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108 (20224F 8 A 15H) 8, 304 20 AO0. 1 98.5 3,175
1098 (20224£ 9 AH15H) 8, 755 20 5.7 — 98. 4 3,179
1108 (20224F10 A 17H) 8, 926 20 2.2 — 98.3 3,227
11187 (2022411 A 15H) 8, 546 20 A4.0 — 98.3 3,133
11241 (2022412 A 15H) 8,223 20 A3.5 — 98.5 2,976
1138 (20234 1 A16H) 7, 894 20 A3.8 — 98. 3 2, 842
1147 (202342 A15H) 8, 285 20 5.2 — 98. 7 3, 031
11587 (20234 3 A15H) 8, 257 20 A0. 1 — 98. 7 3,012
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11784 (20234E 5 A 15H) 8, 349 20 1.2 — 98. 4 2, 881
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11981 (20234 7 A 18H) 8, 800 20 1.5 — 98.5 2,929
12081 (20234 8 H15H) 9,225 20 5.1 — 97.6 3, 048
12181 (202349 A15H) 9, 441 20 2.6 — 98. 2 3,018
1224 (2023410 A 16 H) 9, 547 20 1.3 — 98.6 3,035
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1314 (20244 7 H16H) 10, 531 20 0.8 0.1 98. 6 2,781
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13347 (20244£ 9 A17H) 9, 432 20 A3.5 0.1 98. 4 2,418
13431 (20244F10 A 15H) 10, 116 20 7.5 0.1 98.6 2, 570
1358 (20244F11 A 15H) 10, 571 20 4.7 0.1 98. 4 2, 686
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F) EBmEEE=ELES A285, 347,373 A280, 649, 671 A272,744,783 A270, 954, 419 A267, 839, 645 A263, 435, 794
(Fic 24 S5 HH 24 %8) (62,818,096) | ( 62,461,135) | ( 62,040,927) | ( 62,921,673) | ( 63,804,256) | (69,988,975
(FE B LS FH 24 %0) (A\348, 165,469) | (A343,110,806) | (A334,785,710) | (A333,876,092) | (A331,643,901) | (A333,424, 769)
@ F(D+E+F) 131,822,012 145, 515, 894 A 48,179,639 A140, 421, 562 34,643,776 150, 250, 261
H) IRENEE A 5,358,947 A 5,281,628 A 5,151,004 A 5,128,475 A 5,082,229 A 5,082,174
REBHBEL (G+H) 126, 463, 065 140, 234, 266 A 53,330, 643 A145, 550, 037 29,561, 547 145, 168, 087
BIMEFEAHEGES A\285, 347, 373 A\280, 649, 671 A272, 744, 783 A270,954, 419 A267, 839, 645 263,435, 794
(AR i) (62,818,096) | ( 62,461,135) | ( 62,040,927) | ( 62,921,673) | ( 63,804,256) | (69,988,975
(FE B RS FH 24 %0) (A\348, 165,469) | (A343,110,806) | (A334,785,710) | (A333,876,092) | (A331,643,901) | (A333,424, 769)
Sy Bl A R N4 411, 810, 438 420, 883, 937 414, 310, 193 416, 028, 654 419, 269, 272 421, 389, 910
AR IS 4 A194, 896, 053 A290, 624, 272 A121, 868, 080 A 12,786,029
(1) #EEORBLOH T (B) HIBEEH T E{Eﬁ i%ﬁ;ﬁﬂ%@nﬂﬂmﬁu LDbDEEHET,
(1) HEEOWRPLOH T (C) EFEIRENE . I LE TN 0T 2 BB SR YA Z Z O TR R L TVET,
(1) gﬁ_ﬁmwﬂmﬂfﬂ (F):&mis E%?ﬁﬁﬁ&&oémi\ [EREDEMNERE OBE, BMGRE & LI AligH ) b IeAR 2 78 LW e 2285 2 VD0 E
() 202445 A 16 A ~20244-11 A 15 0 WM, FREMEDOEH OIRXITIR DMEROREH L A2 EFET 5720108 L& i

9,106, 528F T,
() DB e OFELEFE (20244 5 A 16 H ~20244E11H15H) (XA F @Y T,

P H 20244 5 716 H ~ [ 20244F- 6 A 18 H ~ [ 20244 7 A 17 H ~ [ 20244 8 716 H ~ [ 20244 9 A 18 H ~ [ 20244F10 7 16 H ~
20244E 6 A1TH  [20244E 7 160 [20244E 8 150 [20244E 9 A1TH  |20244£10 150 [20244E11/ 151

a. Bl 5FINEE (R PEbRTE) 11, 952, 915 11, 823, 0321 9, 894, 98211 9, 756, 6311 13, 441, 093 13, 283, 664

b. FIEEREE ERE (BRIRY - BERRAHER) 11,574, 155/ 8,904, 147H 0F 0F 0F 0F

c. 18 E%fﬂ’mﬁ DU T4 62,818,096/ | 62,461,135/ | 62,040,927 | 62,921,673 | 63,804,256/ | 69,988, 975M

d. EFERRRICED 2 HRCHEREL S | 393, 642, 315 | 405, 438, 3861 | 409, 566, 215M | 411, 400, 498 | 410, 910, 408F9| 413, 188, 420/

&
. %EE)@%WE (a+b+c+d) 479,987, 4811 | 488,626, 700 | 481,502, 1241 | 484,078,802 | 488, 155, 757 | 496, 461, 059

e

£ BB (1 T A%720) 1,791H 1, 850 1, 869 1,887H 1,921H 1,953M
g. syiid: 5, 358, 947H) 5, 281, 628 5,151, 004F 5,128, 475 5, 082, 229H 5,082, 174H
h., Zolidd (1 Hn4=0) 20M 201 201 201 20/ 20/

[ F0A G PE ORI RS UE N O 15, E72IUAS R OB OFF LRSI OW TR, IEEROFERANCESE, —RICAERY LRO LD
FERF ORI U CRHRE L LB L TV ES,
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FHRERICEYSCEEEMELEY,
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AVEDEEICEFERETELBENILEHYFS,
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AT HE HYFEHEA,

S ERRE HYFEEA,
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FDih
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jE%E - ER | PIMCO NIa—4-1Nvy-0—2-T72F (M)
EROEKRAH

EXAE =2 A—2DRRIEEZEHS L TGERZTHEVET,

FLREERR EE. 77V FOMEEKREDI%LUEE, N —VIZRELET,
- BEARGEEE. UTOLDEEHFT,
OTAL—F 277400 -B—CBKUVRILELYT - O LDy h-T72)T o
OXEBAF. BATHE. BIREENRTEIIRIAT S H
OXEDHETAS LUXREUNDETROUES LUCP
OFEMRITES. THHESSLUVRTSIZFR
OBEEmEIH & VRG]

BEAE cFELT. NI A—VIZREZTHESIZEIZEY, F—2ILUA—2DRRIEESHE

LEY.
-HEREEICOVTE. RAELTABAY DEALBVEEA,

FRIREFIR

WMBEIZBEVTEMANCCCIYA TR (L—FT 4 —Xt, REAVF—FR&T7—X4t,
T4 v FRHIZEDEAFEOEMN., FLREIASDOBAEHICKIEANENMEATH.
BREERNSHIRSEROEREZET2LRHE10) LEODBEICREEZTHEVET,
s D7V FOEBRFIEIB YA FRBLULE#HEFLET,

K FLBTUNDEEICIE T 72 FOMBEERED20%ETREMARETT N, BELE:
BAXEEMICKRLETERD LS ABIEI£THVETS,

27U RIE. AT a VGl EPEEl. JLPy k- TFIHI L RT Y THEl, b—
AL )BR—2 - ATy TWEl, EFRAT Y TREILGEDREERICREEZLET,
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S IXERMEK (20234£10A318)

PIMCO /NZSa—4 -

YK A—J (USD)

<PIMCO /\%

(BEETFELL

. EEL KR

F) (AL F)

RE A S 99. 3%

N2y O—fEF 86.9%

AAdvantage Loyality IP Ltd.

10. 427% due 04/20/2028  § 2,655

ABG Intermediate Holdings 2 LLC
1,586

$ 2,697

8.924% due 12/21/2028 1,585
Acrisure LLC

8.939% due 02/15/2027 1,094 1,068
9.835% due 10/18/2030 250 248
Adient U.S. LLC

8.689% due 04/10/2028 450 451
Air Canada

9.128% due 08/11/2028 829 829
Alliant Holdings Intermediate LLC

8.835% due 11/05/2027 593 592
Allied Universal Holdco LLC

9.174% due 05/12/2028 838 197
Altar Bidco, Inc.

10. 493% due 02/01/2030 1,000 972

Altice France S.A.

10. 894% due 08/15/2028 1,902 1,694
Amynta Agency Borrower, Inc.

10. 424% due 02/28/2028 698 699
Applovin Corp.

8.424% due 10/25/2028 1,663 1,661
Arches Buyer, Inc.

8.674% due 12/06/2027 524 510
Aretec Group, Inc.

9.924% due 08/09/2030 500 487
Ascend Learning LLC

8.924% due 12/11/2028 892 832

AssuredPartners, Inc.

8.824% due 02/12/2027 1,284 1,275
Asurion LLC

8.689% due 12/23/2026 1,811 1,753
athenaheal th Group, Inc.

8.577% due 02/15/2029 2,222 2,158
AVSC Holding Corp.

10. 924% due 10/15/2026 700 666
Axalta Coating Systems Dutch Holding B BV
1. 890% due 12/20/202 1,397 1, 400
Bally’

8. 927% due 10/02/2028 1,188 1,107
Bausch + Lomb Corp.

8.755% due 05/10/2027 1,297 1,243
9.324% due 09/29/2028 1, 650 1,591
BCPE Empire Holdings, Inc.

10. 074% due 12/11/2028 1,147 1,147
BCPE Grill Parent, Inc.

10. 145% due 09/30/2030 800 172
Boxer Parent Co., Inc.

9.189% due 10/02/2025 907 907
Brookfield WEC Holdings, Inc.

8.189% due 08/01/2025 1,090 1,090
Brown Group Holding LLC

8.174% due 06/07/2028 1,293 1,272
Caesars Entertainment, Inc.

8.674% due 02/06/2030 1,368 1,365
Carnival Corp.

8.336% due 08/08/2027 1,768 1,740

Castlelake Aviation One Designated Activity Co.
8.421% due 10/22/2026 4
Central Parent LLC

9.406% due 07/06/2029 1,388 1,382
Charter Next Generation, Inc.

9.189% due 12/01/2027 1,642 1,603
Clarios Global LP

9.074% due 05/06/2030 1,750 1,750

Clear Channel Outdoor Holdings, Inc.
9.145% due 08/21/2026 16 16

A—H N\ -O0—2--TJFY

2. RHAFELVT VR (B LHLE) OBERLC)

TARE TG
(BN

TARE TG

(B4L : F) (B : F)
Cloud Software Group, Inc.
9.990% due 03/30/2029 § 2,438 § 2,322
Clue Opco LLC
9.829% due 09/20/2030 1,400 1,340

Clydesdale Acquisition Holdings, Inc.

9.599% due 04/13/2029 1,773 1,720
CMG Media Corp.
8.990% due 12/17/2026 1,464 1,323
Coherent Corp.
8.189% due 07/02/2029 1,402 1,401

Commscope, Inc.

8. 689% due 04/06/2026 990 852
CoreLogic, Inc.

8.939% due 06/02/2028 1,608 1,467
Cornerstone Building Brands, Inc.

8.685% due 04/12/2028 596 568
Cornerstone OnDemand, Inc.

9.189% due 10/16/2028 1,287 1,218
Covanta Holding Corp.

8.332% due 11/30/2028 800 793
CQP Holdco LP

8.990% due 06/05/2028 700 700
Creative Artists Agency LLC

8.824% due 11/27/2028 700 698
Crocs, Inc.

8.424-8.540% due 02/20/2029 127 121
CSC Holdings LLC

7.949% due 04/15/2027 1,441 1,309

Cushman & Wakefield U.S. Borrower LLC

8.189% due 08/21/2025 81 81
8.674% due 01/31/2030 831 796
Delos Aircraft Designated Activity Co.

7.402% due 10/31/2027 500 501

DIRECTV Financing LLC

10. 439% due 08/02/2027 1,192 1,162
Dun & Bradstreet Corp.

8.176% due 02/06/2026 1,726 1,726
8.326% due 01/18/2029 187 187
Edelman Financial Engines Center LLC
8.939% due 04/07/2028 623 614
Elanco Animal Health, Inc.

7.165% due 08/01/2027 521 510
Emrld Borrower LP

8.324% due 05/31/2030 836 835

Endurance International Group Holdings, Inc.
9.422% due 02/10/2028 1,601 1,490
Entain PLC

8.990% due 10/31/2029 199 200
Fertitta Entertainment LLC

9.324% due 01/27/2029 976 955
FinCo | LLC

8.383% due 06/27/2029 956 957
First Student Bidco, Inc.

8.501% due 07/21/2028 116 695
8.652% due 07/21/2028 210 262

Flutter Entertainment PLC
8.902% due 07/22/2028 1,384 1,387
Focus Financial Partners LLC

8.824% due 06/30/2028 500 500
Forest City Enterprises LP
8.939% due 12/08/2025 733 663
Formula One Management Ltd.
7.574% due 01/15/2030 1,025 1,026
Froneri International Ltd.
7.674% due 01/29/2027 1,181 1,176
Gainwell Acquisition Corp.
9.490% due 10/01/2027 1,471 1,416
Garda World Security Corp.
9. 746% due 10/30/2026 800 799

K (M) >

TAEE TG

(B4 F) (B : F)
Genesys Cloud Services Holdings | LLC
9.439% due 12/01/2027 § 1,367 § 1,367
Global Medical Response, Inc.
9.934% due 10/02/2025 1,188 171
GoTo Group,
10. 283% due 08/31/2027 977 622
Great Outdoors Group LLC
9.402% due 03/06/2028 1,675 1, 665
Grifols Worldwide Operations Ltd.
7.424% due 11/15/2027 700 682
GTCR W Merger Sub LLC
8.334% due 09/20/2030 1, 600 1,591
Hub International Ltd.
9.662% due 06/20/2030 1,778 1,719
Hudson River Trading LLC
8.439% due 03/20/2028 789 119
Hunter Douglas Holding BV
8.891% due 02/26/2029 1,267 1,199
lcon PLC
7.902% due 07/03/2028 908 909
iHeartCommunications, Inc.
8.439% due 05/01/2026 838 ni
Informatica LLC
8.189% due 10/27/2028 997 997
IRB Holding Corp.
8.424% due 12/15/2027 1,230 1,218
1Solved,
9.484% due 10/14/2030 575 574
Ivanti Software, Inc.
9.907% due 12/01/2027 1,540 1,373
Jane Street Group LLC
8.189% due 01/26/2028 862 861
Jazz Pharmaceuticals PLC
8.939% due 05/05/2028 1,47 1,472
LBM Acquisition LLC
9.174% due 12/17/2027 1,040 992
Level 3 Financing, Inc.
7.189% due 03/01/2027 1,000 936
LifeMiles Ltd.
10. 934% due 08/30/2026 706 692
LifePoint Health, Inc.
10. 906% due 11/16/2028 1, 406 1,331
Lumen Technologies, Inc.
7.689% due 03/15/2027 2,168 1,642
Madison 1AQ LLC
8.703% due 06/21/2028 695 671
Magenta Buyer LLC
10. 645% due 07/27/2028 1,547 1,098
Mauser Packaging Solutions Holding Co.
9.319% due 08/14/2026 97 9%
McAfee Corp.
9.165% due 03/01/2029 1,872 1,795
McGraw-Hi |l Education, Inc.
10. 189% due 07/28/2028 739 702
Medline Borrower LP
8.689% due 10/23/2028 2,300 2,288
MH Sub | LLC
9.574% due 05/03/2028 1,820 1,743
Mitchell International, Inc.
9.189% due 10/15/2028 ni 701
MKS Instruments, Inc.
7.819% due 08/17/2029 506 504
Mosel Bidco SE
10. 136% due 09/16/2030 600 599
Naked Juice LLC
8.740% due 01/24/2029 399 368
NCR Atleos LLC
10. 176% due 03/27/2029 600 576
Neptune BidCo U.S., Inc.
10. 507% due 04/11/2029 1,841 1,615




TASE TSI
(BEAT ) (B - F)

Nouryon Finance BV

9.434% due 04/03/2028 § 898 § 879

0lympus Water U.S. Holding Corp.

10. 390% due 11/09/2028 50 50
OMNIA Partners LLC

0.500% due 07/25/2030 (b) 9% 9%
Ontario Gaming GTA LP

9.640% due 08/01/2030 1,050 1,050
Organon & Co.

8.450% due 06/02/2028 1,457 1,456

Oryx Midstream Services Permian Basin LLC

8.692% due 10/05/2028 693 693
Oscar AcquisitionCo LLC
9.990% due 04/29/2029 447 436

Osmosis Buyer Ltd.

9.082% due 07/31/2028 1,017 1,000
Parexel International, Inc.

8.689% due 11/15/2028 1,671 1,653
Peraton Corp.

9.174% due 02/01/2028 1,900 1,868
PetSmart LLC

9.174% due 02/11/2028 829 821
Phoenix Guarantor, Inc.

8.689% due 03/05/2026 1,087 1,077
Polaris Newco LLC

9.439% due 06/02/2028 2,163 2,047
Prime Security Services Borrower LLC
7.832% due 10/13/2030 1,000 999

Project Alpha Intermediate Holding, Inc.

10. 075% due 10/28/2030 500 486
Proofpoint, Inc.

8.689% due 08/31/2028 792 780
Rackspace Technology Global, Inc.

8.206% due 02/15/2028 17 79
Radiate Holdco LLC

8.689% due 09/25/2026 85 70
RealPage, Inc.

8.439% due 04/24/2028 979 958
Restoration Hardware, Inc.

8.674% due 10/20/2028 1,094 1,038
Scientific Games Holdings LP

8.914% due 04/04/2029 731 120
Sedgwick Claims Management Services, Inc.
9.074% due 02/24/2028 396 395
Select Medical Corp.

8.324% due 03/06/2027 1,221 1,219

Simon & Schuster, Inc.

9.325% due 09/27/2030 175 174
SkyMiles IP Ltd.

9.166% due 10/20/2027 1,587 1,628
Sotera Health Holdings LLC

8.395% due 12/11/2026 1,100 1,093
Spring Education Group, Inc.

9.914% due 10/04/2030 300 297
SRS Distribution, Inc.

8.939% due 06/02/2028 1,306 1,279
Star Parent, Inc.

9.386% due 09/27/2030 750 ni
Tempo Acquisition LLC
8.074% due 08/31/2028 898 898
TK Elevator Midco GmbH
9.381% due 07/30/2027 785 181

TransDigm, Inc.

8.640% due 02/22/2027 1,673 1,674
8.640% due 08/24/2028 1,118 1,118
Triton Water Holdings, Inc.

8.902% due 03/31/2028 794 755
Uber Technologies, Inc.
8.159% due 03/03/2030 496 496

PIMCO NZa—4&--1RVy-AO—2-

TAERE TSHE
(AT ) (B - F)
UKG, Inc.
8.764% due 05/04/2026 § 2,658 § 2,647
United AirLines, Inc.
9.189% due 04/21/2028 1,896 1,894
Univision Communications, Inc.
8.689% due 01/31/2029 891 879
UPC Financing Partnership
8.374% due 01/31/2029 525 516
USI, Inc.
9. 140% due 11/22/2029 2,015 2,012
Verscend Holding Corp.
9.439% due 08/27/2025 795 795
Vertiv Group Corp.
8.179% due 03/02/2027 791 791
Wand Newco 3, Inc.
8.174% due 02/05/2026 883 882
Whatabrands LLC
8.439% due 08/03/2028 663 657
White Cap Supply Holdings LLC
9.074% due 10/19/2027 663 659

William Morris Endeavor Entertainment LLC

8.189% due 05/18/2025 1,269 1,270
Woof Holdings, Inc.

9.397% due 12/21/2027 792 645
Zayo Group Holdings, Inc.

8.439% due 03/09/2027 619 525
9.649% due 03/09/2027 786 666

Ziggo Financing Partnership
7.949% due 04/30/2028 1,100 1,078

Nron—UEBaE
(ER7SR{E $159, 628)

Bombardier, Inc.

156, 762

7.500% due 02/01/2029 1,100 1,020
Genesis Energy LP
7.750% due 02/01/2028 1,300 1,225
8.000% due 01/15/2027 200 192
8.875% due 04/15/2030 350 339
Global Infrastructure Solutions, Inc.
7.500% due 04/15/2032 125 594
LifePoint Health, Inc.
11. 000% due 10/15/2030 325 306
Lindblad Expeditions Holdings, Inc.
9.000% due 05/15/2028 1,000 963
MGM Resorts International
4.625% due 09/01/2026 500 465
NCL Corp. Ltd.
8.125% due 01/15/2029 400 391
Olympus Water U.S. Holding Corp.
7.125% due 10/01/2027 350 323
Rand Parent LLC
8.500% due 02/15/2030 (e) 1,000 914
Spirit AeroSystems, Inc.
7.500% due 04/15/2025 500 499
Stagwell Global LLC
5. 625% due 08/15/2029 325 269
7,500
Virgin Media Secured Finance PLC
4.250% due 01/15/2030 GBP 1,600 1,575
HESAH _ e
(ER7GRAE $9, 874)
EAEEER 7. 4%
9, 600

TAEE TG
(BGL - F) (BAL - F)

Bank of Nova Scotia
4.830% due 11/01/2023 § 26§ 26
Brown Brothers Harriman & Co.

4.830% due 11/01/2023 2 2

Citibank N.A.

4.830% due 11/01/2023 108 108

DBS Bank Ltd.

4.830% due 11/01/2023 92 92

HSBC Bank PLC

4.420% due 11/01/2023 GBP 1 1

JPMorgan Chase Bank N.A.

4.830% due 11/01/2023 § 196 196

Sumi tomo Mitsui Banking Corp.

3.100% due 11/01/2023 EUR 1 1

4.830% due 11/01/2023 § 1 11

Sumi tomo Mitsui Trust Bank Ltd.

4.420% due 11/01/2023 GBP 33 4

4.830% due 11/01/2023 § 250 250
728

5.345% due 11/21/2023 (c) 3,000 2,991

ENEMERAE _ 13,319

(ER7SR{E $13, 319)

RAAMIESFE () 99.3% $179, 156

(ERBRAE $182, 821)

SRTYNT 1 THER () (&) (0.0%) (33)

(BBRMEELRTVIT A, HH $(40)

ZOMORESL L VAM (HE) 0.7% 1,257

WEE 100.0% _$180,380

727k A—J (USD)
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EAL SV Z DO ERERE

LRE2#
ZAER LREH 12 %
WEI48F HitEH REB fatils] HEEeEE BR (2> IEfififi&) (A IEAfifiE) Ring "
BOS 5.340% 10/31/2023 11/01/2023 § 9,600 U.S. Treasury Bonds 2.250% due 08/15/2046 § (9,638) $§ 9,600 § 9, 601
LKA $  (9.638) § 9,600 § 9, 601
JIN—R -«
LRE2#
12%%
HBIHF HARH P AR patils] HALE? Kb
BOS 4.000% 10/20/2023 11/03/2023  § (706) $ (707)
)IX—2R - LRZHEE $ (707)
2D LR
ZAY
B & Uk 30T 31~90H 9088 &Et
YN—2R - LREH
U.S. Corporate Debt $ 0 $ 107) $ 0 $ 0§ (707)
YN—2R - LIRZHEF $ 0§ (707) § 0§ 0 (707)
PN EH $ 0§ (707) § 0§ 0 (707)
YR=Z - LRRRITRDRILE S dm

LITFIE, 2023F10A31 BREDEAL L UZ DMOEREE |G 5 VITEA (BA) EHROTHISMEEEIMEMEFASELTENLEZLOTH S,
(&) 2023F10A3IAMA. UTOTRE—ZHOFHICETE, TGMEEEHI4OBMESFNERE LTELANLATLS,
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JIN—X + INAIN Y BEU
LREH LR 5| EFEY ZD0H0 N E N
123 121 % =% % 1213 EREEI (ZA) 49 RKR—
WEIHEF Ring *ihg K *ibg &t ER Cr=0
TR—NIL/TRE— - LIREHY
BOS $ 9,601 § (707) § 0 $ 0§ 8,894 § (8,724) § 170
[EAE S LUV ZDMOEREE|EF $ 9,601 § (707) § 0§ 0
O RRFBEEL,
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(f) ®MTYNT 1 THE&H: LFELFEPRER

KRR EHEEE
AR 8 RA ZHIHE EFA (18) 2 BE aft
U.S. Treasury 5-Year Note December Futures Short 12/2023 15 § 24§ 2 $ 0
U.S. Treasury Ultra 10-Year Note December Futures Short 12/2023 24 129 6 0
EMRHEF $ 1563 § 8 § 0

LT, 20234 10A31 BRAED LIFFEZ(FPRFEHBETRESNDZEMT VAT « TERKOTSMES L VEBIERNENENTH S,
2023 10A31 BRI, LBFLFPRBFEESMT /AT 1 TEARKITOVTIINHRENBERELTELALLA TN S,

ST UNT 1 TEE ST YUNT 4« TEE
LETNE P ES
i BE Gl afE
BE 20y T T RAIw T
+*Fvay it/ 24 A&t +*Fvay Piz) 24 &t
LIEFELIERREREER 0§ 8 $ 0§ 8 0 § 0§ 0§ 0

(g) ST YNT 1 IR [FHE

KRR (B i

H5IHEF RFEAR BIEEE ZHEE HE aff
BPS 11/2023 EUR 46 $ 49 § 0 $ 0
BRC 11/2023 $ 1,654 GBP 1,364 1 0
BRC 12/2023 GBP 1,364 $ 1, 655 0 )
TOR 11/2023 1,364 1,657 2 0
NEABEERZNEH $ 3 $ (1)
SRAR
1% %
=% 27w TR
Ya—20 BRE IS FLIT7LD KRER CAIEfifE)
HB5I4F XHCRER SEMEE 1=y b EBHEH  BERX EA XL (RE) FFHE (8) & BE faft
iBoxx USD Liquid
Leveraged  Loans Secured  Overnight
GST ZH Total Return Index N/A Financing Rate Index § 1,500 03/20/2024 $ 19) $ 18 0 $ (18)
iBoxx USD Liquid
Leveraged  Loans Secured  Overnight
MYC 2 Total Return Index N/A Financing Rate Index 3,900 03/20/2024 (21) (4) 0 (25)
ATy TRHER $ (40) § ) $ 0§ (43)

LT, 2023 10A31 BRAEDEBESRMT /AT« TERBLVEA (RA) BROTHMEEEWMIAFINHELTENLEZLOTHD,

ST YNT 4 TEE ST UNT 1 IAE

EBETUN EA Ry b
SEAEE HER AUy NEAEE KB RUvT F4I0H (BA) THRKR—

mEIHEF RERZH AT ar Ry EEEH KEZM ATLar By EEEEH SBEKEE ERE 0 Sr—0
BPS $ 0§ 0 $ 0 $ [ 0 $ 0 $ 0§ 0§ 0§ 0 $ 0
BRC 1 0 0 1 M 0 0 4] 0 0 0
GST 0 0 0 0 0 0 (18) (18) (18) 0 (18)
MYe 0 0 0 0 0 0 (25) (25) (25) 0 (25)




PIMCO NZa—4& /1Y%y -O—

ST YNT 1 TEE ST YNT 1 TERK
EBETY/N EA RV b-
NEAEZE HE 2RIy NEAE FE AUy T F4I0m (RBA) THRKR—
WEIHEF KR AT 3y Ry EEEH EERW AT oL Ry HESH SEKME #ERE 0 Sv—0
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[ESITES) 2 2 2 EFILH &t
ERMTUNAT 4 IER - BE
LIEFEIERRER
£ $ 0§ 0§ 0§ 0§ 8§ 8
5]
SNEABLERN $ 0§ 0§ 0§ 3 8 0 $ 3
$ 0§ 0§ 0§ 3 8 8 § 11
ERMTYNAT«IER - A
5]
NEABRERZH $ 0§ 0§ 0§ m s 0 $ 1
27y TRH $ 0$ 0§ 0§ 0 ¢ 43) § (43)
$ 0§ 08 08 M $ 43) § (44)
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ANy DERELTHESATWEWTYNRT 1T

A IVAT4 NEAE

[EIRESS) 2 2 2 £ FI2H &t
EEMT AT« TERICRIERMFE (HX)
ESFELIERREH
b7 $ 0§ 0§ 0§ 0 $ 348 § 348
Ry TRE 0 41 0 0 3,305 3,352
$ 0§ 47§ $ 0§ 3,663 § 3,700
5]
NEABRERZN $ 0§ 0§ 0§ (98) § 0§ (98)
Ry TRE 0 0 0 0 513 513
$ 0 $ 0§ 0§ (98) § 513 § 415
$ 0§ 47§ 0§ (98) § 4,166 $ 4,115

ST AT« TERICHRDIRERIME (8 BOMEDE
EBFIEPRER

biz?) $ 0 $ 0 $ 0 $ 0 $ 153§ 153
Ry TR 0 0 0 0 (2,936) (2, 936)
$ 0§ 0§ 0§ 0§ (2,783) § (2,783)
5]
NEABERREY $ 0 $ 0§ 0§ 33§ 0§ 33
ATy TR 0 0 0 0 3 )
$ 0§ 0§ 0§ 33§ @ $ 30
$ 0 § 0 § 0 § 33§ (2,786) § (2,753)
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A EATIEDRE

LIFIE, 2023510A31BRENDAT 7 FOAES L UVAROFTMIHIz> TERALIzA > Ty M- THEL - AEBENENTH S,

N EffE
HhFI— LAJLT  LARL2  LARL3 (NBENRYIAEE)
BERMIES (DIEME)
Nuyo—vEH  § 0 $ 154,793 § 1,969 § 156,762
%
EEatt 0 7,500 0 7,500
Py 0 1,575 0 1,575
EHERE S 0 13,319 0 13,319
BEGEH $ 0 § 177,187 § 1,969 § 179,156
ST UNT 1 TER - BE
EBFEERRER 0 8 0 8
558 0 3 0 3
$ 0§ 1§ 0§ 11
SMTYNT« TER - BfF
588 $ 0§ (44) § 0§ (44)
&t $ 0 § 177,154 § 1,969 § 179,123
LT, 20235108318 T LEZEERICKT 7 Y FOEOICEELGBRBRELS O Ty b (LAL3Z) ZAVAEMEFEOBA. RTHLV
REOENTH D,
LR 3AD LARILBHSD
HhFI)— HEEALE 4T HiRELE HiRELE
BRERMISH (AEME)
Ny O—ViEH $ 1,995 § 0 $ 0 $ (1,738)
$ 1,995 § 0 § 0 § (1,738)

HUTIE, AEMEE TS LEF—DOLARLIICHFEShE-REL L VAROAEMEFE AV -EZLBRETLEL > Ty FOENTH S,

HMRED BETEER 427y ME
HhFdy— (2023510431 AKTE) B ATy bk (%)
BREFMES (AIEMIE
NoHO—EH $ 1,969 Third Party Vendor Broker Quote 95.75 - 99.88
ait $ 1,969
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&I ERME (2023F108318IR%E)
<PIMCO NZIa—4&-N\VHh-O0—>-J72FK A>

(RBEFFEA. L. HX. 2. FHEAFELIUF R (B LHIE) OBERC)

TARE TG
(47 - F) (BfL: F)

% & A IS 3. 0%
SEHEEES 3.0%

Bank of Nova Scotia

4.830% due 11/01/2023 § 13§ 13
Brown Brothers Harriman & Co.

4.830% due 11/01/2023 1 1
Citibank N.A.

4.830% due 11/01/2023 55 55
DBS Bank Ltd.
4.830% due 11/01/2023 41 4
JPMorgan Chase Bank N.A.
4.830% due 11/01/2023 100 100
Sumitomo Mitsui Banking Corp.
4.830% due 11/01/2023 6 6
Sumi tomo Mitsui Trust Bank Ltd.
4.830% due 11/01/2023 128 128
350

5.410% due 12/28/2023 (a) (c) 4,300 4,264
EHEMEREE 4,614
(ERiSRAE $4,614)
RAAMEHEE 4,614
(ER{BR{E $4,614)

RAFEHAK

(B : F)

FIFEIEE 97.3%

PIMCONS 2 —%-N»H-O—>-T 7 F(M)

(ER{SIR{E $119, 983) 10,605 150,802
RIAERAEH 150, 802
(HR{8[R{E $119, 983)

"EAE 100.3% $ 155, 416
(ER{SR{E $124, 597)

SRTUNT 1 TER

(b) (0.3%) (484)
(MBRBELETVI7 A, HE $0)
EOMDREHLVAR (HE) (0.0%) (12)
HEEE 100.0% $ 154, 020

RAPMRICH S BT -

Y BRBEOCE. EROSEEOBAALBRFRBL Gy —ANEER TV S,
(@) Y—RUEREFEY THD,

(b) £ETY/NT IS [EHE

KRR (B &

IEI8F RER BEEE ZHIEER aE aE
BPS 11/2023 $ 0 JPY 10§ 0 s 0
JPi 11/2023 JPY 490 $ 3 0 0
MBC 11/2023 102, 698 689 11 0
WY1 11/2023 $ 0 JPY 30 0 0
TOR 11/2023 692 102, 698 0 (14)
$ 1§ (12)




PIMCO NZa—4%-nvy-0—>-J72F A—J (USD)

LT, 20235 10A31 BRAEDEBESRMT /AT« TERBLVEA (RA) BROTHMEEWMIBFANHELTENLEZLOTHD,

(c) 2023%10A31BRE. ERRT v T - TUNT 4 THEOIRE—ZMITHL. EMT /AT « TERIS OV THIBMESE 271 O A MEESHA
ERELTELARDBATLS,

EWMTUNT«TEE ST UNT 1 IEE
EBETYIN EA . RUb-
NEAZE HE RIvT NEBE B RI7vT T490m (RA) TYRKR—
mEIH8F KEZH ATy W EEEH  KEBEZM A T3> Ry EEAH SMEME BR Tr—0
BOA $ 0§ 0§ 0§ 0§ @) $ 0 $ 0§ @) $ ) $ 0§ )
BPS 168 0 0 168 (86) 0 0 (86) 82 0 82
CBK 23 0 0 23 (19) 0 0 19) 4 0 4
buB 0 0 0 0 (136) 0 0 (136) (136) 0 (136)
JPM 0 0 0 0 0 0 0 0 0 0 0
MBC 97 0 0 97 (84) 0 0 84 13 0 13
MYI 0 0 0 0 0 0 0 0 0 0 0
SCX 1 0 0 1 0 0 0 0 1 0 1
TOR 19 0 0 19 (465) 0 0 (465) (446) 2n (175)
UAG 19 0 0 19 (18) 0 0 (18) 1 0 1
JEEAE $ 321§ 0§ 0§ 321 $ (811) § 0 § 0 § (811)

O xy k- Y RR—Dr—IE, EHETBITBRICHETIWMEIBFICHT 5ZMEE (KILEH) OMHEERT, EEEMTV/NT« JEKOT
I AR—D v —FR—DEEREDE—DTRE—ZHITEICHEIMTOAHERT 2 ENTES,

EET U /NT 1 T #EERON EAME
UFE. K77 FOTYUNRT 4 TEROREMEEZYRY - TIRR—Sr—RIHELTEHLIEZLDOTH D,
BE - AEHEELOSRT U AT « TASKOAEME (2023410831 BHF) -

AYPERELTHESATOWEWTFYRF D

AR IVAT4 NEAE

[EITES0) 24 2 24 EFIZH &t
ERMT VAT« IER - BE
BT
SEBBLIERN $ 0§ 0§ 0§ 327 _§ 0 $ 327
5]
SNEABLERN $ 0§ 0§ 0§ @1 § 0 $ @11
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BBHEEICRHT HERMT VAT« TEROFE (2023F10A31BIZKRT LE-FE) !

ANYDERELTHESATWEWT YT 1T

LTy bk IJAT1 NERE

[EITESD) 24 24 2 EZES D) =
EMT VAT« TERICHRIERMAIE (BK)
5]
SNEABLERN $ 0§ 0§ 0§ (2.299) § 0 $ (2,299)
BT YUAT 4 TERIHRIRERIME (B) HOMEDE
BT
NEABLERY $ 0§ 0§ 0§ 487 § 0 ¢ 481

N EATEDRIE
LT, 20236 10A31BRENAT 7 » FOBES L VEBOFHMEICHI- > THEALIA > Ty MR > TRHEL - AEMENENTH D,

RNIEffE
hFdY— LARJL1 LR 2 L AL 3 (03510R31A%E)
RAAMES (AEME

SEHERE R $ 0§ 4614 § 0 $ 4,614
BRI (DIEMIE)

ZOhOTE R 150, 802 0 0 150, 802

BERH $ 150,802 § 4,614 § 0 § 155416
EMTUNT 1 JER - BE

588 $ 0 $ 327§ 0§ 327
EMTYNT«IJBER - B

L] $ 0§ ®11) § 0§ (811)
At § 150,802 § 4,130 § 0 § 154,932
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OfE#&mETER (2023F10A31BFETO 1 &/

(RBBHLL - TR L)

PIMCO /ASa—% -

NV -aO—2 -

PIMCO /NZa—#% -
NV -a—2 -

J7UE (M) J7UEk A
BEINE
ZEFIR $ 23, 687 190
Z DR 22 4
IRIEEE 23,709 194
&AM :
XILFIR 110 14
BERAR 110 14
HREIRE (BA) 23,599 180
EWMMFIEE (BX) -
RARMIESH (15, 320) 0
BBREETAREAS 0 14, 867
ESFELEPREFRBEEE L TEHESNDIERMT U NT+ JEAR 3,700 0
JEEERMT U /NT 1 TESR 415 (2,299)
NE @1 107)
EWMFIEE (BX) - (11, 226) 12, 461
RERFE (18) HOMEEZE :
REH M 18,913 1
BB ETRIRASF 0 4,476
LEEFLEPREEREEEC CTEESADIERT VAT« TER (2,783) 0
JEEEERT Y /NT 1 TE&R 30 487
NEREESLUVAMR 54 7
RERFE (18) HOMEEZE 16,214 4,971
MR (EBK) 4,988 17,432
ERICLHMAEDHMEM () 8 $ 28,587 17,612
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OMEELHES (2023F£10A31BFTO 1 £/H)

PIMCO /N3a—% - PIMCO /N3a—% -

(EEBENT - TR L) Ny A=y Ny =y
Z7UE (M) J7UR A

MEEDEM (Bd) OB :
EH
P EIRas (FA) $ 23,599 § 180
RBEFIGE (BK) (11, 226) 12, 461
RERBHE (B BHOMEDE 16,214 4,971
ERIC& SHEM (Bd) 8 28, 587 17,612
RBE~OHEE
NEE
F (USD) N/A (5, 264)
J (JPY) N/A (192)
J (UsD) N/A (1, 559)
Y (JPY) N/A (1,043)
Y (USD) N/A (7, 485)
SEEEF N/A (15, 543)
77 FRIEEHEE
T 7 v FZIMAHFMEIC & HHEm (RL) 2B (145, 093) (50, 160)
MEEDEM (BD) BEE (116, 506) (48,091)
PEERE
HEES 296, 886 203,011
BRES $ 180,380  § 154, 920
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CRAE LT, BROHE. PEQOEMKRBIIVE T, LREIEEBAEATRELTEYETOT, RPOBLROBFOESHNAHHOELE
F—BLAEWIERHYET, L. BURBORBEICOVWTIT/MEERET 2HBENHYFET.

O&:f 5 D ERRME

® 5 w|* " AP I
P N = A< I |
s % R
F % % EpZE!
11341 (2020104 12H) 10, 025 AO0.0 — 888
121 (202110 12H) 10, 023 A0.0 — 1,125
1381 (20224210 A 12H) 10, 022 A0.0 — 560
1481 (20234210 A 12H) 10,018 A0.0 — 458
1581 (20244210 A 15H) 10, 023 0.0 61.8 437
() 77 v RORELEICEET 272X F~—7 BLUOBEREHI TS VWETA,
OZHAh DO ELE(MEE &L TR EDHTR
. B e il il & K
i % H T e = 2 A & %
€/ M % %
20234£10H 12H 10,018 —
10H XK 10,018 0.0 —
YES 10,018 0.0 —
128K 10,017 AO0.0 —
20244 1 AR 10,017 A0.0 —
2 AR 10,017 A0.0 —
3 AR 10,017 AO0.0 —
4 AR 10,018 0.0 62.1
5 A K 10,019 0.0 61.7
(ES 10,019 0.0 122.7
7HR 10, 020 0.0 61.5
8 AR 10, 021 0.0 63. 4
9 A K 10, 023 0.0 125.8
R
20244£10H 15H 10, 023 0.0 61.8
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() @FTZIE LRSS, RBENTFIIEENTEY £HA,)
()  )PFEEIC L 25T,

OFZFMFEAN EDEEIIRNREF

(20235 10A 138 ~2024410A158)

FYFHTIZIESWERA,

[FIFBMEA L 1, BB R OBEEAICHET 2 BEH LIS IUCHE Sh A FIERBA T, |

OF-ELHEIRGI%, F-REHERICIENBANGREEHEREL CVARRAHOBETEIKT (20234108138 ~20244 108 15H)

BUFEHITI I SWER A, FEESHICEE B TFERHI S b TR Y £ A,

O AEEDBHM (2024410 8 15 B ]7E)
.EIW’JHIE
(A) EWN GREHR) AfHE  FRZERIB R
X 5o, e | . v w | 9HBBEUT PRAF IR BRI bk
om A B|RE M %ﬁa’:ﬂJ\Ltlp%ﬂj\tt;ﬁ SELE | 260 E | 2R
+M +HM % % % % %
[EE RS 270, 000 270, 001 61.8 — — — 61.8
=) At 270, 000 270, 001 61.8 - - — 61.8
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(B) EHWN GRER) A tAE  $aBIEA R
i # 7 B @ & B W | EEFEAR
ElEHIE % TH FH
ARG ERE (2 4) 0. 005 270, 000 270,001 | 2024/11/1
= g 270, 000 270, 001
OB EBEEFEMEDER (2024410 B 15 B BE)
]
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T %
INFLAE 270, 001 61.7
a—)L s m— L Foft 167, 275 38.3
PG Rt pERR AR 437, 276 100. 0
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OE&E. . TARUEEMEEDIKR (2024410 515 B HE)
H A ] 1 ES

Fq
A &BE 4317, 276, 405
a—JL - m— 167, 267, 314
AT GE%E) 270, 001, 845
AR 1,588
eI i 5, 658
B) &fE 221,097
RILEA 4 221, 097
(C) #EEMRIE(A—B) 437, 055, 308
JEAR 436, 053, 084
YRR 2 < 1,002, 224

(D) SZIEHROK 436, 053, 0840

1HFOE- Y EEMEE(C/ D) 10, 023H

20244104 15 H BIfED SCARDONFRIZLL F D@ Y T,

U= TRARY T 4T Ty R 237, 562, 073
PR 7 o K (8 H 4R 38, 584, 68411
cZa—VCoColE77 v F P~y Ya—2x 33,634, 245M
cJa—=LCoCoff77 v K ~yUlkla—2x 30,989, 423

c =YY S A=V R RY R T 7 VR (v A=T =477/ F) 11, 116, T00[
IV T TR (R =T =T 7 F) 9,867, 2361
STVUTHET 7R Ba—R (AF~yUiLl) 8,603,589
BT 7V BEERY ) -A<TTUMVT Ve a=2> (BRAEE) 6,991, 2281
C By U T S EHRE NIRRT 7 o R (TERRA) 6,370,940
ATy I A7 7 RMLP (A 55 6, 328, 61211

CZT=YY S N A=V R RV R TR TTYMYT VA=A 5,593, T90H]
CTOT NV RTTHAT 7R 5,344, 0191
AEFARHEE ST 7 v R 5,191, 662
AV R T 4 — A (FHH il 2, 872, 52814
=R Ny T T o — T R 2, 846, 13411
CE—UV S e TT R R o — X 2,706, 7871
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