i Secured dhvernight

Finamging Roty 1. DOrs 06, 15,/2027 68, 850 3, 926 1. 631 0 (3
¥ Secured Overndght

Financing Rate & 08/30/2007 24, GO0 (466} {4B6) 14 0
- 1Y Soecured vernight

Finameing Rty & Dalry 0%,07,72027 12, 500 (£85) {183) 7 Q
E Secured thernight

Finomncing Bate o 5y 100472027 25, 1 (404} 4040 16 [i]
=M Secured Overmight

Finmmcing Rato &, Talre 1271372027 26, 200 {7 7 0 (1)
¥, Secured Overnight

Finamcing Rate L 12202027 259, T (5, D70} {21, 513) - ]
=, Secured Dverpight

Finomcing Rate &, AR L P ), 500 (3 751) B4 143 L
B Secured Overnight

Finumging Rate & B @3/ 10/2028 38, 100 ar a7 & a
E# Secured fvornight

Finaswing Bote L. Tl 03242022 73, 200 (3, 834) (3, 834) 5] a
W Secured Overnight

Finaneing Rate L. sy 05,/12/2028 13, 1040 T3 3 L] ()
. Secured Overnight

Finamcing Rate 0, s O 16,2028 66, 282 (27, §22) 25604 330 0
W Secured Overndght

Finamcing Rate & 250 06,/21,2023 131, 00 Z, 140 3T L (16)
it Secursd Ovormight

Financing Rate &, T 07 /2172028 14, 100 (447] 44T 14 Q
K Secuted Tvernight

Fimnamcing Bate L BTS% 07/24,/2028 14, 400 (466) {408) 4 Li]
it Secured Dvormight

Finamelng Rate =, 5y 07/27/2028 14, 200 (543} 543) 4 Q
X/ Secured fhernight

Financing Knte 3. BDO% 09,/05,/2028 67, 40 o 9 ] 0
W Sccured dvernight

Finamcing Bate & B 11,/30:2028 10 070 a5 ] L] (i1
=m| Secited Dvernight

Finamging Rate 3. olo% 11/30,2028 15, 210 =51 El L1] {47h
. Secured Ovormight

Finamcing Rate 1. GOy 12/15/2028 26, BiZ (1, 83} (2 4770 31 Q
am Secured Dvernight

Finamcing Rate 1. BN 01,/12,/2029 14, 850 502 iz 0 (16}
E# Secured Dvornight

Finaneing Bate L. TR 0112200 54, 00 (2 574) p A |73 54 i}
¥ 1Y Secuted Tveimight

Finnncing Rate 1. BIS% 01/20,°2008 7. 600 (458) 1408) -] Q
o Secured tverndght

Finamcing Rate L. G3r% 01,/20,/2028 3, G0 (605} 1603} 11 Q
. Securel Dvernipht

Finameing Rate L, B3 01/ 26,2004 o, Tho (728 {723) 4 Q
Eih Secuted Yrornight

Finamcing Hate L GIS% {2,080, 2000 4, 800 (284) 24 i L]
xS Secured Overmight

Finameing Rate &, g 0323200 &), S0 1 36) 2] 0

108/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
ot wea FMBELES ERpem &
] R B AF (A B M B ) ot | Al

i Sepured Overnipht

Finameing Rate &, BT 02/277°2028 § 17,100 AR F I 1) i Il 1 Q
EW Secured Ovormight

Finamcing Hate B0 02/28,/2000 43, &30 453 541 L] (500
= Secured Dvermight

Finaneing Hate i 10N 04/20,/2020 I RRD (354) d65 L1} (27
) Secured Dvernight

Finamcing Kate 1. DOy 06,'15,/2028 6, 100 [647) £482) 7 0
=m Secured dhvernight

Finameing Roty 1. DOrs 06,15,/2029 97, 910 10, 376 B D0s L] (118}
Jr.'ﬂt Seviuted Dvermight

Finadicing Rate 1. Talrs 06,/15,/2020 S0, 920 {4, B31} {al4) 3 a
i Socured Dverni ght

Finame ing Rty L, Dolry O,19,°2029 275, 100 (6, 1X3) {87, 850} Hx] i}
=m Secured fhernight

Finnncing Kate 3. 7ol 06,20,,2020 28, S0 -] 1. BB L1} (113
X Secured Overmight

Finomcing Rato &, Dalrs 09,08,°2009 12, 400 (118 {318) 16 Q
¥, Secured Overnight

Finameing Rate & IR 0%, 0%, 20249 12, 00 [294) L) 16 ]
=m Secured Dvernight

Finameing Rate &, TER 13/ 18,2029 177, 000 (401) o B35 L] 249
EM Secured Overnight

Finamcing Rate 1. 7ol 01,/23/2030 14, D04 1022 .02 1] (p@)
M Secured Qvornight

Finaseing Bnte 1. BTN 01,/23,/2030 14, Do G50 L] L] (19}
Ef Secured Overmight

Finane ing Rate B OX 2272030 34, 200 (3200 30} =i i}
. Secured Overnight

Finamcing Rate 3, i O3/33°2030 32,800 428} {4I8) 47 0
W Secured Overndght

Finamcing Rate L GIo% 0L/ 28,20080 14, 102 1,236 1. 236 L (7]
it Securod Ovormight

Financing Hate & 525% 302720050 14, 000 (B (H5) 20 0
M Secured Ovornight

Finamcing Hate LA 03,/17,/2030 31, 300 2,951 2 451 i (43}
M Secured Ovormight

Finage ing Rate 3. Do 03,/ 19,2030 o, 80 T46 219) L] AN
=i Secured dhvernight

Financing Knte 1. 250% 06,"17,/2030 4, 500 G937 T2 L1 (12
SW Sccured dvernight

Finameing Bate 5 DOdrs 06212030 3, 400 12, (a7 12077 L] [E1hr]
i, Secuted Dverndght

Finamging Rate 3. oD% 06,/22/2030 O 200 i1, 197} 1, 197) B4y i}
M Secured Ovormight

Finame ing Rote [N 07 /20,2030 12, 400 1577 L5 L (18}
M Secored Overnight

Finamcing Rate 0. 674% 08,/05,/2030 12, 000 1, B46 L. 646 0 (16}
. Secured Ovorpight

Finame ing Bate 3. B 08232030 B 500 26 ] 4 i}
EM™  Secured Dvernight

Finamcing Fnto &, 5% 08,/31,/2050 243, 659 3,436 o 643 0 LE T
WY Secured Gverndght

Finamcing Raty iR ) 08/31,/2030 11, 60y 158 158 o §1:1]
MY Secured Overnipht

Finumging Rate & e 0/ 312050 14, 140 176 176 a ]
SR Secured Ovornight

Finamcing Hate BT 0%,/31,2030 4, 030 H 44 i (&)
LMY Secured Overmight

Finamcing Rats 54215 08,31,/2030 B, 90 62 B2 L] 9)

109/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
A W a MBS ERpem &
] AR EEAF (A B b erE - ) A Al

<m Secured Overnipht

Finameing Rate 1. Dr 12162030 - 7, 588 3 aY 5 14 5 @ 3 (m
¥ Secured Ovornight

Finamcling Hate . TE 12/17,/2030 483, 170 g3 9, 235) Tag a
=m Secured frernight

Finaneing Hate LT 12/20,/2080 1,077, 100 10, 324 1,618 L1} (1, T4B)
=im Secured vernight

Finamving Eate 3. GOy 03,/18/2031 1L 140 Hu v o (19)
= Secured dhvermight

Finamging Roty . TES 03/ 20,°20G] 12, 680 (30) 28] L] (VL]
W Secured Overnight

Financing Rate b 1 04,/30/206] 7,370 [l 140 L1] {11}
i Soecured Dverni ght

Finameing Bty R ALY 04,/30,203] 12, 390 240 248 0 {243
Ei Secured fhernight

Finamcing Bate 0. 5% D6,"16,2031 13, 60 (2, 0E5) {533} 17 [i]
=M Secured Overmight

Finomcing Rnto 0, Te0% 05/18,/203] 36, 400 51, }27 24.TED L] (5180
S Secured dvernight

Finnmring Rate & o0 06, 2002051 G, A Had (6. 990} a (1, 1600
M Secured dvernight

Finomcing Rnte &, R LR PR b | - 300 (£ L] L] (H1]
EM Secured Overnight

Finamcing Rate 1. 450r% 07/16/2031 23, G 2. 7Ry 2. TE3 L] (1)
M Secured Qvornight

Finaseing Hate 13T a7/ 145,/2031 10, 500 1,281 .18l 0 (14}
W Secured Overmight

Finaneing Rate L. 360N 07 /20,2031 15, 7040 1,922 195 L] (xn
EW Secured Overnight

Finamcing Rote L. 405% CHROT 2031 <5, S0 304 AT L] {38
. Secured Overndght

Finamcing Rate 1. 0% 10/05,/2031 15, 30 (1, 537 1, 937) 0 ]
it Secured Ovormight

Financing Rate 1. 535% 101572031 15, 400 1, 55} {1, 5063 20 0
EH Secuted Tvernight

Fimnamcing Bate L. 535% 102272031 10, S0 (1, 253} (1. 268) 4 L]
it Secured dvornight

Finamelng Rate L. B5% 1 26,2031 10, 300 (1, 263} {1, 263) 4 Q
=i Secured dhverni ght

Financing Kate 3 To0% 12/1852031 363, TT0 (123) 1. 824 0 {635)
EP Sccured dvernight

Finamcing Bate L T5% 01,12/2062 10k 104 (1, 154) (1. 1840 13 1]
i, Secured Dverndght

Finamging Rate 1. 655% Q1,/247/2082 P ] {1, 06} (1, 506) 17 i}
o Secured Ovorpight

Finame ing Rate L. 755 QrAals20% B, GO {1, 1¥1) (1. 171) 16 a
*ih Secured Dverndght

Finameing Rate 1. e 0208,/ 2032 16, 100 (1, 826) {1, %26) ) a
E# Secured Dvornight

Finane ing Bate L 01/ 18,/2032 23, 00 (2 523} (2, 523) 31 i}
g ¥ 1% Secuted Tveimight

Finamcing Rnto 1. T 07,/24/2032 15, 200 (1, 633] (1. 658) 26 0
o Secured dverndght

Finameing Rate L. T6a% 931672062 5, 300 (3645} {5681 O 1]
. Secured Dvernipht

Finameing Rate &, 050% O3/ 19,2062 38, H00 (1. D65} 862 L Q
M Secured Ovormight

Finamcing Bate 3250 03,/19,/2032 A, TED 1, Loy {158) i (73}
M Secured Ovormight

Finameing Rote & TR 05,1 5,/2 54,011 461 T L] (465)

110/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
S Wea MR L ERpem &
] AR B AF (A B M - ) v | Al

=m Secured Overnipht

Finameing Rate o, Ehs O/08,/2002 310400 3 R 5 440 5 @ 3 (&
¥ Secured Ovormight

Finamcling Hate L. 250 06,1 5,2002 55, 640 (4, pEa) 48 73 a
om Secured Dvermight

Finaneing Rate | IR 08,'15,/2052 45, 970 7,455 f, 699 L1} (76}
2 Secured vernight

Finamcing Eate L7508 06,'15,/2032 T, 300 (I, 222 5,947 125 0
=m Secured dhvernight

Finamging Roty 1. B0 08,/21/2062 12, 50D 1771 LT 0 (7
¥ Secured Overndght

Financing Rate k. Dalre 00/06,/2062 18, S04 (Eig) {HTE) &3 0
i Socured Dverni ght

Finameing Rty &, TE 0%17,/2052 50, 260 144 LG8 0 {103
=m Secured thernight

Finomcing Bate HE v 11,/15/20@2 17, 100 bl 242 L1} (31}
=M Secured Overmight

Finmmcing Rato 3. 5Tl 11/15°2082 13,810 172 172 0 (23)
S Secured dvernight

Finamcing Rate B DEZN 11/15,2062 10, S 123 125 a (=)
=m Secured Dvernight

Finomcing Rate &, BE 11152002 14,270 167 167 L] (26)
EM Secured Overnight

Finamcing Rate F. oREL 11/15/ 2002 240, 440 FHl 21 L] (33
M Secured Qvornight

Finaseing Bote &, BuTy 11/15/2082 27,510 38 o L] (45}
W Secured Overmight

Finaneing Rate 3 B 13 1272032 10, 104 111 111 L] [18)
AW Secured Overnight

Finamcing Rote 3. 3a(rs 12/1472082 B, () 136 14 L] [E]
8 Secured verndght

Finamcing Rate J 7o 121752082 al, 2100 (1. 543) 166 Q
W™ Secured Ovormight

Finamcing Rate 3, 5% 01317200 4430 Ll L] Q 4]
EH Secuted Dvernight

Finamcing Hate BADrS 02/23,2033 31, 6 T75) {775} 57 L]
it Secured Ovornight

Finasclng Rate R KL 02/av 20w 21, 500 (485) {458) ol Q
k20 Secured thernight

Financing Knte 3 3T0% 03,/01,/2033 20, B0 (544} {549) 37 0
EP Sccured dvernight

Finamcing Bate 3. 105% Q301,205 20, 300 (4521 4827 36 [t}
i Secited Bvernd ght

Finamging Rate ik R /06,2033 20, 2040 (622} {622) 36 0
i Secured Ovormight

Finamcing Rate 5 450 0307 /2003 38, 300 (823) 1823) 5] Q
=m Secured fvernight

Finsmeing Rate 3. 750% 03./18/2033 149, 314 156 4B 0 (242
EM Secured Overnight

Finaneing Bate 3. By 05,/23°2053 11, 110 X, 5 13, 508 L] (18472
b1 | Secuted Theimight

Finamcing Rnto &, TONr 06, '06,"2033 529, 370 &,479 BT 0 196T)
EE Secured tverndght

Finamcing Raty o S 06,14,/2053 7,300 (2, ) 12, i) [ Q
MY Secured Overnipht

Finumeing Rate & s 061772063 1B, 160 196 e a E
Ei Secuted Mvornight

Finamcing Bate . DOy 06,/21,/2053 230 (13 (12) i} a
M Secured Ovormight

Finameing Rty & DO 0/21,/2033 388, 140 1, a0 20, 407 L] (845)

111/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
S Wea MR L ERpem &
R AR B AF (A B M - ) v | Al

i Secured Overnipht

Finameing Rate 5, B O6/2172003 3 65300 3 1,693 § (1582 5 18 3 Q
¥ Secured Ovornight

Finamcling Hate 65 a7 10,2053 37, 000 (502) 502) BY a
- i) Secured Dvermight

Finaneing Rate 1. 7508 07,112/2033 31, 800 (303) £203) 58 1]
) Secured Dvernight

Finamcing Eate 3T 0803,/2053 140, 600 (&1} 81} 20 0
i, Secured dhvernmight

Finameing Roty &, T DF07,/2063 12, 100 (=8 (83) e Q
¥ Secured Overnight

Financing Rate k. TR O8/2352063 35, 500 {LES) {188) 66 0
i Socured Dverni ght

Finomeing Hoty Ha OF/30,72 17, BoD LH) 443 3 i}
E Secured fhernight

Finnncing Bate 3. G 08,/30,72033 35, 90 165 165 BT [i]
X Secured Overmight

Finumcing Rato 4, s 1009,°2033 33, 900 ATG 476 B4 a
¥, Secured Overnight

Finamcing Rate i I75% 102053 16, 300 s h 3% il ]
=i Secured Dvernight

Finameing Rate 4. FEIR 10 13208 18, 3040 ] L] 31 L
B Secured Overnight

Finuneing Rate 4. 20drs 10/ 18,/2033 14, Do 364 ] 25 a
i Secured fvornight

Finasieing Bnte 4, THrs 1042002083 18, 400 Hi 445 31 a
Ef Secured Overmight

Finaneing Bate B 102372083 B =00 4T 7 17 i}
. Secured Overnight

Finamcing Rate 4, IE5% 10202003 B, 500 263 aBd 17 0
8 Secured verndght

Finamcing Rate L FEEs 102552083 8,200 et | a2 16 Q
it Secursd Ovormight

Financing Rate 4, 450% 13172003 1, 200 144 1 20 0
EH Secuted Tvernight

Finamcing Hate 4. 435% 11,/01,2033 H, 600 X5 365 17 L]
i Secured dvornight

Finaselng Rate 4. 450 11,010,203 16, 506 736 T 3 Q
=i Secured dhernight

Financing Eate i 250% 112242033 16, S0 (454) (1Y L1 [3z)
SW Sccured dvernight

Finameing Bate EN 12/15:2083 16, 700 (352) 232 L] (32
Bt | Seciied vernd ght

Finamging Rate ik 121972033 17, 600 (146} {146) o (330
. Secured Ovorpight

Finamcing Rate k., 5Oy 12/20/2053 35,610 (5231 L0 1] 66 a
M Secored Overnight

Finameing Rate 3. 500 12720,/2033 §31. 800 301 633 0 (193
=M Secured Ovornight

Finaneing Bate 3B 12/26,°2003 B 9040 {6) {6} Q (17
S Secuted Tveimight

Finamcing Fnto ik BSd 12/29,2083 16, G600 (23] (23 0 (4]
W Secored Overnight

Finamcing Raty . TR 01,/08/203 g, 300 48 48 o (16}
=om Securel Overnipht

Finumging Rate & Bl 010272034 &, 300 L i a (1B
M Secured Ovormight

Finamcing Hate 3 BEAY 01,503,203 &, 300 BG B i (16}
Sm Secured Dvernight

Finamcing Ratw R 0],/08,/2034 18, 700 7 7 L] (313

112/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
A W a MBS ERpem &
] AR EEAF (A B b erE - ) ot | Al

<m Secured Overnipht

Finameing Rate &, BT 010872004 3 18000 5 2080 3 0% 5 @ 3
M Secured Ovornight

Finamcling Hate kL BaER 01,080,203 16, 300 &1 281 L] (H1}]
=m Secured frernight

Finaneing Hate I 01,/17/2034 1%, f00 b a8 L1} (36
EE Secured vernight

Finamcing Eate TSR 01/23,/2034 8 700 (61} 613 16 0
i Secured dhvermight

Finamging Roty &, T 01,/23°20610 B, 200 (36) (36} 1] a
i Secured Overndght

Finascing Rate k. bS5 01/2472084 4, S {E24) {124 15 a
- 1Y Soecured Dverni ght

Finameing Rty & BAEE 01,/2472034 17, 200 (205 {305) a2 Q
Ei Secured fhernight

Finamcing Bate 3. B=5% 01,/24,2034 17, 300 (k82 (182} 32 [i]
Xt Secured Overmight

Finomcing Rnto 3, s 013172034 W, 100 (L38) (138} 17 Q
¥, Secured Overnight

Finamcing Rate & TZ3% 007,208 B, 300 (B&) (66} 16 ]
¥ Secured Overnight

Finameing Rate &, TEIEN 03./07,/3034 7, 000 (27] (27} 13 L
B Secured Overnight

Finamcing Bate k. BB a2a1/2034 Sab, B0 44 4 B4 a
E# Secured fvornight

Finasieing Bote &, B3 O3/05,/2034 18, 200 (244) 244 H a
X Secured Overmight

Finaneing Bate & TOr 03,/05,/2034 pUR (E3) (%3) 13 i}
. Secured Overnight

Finamcing Rote 3. T 0305,/2034 18, 1040 (LT} C16T) 34 0
. Secured Overndght

Finamcing Rate . By 04,/ 10,2034 16, S0 o8 o8 32 ]
it Secursd Ovormight

Financing Rate 3, i 41552004 8, 700 28 b 16 0
EH Secuted Tvernight

Fimamncing Bate 1B 04.,/16,/2031 18, 000 §23 123 34 L]
i Secured Ovornight

Finamelng Rate 4., ey 41772031 16, 700 4 264 0 Q
k2 Secured thernight

Financing Kate L. E5% 04,/22/2034 16, 700 b 3 268 32 0
EP Sccured dvernight

Finamcing Bate 4, 154r% 42072054 ik 100 B3 ] i 1]
i Secired vernd ght

Finamging Rate 4. 07E% 04,/20,/2034 17, A iy 21 &3 i}
. Secured Ovormight

Finamcing Rate 4. ey 04,/30/2034 17, 504 =3 b <] k] a
*ih Secured Overndght

Finameing Rate i 1% 05,03,°2034 16, 300 ik a6 31 4]
=M Secured Ovornight

Finaneing Bate A (eiry 05,2034 18, 700 [Ha1) {2n) Q 136)
g ¥ 1% Secuted Tveimight

Finamcing Rnto &, 75 06, 20,2034 74,070 773y 1. 305 L2 0
2@ Secured Gverndght

Finamcing Raty R 07,0 203 Za, (213) £213) o (L5
=mn Securel Dvernipht

Finameing Rate 4, DEdr 07 /02,2054 16, 500 {237} {37 a (32
M Secured Ovormight

Finamcing Bate B 07./10,/2031 77,800 {4) 4 i [145)
M Secured Ovormight

Finameing Rate . S 08,05,°2034 29, 500 63 E3 L] (58)

113/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
A W a MBS ERpem &
fo o] AR B (A B b erE - ) ot | Al

=m Secured Overnipht

Finameing Rate &5 TI5% 080773 3 .48 5 436 5 4= 5 @ L (1]
EM Secured Ovornight

Finamcing Hate k. 555% 08,/28,/2034 b, 200 1,003 1. 003 L] (73
= Secured frernight

Finaneing Hate LT O8/28,/2034 20, 9p0 05 S0E L1} (=)
=im Secured vernight

Finamcing Kato . GG 08,/28,/2054 i, 200 GG BES a (73
= Secured dhvernight

Finamging Roty & OGN 08/ 28,/2051 18, 100 i) k] L] (3
W Secured Overnight

Financing Rate LBEITR O8/28/2004 B0 0D 1,656 1. 656 L1] {1483
bt i Soecured verni ght

Finumeing Hoty Rk 1 08282034 A, 200 728 ] 0 (73}
=m Secured fhernight

Finomncing Bate I 0004,72034 15, B EEE] 4 L1} (=)
=M Secured Overmight

Finomcing Rato 3. BIE% 004,205 19, 400 20 ] 0 (35)
S Secured dvernight

Finamcing Rate BoANRR 0%, 05,2054 17, B0 (S8 ] (st a (32}
=m Secured Dvernight

Finomcing Rate &, T4 LULTR L be B, 5040 43 L ] L] 1]
EM Secured Overnight

Finamcing Rate 3 2TER 09/ 162034 30, 400 1,642 I, 642 L] (53
o Secured Qvernight

Finaseing Bote 3, =% 101772084 15, o0 (718} i718) 3 a
R Secured Overmight

Finaneing Rate & Besy 1041772034 A, T (1,507 (1, 507) T2 i}
. Secured Overnight

Finamcing Rote 3. 400 101772004 18, 400 (B3 601) 3 0
£ Secured verndght

Finamcing Raty AR L 1023 2034 20, 0y (B60) {660} 33 Q
it Secursd Ovormight

Finamcing Rate 3, 495% 103072004 31,000 (104} L 55 Q
EH Secuted Dvernight

Fimnamcing Bate k. BoRY 117142054 A1, T t21) (20 74 Li]
it Secured Ovormight

Finasclng Rate 3. BGY 115202034 30, 200 (18] (8l = | Q
k20 Secured thernight

Financing Kate 3 To0% 12/ 1852034 1. S0 {15} (20} 3 0
EP Sccured dvernight

Finamcing Bate ER L 12302034 i, HD oz a0 51 1]
i Secited Bvernd ght

Finamging Rate E933% 01,/06/2035 a0, S0 j= |50 B3 i}
i Secured Ovormight

Finamcing Rate B 01,/08/2035 18, 500 (55) (55) k] Q
Ein Secured fvernight

Finsmeing Rate 3. B50% 01,/08/2035 &, 00 18} (12 15 a
. Secured Dvorpight

Finameing Bate . B 010872035 35, 500 Eill 44 [ox} i]
i Secuted Theimight

Finmmcing Foto . B0 01/08,/2035 16, G600 8 = pat] Q
. Secured tverndght

Finamcing Raty ER 01,/15,/2035 186, Oy 111 1 28 Q
. Securel Dvernipht

Finuneing Rate 4. 071% 011572065 26, 900 Ja6 456 44 Q
Ei Secuted Mhvornight

Finamcing Bate 4. 100 01,/21,/2035 13, B 232 2 5 a
x5 Secured Ovormight

Finameing Rati i Dilrg 0]./22°2035 37, 300 =21 5ua G 0

114/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
bz W | W a FMBE LS ERpem g
] R EE&F (A B b erE - ) . | o

=m Secured Overnipght

Finameing Rate 4., (rs 02/20,72005 ¥ 2L2m 5 (ig3) 5 (183 3 @ 3 om
M Secured Ovornight

Finamcling Hate . B 03,/03,/2035 21, 200 13) {3) L] (37)
o Secured Dvermight

Financing Raty k. s 0404,/2035 16, 700 (25} (33} o (T9)
=i Secured Gvernight

Finamcing Eate 3. BT 03,/05,/2035 8, 500 g 12 o (15}
= Secured dhvernight

Finamging Roty I, ET4% 0F05,/2055 17, 700 L] 19 a0 F1}]
W Secured Overnight

Finamcing Rate ik B05% O3/ 1252065 Al S0 {45) (48 L1] (7o)
b 1] Soecured Dvernight

Finumeing Hoty &, b 03,/24,/2035 &5, G0 (245) {a4a) 0 {148}
=m Secured vernight

Finameing Bate 3B 03,/25,/2035 20y, S 12 12 L1} HES]
Xt Secured Overmight

Finmmcing Rato &, TEr 05,/07/2035 33, 500 (447) 407 &7 Q
S Secured dvernight

Finamcing Rate & pal% 0%/17,,2085 16, Q00 a1y a9 i {28)
=m Secured Dvernight

Finoncing Rate &, TR O 17/ 2085 3, B0 54 85 L] L]
EWY Secured Overnight

Finamcing Rate LTI 11,/15/2085 5, 430 a1 ol 1] (9
E# Secured fvornight

Finasicing Bnte &, 7Bl 12/17/2085 315,310 (4, 458) 06, 278) B8 a
W Secured Overmight

Financing Hate E T O 15720086 7.8 163 163 1] 1]
AW Secured Overnight

Finamcing Rate 3, 755N 0,/15,/2038 16, 460 g pars L] L] (28
W Secured Overndght

Finamcing Rate . BE% 02,/ 15, 2046 J4, 00 63 L0 o [+]
WM Secured Ovormight

Financing Rate 4., 076% 0271572048 &, Tt B3y 137 L -3
=m Secuted Dvernight

Finamcing Hate & 500 D6,/20,2048 7,000 2,058 3. 163 i} {2
WM Secured Ovornight

Finasclng Rate 1. iy 1177200 11, 406 4, 164 4, A6S L [§H]
=i Secured dherni ght

Financing Knte . BE5% 10/ 182048 11, 400 1,158 4. 153 0 (1
SW Sccured dvernight

Finamcing Rate 3G 11152048 T 498 Bl L4 [§}]
Bt | Seciured vernd ght

Finamging Rate EAGEE 11715,/ 2049 o, S 883 SEE L1] 2
M Secured Ovormight

Finamcing Rate HA- ] 11/15/2045 2,030 b =3 Q {1
=m Secured Overnight

Finameing Rate 2 s 01,/15,/2050 |, 200 &, 304 3, e 0 )]
E=M Secured Overnight

Finaneing Bate L. B25% 01/ 16,/2050 22,500 a, 36 2,751 Q [§}]
=M Secuted Tveimight

Finnncing Ento 1. T80 02252080 47, G0 19, G36 17.87% 0 L]
2@ Secured (verndght

Finamcing Raty L. GZ5% Q032050 42, 500 18,77 13, 95% o [§H]
=m Securel Ovormipht

Finamging Rate L ETa% 020772050 o, Tho 1. 08k 1. (G a Q
M Secured Ovormight

Finamcing Hate 1. 50irs 6,1 7/2050 1, 200 B850 (g Li] i}
i Secured Drorpight

Finamcing Rty 1. Zi5% 101372080 14, 500 (7, B&3) {1, 553} L] [# ]

115/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
ot Wema MR L ERpem &
] AR B AF (A B 1) Pk - i) ot | o

i Sepured Overnipht

Finameing Rate L. 144% 110472060 3 &, 000 & (4,687} § 04, 687) 5 @ 3
W Secured Ovormight

Finamcing Hate L. 2a0 12/ 1672050 E28, 700 Bk, G50 51,482 10 Li]
Eih Secured frernight

Finaneing Hate L. 4ESS 01,14,/205] 13, 9pd (6, 456} (B, 456) L1} 1
) Secured Dvernight

Finanving Kate L. 3495% 01,'13,/2051 14, 700 (6, 575] (6, 575) a (1
i Secured dhvernight

Finomcing Rate L. BZa% 011920581 8, 900 0k, 07E) 4, D7) L] 0
i Secured Overnight

Financing Rate 1. bhire a1,/21,/2051 10, A0 ok, 722} (4, T22) L] a
- 1Y Soecured Dvernight

Finame ing Rty 1. Bl 02,08,°205] GE, B0 {45, 133) {45, 130 o 0
=m Secured fhernight

Finoncing Bate 1. 250 D6/16,/2051 326, 100 145, GO 13, 151 R Q
=M Secured Overmight

Finoneing Rato 1. 5% DB/23/205] 20,200 B, 520 B B0 L] Q
S Secured dvernight

Financing Rate L. TB5% 081220681 13, 100 3, B4l 5,641 1 ]
¥ Secured Overnight

Financing Rate LI5S 01/ 34,3062 o 5 (1., 0Eg) (1, BET) L] L4
B Secured Overnight

Financing Rate I. 86T 01/26/2052 1] {1, 031} (1, 031) 1] i}
M Secured Qvornight

Finaneing Bnte 1. 7B O/ 15,/2062 S, 100 a4, 530 3,70 25 a
Ef Secured Overmight

Finane ing Bate 3 Dery 0X/2352053 11, 2040 (2, 0e2) 12, o) L] [+1]
P Secured Overnight

Financing Rate 3. 3irs 07/ 12,/2063 o, 400 (30324 (3, 124 U] 4
. Secured dverndght

Financing Rate 2. 5350 07,/21,/2053 J, G0 (1, 0] (1, D) L [k}]
it Securdd Ovormight

Finane ing Rate o BT 07 /2472063 3, 600 (1. 027} 11, bedy Q [HH
EH Secured fvernight

Financing Hate b BN 1041272053 5, 100 (327) (327} i {1
i Secared Ovormight

Finaneing Rate 3. iy 100/ 16,2063 B, 100 (284) (a4} L] [§H]
k2 Secured fhernight

Finsneing Kate 3 BTN 1041742053 b, 500 (316} (316} 0 (1)
S Sccured dvernight

Financing Rate . i 11/15/2053 7,60 LT L2T1 [ a
Bt | Secuted Pvernlght

Finuncing Rate L OTS% 11/15,/2053 22, 0 a4 154 L] {3y
W™ Secured Ovormight

Finamcing Rate b, e 11/15/2063 2,510 i k] L] a
EW™ Secured Overnight

Finameing Bate o, Dio% 11./15,/2053 2510 = e L} 4]
WM™ Secured Ovormight

Finaneing Bate N 11/15°20583 500 &5 ES L] i}
S Secured Ohverndght

Finamcing Ento . DEZ% 111572063 2. 000 AT a7 L Q
W Secured tverndght

Finamcing Rate 4. EF% 11/1552053 3. 020 0 iy a Q
=m Securel Overnipht

Finamcing Rt 4, DE5% 11/158,/2063 L] 1, 486 1,357 1] L)
M Secured Ovormight

Finamcing Hate 4. H41% 11,/15/2053 6, 140 B 78 1 a
M Secured Overnight

Finameing Rate 4. 143% 11152063 o410 30 0 L a

116/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
FH S wme MRS Fepmd
] R B (A8 .7%F) M B () B AR
=m Secured Dvernipht
Finameing Rate 4. 1B1% 11572063 - B, 130 H a4 3 B 5 1 3 o
M Secured Ovornight
Finamcing Rate L1715 11/15/2063 18, 620 £ Lk a2 1]
om Secured Dvermight
Finaneing Hats i IESS 11/15/2053 4, 500 bt | b | 1 ]
=i Secured Dvernight
Finamcing Eate i, 196% 11/15/2083 3,100 13 13 a ]
=m Secured dhvernmight
Finamging Roty . J0r 101572083 B, 000 13 iz 1 1
‘Em Secimed Dvermilght
Financing Rate Ed [ 117152063 oy () ) 7 L] ]
F Soecured Dverni ght
Finame ing Rty &, BaF% O3/05,/2064 7, 400 (B0} 1510} L] fad
=m Secured fhernight
Finomncing Bate 3. b 01 7/20655 55, 300 & §l2 1. 261 3 ]
=m Secured Overnight
Finomeing Rato 1, DGT% O3715,/2068 & T L] -] 1 o
S Secured Overnight
Finameing Rate . DoTh 0215,/ 2006 4, 930 a5 55 1 ]
¥ Sterling Overnight
Inverbank Averuge Eate &, BOMFR 03/ 182008 G Qe B0 (5, 403} 114 [227] 1]
8 Sverling Overnight
Interbank Averuge Rate & o0lrs 031872031 1,027, 720 (48, E37) (21,5810 A, 076 1]
M Sterling Overnight
Interbank Avernge Bnte &, 7o 03/2872004 T, 300 478 475 L] 35
W Seerling Overnight
Interbank Avernge Rate A Doy 0318,/ 2006 65, 2040 3752 080 L1 . 74 ]
i Srerling Dvernight
Interbank Avernge Ente i, s O3 1872066 3, T a 334 L] 114}
=m L% Retadl Price Index 0. Dodrs M1 552051 34, G0 {15, 053] (5, 579 ] 1]
=m LK Betail Price Indes 0. D% 10 1572031 46, 300 (7, ) (6, G ] o
a4m LK Retail Price Index 00, ors 1171572081 23, 300 (%, Duke) (2 752) 5 0
3 353,064 170, 30 3N, :ﬂ_l g (21, 036}
A T RE S § 370, 085 $ 178, 428 § 21,347 § (21, 038)

117/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30

BT VAT TS - ST U T I R R e S T U E o R
EUFIL, 200644 0 30 BETED EHESEE U 0% o AL T PR P R B e Sl ) 4F o R A R L R TR S,
() 20264 H 30 BRME, RFERRE 299, 461 3 FA-OEATESE LTF 18, 817 % FA-0Blad, bEEmT A7 4 TS LR RO

w D7 g RS OEE L 22T 05, wAF—HEESC T S EONRIT- TR, BRI T EREOER (v y—RE
1 Mmool k.

LW ) AR SR {5 0 AT AR
BRI ERRER
L] 17, L] AR
[ FN AT [ AT
A iru s L] it AT m St 5 it
EREWF 1T ThE T
EREMPWEOHR 2D
AT AT R o 47,402 $21, 247 528, 650 $474) $02.843)  8(21,008)  $(z3, 0E)

I Fyw ESTFef 2 e O R TR, B av s rRACEATIHEAAE EACAMWELE~BE, 7y Vi (1) 2T FomEARERLOE
PEFOF F i n R0 FALRRG, BEERGL CAREGRCEET SERST SRS B (G 2P R R e SRR R
18 B 5 LI o O L S L R AT e T L PR T S,

T Py RS OF S cDEOETRD, BEOAT 2 S RBDEETERI AR L SCARERAEE R, Ty SRR (0] AT pFOREREIGLLE
e oW 5 Lo OWRE W LER, BEREL L ABRERCWET AR ER SRR A, ERE (§) AT »FORER SR EBNEEL iR
1 2 LR o O R A s R AT e s L FERRRR N TR S,

TOhTE XN, R AR, RERE e T RS b E b T b AT 2 TREOREORECER S0 ST VX e
bR e Fid, BRlyvw AT gemrrx o U RFOBES RS ETORBEOENEREL, ek FlUAT ¢ Fior SR ERTOTEEL LT X
FLWT, PO T AL A R R Y P = TR E e P b AT L e VL, ORI L O RERBE RS L RRERy R n
Ml ks, rePob AP0y PO, ¥ rerd ¥ ¢ F —hAloR a0, SLURBORECTFRENRSE S CEBTR
Ao 1 2 0 dy L) B e il 0 TR W o 57 5 T 5 ST b o

WOWEOAT  RARETEREAEL D EAEERE @, T PR R e 0RO LTERSIE, R REART S X m R
b LTS 5 T kAt b 6 Rk A

gAY Tl AT oA EST, BREEURREEL, B ST = s DTxdoliiEemns E7oRBoRNEBE L, FLde
FeaFIAF 47 o TOMNAMN CESERNRE L, MREREr =L SRS A Y 2RO R Th S WA T, SRR e
TEof kB L R T R SRR, RN R R, B DO R O i S s LS R T Y A b L i E e i
Wl e S AT i g B,

B A BERREL, RS RRE RSN £ WS, DmMANE s TIE, SRR A AT TESEE LRRRTE RO L,

118/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30

(r) SBF U AT TR R R Y T TS

] RMBRIEES (%)
mErF (AW e e i S [ T3 AR
AZD 0510265 GHP 610, 418 5 Bou B H 0 5 (21, 604)
[ 05/ 206 AR 7. 3 5 133 ] (157)
BOA 05, 2026 CAD 620, 798 454, W a {1, 383)
O 00/ 006 B, 436 4, 704 0 24)
BOA D5/ 206 GBP 34, 541 46, T8 a (X2t
Bl 05, 3026 FLX LIM fiEx] 2 o
By 05,2026 3 1. 493 ALp 2,.0a2 T o
BisL D&/ 2000 ] Y 3,562 7 o
(= 5/ 2026 B TRE ELR R 72 ]
BOA 6/ 2026 10, 736 GHE 7. 036 54 o
B 05, 2026 1oz HUF 32, BAT 4 ]
B0 D5/ 2020 o1, 5 TP A2 T HE ]
Bl (5, 5006 TES THD 25, 087 L] ]
B 05,2026 AR 79, 459 § 4, B ) o
B 6026 L5 15, 80] 5, 1037 a (2:46)
B0 05, 202G T - B9 ] (hzr
B (e F026 MK L 7. 540 a (82
Bk o7 202 PR 3, 416 1, 120 11 ]
B0 [,/ 2026 H 25 BRL i, 908 52 ]
BixL 0, 2020 2, CAD 4, =1 }] ]
B 05, 2006 1, 10 ILE 3 el | ]
B (e, 2026 324 Jr 32, M8 B o
BiW e, 2026 7071 XN 133, 598 a a7
R 06,/ 20285 B, 019 PN I8, 355 13 ]
B 07 B0 PEN 14, B 5 4,325 154 ]
By 0, 2036 28, 148 &, 09 0 {17
BFE 06/ 0026 BRL T, 080 148, 806 0 [galy
BFS D&/ 2026 CHF B, 651 7, b ] 65
BFS 5 2006 ELR 15, 524 15, 42 3 ]
BFS 05,2026 108 E24, 10, B&2 7. 164 0 (B}
i3 [T ] 82, 161, 448 4, 773 L1 ]
BFS 5/ 2026 L5 17, B b, B85 ] (400}
BFS 05, 3026 18R 1. 742, 629 8, 436 B o
EP's TR B4, 437 710 12 o
BPS 05/ 2000 L] 54 B4 a (2
(13 5/ 2026 1] ] 1] ik
Bis 06/ 2026 FLN 5, 07 1, 403 Q [y
Bis 05, 2026 ™o 210, 833 6, 580 Q {31}
BFE 6/ 2000 318, M2 9, E16 ] (167)
BPS 5/ 2006 211095 B, 67 17 ]
BI'& 05,2026 H 5. 536 AlD 7. 534 ler) o
BIYs 05,1026 T, 263 BHL 735, () 153 o
BFE D5/ 2020 L4 CH B0, D ] 3
BFE 05, 2026 1, B¢ ElR 1, 354 a ]
Bi's 05/ B0 b3, 937 G A7, 336 HE o
BFE 05,/ 2026 3, g 108 84, 917, a2 0 (307}
BFE D5, 2026 7.0 124, 102, 52 a (121}
BFS 05/ 2006 B, 142 158 40, 2al ] (116)
BI3 0, D026 &, 008 280, 574 0 {a7)
BPFS ba/ 2026 L 400 KRW T, OG5, 8 L] (2]
(113 5/ 2026 L I, 243,537 ] ]
BPS 05,/ 2006 557 kWD (Lol Q (E)
BPE Da 006 835 & 0 ()
BFE D5/ 0028 o &b ] (2
BPFS 05/ 2006 573 175 L] k1
BF3 06/ 2026 151 ) 0 (5
BPs 05,3026 G, 135 PLN 343, 531 Q (46}
BPS G5/ 2006 4 033 G0 109, 676 ] 6k

119/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
R BB S (W)
_uEy (/% LT el L] AR Wil E13
EIS 05, 206 3 4 THE e, 157 ] L} ] o
BPS D& 2000 G, 87 ™ 2RO T Q 1250
BFS (a5, 2026 10, 1% 306, 02 i} {36)
BPS 05/ B0 3, 652 115,610 [} (8)
BFS 06/ 2026 AR B3, 475 5 &, 156 57 o
BPS 0,/ 2006 GBP 13, 534 I8, 412 a {12
BFS 0, 2000 T 250, 98T, 127 15, 4 hix] o
B (6 T8 sG0 119, 43 o4, 033 35 o
BPS D6/ 2026 THE 55, 80 1. 780 bl 0
ErS 0 3000 3 10, 531 IDR 18 L 007, 723 0 (305)
BPS [ i 5 M2 IR 500, 216 a 70
BPS 096,/ 2026 z, 068 279, 435 0 {44)
i (4, D026 BT Y1) 156 0 (6}
EPS D6/ 202 280 &5 0 2
BFS 06, B0 pe- 1] 5] 0 il
BrS B0 613 I3 Q (4}
EPE 0 2006 ety E8 L} (1)
BFS 07/ 3025 146, 805 BHL 746, 581 R ]
BI's 07/ 2026 850 KD 63 0 [y
BIS [z 547 182 0 (3
BFS e/ 200056 13, 142 bR 2%, 834, 658 2l o
BPS 0, 2027 L KiD H a (7
B T e KD 1,155 L] 3,970 155 o
BIS 05/ 2029 &, 636 2, 500 L] o
EPS 07 20 637 150 ] o
BFS 05, 3030 3, 5at 12,187 463 H
BPS 06/ 2030 1. 066 3,585 5 o
EFS 1S 303) 23 &, o 44 o
BPS 0,303 = B B, H35 126 ]
BRE 06, 2005 TRY 174, 072 575 0 (116)
BRC 5,/ 2006 216, UGT 1, BGE i {120
BRC 05, 2026 5,07 112 0 1]
BR{ 05/ 2020 47T, 928 10, 185 Q (312)
BRC 05 20005 5 LB CAD &, B7 0
BRC (05 1026 42 CHF 33 1 o
BRC 005,/ 2026 1. 671 O0F 6, 180, 419 R b
[BRE 06/ 2000 G, BE5 L5 0, 185 B o
BRC D5/ 302G 1. 031 JH 163, 600 13 o
BRC D5 I 12, 853 TRY G5B9, M7 5] ]
FERC G/ 20053 1,818 174, B35 I7 o
ERC 062025 4, 6 206, 64T 120 0
BRC 05 2026 3. Bg 176, 150 15 o
BRC 05,/ 2006 3, 818 175, 553 17 o
BRT 05,/ 3026 = 881 133, 417 10 1
BRC 05/ 302G 2142 i, 135 [ ]
BHC 5,008 12, 565 579,519 57 i
BRC 05/ 2026 1% 389, 290 70 0
BRC R 10, 780 455, 512 T8 b
BRC 5/ 2005 LAR 113, 4 5 B, B A6 o
BRC D6/ 3026 IS ey uy 1} [4¥
BRC 06, 2026 TRY 1. B&5 33 0 o
BRC 06,/ 2006 o4, 187 5 Q ]
BRE 06, 2005 B, 036 172 Q ]
BRC 06/ 2026 154, 653 3, 50 3 o
BRT 0, 2026 3 L4 TRY 1540, W68 bl o
BRC " 2000 B, a1 20, 462 8 o
BRC (s, T2 B, 33 254, 143 = ]
EBRC 06,/ 2006 18, 247 80, 730 40 o
BRC 7/ 2025 CoF %, 116 130 5 I, 138 0 L
BRC 07,/ 3026 LS M, 1T 5,815 a 2%

120/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
R BB (W)
_WEH (A FTElL BREE W L)
ERC 08/ 2026 OOF B, 310, M7 3 LETL g 0 3 [TV
Bss DG 2000 JPE 7808, T 49, 155 Q (BR8)
BSS (5, 2026 KED 1, 424 55, 728 i} {1, 042
BSS 05, B0 PEN 5, o 1,725 44 1]
B35 05/ 2026 § B3 CAR 113 0 o
BSS D&/ 2006 THEZ B4 GRE 574, T80 .04 o
Bs5 e 200G 115, 361 JPY 18,345, 300 (< o
BsS 6, 026 CAD 113 5 B3 i} o
Bss 0,7 3005 CHF 42,717 54, 34 L] (5N
BSE e 3000 QO 17, 594, 191 4, TB4 0 {57)
BsS 0/ 202 GHP 574, T80 TE2, T i} {5, 020)
BS5 a5, 02 PER 67, 419 19, §58 jiun] ]
B3S (4, D026 13,218 3,921 180 o
Bss 06, 205 5 48, 365 JFE T, 452, 353 875 o
Bs5 0/ 20 CLF 6, 644 220 - 1 7. 545 ] o
CHE 5 3026 CAR 240, 381 161, 225 Q (E50)
CHE 05/ 2006 280, 508 252,28 L 35, 3610
CBK 05/ 30265 CHF 19, (4 b ] ]
CHE 5/ 026 Q0P 20, 032, (62 5, 420 a L]
CHE 05, 2026 40, 503, 220 10, 932 0 (156}
CBE 052026 TDR 13, 2358, 658 Ti3 8 o
CHE 05/ 2026 ST, S &7 a o
TBE 05/ 35 ns 5, 085 1, 633 1} (107
CHE 05/ 2026 15K 582, 352 B, 273 a7 o
CBE 06,200 ERF T.015 422 1. 85 0 o
CHE 05,/ 3006 PER B8, 41 18, 877 Q (116}
CBK 05, 2026 50 168 3 H]
CHE 052026 12, 459 3, bog 62 o
CHE 05, 2006 THD 7,712 457 1 o
CBE 0 2005 134, 551 4421 7 o
CHE 5 3026 i 2,110 ALD k7, o600 al4 (1]
CHE 05, 2026 11, 153 COP 40, 50, 120 0 1250
CBE 05/ 20260 17, 448 EGP B35, 5495 a (1, 458)
CBE 05 20005 Tk T 12, 234, G50 1 ]
CHKE (05,026 15, 047 IXE |, 409, 585 1] (231}
CBE 05,2026 12,417 ¥, 164, Das a {105)
CBE D& 2025 0 TP 5 Q o
CBE [EETR 537 KR¥ 53, 072 a N1
CBE D5, 247 NED 3, 028 46 0
CBE 05/ 3026 13 PLN 47 Q o
CBE 05,25 4,421 ™o 134, 551 Q {16
CBE G i T B L] o
CBE 06, 2025 CO* 174, 206, 558 - 46, 1594 4] {1.311)
CBE 0 2006 1 181, 724 il Q o
CHE 0, 2005 L% B, T4 00 i} fagy
CHE 06, MG PEN Ts BES 2, 153 17 ]
CHE D626 pia A1 =, 401 =G o
CBE 05/ 2026 TIE 179, [=2 5, 547 =] o
CBE [ 5 H, 520 EGP 1, 538, 045 a {1, 26}
CBE D6/ 0 5, 407 LD 1, 377, 687 a (127}
CHE 05, 2036 1o, 967 15K 4G4, |84 Q (115}
CBE 06, 2005 A3 690, 214 0 C100)
CBK 06, 3006 4, 654 AN B3, 600 104 o
CHK 06, B0 16, 26 263,435 1] (I21)
CBE (E PR COP 21, 880, B47 3 B, 728 [} { )
CBE e 200G 45, 431, 475 (pi =] 0 (278)
CHE TR CLF 15,083, 216 16, E2X0 120 1]
CBR 09 B2 0oP 3,348, 145 o ] i} {300
CBE 0, 20005 FEN 19, 847 5, B&3 143 o
Bk D/ 026 3 2 1m ALXN 3, b ] o

121/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
AW ()
LS REARIES ()
_HE¥  (ASE FLEl ) F e ®il A

CHE 10/ 7036 FEN 7. 618 3 B, 134 L] a5 i o
CHE 0/ m0Iv 4, T2 I8, B5 Hh o
CHE 01/ mazv 108, 551 31, ki 1. 5 i
CBE ) v A 3, BS6 175 ]
CHE DL 2T B4, 937 16, 158 757 o
CHE (LR 17, 632 B 2 X4 i
[l (5 026 108 83,941, k35 4 B76 il ]
e 05/ H026 ERW 10, 71, 671 T2 ] a7)
(Ul 06/ 2025 ] 119, 023 5, 5 a 73
U D&/ 020 THE T4, 157 2,450 21 |
il 05/ B0 i 12, 701 Aln 1%, T4 56 ]
e LS L6, 203 CHH 100, 56 20 ]
DuE 05/ 2026 120 HUF I8, BT H ]
UV 05, 0265 B, 116 158 b | a 173
e 05/ 06 263 ™o 5, 158 2 o
il 6 203G ALD 17, TH 5 12, 695 Q {35)
DUE 0,/ 2006 CHH 104, 554 15, 323 ] {13
e 0 H026 EZT 454, 552 a2 a {85}y
DUE 06, 1026 THE 282, 3d4 &, Bay 2 o
B 06, 22 ™o 1, 79] 8 1] o
DR 0/ 2026 5 E, |50 108 140, 209, B17 Q {76
Uil 0 2026 & 482 TiE 4, 157 1] 114y
(U1 b7 300 AT 253, 71 ] 553 a ]
FAR 05/ 2026 CAD 180, 2H 131, B43 a (E6TH
FAR 05/ 206 s o9, 325 9, =6 1] (ERE}
FAR 05/ 06 JPE 1, 116, 918 T8, 122 a {1, 221)
FAR 05 2026 ki (i} M ] 1]
FAR 05, 2026 $ W, 13 JPY 22457, 140 2.0 o
FAR 06/ 2006 B3, 075 WD o), I75 ] 4
FAR 05/ H0G 10, 545 PN HE RS ) a {18
FAR 05,2026 B4, 078 AR 1,043, B32 LU {1, 352
FAR e, 2026 s 16, 854 i &, 467 0 (243r
FAR D/ 020 NED %, 175 B3, 130 a {17}
FAR e/ 20005 H 76, 122 JEY LI, 06, 102 (B o
EAR 06,/ 2026 B, J55 MM 145, 737 a {78}
FAR 0 2026 ) 31, 206 LU (6}
GLM D& 025 BRL  1.019, 294 5 204225 ] (L]
GLM D5/ 300G K 540, i1 T, 410 a {51)
GlM D Cik 3, 402 fLix] 0 4}
GLM 6/ 7026 i 189, 034 BHL 1009, 794 15, 45 o
GLM 05, 2025 B, s 158 404, 519 Q 84)
GLM 06 006 P 266, 190 i T ] 4y
=M 026 108 44, 321, 633 2, B2 T 1]
M 0, D026 Ml 18, D5 L. 0g a {14y
GLM i 025 PEN 21, 905 B, 6 45 0
GlLM 06, B0 THE 1165, 210 6, 011 a ]
LM 0, 202G i 2,768 BHL 14, 731 165 o
GLW 06/ 2026 B 373 IR 162, 483, 672 a { 16a)
GLM e 2025 W, IS 933, 608 a (§5)
GLW D/ 06 L%, 765 M 300, 600 a (153}
GLY 07/ 3036 COP 4566, 090 ¥ 120 L] (4r
GLY 07/ HaiG i 2742 ERL 147, B&1 1. 760 H
GLM 06/ H0G PEN ¥ 52 H 2m: 166 ]
Ji 05/ 2006 AlR 11, 47 7. 671 1] (371}
T &/ 2020 BRL 338, 843 BT, 431 a (558)
Jr 05/ 2025 CAD 1 954 L 410 f {aBy
Jim (5, 006 (3K 76, 322 I, 119 1] {54)
Jid 05/ B0 CER o, A6 p e L] (1)
Jr 6/ 2006 108 5B, 985, 116 3, 07 b o) o
i D5/ B02G L5 46, 354 I4, B33 a (B0

122/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
AWTHA (M)
LS REANES ()
_HEF  (ASE 3| AR [T A

I 05/ 7026 s B, D62 3 2,678 8 L1} £ (153F
I 05/ 2006 KR® &, T07, G0 4, 467 L] T4y
Jr (5, H026 5 BT, 924 BRL 334543 1 H
Ji 05, 300 w3l CXH B, 428 1] 1]
Jr 05/ 2026 L 1D8 55,985, 116 3 1
M D&/ 026 B, 131 R 16, 803 B0 ]
Jr 5 302G 11, 632 i, e 147 |
Jim 05/ H026 34 JF 547, 462 56 0
Jr 0 2025 f =+ ERW 229, 450 L o
Iy D5 020 L1 bl Y Bl2 ] i
i D5/ B0 3. Bza FEN 12, 4491 a {an
JM DG, 02t £ PLN al ] ]
Jr 05/ 2026 TAR B2, 032 i &, Bl a (1w
Jr 0, 028 L% . 55 I, 5631 a (133)
Jim 06/ 0 T.871 p ] (105)
Ji 36 L1k 115, 649 B, 6 Q 1§ ki ]
Jr 0,/ 2026 el B3 BT ] o
i (6 H026 THE 134, 318 4, 3 4 0
Jr 026 H 11, 457 10K 196, TEZ, 532 a CEET)
Jim 0 B2 1,21 15 &, T B o
I 0/ 2026 I, TER I8 258, 63 a 162
Jm 0 202G 26, 404 AN 454, TT8 a (250
i 06, 25 W, 0ed ™ 122, 604 1] (8N 1]
i 72026 s B, BET H IT, 3 a (206}
Jr 03/ 2000 KIT 146, 34 iy 0 i
Jr 03/ 2026 PEN 12, 524 3,628 L H
Ji 0/ 2026 3 B, 431 BHL 343, I8 a3 1t}
M 05/ 3026 ALD 7. A s B, 31 ] {60
LI 05/ 2006 CAD v BT3 a (9
Wb 05 HG CHF 4, 186 5610 ] (i)
MBC 5, 2026 COP 18, 402, 377 o, 106 11 ]
MBC 05/ 2026 T T4 624 167 0 (&
B &/ 2026 K #12 B3 a (4
Ll 05/ 2025 H 15, 5240 Alp 2, M4 467 o
MBC 05/ D026 5,021 CoF 18, 492, 297 T3 o
LY 05/ 2026 9, 431 EGF 46T, 306 LU (7]
Wb D& 025 25, M5} ELR I1. 795 204 o
MBC D&/ 300G b ] Ghg 0, B47 355 4
M DG/ 00 3,0 INE 283, 062 i {57)
LIS 5/ 026 B, 795 JFY B, 091, 556 854 o
MBI 0o 2020 COF 18, 482, 237 5 4, 571 0 i71)
MBC 0 0265 Lk 11, 770 B52 ] {18}
BT i H02G 3 A67 I T4, 458 Bl o
Wi 07/ 3006 COP 2%, 754, 063 i V. &5 a (R}
Wyl 05/ 025 i 1 Bl PLN 13, B a {36y
WY1 06, 3026 1 649, 60 5 i 1 o
WY1 D 2 i 4, TTd 15K 447, T43 1] (39)
NGF 05/ 2026 TRY 40, 306 i 1.59] a (7
NGF (5 025 i B, 467 TRY 294,513 156 i
NGF 05, 3026 el b 1. 036, (D0 490 ]
NGF 06/ 036 U 108 59, 567, #06 a 142)
X 06/ TG CAD 108, 145 i H, 219 a (1. 235
S 05/ B0 GRE 10, g5l 14, 740 1] {48}
X 05/ 2006 1M 55, 51, 053 3, a0 3 o
0K 05/ 2026 JM 7018, 10] 43, S a (B0s)
X 06/ D025 PEN 1 52 1 o
SCX (5, H005 i I a7 CAD 4, s 17 i
sCX 05/ 0 9, 431 EGP 64, DS L] (B60)
X DG/ 2005 L 108 &6, 894, 053 3 o
X D5/ B026 14 1. i 1 i

123/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
HE TR (Rx)
R BB S (W)
_HEEF (AW 3| e AR el A

80 05/ 2026 ] 1. 462 ] 7] § 0
X 05, 202 16, &2 PN 57,45 7 0
K 65,/ 2026 3, B0 ™0 106, 4T 6 0
X 0,/ 126 COF 12, 377, 540 1 3, a5 i {8
SCX (46, 2026 TE 6813 LT 7] 0
80K [/ 2006 3 16, %05 [0 250, 379, 466 i (35}
S 096, 2005 11,827 INE 1,088, 477 0 208}
SCX 6,025 43, TP B, 994, 536 EM 1]
X 11720286 NGN 745, 58 5 161 0 {47
EFH (65, 2000 CAD 200, 173 146, 796 0 (%)
TS 065,/ 2128 200, 172 148, 05 i (ra1)
S0 {EET CHF L4, 915 18, 633 0 { i)
06 015,/ 2026 EUR 775 434 H04, 060 0 (13, 563}
S 005/ 2026 JPY 26,335, 803 165, 374 0 {2, 728)
560 065,/ 006 SER 3, 60 111 0 {13
Sz 05" 3036 3 12, 446 Al 184, 136 o] 1]
06 05/ 2026 294, 635 EUR 764 537 1. 185 0
S0 005,/ MO0 12 SEK 3, 621 il 0
S Tl 1 a3 ALD 184, 336 5 132, 350 a ()
=G 05, 5026 EGF 15, 564 &7 3 o
06 0, 005 EUR 7Ok 53T #0870 a {1.228)
EE S 066, 201265 L5 11, 851 384 0 (175}
06 06, 25 FEX 49, a2 14, 520 BT ]
S0 096/ 2026 SER, 3,005 124 0 0
506G 096,/ 21205 3185 374 JPT 26,277,542 2,753 0
S 047/ 303 PER B, (6 i 2, Big 1 i
556 DG/ 2026 CAD 2,58 1, 638 [i] (3
S50 05/ 2026 3 ED.008 CAD 110, 073 0 {685)
5l 096, 2026 CAD 10s, Gas B0, 436 (%] 0
WA 065,/ 2025 COF 22, 010, 43 B, 07T H 0
LA 5 3026 TRY 53, 653 1, 350 i} {35)
UAG 05,/ 2026 § 1. 20 CIF 552 0 ]
LAG 045,/ 2025 &, 962 OOF 22, 040, 343 1 0
UAG 045, 20205 3, 91 14, 080, 544 [ 0
LA 5,/ 1026 1. 353 Y 208, 100 16 0
UAG 045/ 2026 1.926 HI 231 40 i
UAG 06,/ 202 CHE 130 5 166 0 [
(i 0, 1006 COP 148, 051, 8B40 3, 0 i {1, 30%)
LA G ILs 11, 62 3,625 0 {190}
UAG 095/ 2026 8, 00 2, Bl i (104}
UG (o 2020 WX G, 6 3, 450 0 {67
(11 06,1006 § 3, 551 WiN BL BTN 3 0
(iL"H i T L] THE 321 4] 1]
UAG 09/ 2026 COP 36, 787, 57 5 4, 743 i (183
ST 05/ 008 MDD 2EE R 158, T2 [ {8, BAT)
SETEREEE § 60,758 § (88, B0}

124/261



EDINETOOOO

O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)

2026 30

OooooooooooooooooooOn

mEy

Call - OTC 30-Year

GLM Imterest Eate Swap
Put = OTC 30-Yenr
GLM Interest Rate Swap
Call - OTC 30-Yoor
MYC Imterest Rate Swap
Cull = OTC 30-Your
Lhis Interest Hate Seap
Fut - OTC 30 Year
MYC Imterest Hate Swop
Put = OTC J0-Year
Mic Imterest Rate Swap
B A e

w2 WESRmE
EBOFIEE EBOE K (ASEAE) SRR R M
Secured Dvernight
Firancing Rate L 2.110% 0726,/ 0032 10,500 § 1701 § 160
Secured Qvermight
Fimancing Rave et 1] w110 07 6, 2032 5, 300 2479 4, 1515
Secited Overnight
Finnncing Rate =i 2,00 O/ 30 302y 12, 10 1, 647 =2
Socured Overni ght
Financing Rate .Ei.-r- 201708 071953032 12, 100 1.1t 194
Secured Overni ght
Firancing Hate i 2. A0 07 /0, 2027 13, 600 1.7 e
Secured Dverni ght
Finaneing Rate b 4| L170% BT 19B032 13, BOD 2,157 4, 010
$ 11,647 5 13,049

EHh /B WS A FUITA
HEr W ERb I X TR A8 WEEwak () BiE
Call - OTC 10-Year Secured Cvernight
Ui Interest Hate Seap Fimancing Hate e 1] L 05/11/2026 17, 500 5 (440 % {2
Put — OTC 10-Year Secured dvernd ght
MY Interest Bnte Swup Fimsncing Hste 213 4 9Ei 08,1 1/2006 17, 500 (44 (43)
3 B8] % (45
RamE FLiTh
HEN ﬁ! ﬁm [9: P g ] 'U_Eii*m (5 H'i_
LAG Call - 00C U.5 dollar versus Turkish lira THY 4G 4w 05701,/ 2006 12, 600 5 (1000 § a
I mE FIThA
HEH BN iR 3 LSk (/B MExEs (=40 B
Call - OTC Z2-Year
FAR  Imterest Rate Cop Lam USE-SOFR-01S Compaursd 8,008, 20 52, 000 5 (8ed) 5 i
Put - OTC 2-Year
FAR Imterest Hate Floor 220 UFSE-50FR-005 Compourd 08O 2006 52, 000 {B4T) (376)
Call - ORC Z-Year
MYC  Imterest Rate Cop & 550 USE-S0FR-005 Compourd 0723208 1, G0 (5, 130 a
Put - 0TC E-Year
MyC Imterest Rate Floor 25380 USE-S0FR-015 Compound 07/ 23,2026 Lo, 00 (1,953 {3000
3 15, 560) 5 W
RHAT n A $(5.98) 8§ (m)

125/261




EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2WEELA B
BEmA T34 SelE
(-2 R BEEmd o e Befleifuhe LI h S AU TR, WHE
WES  =F4F4—  SHEH  (ASBSF) ATl EY  MERRY AN (SN (% R AR

Bi's Colambin Govermment

International Hond L0 % 06/20/ 58T LS 2L $3, 400 (63} F 135 0w 3 o
[ Cologbin Govermeent

Internationol Boml L. Ond % 12/ 00, pa ¥ 1. G26% Ton {62} i1 1 ]
BEC Colombia Govermment

Imternational Bond Lond % 12/ 20, 026 0, 707N A, B {221} 236 1a 0
BRC Turkey Governmsent

Imterhationnl Bond Lol % 12720, 30 2.3, Bl 43 B L] (35}
CHE Colosbia Govermment

Imternational o L.omD % b2/ 20 26 0, T07% 5, 500 (215} pal 1] 18 LU
CHE ‘elosbin Governsent

Imternational Bomd 00 % e/ 20 Ty 0, BiE% 1, 500 34} 58 4 o
LML Fetrouless Mexicanoas 4.750 % 07,/ 06, 026 L 4,413 o i | b | L]
DR Petroless Mexicanos 4,850 % 0B H02E . 2, B0G o 16 16 o
bUE South Africa

Gevernment

Internatisnal Bond Lon) & 12/30/ 7026 0, 420% 400 (18} 20 z o
GET Colosbin Government

Imternatinnal Bogd L 000 % 0 ey 0, B48% 4, 200 (156} 168 12 0
GST Colombia Goverrment

Imternational Bond LoD % e iR kg 1. 026% 1, GeHy 4170 171 2 0
GET Equinix, Ine. B, 000 % D60/ 2T Q, Goa% 3, 800 531 {313 213 o
GST Indonesia Government

Imternational Bond LOo0 % 0620,/ a3 1 0, w2 1, 500 1 ti T ]
GST Nissan Motor Co,

Ltdl, 1000 % 12/ 30,/ a0 2, 399% ¥ 13, 300 i 2 0 {5)
Jrm Colombia Governeent

Internat lonal Bond L 000 % [ g 0, B 5 q00 {15] 17 2 L]
Jm Mizsan Motor Co.

Ltd, 1000 % 12/ 20, 200 2 T ¥ 1S, Bk (7} 4 LU {5}
i Turkey Covernment

Internationsl Bond L0 % L2 20 50 2. 528 51, 00 (ag) ol i {543}
My Colosbia Govermment

Imvernationonl Bond LOod % g Iy e ¥ 0, B 5N 4, GO0 § 1] 175 13 o
MG Colombis Govermment

Internationsl Bond 100 % 12/ M0 1. 26% 3, Hi (464} BT 3 o
MC South Africa

Gavernsent

International Bomd LOm % 12/ 20/ TG 0, 420% ] (B0} £ 2 o

§ 12,177} $3.M7 3 48 § {083)

126/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
FLITh REE
W] mREA Fh Al 29
REX  MEORIvve  SEeH  UI/EE)  BEREY (@8 (%) (T3 Al
B, ARL HE AAA 08 Indesx Q, 110% 05/26/ 2040 5 4.0 § (s 5 B&2 ] o FRRETTH
Bl CUEX, A6 Index 0, B0 051 1,/2063 5 a L1 L L
i Traxa Earope
Croszover Series 44
Bl  Imdex 5. DO 1220,/ 2060 EURI9, GO0 4,450 {137} 4,313 0
iTraza Europe
Crogsaver Serjes 44
BFS  Irdex 5. DD 12/20/2000 13, =00 3172 £136) X, 036 ]
iTraxx Furopy
Crossover Serfes #
CBE  Irslex 5. 000% 12202050 ] &al6 (24} Fj-r's o
Mg CMEN. ARA-9 Index 0. 300 0917/ 2068 3 ™6 (a) '] L} 1]
it CUEX, AA-10 Tndex 0, GO0 131773050 B2, 649 (219 ail a2 ]
G5T CMEX, AM-6 Lnudex 0, 500% 05,1 112063 & Q L ] o
GET CUEK. AA-11 Tndea 0. 0% 11/ 1852054 19, oul {45} 113 a3 L]
GST CUEX. AA-15 Index 0, B 11/ 1872064 6, 540 156} 63 T L
iTraxx Europe
Crossover Serbes #
JM Index ER 122072050 EVRIT, %00 4. 100 {162) &, 538 1]
IS CMEN, AAA-9 Index 0, 500% 0517720658 5o {4} i L o
il CUEK, AA-10 Index 0, GO 1117/ 2068 5,118 {9k} 103 T 0
Jrs CUBK, AMA-11 Index 0, B0 11/ 1852064 b (224} 305 L3 0
MEY CMEE. A6 Index 0. 5% 05,1 1,/2063 rd Q L1 4] L
MED CMEX, A6 Tndex 0, GO 10/ 17/2067 00 10 11 1 LU
MET CUEX, AA-9 Index 0. GOl /172068 ] (16} 15 [ 0
MYl ABL HE AMA-05 Index o, 130 05/25/ 2046 5 a L L 0
MYT CUPK. AM-6 Index 0, 500% 05,1 1/2063 3 i} 0 L] [}
Wyl CMEX, AA-9 Index 0, GO0 0a/17,/2058 5% a L o o
Wil CMEX. AWA-10 Tndex 0, O 111772064 50, W0 {1} EA a7 L
WY1 CUEX. AA-11 Index 0, 500 11/ 1852054 B0, BT (1} 173 16 ]
MY T CMER, AM-13 Index 0. 500% 12 16/2002 &0, F0 Q 167 11y [}
L1i ] CUEX, AAA-15 Index 0, GO0 1071852064 13, 181 a 15 15 LU
SAL CUEX, A6 Index 0, RO 05/11,/2063 & a L [ 0
SAL CUEX. ALA-9 Index 0. 500% 017,/ 2058 306 ] L1} L L]
SAL CMBEE. ARA-11 Tndex Q. GO0 11/ 812054 L SEE {1,612 2 Bah ]
SAL CUEX, MA-12 Indea 0, B0 Q8172061 17, 500 (4 ] A7 0
LA CUBK, M-8 Index 0, B0 10/ 1752067 20 {1} 1 U o
§ 4. 240 54,184 513, 818 L

127/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2026 30
2 W4 |
7T
O A o |
T A—icRD FiT s ]
P—Fa LTFLVA - BES wne oz Hir AT 2 TR, MR
WEH VF—r = F4F4— Ok EBEH MERE (ASBSF)(SH) k) wE Al
B om itoxx LSD
Liquid Secuted
Lovernged Dhvernight
Losns Toial Financing Rate
Roeturn [ndex WA Index ¥ 4,100 06/22°2026  F 18 L] LTI | 0 ¥ £19)
I b | iloxx S0
Liguid Secured
Loy eruged Overni ght
Loans Total Financing Hate
Retarn [ndex LA Index a, 150 B/ 3272026 20 FLH 1l ]
W 2 iloxy 03D
Liguid Secursd
Leveraged Dvernight
Launs Total Financing Rate
Retarn Index NN Index 18, 380 6/ 222000 145 LS8 0 (135
M =W [Bowx LSD
Liguid Secured
Lovernged Dvernight
Loans Toral Financing Rote
Fetarm Lndiey MR Index 5,000 LT P k) L 0 {3}
H 276 % (455§ 11 H W]
ATy TRAEH 3 7.3 5 60§ 14,237 § (878

128/261



EDINETOOOO
O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30

ST VAT o TS EER BT AT TR ORE

EUFrL, R4 A 30 BRED, HRN L ORGSR U 4w o SO NES LU AR (@) ShitRRoEETHRD,

FEAT 27T U AT FES (ISIA) vAF—RETHESAL LD, 20264 H 30 PEE, 42, 650 X FADHRES, S8BT 15747
fRE&oR L LTEARBR TS,

ST VAT ¢ TRE ST Y AT 4 SR
RS et
A MA  AUsY EWRA 0 AR 0 %H  AvsT BN FUAF T HEEAS Ty—

mEN THES HSn  EE AW FFu # o
i) [ LU 03 LU 0 S020,604) % LR | 03 (2LEM)  § (2LGOA) 5 16,300 -§ (B30
o W5 a 4,303 5218 (2 389) o (3] (2, TaLY L4656 14, 460 (2, O0&E)
] 3 229 0 &, M7 6, Bt (2, 64 m (1) 2, 65t 3T 13 61 T
15 T L] 15 TH (6Ea) [ (35) {304} ] 280 g i
Iss BT 0 o B 7 {7, 557) L] ] 17, 55T} 1. 380 40 1530
CEK 5,528 a El4 §, 452 (15, 951) o 0 (11,951} (5, 499) o, Bl (2, i)
L] 135 4] 134 o (486) L 5] (4B6) 217) 1] i
FAR 3,456 0 a 3, 156 (4, 265) (F76) Q {4, 841} (1. 183) 4. 120 2,93
GLA 17, 41 L 775 a 2,416 (7o) [ Q (794} M.822  U7,2100 4412
GET o 0 it patt | L] L] 5] (5 o] (350 (1)
Jni 1. 075 a 3431 5, 26 (3 156] L] {248} 13, H4) 1562 {1, 5800 (268)
ars a Li] =3 2 L1} L 5] o B i) =]
MR 1,973 a 0 1. 973 (L.324) L Q {1324 44 T 1344
ME] L [ 1 1 1] 0 Q Q 1 0 1
M L] B B2 8, 156 L] (8} {171 (516} 7. 837 €1, 307} B, 5340
uyl 1 a M5 A4 (125 o Q (125} d21 340k (19
NGE 4 a Q ] 49} o Q {40 BaT =0 a7
SaL [ ] L0583 1, 053 [ [ 1} &} I 053 {1, 190} {130
sCX D a [ o] (3 682 o a {3, 822 2 662) 1, 80 {6sd)
S0 i, 520 L] L] A, B30 {19, 505) 1] a (19, 505 {14, 685) 4, 0G0 (5, 655)
558 63 a L 63 (-] 0 0 (68} &) H (5
UaG fa ] 0 g o] (1. 884) o [t} 11, B} (1. 604) 1, 700 11
wsT [ i 0 [ (6 687) ¥ 0 {6, BAT) (B, 6&7) 5, 60O (1. 087)
FEMNAl4rdt S 50,798 8 15,049 $14,257 5 TB,084 _§(88,800) § (T24) § _(872) § (80, %06)

AR, MERERL TS,

Fyw BAFOF X e DB ETRY, BEOAT 2 FHAORATERSAE L VCAREREE 8, Tye Pk (L) A7 27 nEER R
EFOF Y w POME LA, BEEEL LS A BRMRRC RS NEREEET S, R () =7 e i ok S SRR e R R
e A 2 DR O TN R L B L R M L R TR,

THOET RSN, RUER AN, SRR S Y PSS T LV e b F AR AT PRBORESRTELEM SRS T K e
bR B, BT g a0 U R X OMEES S ETOHBEORTERSEL, FLV e b FULAF AT AME TR O RE L LR RS
Rt WEOLA P Ly R DT fF 4D TRL B P o b - 2L ML, FoF a2 ORAEIRMEND L, RiEWEy s Bl Sl
SRR I ERRS, ¥y b AR VORER, PP LA - 20T 4 F g —DRECREROSE, BiCRHOMTERSNE L SR ERITe T
A d LG 2SR G 8 S R e R,

YA AT 2RO RE TS L A ARNRSE s, e PR T ey DR ERLTERS I, BRI ST X Loa 20
ELTHNT L EATE s e R,

VAMBE LY b FRr Al AT o FRBE Lo, EESITRREL, K AT g A 2 omiEd m S ETOfiEoREEREL, PP
b FUAF g Ao TOMELE (EARERIE L, BMENEr o= XL RS BEARE AT o FRRORELE Th SRS T, SINA D ot
A o L R R SO, BRI AN EGEL, S IURSORRTERSI L L I EETFRT U A b L RSO Rn iRl
AR G Tl A

W o e P — PRI, R B YO RE s e (R kil d) iR, SRR AT ¢ SRS G - e —p2 [l
SR ERENT LR o 2 =R AN S A RS W A ST R S LA, A =R S AR s T, BYREE e SRR
HEH [vxr--HRNH YEMOZE,

A F UL e P T bR ML, BETROUNTERR 2 7y AR EERE ] ST S e, P SR,

129/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2026 30

TR, YAy r AR—Fe—RICOWS 7 v FOF U AT « VRO ESNOCRETHS, 7> EOV 22 000 Tk, R
FHrSEROET T EWL) 2 2R Uil ) ERMOZE

2026 £ 4 A 30 B MAEOTEAL - MUEH AT Lo 1 25 0 0000 N
o SEREE LTH R h s U 4% 1 A

A &L PR A T BETERER b ] S
BT U AT T - WA
bR U AF g TR E S R
e b e S T D AT s TR
=5 ] 1] i 0 H] 0 ] 0 §  7.408 § 7403
% 07 = EE [i] 1, 46 5] [ 20, 201 21,47
3 0 1,04k $ [ 3 [ 2760 i B 650
TTEIE ] g 10 3 o A
HET-ENE 5 4] 5 [ E &} 5 B0, T 3 0 5 5O, 798
WA T o ] o o 0 13,049 13, 049
2T o Y 0 14, 208 0 0 11 14, 237
3 [ § 42 § [ § B0, TS 5 13,060 §  TH 084
[ [ 3 1500 ] [ § 50, Tas $ 40,66 § 106, 734
E@F VAT SEL - AR
EERET Y 05 g PR SR
B A 2 A A s TR
BB T - ] a 3 L L] o 5 L 3 4T § 474
et a 0 i 0 {2,443 2 443)
% 1T o 7 i ) 1] i 21, 0368} {21, 038)
3 i) i {2k L] 0 3 0 3 (23, 953) § (23 955)
D] g 0 2 OF o RS
5HETEEN 4 a 3 i ] Q 3 LB, B 3 a § (88 s00)
HEE T ] 0 0 ] (T2} 724
* 0 2 ol [ (E2) [ { {150} {872)
5 0 3 (652§ [ 3 (B BN} § [ETEN) 5 {60, 396)
& f H (544} F 1] 5 (8, 800 § (24, 807) 5 (114, 351)

2026 5F 04 A 30 B TRIMORAT FE OB Y 47 « FELOES

o~y VRIS E LTHEShEOF ) 37 1 TS

RN Py NS4 T S ARTHEN SREE 511
ST U AF g FERIC DS SRS (R
T Y 4T s PRSI
TH B 2 ST VT . T

WA g 5 a 4 0 ] i} 3 ] S 404 § 104
i ] o 0 ¢ A ] 52, 103
# O T 0 7, W8 1] 0 67,228 75, 193

5 0 3 7 968 ] 0 3 Q 3 1%, Ta2 5 127, 700

SIS e U 47 4 7

2 TR 5 ] 3 [} ] 0 §  43: 8 il ] }, 370
Rk e L 4] [ o 1, 158 (1. 10y 355
AT 2R [ B, Bl 0 0 112 B, 754

3 0 B B ] [ § 58N 3 [ 5 L1, 4ss

H 0 5 14610 ] 0 3 B, B3 5 18T 3 139, 18

130/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2026 30

oy PERE LTH EERRNFYAAF £ SRR

EAEE LYy PR AT B AETERR Fracltor g it
Ut o PR ddn B (Hi9) DR
EAR R U oo 1 PR e R R
vhi b B EE D AT R
WA L g L 3 0 5 o 5 i H 0 g 1 | 1
i 1] 0 0 0 (131, 186} (131, 186)
e ] [ {1, 208} i [ 155, 442 {56, T40)
;] 1] 5 (1 2 ] 0 5 L] 5 (186, 627) 5 (187, 925)
W I 3 Sl 1) 25 0 RS
HETENE ¥ 4] 3 [ 3 o 5 (g4, §28) 3 &} 5 {pa 128)
WA 7 ora 0 o o ] 436 36
PR ey 0 o il {43 1,172 1127
e ] [ {4, BAT} i [1] 125 {4, 572
i [ § (LE) % 0o § (EwE73) % oo $ (7630
H 4] § ({5, &95) 3 0 § (63, 173) 3 (084, 38 3 1559, B63)

AEERBE

ELFre, 20264 0 20 BAED, 77 @ FOBESLFANTEINZET A -7 » FEHIZ - ThEhbaEERlenBEcha,

2026 424 B 30 A
HFIV—BLUHT - HFTU— et Lol 2 Lt d BES S
rie  u— i ] 0 5 180, 208 3 397,553 $ 817, 736
-4
PTRBREZ A+ 850 BLE, 875 B4, 266 671, %1
FEANt - tr—1 0 18, 181 £, 585 503, 766
xR 0 803, 795 1, 876 803, 671
s 0 18, 310 1 18, 319
7 i 0 = a0 A5
A R 0 0, 277, 136 0 9,277, 736
[ B GE A 0 1, BBE, 471 0 1. 865, 471
Fr=dfmld vt o W 0 3. 784 053 16, 360 5820, 413
Tt o boosbo d BER 0 B0 277 B8, 45 #90, 222
b 0 1, 376, 422 a 1. 376, 422
Tl 21,097 £, 077 53,422 810, 576
[p RS LT 20,206 0 0 12, 206
st 0 a 4, 129 14, 124
b ) 0 ] 624 B24
b 0 a 1. B0 1. B30
L0 v S Q b 554 373 [ 1. 554, G656
S 3 44083 § 20, 705, 232 3 678, G0 3 20, 429, 68
E ] 0 11,329, 104) ] 1] 301, 329, 104)
GWTF VT TS - WM
bt Y 5 F o P T A T
b fe D ) F o R M 28, 16 ] I3, 50
IEHIRG1 SR ) 45 1 AR ] TE e L T8, i
__ _ 3 234 5 106, 460 H 40 3 10s, T3
ST U A7 TES - AR
EM T Y AT o R T W R
b fe 5 1) T TR {1, 118) 22, 837 a {23, 955)
R UG ) o ) 3T o R 0 190, 002) (LY (90, 396)
3 (1, 118) § (112, 839) §  (3mi) 0114, 351)
__am § 43,248 $14, 366, 749 § 678, 540 $20, 091, 547

131/261



EDINETOOOO

O0000000oO0o0oooobooo0o0000odoonognoodnogna(EeLsoss)
OooooooooooooooooooOn

2026 30
BT, 202644 H 30 HETRRICST S, TETHIEMNEBEYLS -7 v F (o230 00 RS FERoRA, BETalUEsomE
ThE,
AFSN—Bleds - AFSY— L2 ] {7 L2yl 3 ~ R Letp 3o b DESRY
BRNEES, P
SR = 5 33, 19 3 L] H 9, 230 3 (¥, 528)
itf
Pk - 76, 700 n ] 0
HEFER 1888 1] 1] Q
Tor o s rbu S BER &, 925 L] 0 (23, 404)
Wl o 1] 5 (3, 206)
i FCBE 0 0 0 0
B 3 192, 133 3 ] 3 o, 535 3 T34, 406)
BT U AT TS - TR
I I S ke 1) 20 T RS b ] 4 0 H 0 4 i
— 3 114, 19 3 [} 5 65 § T4, 155

VTR, S 0E S RE o Lt 3 L B L S SR LT A D S I I I N S R TR D M Tl e RO T D,

FFPT)=BLTF 264 H 0 H A T o FIFE
4 - BERATRE PR BT A T b (IR TS A D 50
fod B
PRI e B F ] i 0 FERGEE [T 0, 0
M ATl FoRe— e TR ¥ i E i, 75
136,305 WULER EBITIM = L a1 X 16. 36
ITLET Faabdirbfopeionm. Faahoeh b—=F 4. 07-9, 20
= -
Al
HOTRHELUT r AT R i g B T 0. 00
M, 18 FaABDOY R ypwiia . FamBS ik b 4868,
==
N R el BL 585 iR 8" AF] T,
p -2 3 1LET6  SOdodPEkin™
G Rt et S 3 Wy FaAMGrE-Kywia- TR o=} 5. 61-7,38
e
T el -t S 90,588 F4ARMDLR-oFpaiea - FoA2B20E - b—F 5. 31-15.00
=
B8, 35T ekl IS kg 84, 28-445, 22
7Y il 0 EofoiEE i -
il F B TAE S E [ . o
N ] e i R
R (- B == LD 3 0638, 25
i Rl 2 R 5 4,00
My MR 4~ EBITIM = b-F 7 o vy LE3S 1500
5,083 B DR o« A R 12,00
48, 067 NG EBITIM - b F sl i 16, 35
P RhiN B4 120 NI 2SS R Fer=d—HED i L4 63
7%k 624 EofodpEtieY < ]
s LE FoABdwbHpwin- Fg ARGk b 11.57
=
B SRR 5B FaRAVFP-Fywira - Fa AR E P b—F [
o=
ST 1 A g TREE - B
5 GRS e e EUT |- RN HE Fa—H—HLHMH 2022
Hii &4
AT D AF g TS - A
] e o i [E TV - B Fere=d=R N G, O
[P
b1 i $ 678, 49

O RN AR L SRR, T Rtk o TIHRATRA L AN SIva i, R S ERlIC ab Ol ST vl ER R

&&tr,

132/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2026
1,119,424,029.85 1,784 2,500
850,000 150,000
105,955.12
850,000 150,000
250,000 1,250,000
1971
Pacific Investment Management Company LLC PIMCO
1940
60
PIMCO
PIMCO
BMA

BMA
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2026 330
1,039,903,382,488
117 | 576,835,757,332
15| 18,409,314,208
21|  54,435,145,942
73| 288,387,683,975
11 8,996,894, 275
23| 13,166,743,041
30|  19,946,645,907
15| 37,238,861,900
2 733,190,215
6 3,282,936,813
17|  18,470,208,880
PINMCO PINMCO
PINCO 2026
2018 18 PINCO PL
PIMCO PL
2018
PINCO
2021 22 PINCO
CDO
CDO PINMCO

PIMCO

134/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

PIMCO 2025
12 2025 PIMCO
2022 13 PIMCO PL PIMCO PIMCO
PIMCO
2024 18 PIMCO
PIMCO
2025 10 PIMCO
V.tal
PIMCO
PIMCO PIMCO Latin América Administradora de
Carteiras LTDA PIMCO LatAm PIMCO
PIMCO PIMCO
PIMCO LatAm
2026 15 PIMCO
PIMCO PIMCO
PIMCO
PIMCO PIMCO

PIMCO
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2025 2024 12 31
2025 2024
2(c) 940,881,222 150,907,939 857,861,396 137,592,389
2(d),4 61,484,552 9,861,507 21,449,335 3,440,259
2(e) 36,298,486 5,821,914 32,551,258 5,220,896
2(H) 904,966,768 145,147,620 784,878,618 125,886,682
2(PH) 384,300,819 61,638,008 311,579,147 49,974,179
74,935,928 12,018,973 74,319,652 11,920,129
2(PH) 15,430,791 2,474,945 14,239,119 2,283,812
2(k),8(c) 37,674,850 6,042,669 36,206,093 5,807,095
2(w),7 191,515,774 30,717,215 141,787,314 22,741,267
2(u) 39,536,209 6,341,213 54,920,456 8,808,692
2,687,025,399 430,972,004  2,329,792,388 373,675,401
2(9),5 82,085,471 13,165,689 91,734,920 14,713,364
2025 12 31
304,614,779 2024 12 31
282,164,011
2().10 272,043,620 43,633,076 206,619,044 33,139,628
2(k),8(c) 1,969,606,183 315,905,136  1,637,570,028 262,649,857
2(i) 30,865,176 4,950,466 30,865,176 4,950,466
2(h),6 22,287,772 3,574,736 33,863,800 5,431,415
2(b) 10,473,414 1,679,831 22,479,721 3,605,522
9 125,380,934 20,109,848 75,466,281 12,104,037
2,512,742,570 403,018,781  2,098,598,970 336,594,289
5,199,767,969 833,990,785  4,428,391,358 710,269,690
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2025 2024
444,299,283 71,261,162 374,622,447 60,085,694
8(b),8(c) 491,771,993 78,875,310 375,939,507 60,296,938
125,059,007 20,058,214 92,672,520 14,863,745
2(j),10 28,576,669 4,583,412 33,612,893 5,391,172
7 112,722,357 18,079,539 88,788,106 14,240,724
2(s),8(c) 37,674,850 6,042,669 36,206,093 5,807,095
3,646,485 584,860 7,285,907 1,168,587
1,243,750,644 199,485,166  1,009,127,473 161,853,955
2(s),8(c) 1,969,606,183 315,905,136  1,637,570,028 262,649,857
2(j),10 331,533,400 53,174,642 236,608,921 37,964,140
8(c) 312,633,087 50,143,221 250,971,967 40,253,394
6,377,611 1,022,905 5,465,782 876,657
2,620,150,281 420,245,904  2,130,706,698 341,744,047
3,863,900,925 619,731,069  3,139,834,171 503,598,003
(30,790,584) (4,938,502)  (30,156,023)  (4,836,725)
850,000
1,318,755,848 211,515,250  1,310,637,130 210,213,089
150,000
106,215,090 17,035,838 99,000,663 15,878,716
2025 12 31 105,955
2024 12 31 104,239
8(a) 5,364,298 860,380
2025 12 31
2024 12 31 6,977
2(p) (58,313,310) 9,352,872)  (96,288,881)  (15,443,774)
1,335,867,044 214,259,715  1,288,557,187 206,671,687
5,199,767,969 833,990,785  4,428,391,358 710,269,690
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2025 2024 12 31
2025 2024

2(F) 4,462,633,353 715,761,763 4,071,147,069 652,971,278
2(F) 1,075,485,742 172,497,158 1,012,329,776 162,367,573
2(F) 1,320,272,910 211,758,572 1,199,377,466 192,368,152
2(F) 398,368,954 63,894,397 337,861,733 54,189,643
2(F) 109,317,528 17,533,438 86,372,144 13,853,228
7,366,078,487 1,181,445,329 6,707,088,188 1,075,749,874
8 2,939,690,546 471,496,967 2,575,260,388 413,046,014
2(t) 699,149,681 112,136,617 642,177,234 102,998,807
614,072,143 98,491,031 490,932,472 78,740,659
263,460,956 42,256,503 235,150,735 37,715,826
5,6,10 230,206,850 36,922,877 210,826,945 33,814,534
2(0) 159,214,754 25,536,454 127,214,504 20,403,934
31,280,897 5,017,143 30,872,324 4,951,612
72,694,189 11,659,421 63,715,055 10,219,258
5,009,770,016 803,517,013 4,376,149,657 701,890,643
2,356,308,471 377,928,316 2,330,938,531 373,859,231
8(c) 314,110,072 50,380,114 197,087,983 31,610,942
23§).10 (10,992, 254) (1,763,048) (9,819,342) (1,574,924)
2(h) 91,832,413 14,729,001 (2,271,445) (364,317)
2,751,258,702 441,274,383 2,515,935,727 403,530,931
9 88,700,411 14,226,659 96,474,036 15,473,471
2,662,558,291 427,047,724 2,419,461,691 388,057,461
2(p) 37,975,571 6,090,902 (26,369,555) (4,229,413)
2,700,533,862 433,138,626 2,393,092,136 383,828,048
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2025 2024 12 31

2023
12 31
850,000 (29,839,039)  (4,785,883) 150,000 1,312,627,823 210,532,377 98,838 92,499,758 14,836,036
1,653,224,617 265,160,696 537,855,102 86,266,580 228,381,972 36,630,184
(1,658,532,730) (266,012,065) (539,845,795) (86,585,867) (225,393,080) (36,150,796)
871,575 139,792
PINMCO
4,119,554 660,735 3,512,013 563,292
2024
12 31
850,000 (30,156,023)  (4,836,725) 150,000 1,310,637,130 210,213,089 104,239 99,000,663 15,878,716
1,810,472,194 290,381,635 594,107,900 95,288,966 257,978,197 41,377,123
(1,815,258,103) (291,149,247) (585,989,182) (93,986,805) (252,023,334) (40,422,023)
PINMCO
4,151,348 665,835 1,259,564 202,021
2025
12 31

850,000 (30,790,584)  (4,938,502) 150,000 1,318,755,848 211,515,250 105,955 106,215,090 17,035,838
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2025 2024 12 31
31
24,725 12,092,102 1,939,452  (69,919,326)  (11,214,361)  1,317,461,318 211,307,621
2,419,461,691 388,057,461
(2,423,771,605)  (388,748,728)
871,575 139,792
903,763 144,955 903,763 144,955
(7,631,567)  (1,224,027)
(26,369,555)  (4,229,413) (26,369,555) (4,229,413)
31
6,977 5,364,298 860,380  (96,288,881)  (15,443,774)  1,288,557,187 206,671,687
2,662,558,291 427,047,724
(2,653,270,619)  (425,558,075)
46,614 7,476 46,614 7,476
(5,410,912) (867,856)
37,975,571 6,090,902 37,975,571 6,090,902
31
(58,313,310)  (9,352,872)  1,335,867,044 214,259,715
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2025 2024 12 31

2025 2024

2,662,558,291 427,047,724 2,419,461,691 388,057,461
46,614 7,476 903,148 144,856
68,141,057 10,929,144 71,864,624 11,526,367
10,992,254 1,763,048 9,819,342 1,574,924
(91,832,413) (14,729,001) 2,271,445 364,317
176,144 28,252 674,013 108,105
6,810 1,092
(4,668,281) (748,746) (1,480, 886) (237,519)
2,279,700 365,641 1,774,502 284,612
(2,574,825) (412,976) (1,160, 660) (186,158)
(3,747,228) (601,018) (715,074) (114,691)
(101,302, 769) (16,247,951) (105,340, 724) (16,895,599)
(10,992, 254) (1,763,048) (9,819, 342) (1,574,924)
(194,001, 494) (31,115,900) 101,630,457 16,300,509
(60,945,105) (9,774,985) (84,939,937) (13,623,516)
380,859,698 61,086,087 277,337,192 44,482,112
21,206,658 3,401,336 18,542,953 2,974,104
2,676,196,047 429,235,084 2,700,829 ,554 433,186,052
(31,836,184) (5,106,206)
(10,871,035) (1,743,605) (26,350,000) (4,226,277)
(8,157,452) (1,308,374) (7,583,710) (1,216,351)
(158,298) (25,389)
68,925,207 11,054,914
49,738,422 7,977,546 (65,769,894) (10,548,833)
(2,653,270,619) (425,558,075)  (2,423,771,605) (388,748,728)
871,575 139,792
(27,619,595) (4,429,907) (16,246,618) (2,605,795)
(2,680,890,214) (429,987,981) _ (2,439,146,648) (391,214,731)
37,975,571 6,090,902 (26,369,555) (4,229,413)
83,019,826 13,315,550 169,543,457 27,193,075
857,861,396 137,592,389 688,317,939 110,399,314
940,881,222 150,907,939 857,861,396 137,592,389

35,071,811

5,625,168
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2025 2024 12 31
PIMCO
AAM LLC
AAM LLC 850,000 150,000
AAM LLC
AAM Holding
105,955 1,510 AAM LLC 104,445
AAM LLC AAM Holding
PIMCO PIMCO PI
LLC
Pl LLC PIMCO
PIMCO PIMCO
Pl LLC 1934

FINRA
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PGA

FINMA

PIMCO

1ASB

2026
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PIMCO

PIMCO

AAM LLC

2025 2024 12 31 422.0 331.2

FDIC
FDIC

2026 2027
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PIMCO

PIMCO
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10

2025 2024

12

12

IFRS

PIMCO
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PIMCO
30

2025 2024 12
31

1ASB
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IAS 19

IFRS 18 IFRS 18

2024 1ASB I1AS IFRS 18 IFRS 18

IFRS 18

IFRS 18 2027
IFRS 18
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IFRS

2025 2024 12 31 61.5 21.4

2025 2024 12 31

NAV

2025 2024 12 31
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2024 12 31

2025 12 31

2025

2023 12 31

2024 12 31

2025 12 31

2025

PIMCO

2025 2024

11.2
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27,544,652 58,452,954 1,070,631 87,068,237
14,165,970 12,184,030 26,350,000
(116,320) (556,801) (892) (674,013)
(11,718,632) (9,290,672) (21,009,304)
29,875,670 60,789,511 1,069,739 91,734,920
8,120,545 2,749,776 714 10,871,035
(176,144) (176,144)
(10,875,757) (9,468,583) (20,344,340)
27,120,458 53,894,560 1,070,453 82,085,471
2024 20.3 21.0
27,440,534 15,200,000 42,640,534
7,583,710 7,583,710
(6,810) (6,810)
(14,273,634) (2,080,000) (16,353,634)
20,743,800 13,120,000 33,863,800
8,157,452 8,157,452
(17,653,480) (2,080,000) (19,733,480)
11,247,772 11,040,000 22,287,772
2024 19.7 16.4
AAM LLC
25.1
AAM LLC PIMCO
PIMCO
2025 2024 12 31
12.9
SOFR 0.2
AAM LLC PIMCO 2025 2024
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PIMCO AAM LLC 2025 2024 12 31 PIMCO
2025 12 31 920.4
2024 799.1
2025 12 31
141.7 2024 106.2
2025 2024 62.0
52.5
PIMCO
2025 2024
3.8 4.1
PEG
PEG PIMCO
PIMCO
2025
PEG 534.0 2024 452.7 PEG
36.0 2024 33.2
PEG 2025 PEG 58.2 2024 60.3
2025 12 31 36.5 2024 28.2
PEG 101.5 2024 75.9 PEG
AAM LLC 2026 11

600.0 SOFR 20
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AAM LLC PIMCO

2025 2024 12 31
PEG

2025 2024
91.4 76.9

PIMCO PIMCO PIMCO

AAM LLC
PIMCO
PIMCO
250,000 2020
2025 12 31 105,955
2024 12 31

6,977 104,239

154/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2025 2024

2023 12 31 24,725 24,725 16,547
17,082 (17,082)

(17,082) (17,082) 15,984

(666) (666) 17,806

2024 12 31 6,977 6,977 17,806
6,977
6,977 (6,977)

(6,977) (6,977) 17,806

2025 12 31
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23,612 2025
23,376 2024 2025 6,977
2025 31
1,716
2024 17,082 2024 31 2024
28
5,401
2025 2024
47 903
2025 12 31
AAM LLC
401
100
2025 2024 65.5
69.5
2025 12 31 55.3 2024 57.5
AAM LLC
1974 201 301
401
2025 2024 12 31
20 17

2025 2024 270.3 129.0
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12 31
2025 2024
80,756 79,506
3,300,474 2,939,343
98,445,504 98,871,347
101,826,734 101,890,196
(13,126,323) (5.416,160)
(13,126,323) (5.416,160)
88,700,411 96,474,036
15.1 14.6
2025
81.3 64.0 2025
29 69
OECD
15
GloBE
2025
12 31
2025 2024
34,630,399 32,194,891
10,992,254 9,819,342
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225,966 281,129
125,524 114,684
2,035,189 1,998,080
2025 2024 12 31
41.0 28.5
2025 12 31
12 31
2026 39,054,452
2027 43,858,054
2028 42,202,786
2029 41,789,322
2030 46,500,591
239,468,730
452,873,935

(92,763,866)
360,110,069
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42,821,433
41,374,340
35,615,864
33,319,695
34,099,305
129,131,729

316,362,366
(46,050,552)

270,311,814
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2025 12 31

2025 12 31 2025 12
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PIMCO

2025 2024
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12 31
2025 2024

7,310,049,839 4,950,610,570
2,087,577 2,996,548

2026
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIARIES

Consolidated Stateznents of Financial Condition
Decemhar 30, 2025 and 2024

Mgty
Nots 2ms 2024
Cugrent wes
Cash and cash equavalents He) 1 i0EE], 222 A5 R399
Investments carned af fur value through profit snd los 2(d), 4 61,484 552 21,449,335
Investmenty camed ab enmorezed cost e} g lohand RN
Invertment sdvisory and administrative fees secesvable
Pocled fmnds B D04, 66, TEE Ta4 TR 612
Frivate sccounls (B 384,300,319 310,579,047
Prepaid expenses T4,935,928 M A15.652
Dastribution and serncing fees recoivable Fi 15,450,781 1423019
Interes in nom-consolvdated deferred compensabion tnist k), &) FTEH 850 36,206,093
Recavablet een affibates 2L T IPLE15TM 141, 787.314
Csher current assets Hu) 39,536,200 4 030 454
Tatsl current sepets IAET, 025 309 2,329,791, 388
Moncorrest assels:
Propesty and equepment, net of acoemulabed depreciasion of $304,414, 779
s $252,144.011 at December 31, 2025 md 2024, respectively (g 5 E2OB5AT 91,734 020
Raght-of-use napets 25, 1o 1043630 M6 15,084
Interes in mn-:mmldmdd:ﬁur:d:mpmnnmlm 2k, &) L9 806,183 1,637 510,028
Coadwll ELiY] 30,365,174 30,845,174
Intmngitde assets 2(h). 8 LTR a4 E00
Investraemts 1n Spoc S k) 10473414 22477
Oeher noncurrent agsets L] 125,380,954 ThAGS EEI
Total noncunent ascets 2,512, 742,570 X 098, 58,970
Total asset= 4 £,199, 7467 969 A4 428 301,358
Liabilities and Capital
Current liskilities
Accounts payvable and acerued expenses ] 444,299 283 IT4 632 44T
Agorued compena om bl &) 431,771,993 ITE 938507
Commasnons payable 125,059,007 AT S
Lede habilines 25, 10 23570, 669 JR602E93
Payablesto afilates T 111722357 EETEL104
Dreferred compensahion sl Ble) LR ] 3820409
Ocher current aabihicies e840 485 T 285907
Total corrent abidities 1,245,750 044 L00R127.4T7)
Heneorrent lishilities
Dreferred compensation 2L (e 1,769,406, 153 LEITST0023
Lease labilines i 10 EEVREE L] JIG65521
Dther attnsed oomp nsaion ) 312,633,087 250,97 967
Ceher noncument lialalines 4.377.411 5845782
Total noncument liakilibes 2,620, 150261 L.130.Mé. 658
Totad halalites 3,863, 500.92% 1138834171
Caputal:
Class A members (sneed s outstanding 550,000 wuts) (30,790, 584 ) (30, 156.023)
Clas B enembers (erued and ootrtandeng 150,000 uséts) LAI8 755 848 130437130
Class M members (105955 anits izned sad outstssding o December 31 2025
and 104,239 umts isneed and outstanding af Decamber 31, 2024} 106,215,050 B0 000 64
Class M unit option helders (ne opbonsissued and cutsanding a December 30, 2025
=l d.7TT opucng isneed and outstisding o December 31, 2024) Ea) -— 514298
Cusnulagive trangladion sduriment Hp) (58.311.310) (Fa. 2800800
Total capatal 1. 335367044 I 188 557.187
Total Lialalines md capta 4 5,099, 167 969 4.42E.3910,353
See accompanying potes to the ponsolidated Bnascial Aatements,
3
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIARIES
Consolidated Statements of Income and Comprehensave Incame
Y ears ended December 31, 2025 and 2024

HNote 2025 024
Revenues
Inwestment advisocy Faes
Fooled funds i 1 4442 633353 4 071,147 069
Private accounts bl ] 1075485, 742 1,012 329776
Administrative fees - pooled funds HE 1320272910 1,198,377 466
Diastribution and servscmg fees b | ] 308,368,954 337,861,733
Other Xh 109,317,528 86,372,144
Total revenues 7. 366,078,457 707,088,188
Expenses
Compensation and benefits & 2930 600,546 2,575,260 388
General and administrative 28 S99 149,681 842,177,234
Commissions €14,072,143 490,932,472
Frofessional feses 263 460,956 235,150,735
Cecupancy and sgupment 56,10 230,206,850 210,824,945
Markeeting and promotions] e 159,214,754 127,214 5044
Subsadviory and asbadrnmistmbive servicds 31,280,857 30,872,324
Cither 72,684 182 63,715,055
Total mgpenses 5008770018 4.376,145,657
Cperatng nooms 2. 356,308,471 2,330,938, 531
Cither incoems, net Bz) 34.00,072 197,087 983
Finance costs Hp, 10 (10,552,254) (#519.342)
Equity m meome (less) of assocutes iy ¥1,832.413 (2271.443)
Het income before meorne tioes 2,751,258,702 251593577
Income tax expense 2 EET00.411 26,474,035
Het incoms 2662 558,29] 2A419461,69]
Other comprehensive meome (loss)
Iterns that rmay be reclassified subsequently to profit or loss:
Foreign currency translabon adpstment 2ip) 37.975,5M (24, 369.555)
Comprehensive income 1 2700,533 882 2393082136

See accompanying notes to the consolidated financeal staternents
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PACIFIC INWESTMENT MANAGEMENT COMPANY LLC
AND SUBSIDIAREES
Congelidated Stlements of Cagh Flows
¥ ears ended December 31, 2025 and 2004

128 pilrg
Cash Rows Som operating acthaties
Het income ] 2661558291 1EIP 460 691
Adjustments bo recencile Bl intomne to net cash provided by cpamting scuviller
E ity eenrpenzation 46,614 PO3,14%
Diepreaabon and amarhzxhon 63,141 057 TLEH M
Finasce cosls 10,583 254 AEIPI4D
Equty in(incame) loss of spiociates (PLE32AIS 3071 4%
il boee on Sspogal of property and equepimen 176,144 Gra 13
Hiet boss on dsposal of meangible aspess — 6,510
UermEzed and realized not gein on invesieents carmed ab fiir vadue Seoogh proft and logs (4,668 280) {1,450 386y
Procesds fom sale o fisvestment 5 cammied &8 fir value through profit and loss LIV 100 T4 S0
Purchases ofinvestments carmed al fiar value teough proft and loss (154 325) {1,160 560y
Interest and smortrmBon of discount on investments caried o amodrzed cost 3,747 228y (715074
Income tasned pasd (101,302 767 {105,380 7 24
Inbsres paad (10,992 254) (0819340
Change in op eratng assets, labilidien, aad Encomne e expenie
Feesrecenabie 19,001 Ay 100,630 457
Recavabies from affilales, propasd expenses, and other assets (60,045, 1 05) (B4, 090 93Ty
Acenuis payahle mnd accroed exp endes, tommnstions pifable, scorued compeneaon, and income A% sgpmee 380,859,608 T3 AN
Other leatabilbes and payahles to afibates 31 204 554 18542053
et cash grewded by opermiing actinkes 1676 ARE047 700,529,554
Cash fows Som mvesting ackvties
Purchares of mwedmets carmed Slamonzed cos - 31, 530,154)
Purchases of propesty and equpmant (10,571 035) {26,350 000y
Purchases of tangble assets (EIST A5 (1583710
Purchates of mretmenis in aseocsales {158 29E) -
Procesd: fom mle of myvestmenls i assocales 63, 515 207 —
et eaat gremsded by (ared @) snvesting acliwlies 49733427 165,769 8943
Cash Bows fom Brantng sctisted
Drnnbtong pad (1 453,270.619) (1433,771 405
Contatesion recsved — ET15T5
Principal dementy of lease payments (27,610 585 {16, M40 418y
Met cash wged an Erancing actvlies {2 480,500214) (3,439, 146,04 8
Effect of exchange mbe chasges o cash and carh sqevalents TR (20,340 555
Met incresse in mish and msbh equivalents E1OER R 165 %45 457
Caghand cash equivalents, begnsesg of period EST.241. 194 GEEIIT.HIS
Caghand cash equivalents, cxd of period ] 058020 537500300
Suppleamenial disdosre of noncish adinies:
[emeriEnedts carried 41 Bar valus theoagh profit and los receved Fom 2ale of iemetenenls ia - kkaaled H BT —

Tee arcovnpranying pales W the eonsskdited finmncial slateamerts.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

Organization and Business

Pacific Investment Management Company LLC (PIMCO or the Company) 15 a Delaware limited liability
company and subsidiary of Allianz Asset Management of America LLC (AAM LLC) the managing
member. The Company is a registered investment adviser headquartered in Newport Beach, Califomia 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, educational instittions,
foundations, endowments, corporations, financial advisers, individuals, and others through the use of private
accounts and pooled funds,

Capitalization

AAM LLC owns all 350,000 Class A units of the Company, There are atotal of 150,000 Class B units, which
are owned by AAM LLC and Allianz Asset Management U.S. Holding I LLC {AAM Holding II). There are

a total of 105955 Class M units issued and ontstanding. of which 1,510 are owned by AAM LLC and
104 445 are owned by certain cuwrrent and former employees. Class B units have priority over Class A and
M units with respect to income and distributions,

AAM LLC and AAM Holding I1 are indirectly wholly owned by Allianz SE. Allianz SE 1s a global financial
services provider predominantly in the insurance and asset management business,
Consoelidation

The accompanying consolidated financial statements include the accounts of the Company and its wholly
owned subsidianies. All significant intercompany transactions have been eliminated in the accompanying
consolidated financial statements.

PIMCO, as the primary investment adviser, has several wholly owned subsidiaries including PIMCO

Investments LLC (Pl LLC) as well as international subsidiaries that are included in these consolidated
financial statements as follows:

« PILLC 15 a registered broker/dealer with the Secunties and Exchange Commission that is the primary
disgtributor and provides shareholder services to institutional and retail mutual funds (PIMCO Mutual
Funds) and exchange-traded funds that are managed and advised by PIMCO (collectively, PIMCO
Funds). P1 LLC is a member of the Financial Industry Regulatory Authority (FINRA) 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.

s PIMCO Europe Ltd (PIMCO Europe) is a registered investment adviser in the United Kingdom,
*  PIMCO Japan Ltd is a registered investment adviser in Japan.

= PIMCO Australia Pty Limited is a registered investment adviser in Aunstralia,

=  PIMCO Australia Management Limited is a registered responsible entity in Australia.

7 {Continued)
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

*  PIMCO Asia Pte Ltd 1s a registered investment adviser in Singapore.

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

« PIMCO Canada Corp is a registered investment adviser in Canada.

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

= PGA Global Services LLC is a holding company, with branches in the United Kingdom and Ireland.
s PIMCO Global Advisors LLC is a holding company, with a branch in Argentina,

s PIMCO{Schweiz) GmbH provides certain services to PIMCO Ewrope in Switzerland and is a registered
distributor with Swiss Financial Market Supervisory Authority (FINMA),

s  PIMCO Latin America Administradora de Carteiras 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 funds under the laws
of Luxembourg.

*  PIMCO Taiwan Limited is a registered investment adviser in Taiwan.
+  PIMCO Investment Management ( Shanghai) Limited is an investment adviser in China.

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

s  PIMCO Prime Real Estate LLC 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 not
presented in these consolidated Anancial statements.

Significant Accounting Policies

(@)  Basix of Preparation

These consolidated financial statements are prepared in accordance with [FRS Accounting Standards
as issued by the Intemational Accounting Standards Board (IASE ). The accounting policies have been
applied consistently to all perods presemted in the consolidated financial statements. These
consolidated financial statements are presented in U5, dollars,

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

These consolidated financial gatements were authorized for issuance by the Managing Member on
June 3, 2026,

] {Continued)
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

() Basix of Convolidaiion

Subsidiaries are entities controlled by the Company. Control exists when the Company has the power
to govem the financial and operating policies of the other entity =0 as o obtain benefits from iis
activities. Management must make judzgments when it assesses these varions elements and all related
facts and circumstances to determine whether control exists,

Investments are classified as associates when it is determined that PIMCO does not control these
entities; however, the Company has significant influence. The Company accounts for investments in
associates under the equity method of accounting, An investment in an associate is recorded af 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 primanly represents the Company's proportionate share of the
unrealized and realized gains and losses from changes in fair value of the investments held by these
associates.

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

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

{e)  Cash and Cash Fguivalents

The Company considers all liquid financial instruments with an original maturity of three months or
less to be cash equivalenis. Cash and cash equivalenis may include cash on deposit with financial
institutions, nonaffiliated money market accounts, and cash deposited into a cash pool, throngh AAM
LLC, administered by Allianz SE. There was $422.0 million and $331.2 million invested in
nonaffiliated money market accounts at December 31, 2025 and 2024, respectively, Management
considers investmenis in money market accounts to be cash equivalents for purposes of the
consclidated statements of cash flows, These investments are camied at amortized cost, which
approximates Far value. The Company maintains its remaining cash and cash equivalents in various
federally insured banking institwtions, The account balances at each institution generally exceed the
Federal Deposit Insurance Corporation’s (FDIC) insurance coverage {(or similar federal foreign
programs ), and as a result, there is a concentration of credit risk related o amounts in excess of FDIC
insurance coverage.

(d)  Invesiments Carried af Fair Value through Profit and Loss

Investments cartied al fair value through profil and loss represent financial assets inthe held for trading
business model. Investments held for trading consist primarily of investments in PIMCO pooled funds

9 {Continued)
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

and ather exchange-traded equities with a shon-to-moderate term duration objective. Investments held
for trading are measwred ai fair value. Changes in fair value are recognized directly in ather income
(loss), net in the consolidated statements of income and comprehensive income. Transactions in these
investments are recorded on a trade-date basis.

(g} Invesiments Carried al Amoriized Cosit

Investments carried at amortized cost represent financial assets in the held to maturity business model,
Investments held to maturity consist of investments in United Kingdom government bonds with
conpon rates ranging from 0% — 5% per annum and maturities ranging from 2026 — 2027, Investmenis
held to maturity are measured at amontized cost using the effective interest method. Interest earned
and amortizaiion of any premium or discount are recogmzed directly m other income, net in the
consolidated statements of income and comprehensive income.

(7 Revenue Recognition

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

Tnvesiment Advizory and Administrative Fees

Imvestment advisory and administrative fees are recogmized as the services are performed. These fees
are eamed in exchange for investment advisory services and, in many cases. providing or procuring
administrative services for the customer including andit, custodial, portfolio accoumting, legal, transfer
agency, and printing costs. The performance obligation is considered a senes of distinet services
performed each day that are substantially the same. Such fees are primanily based on percentages of
the fair value of the assets under management and recognized for services provided during the perod,
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 i removed which is generally once these values can
be determined.

Private accounts and pooled funds may also generate a fee based on investment performance. The
Company may also receive carmied interest from certain alternative investment products that exceed
performance hurdles. Such fees are recognized when it is highly probable that significant reversal will
nok Goeur.

Distvibution and Servicing Fees

Distribotion and servicing fees are ongoing fees that the Company receives for completing the
performance obligation of distribution and servicing activities on behall o f PIMCO Mutual Funds. For
distribution and servicing fee revenue, the performance obligation is considered a series of distinet
services performed each day that are substantially the same. This revenue is earned ratably over time
to match the delivery of the performance obligation each day over the life of the contract. As the
distribution and servicing revenue amounts are based on percentages of the average daily net assets of
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the PIMCO Mutual Funds, the consideration for this revenue 15 variable and deemed constrained due
to dependence of unpredictable asset valoes, The constraint is removed once these values can be
determined.

Contract assels and Kabilities

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 distnbution and servicing fees revenue are included in distribution
and servicing fees receivable in the accompanying consolidated statements of financial condition,
There was no impairment of any receivables recognized during the year related to revenue from
contracts with customers, There are no contract liabilities related to these contracts,

(2} Properly and Equipment

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

The assets’ usefil economic lives and residual values are reviewed at each financial period-end and
adjusted if appropriate. An item of property and equipment is derecognized upon disposal or when no
fture economic benefits are expected from its use or disposal. Any gain or loss anising on the disposal
of the asset, calculated as the difference between the net disposal proceeds and the camrying amount of
the item, 1% included in the consolidated statements of income and comprehensive income in the year
the item is sold or retired.

{fi)  Irtangible avsels

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

M Geodwill

Om 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 camrying amount, This
assessment is performed as of September 30th or sooner if events or circumstances exist that indicate
that it is more likely than not that a goodwill impairment exists. No impairment charges have been
recorded during 2025 or 2024,
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Leaves

The Company’s leases consist of leases for real estate for corporate offices and other facilities. The
Company has measured the lease liability using its estimated incremental borrowing rate and the index
or market rate of variable lease payments at commencement date. Any subsequent changes to the index
or market rate result in a remeasurement of the lease liability and adjusted against the right-of-use
asset, The portion of lease liabilities that is expected to be 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 considening all factors that create an economic incentive for the Company, including significant
leasehold improvements.

The Company recognizes the finance cost of lease payments in the accompanying consolidated
statements of income and comprehensive income on a constant periodic rate of interest on the
remaining balance of the liability each period. The right-of-use asset is depreciated on a straight-line
basis cver the shorter of the asset’s useful life and the lease term and is included in occupancy and
equipment in the accompanying consolidated statements of income and comprehensive income,

The Company has elected not to recognize nght-of-use assels and lease liabilities for leases of low

value assets and short-term 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.

Interest in Non-consolidaied Deferred Compensaiion Trust

The Company elected the far value option under IFRS 9 Financial Instrume nis for the interest in the
non-consolidated deferred compensation trst.

Income Taves

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

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

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
of deferred in an amount reasonably necessary or appropoate for the Company 1o conduct its business
in the normal course,

Share-Baved Compensaiion Plans

The Company accounts for share-based payment armangements by determining the value of emplovee
services received in exchange for an award of equity instruments based on the grant date fair value of
the share-based award, The cost of emplovee services is recognized as an expense, with a
corresponding increase o 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, discounted cash flows, market
transactions of comparable entities, and consideration as to the Company’s historical and forecasted
financial performance.

Muarkeling and Promaotional

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

Foreign Currency Translation

The assets and liabilities of foreizn subsidiaries have been translated into U.S. dollars at the current
rale of exchange existing o vear-end. Revenues and expenses are translated primarily at the exchange
rate on the date on which the transactions are recognized. The effects of translating the results of
operations of subsidiaries with a fimctional cumrency other than the U8, dollar are included in other
comprehensive income or loss. The cumulative translation adjustment of translating the balance sheet
of subsidiaries with a functional cumency other than the U.S. dollar is included as a component of
capital in the consolidated statements of financial condition as of December 31, 2025 and 2024,

Use of Extimates

The preparation of the consolidated financial statements in conformity with IFRS Accounting
Standards as issued by the IASE requires management to make egimates and assumptions about fiuture
events. These estimates and the underlying assumptions affect the amounis of asseis and liabilities
reporied, disclosures about contingent assets and liabilities, reported amounts of revemues 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 ongeing basis using historical experience and other known factors, including the
crrent economic environment, which management believes to be reasonable under the circumstances,
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Management adjusts such estimates and assumptions when facts and circumstances dictate. As fiture
events and their effects cannot be determined with precision, actual results could differ significantly
from these estimates. Changes in those estimates resulling from continning, changes in the economic
enviromment will be reflected in the financial statements in future periods as they occur. Management
believes that the significant areas where judgment is necessanly applied are those which relate to the:

=  DMeasurement of share-based payment amangements, which includes estimates of fair value of the
Company's membership units. These estimates can be particularly sensitive 1o assumptions in
regards to the Company’s future earnings; and

e Assessment of provisions.

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

+  Evaluation of the measurement criteria associated with the recognition of revenues associated with
performance fees (as discussed in note 2(10).

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

(r)  Provisions

Provisions are recognized when the Company has a present legal or constructive abligation as a result
of a past event and it is probable that an outflow of economic benefits will be required to settle the
obligation. The amount recognized as a provision is the best estimate of the obligation at the reporting
date. Ifthe effect is material, provisions are determined by discounting the expected future cash flows
al arate that reflects current market assessments of the time value of money and, where appropriate,
the nisk specific to the liability. Future events that may affect the amount required tosettle an obligation
are reflected in the amount of a provigon where there is sufficient objective evidence that they will
occur. Where zome or all of the expenditure is expected to be reimbursed by insurance or some other
party, and it is virtually cenain, the reimbursement is recognized as a separate asset on the consolidated
statements of financial condition. and the amount is recorded in the consolidated statements of income
and comprehensive income, Provisions are reviewed at each reporting date and adjusted to reflect the
current best estimate. Ifit is no longer probable that an owtflow 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 [AS 19 and adjusts
the carrying value of the liability for changes in the fair value of the interest in the non-consclidated
deferred compensation trust in the accompanying comsolidated statements of financial condition and
compensation and benefits in the accompanying consolidated statements of income and
comprehensive income.
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() General and administrative

General and administrative expenses are mainly comprised of costs related 1o performance obligations
under the administrative fees contracts thal do not meet the criteria as costs to obtain or fulfill a
contract. The Company is considered the principal in these armangements and recognizes these costs
ofl a gross basis.

(i) Reclassifications

Certain prior year amounis have been reclassified to conform to current year preseniation.

{3) New Accounting Standard Not Yet Adopted

The following standard has been issued, but is not vet effective for the Company’s consolidated financial
statements and has not been early adopted by the Company.

IFRS 18 Presentaiion and Discloswre in Financial Sictemenis (IFRS 18)

In April 2024, the IASB issued [FRS 18 which replaces [AS 1 Presemtation of Financial Statements. The
objective of IFRS 18 is to provide users with more relevant information and transparency aboul a company’s
financial resulis and greater comparability and consistency of financial presentation between comparies.
IFRS 18 will not change the reported consolidated net income but it introduces new defined subtotals to be
presented in the consolidated statement of income and comprehensive income, disclosure of management
kev performance indicators, and new principles for aggregation and disaggregation of information. IFRS 18
is effective for annual periods beginning on or after January 1, 2027, with earlier application permitted,
Management is currently evaluating the potential impact that the adoption of IFRS 18 will have on the
Company’s consclidated financial statements.

{4) Fair Value of Financial Instruments

IFRS 7 Financial fnstruments: Disclosures requires that financial instruments camed at fair value in the
consolidated statements of Anancial condition are classified into a three-level hierarchy depending on the
valuation techniques used and whether the inputs to those valuation techniques are observable in the market.

« Levell - Financial instruments for which the fur value is determined by using quoted prces
{unadjusted) in active markets for identical asseis 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 occurring market transactions on an arm’s length basis,

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

« Level 3 - Financial instruments for which the far value is determined by using valuation techniques,
with at least one significant input not being based on observable market data (nonobservable inputs), are
classified into this category.
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The Company has evaluated its investments carned at fair value throngh profit and loss totaling 3615 million
and $21.4 million as of December 31, 2025 and 2024, respectively, and determined that based on the
unadjusted quoted prices in active markets used to determine fair value that the investments are primarily
classified as Level 1 instruments.

The underlying investments ofthe non-consolidated deferred compensation trust consist of mutual funds and
equity securities which are classified as Level 1 instruments. and investment parinerships which are
measured at net asset value (MAV) of the respective investment partnership at December 31, 2025 and 2024,

There have been no changes to the Company’s valuation policies during the year ended December 31, 2025
or 2024,

The fair value of investment advisory fees and admindistrative 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 shorit maturity as well as low credit nisk.

Property and Equipment
The major classifications of property and equipment are as follows:

OHTee
equi prment,
Turniture, amd Leasehold
fixiures improvements Art Total

Carrying amournt as of

December 31, 2023 3 IT.544.,652 53451954 10706351 70058, 237
Additions 14,165,970 12,154,030 i 206,350,000
Disposals (116,320% (556,501) (E) (674,013)
Depreciation and amort izat ion {11,718,632) (9,290,672} — (21,008,304
Carrying amount as of

December 31, 2024 I8.BT5.670 00,759,511 1,069,739 91,734,920
Additions 5,120,545 LT49. 776 714 10,571,035
Digposzals — {176,149} — (176,149}
Depreciation and amort ization (10,875,757) (9.465,583) — {203, 344, 3405)
Carrying amount as of

December 31, 2025 kS 27,120,455 33,594,560 1,070,453 B2,055.471

The Company recorded depreciation and amortization expense of $20.3 million and $21.0 millien during
2025 and 2024, 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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Compuier Cusiomer
Software Relationships Total
Carryving amount as of
December 31, 2003 % 27,440,534 15,200,000 42,640,554
Additions 7,583,710 — 7,583,710
Dispasals {6,810) — (6.810)
Amortization {14,273,634) {2,080,000) (16,353 634)
Canying amount as of
December 31, 2024 20,743,800 13,1 20, 0300 33,863, 500
Additions 81537452 _— 8157452
Amortization (17,653.480) {2080, 000 (19, 733.480)
Camying amount as of
December 31, 2025 3 11,247,772 11,040,000 22287772

The Company recorded amortization expense of $19.7 million and $16.4 million during 2025 and 2024,
respectively, which is included in occupancy and equipment in the accompanying consolidated statements
of income and comprehensive income,

Related-Party Transactions

PIMCO and its subsidiaries reimburse AAM LLC monthly for certain overhead, administrative services, and
occupancy costs, including short-term lease costs, that are allocated based on time and usage factors. These
expenses generally consist of rental costs and salanes and related benefits for legal, internal andit, and other
general and administrative services. The amount charged for such services totaled $25.1 million and $25.0
million dunng 2025 and 2024, respectively, which is a component of general and administrative and
occupancy and equipment in the consolidated statements of income and comprehensive income. Payables (o
affiliates includes a liability to be paid to AAM LLC in connection with these services, as well as payables
to other affiliates in connection with services they have provided to PIMCO and for expenses that have been
paid on behalf of PIMCO over the ordinary course of business, totaling $11.2 million and $12.9 million as
of December 31, 2025 and 2024, respectively.

From time to time, shor-term interest-bearing advances are granied between AAM LLC and PIMCO for
generally less than 90 days, at a rate of overnight SOFR plus 0.2%% to cover short-term operating cash needs.
During 2025 and 2024, PIMCO did not receive any shot-term cash loans from AAM LLC, and as of
December 31, 2025 and 2024, PIMCO had no outstanding short-term loans.

The Company eams invesimen!t 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, admimstrative

fees — pooled funds, and disribution and servicing fees, respectively, As of December 31, 2025, the
Company had $920 4 million (2024: 7991 million) in related receivables from affiliated find complexes.
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The Company incurs legal and other formation costs associated with the launch of affiliated funds, a portion
of which are contractually recoverable from the respective fund once operations have commenced. As of
December 31, 2025, the Company had 3141.7 million (2024: 5106.2 million) in related receivables from
affiliated fund complexes. which are included in receivables from affiliates in the accompanying
consolidated statements of financial condition.

The Company manages private accounts for certain affiliated subsidiaries of Allianz SE. Investment advisory
fees eamed on these accounts totaled $62.0 million and $52.5 million during 2025 and 2024, 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 Amerca. an indirectly wholly owned subsidiary of Allianz SE, provides
certain services an behalf of the Company to cemain variable anmiity and/or variable life insurance coniracis
invested in PIMCO Funds. The total fees paid for these services by the Company were $3.8 million and $4.1
million during 2025 and 2024, respectively, and are included in general and administrative expenses and
marketing and promofional 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 subsidiary of
Allianz Asset Management GmbH, who in turn, is a wholly owned subsidiary of Allianz SE. PEG, together
with all of the PIMCO subsidianies, are subject to PIMCO's Global Transfer Pricing Policy { Transfer Pricing
Policy) for shared management services which includes portfolio management, account management, and
business management and adminisiration services. Revenues eamed from third parties for shared
management services are allocated in accordance with the Transfer Pricing Policy. In 2025, the revenue
eamed from third parties for shared managzement services allocated to PEG was $534.0 million (2024: $452.7
million) and the reveme allocated from PEG was $36.0 million (2024: $33.2 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. Dunng 2025, costs allocated to PEG were 3552 million (2024 560.3 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, 2025, the Company had a
£36.5 million {2024 $28.2 million) receivable from PEG and a $101.5 million {2024 $75.9 million) payable
to PEG, which are included within receivables from affiliates and payables to affiliates, respectively, in the
accomparnying consolidated statements of financial condition.

AAM LLC has a $600,0 million revolving credit facility with Allianz SE to cover short-term operating cash
needs, which expires in November 2026. The facility permits shori-term borrowings at a floating rate of

interest of SOFR plus 20bps. Tothe 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, 2025 and 2024,
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The Company provides non-regulated employee and administrative services to certain branches of PEG, and
receives aservice fee for providing such services, During 2025 and 2024 service fees eamed for such services
totaled 591 4 million and $76.9 million, respectively, which is included in distribution and servicing fees in
the accompanying consolidated statements of income and comprehensive income,

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 management participates in certain benefit plans, some of
which are discussed in note 8, Total compensation of key members of management comprises the majority
of compensation and benefits included inthe consolidated statements of income and comprehensive income.

Benefit Plans
(a)  Class M Unit Equity Participation Plan

PIMCO had established a Class M Unit Equity Paticipation Plan (the M Unit Plan) for certain
individuals providing services to PIMCO and certain of its affiliates, Participants in the M Unit Plan
were granted options o acquire M units, which vested in one third increments on the thard, fourth, and
fifth anniversary of the option grant date. M unit options were converied to M units based on the
appreciation of fair value of the M unit over the related vesting periad. Al the exercise date, vested
options were be automatically exercized ina cashless transaction unless the participant elected to defer
the receipt of M units throngh the M Unit Deferral Plan. As disclosed in note S(c), participanis can
defer their M units into the AAM LLC Executive Deferred Compensation Plan. If, at the time of
vesting, the PIMCC Class M unit estimated fair value is less than the exercise price of the option
award, no Class M uniis were issued. Class M units are nonvoling umits of PIMCO and entitle the
holder to receive quarterly distribitions in accordance with the Company’s Second Amended and
Festated Limited Liability Company Agreement. Those participants electing to defer the receipt of M
units through the M Unit Deferral Plan continue to receive quartery distributions.

A maximum of 250,000 M umts were originally authonzed 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 resulling in no
farther M units being issued, except pursuant to the exercise of options that were ouistanding prior to
the plan amendment. As of December 31, 2025, no M unit options were ontstanding and 105,955 M
units have been issued from the exercise of options, As of December 31, 2024, 6,977 M unit options
were outstanding and 104,239 M unils have been issued from the exercise of options.

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
Distribution to M unit holders. Expected volatilities were based on the average historical and implied
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volatility of a select group of peers using the Menon Method. The expected life was calenlated based
upon ireating the three vesting tranches {one third in years 3. 4, and 3) as separate options.

A summary of the activity in 2025 and 2024 related to the number and weighted average exercise price
of the M unit options is as follows:

Weighted
average
MNumber of options erant date
Vested Monvested Total fair value
Outstanding at
December 31, 2023 - 24,725 24725 % 16,547
Changes during the year:
Cranted — — — —
Vested 17.082 (17,082) — —
Exercised (17,082} —- (17.082) 15984
Forfeited — (666) ([ 666) 17806
Outstanding at
December 31, 2024 — 6977 6977 % 17,806
Changes during the year:
Cranted — — — —
Vested 6877 (6977 — —
Exercised (6977 —- (6,977) 17.806
Forfeited — — —- —
Outstanding at
December 31, 2025 - — — B —

The weighted average fair value per unit at the date the options were exercised was $23,612 for 2025
and $23,376 for 2024. M unit options totaling 6,977 vested during 2025, On March 31, 2025 these
vested awards exercised under the cashless exercise feature provided in the M Unit Plan, resulting in
the 1ssuance of approximately 1.716 M umts.

M unit options totaling 17,082 vested during 2024, On March 31, 2024 and September 28, 2024, these
vested awards exercised under the cashless exercise feature provided inthe M Unit Plan, resulting in
the issuance of approximately 5,401 M units,
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The fair value of M unit option awards was amortized Lo compensation expense on a graded vesting
attribution method over the related vesting period of each separate tranche. The total nmumber of M unit
option awards expected to vest is adjusted for estimated forfeitures. Compensation expense recognized
under the M Unit Plan during 2025 and 2024 was 8§47 thonsand and 8803 thousand, respectively, and
is included in compensation and benefits in the accompanying consolidated statements of income and
comprehensive income, As of December 31, 2025, there is no estimated compensation cost related to
nonvested M unit option awards expected to be recognized in future periods.

Savings and Investrment Plans

AAM LLC is the sponsor of a defined contribution emplovee savings and retirement plan covering
substantially all employees 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 is 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 stant date. After the completion of one year of credited service, the Company
matches an amomnt of annmal 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 2025 and 2024 was 365.5 million and 569.5 million, respectively, and is included in
compensation and benefits in the accompanying consolidated statemenis of income and
comprehensive income. As of December 31, 2025, the Company had a 5553 million (2024:
£57.5 million) payable related to this plan, which is included within accrued compensation in the
accompanying consolidated statements of financial condition.

Fxecutive Deferred Compensaiion Plan

AAM LLC has a nonqualified deferred compensation plan pursuwant to which a portion of the
compensation accrued by the Company and subsidiaries and otherwise payable to certain eligible
employees may be deferred at the election of the employees. The plan is maintained primarily for the
purpese of providing deferred compensation for a select group of management or highly compensated
employees, within the meaning of Sections 201{2), 301{a¥3), and 401{a)}1) of the Employee
Retirement Income Security Act of 1974, as amended, Amounts deferred under the plan are invested
in marketable securities and M units or other investment partnerships as directed by the employees
and are held in a grantor trust. The assets held in grantor trust are not available to fund ongoing
activities of the Company and only would be available to the Company’s creditors in the event of
insolvency. Compensation expense or benefit and unrealized gains or losses are recognized to the
extent the underlying investments appreciate or depreciate in value. Total investments and restricted
cash and cash equivalents held in trust and the related liability at December 31, 2025 and 2024 was
%2.0 billion and $1.7 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 2025 and 2024 unrealized gains amounted to $270.3 million and $129.0
million, respectively, and is included within compensation and benefits and other income, net in the
accompanying consolidated statemenis of income and comprehensive income.
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

@) Income Tax

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

Year ¢ nded December 31

2025 2024
Current:

Federal b} 80,756 79,506
State 3300474 2939343
Foreigm 98, 445,504 98.871.347
Total currett 101,826,734 101,890,196

Deferred:
Foreign (13,126,323) (5.416,160)
Total deferred (13,126,323) (5,416,1600
Total provision b 88,700,411 96474036

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 U5, tax purposes as well as the effects of state and intemational taxes and nondeductible
expense.

At December 31, 2025 and 2024, income taxes payable amounted to $15.1 million and $14.6 million,
respectively, and are included in accounts payable and accrued expenses in the accompanying consolidated
statements of financial condition. Additionally, at December 31, 2025 and 2024, deferred tax assets
amounted to $81.3 million and $64.0 million, respectively. Deferred tax liabilities at December 31, 2025 and
2024, amounted to $29 thousand and $69 thousand, respectively. Defemred 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.

As an indirectly wholly owned subsidiary of Allianz SE, the Company is within the scope of the OECD
Pillar Two Model mles. Under these rules, a top-up-tax has to be paid per jurisdiction for the difference
between the Global Anti-Base Erosion {GloBE) effective tax rate and the 15% minimum rate. Pillar Two
legislation has not vet been implemented locally in the U.S., however has been implemented in various
Jursdictions in which the Company operates in 2025, As the GloBE effective tax rate of Allianz entities
being situated for tax purposes in Ireland is lower than the minimum rate, a provision for the expected
additional income tax expense has been recognized by subsidiaries located in Ireland based on its
Jurisdictional top-up<4ax contribution. Since the Pillar Two legislation was either not implemented in other
Jjurisdictions, or the GloBE effective tax rale is expected to be greater than the minimum rate of 15%%, no
further provision was required in 2025,
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

10} 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

2025 2024
Depreciation of ROU assets £ 34630399 32,194.891
Interest experse on lease liabilites 10,992 254 92819342
Wariable lease coat 225966 281,129
Short-term lease cost 125,524 114,684
Expenses of leases of low value assets 2,035,189 1,998,080

For the yvears ended December 31, 2025 and 2024, total cash outflow for leases amounted to $4 1.0 million
and $28.5 million, respectively,

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

2025:
Year ending December 31:

2026 5 39,054 452

2027 43,8580

2028 42,202,786

2029 41,789,322

2030 46,500,591

Thereafter 239468730
Total operating lease payments 452873935
Less impited interest (92,763,866

Present value of lease halalies ] 360,110,06%
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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

The following table represents a maturity analysis of the Company's lease liabilities as of December 31,
2024:

Year ending December 31:

2025 b3 42821433
2026 41 374,340
2027 35,615,864
2028 33319695
2029 34,099,305
Thereafter 129.131,729
Total operating lease payments 316,362,366
Less mmputed mterest (46,050.552)

Present value of lease labilities b 270311814

{11) Financial Risk Management

The Company has exposure to the following risks from its use of financial instruments:

#  Credit risk
«  Liquidity risk
s  Market Risk

Risk management is integral to the whole business of the Company. Management continually monitors the
Company's nisk management process to ensure that an appropnate balance between risk and control is
achieved. Risk management policies and systems are reviewed to reflect changes in market conditions and
the Company's activities. Management reports its significant activity to the Risk and Controls Commuittee 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.

Tnvesiment advisory and other recefvables: 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 indugry and country in which client operates, has less of an
influence on credit risk. However, geographically there 15 no concentration of credit nsk. and no single
customer who is individually matenal to the Company’s operations.

The creditworthiness of customers 15 assessed as pant of new client acceptance procedures. The
Company does not require collateral in respect of trade or other receivables, tut monitors the asseis

24 {Continued)

184/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

under management for each customer in relation to their outstanding receivable balance. The Company
has an excellent history of collection on outstanding receivables and establishes an allowance for
impairment only when an individoal customer has been identified as at sk for collection.

Interest Bearing Deposits with Banks: The interest bearing deposits with banks are doe from major
institutions. The Company reviews the creditworthiness of such banks and does not deal with such
institutions if it i= not satisfied with the institation’s financial strength,

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

()  Liquidity Risk

Liquidity risk is the risk that the Company will not be able to meet its financial obligations as they fall
due. The Company’s approach to managing liquidity is to ensure, as far as possible, that it will always
have sufficient liquidity to meet its liabilities when due, under both normal and stressed conditions,
without incurring unacceptable losses or risking damage to the Company's reputation. The majority
of non-derivative financial liabilities have a contractual maturity of less than six months at December
31,2025,

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. In addition, the Company has accessto AAM LLC's
line of credit with Allianz SE as discussed in note 7.

(¢} Market Risk

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

Currency risk: The Company is exposed to currency sk on revenues, purchases, and borrowings that
are denominated in a currency other than the functional cumrency of the Company. The majonty of the
Company's transactions are in U.S. dollars, but transactions in foreign cumencies also ocour on a more
limited basis by the Company's international subsidianies.

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 nisk

Fnterest rare risk: The Company is subject 1o interest rate risk only to the extent of its borrowing

amrangements with affiliates, all of which are short teom in nature. As management considers this risk
to be minimal, 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, 2025 and 2024

Other marked price rizk: Market price 1isk arises from investment securities held within the investment
funds the Company holds and manages, each of which are subject to specific investment guidelines.
Matenal investments in such funds are managed on an individual basis and all buy and sell decisions
are made in accordance with client guidelines or the funds” governing documernis.

In monitoring the Company’s exposure to market risks, management evaluates the Company’s
sensitivity to changes in cwrency rales, infered rates, and other market nsk factors. As of
December 31, 2025, 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, 2025 or the
reported comprehensive income for the year then ended.

(d)  Capital Management

The Company's policy is to maintain a strong capital base so as to preserve investor, creditor, and
market confidence and to sustain future development of the business. There were no changes in the
Company's approach to capital management during the vear, Meither the Company nor any of its
subsidiaries, with the exception of PI LLC (see note 1) and certain foreign subsidiaries, are subject to
extemnally imposed capital requirements.

(12} Provisions

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

(13) Interestin Unconsolidated Structured Entities

The Company manages a nmmber of structured products and other funds for the purpose of investing monies
o behalf of the Company’s clients in a range of investment strategies. In most cazes invedtment vehicles
managed by the Company have substantive removal or liquidation rights, Investment vehicles for which
substantive removal or liquidation rights do not exist have beenidentified as structured entities. The vehicles
are separate legal entities, and are financed by investments made by the Company's clients. The Company
is paid for the investment management services it provides to the vehicle directly from the vehicle. The
Company earned $12.2 million and $%.6 million in investment advisory fees from structured entities during
2025 and 2024, 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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PACIFIC INVESTMENT MANAGEMENT COMPANY LLC
Motes to Consolidated Financial Statements
December 31, 2025 and 2024

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
2025 2024
Net assets of unconsolidated structured
entities % 7310049839 § 4950610570
Investment advisory fees
receivable — pooled funds and private accounts 2,087,577 2,996,548

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

{14) Subsequent Events

The Company has evaluated events occumring after the date of the consolidated statements of financial
condition through June 3, 2026, the date the consolidated financial statements were available to be issued,
to determine whether any subsequent events necessitated adjustment to or disclesure in the consolidated
financial statements, noting the Company has not identified any events to disclose.
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Report of Independent Registered Public Accounting Firm Translated from English

2025 2024 12 31

2025 2024 12 31

12

258/261



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2026
"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 statement of financial condition as of December
31, 2025 and 2024, 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, 2025 and 2024, and the results of its operations and its cash flows for the
years then ended in accordance with International Financial Reporting Standards as issued by the International

Accounting Standards Board.

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 Responsihilities for the Audit of
the Consolidated Financial Statements section of our report. We are required to be independent of the Company and to
meet our other ethical responsibilities, in accordance with the relevant ethical requirements relating to our audit. We

believe that the audit evidence we have obtained is sufficient and appropriate to provide 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 International Financial Reporting Standards as issued by the International Accounting Standards Board,
and for the design, implementation, and maintenance of internal control relevant to the preparation and fair presentation

of consolidated 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 3, 2026
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