
CUSIP DESCRIPTION SECTOR COUPON MATURITY CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (USD) DURATION
3128X4S36 FED HOME LN MTGE NT (250MM) Government Related 5.4000 03/17/2021 USD 1,000,000.000 108.5865    1,085,865.00               7.22
3128X4UZ2 FED HOME LN MTGE GLBL NT (1MMM) Government Related 5.6250 11/23/2035 USD 600,000.000 101.4122    608,473.20                  9.82
31331VHU3 FED FARM CREDIT BANK (10MM) Government Related 5.1500 03/25/2020 USD 250,000.000 107.7325    269,331.25                  8.09
31331XKJ0 FED FARM CREDIT BK BD (10MM) Government Related 5.0500 03/28/2019 USD 400,000.000 106.7669    427,067.60                  7.46
31331XSS2 FED FARM CREDIT BK BD (35MM) Government Related 5.1600 03/14/2022 USD 2,400,000.000 106.1397    2,547,352.80               9.28
3133M4MA8 FED HOME LN BANK (1.2MM) Government Related 6.1250 06/08/2018 USD 80,000.000 116.8757    93,500.56                    6.71
3133MDYF4 FED HOME LN BK BD (13,100M) Government Related 6.0000 02/12/2021 USD 50,000.000 116.1032    58,051.60                    8.41
313400MC4 FED HOME LN MTGE DEB (200MM) Government Related 8.2500 06/01/2016 USD 350,000.000 120.4361    421,526.35                  5.09
31358DDR2 FNMA PRINC STRIP (7.25%5/30) Government Related 0.0000 05/15/2030 USD 1,000,000.000 33.6672      336,672.00                  21.58
31359M7M9 FNMA GLBL NT Government Related 5.3750 04/11/2022 USD 1,200,000.000 105.6849    1,268,218.80               5.29
31359MEL3 FNMA ZERO COUPON GLBL NT(4500MM) Government Related 0.0000 06/01/2017 USD 700,000.000 74.8347      523,842.90                  7.31
31359MG72 FNMA NT (475MM) Government Related 5.8000 02/09/2026 USD 500,000.000 103.3809    516,904.50                  2.60
31364F6C0 FNMA MTN (100MM) Government Related 6.0800 09/01/2028 USD 64,000.000 112.8962    72,253.57                    11.94
317705AA9 FINANCING CORP BD (500MM) Government Related 10.7000 10/06/2017 USD 650,000.000 143.6307    933,599.55                  5.72
31771KAA5 FICO STRIP PRIN Government Related 0.0000 09/26/2019 USD 1,500,000.000 64.3416      965,124.00                  9.80
317U307B8 IRO USD 10Y P 4.2500 04/19/10 RYL Government Related 0.0000 04/19/2010 USD -5,200,000.000 0.0309       (1,606.28)                     8.41
317U383B5 IRO USD 7Y C 2.7500 04/19/10 MYC Government Related 0.0000 04/19/2010 USD -2,000,000.000 0.0016       (32.20)                          6.47
317U389B9 IRO USD 7Y P 4.0000 04/19/10 MYC Government Related 0.0000 04/19/2010 USD -2,000,000.000 0.0021       (41.40)                          6.26
317U394B2 IRO USD 10Y C 3.2500 04/19/10 RYL Government Related 0.0000 04/19/2010 USD -4,100,000.000 0.0014       (55.35)                          8.71
317U431B7 IRO USD 7Y C 2.7500 04/19/10 BPS Government Related 0.0000 04/19/2010 USD -1,800,000.000 0.0016       (28.98)                          6.47
317U432B6 IRO USD 7Y P 4.0000 04/19/10 BPS Government Related 0.0000 04/19/2010 USD -1,800,000.000 0.0021       (37.26)                          6.26
317U459B4 IRO USD 10Y P 4.5000 06/14/10 BOA Government Related 0.0000 06/14/2010 USD -2,000,000.000 0.2399       (4,798.00)                     8.35
317U460B1 IRO USD 10Y C 3.5000 06/14/10 BOA Government Related 0.0000 06/14/2010 USD -2,000,000.000 0.3028       (6,056.00)                     8.63
317U527B2 IRO USD 10Y P 5.0000 10/29/10 MYC Government Related 0.0000 10/29/2010 USD -2,200,000.000 0.6313       (13,888.82)                   8.24
317U528B1 IRO USD 10Y C 3.2500 10/29/10 MYC Government Related 0.0000 10/29/2010 USD -2,200,000.000 0.4218       (9,280.48)                     8.66
317U537B0 IRO USD 10Y P 4.7500 08/31/10 RYL Government Related 0.0000 08/31/2010 USD -3,500,000.000 0.5324       (18,633.65)                   8.29
317U538B9 IRO USD 10Y C 3.2500 08/31/10 RYL Government Related 0.0000 08/31/2010 USD -3,500,000.000 0.2861       (10,012.10)                   8.68
690353NA1 OVERSEAS PRIVATE INVEST GOVT GTD Government Related 4.7360 03/15/2022 USD 351,280.000 102.2098    359,042.63                  5.84
742651DD1 PRIVATE EXPT FND NT Government Related 5.0000 12/15/2016 USD 500,000.000 108.0271    540,135.50                  5.84
76116EHK9 RFCO STRIPS ZERO COUPON BD Government Related 0.0000 04/15/2028 USD 1,700,000.000 38.9607      662,331.90                  19.23
76116FAA5 RFCSP STRIP PRINCIPAL ZERO BD Government Related 0.0000 10/15/2019 USD 7,900,000.000 65.7721      5,195,995.90               9.86
76116FAB3 RFCO STRIP PRINC BD Government Related 0.0000 01/15/2030 USD 800,000.000 35.9698      287,758.40                  21.21
76116FAC1 RFCSP STRIP PRINCIPAL BD Government Related 0.0000 04/15/2030 USD 3,900,000.000 35.5103      1,384,901.70               21.49
76116FAD9 RFCO STRIP PRINC Government Related 0.0000 07/15/2020 USD 1,700,000.000 62.6078      1,064,332.60               10.67
76116FAE7 RFCO STRIP PRINC BD (4,543MM) Government Related 0.0000 10/15/2020 USD 2,300,000.000 61.7164      1,419,477.20               10.94
76116FAG2 RFCO STRIPS ZERO COUPON Government Related 0.0000 01/15/2021 USD 900,000.000 60.8853      547,967.70                  11.22
83162CND1 SBAP 2003-20H 1 PASS THRU Government Related 5.2400 08/01/2023 USD 531,817.190 104.9127    557,943.83                  2.50
83162CRL9 SBAP 2007-20L 1 PASS THRU Government Related 5.2900 12/01/2027 USD 498,051.860 107.4725    535,268.64                  5.00
880591CS9 TENN VALLEY AUTH Government Related 5.8800 04/01/2036 USD 500,000.000 107.6877    538,438.50                  14.36
880591EA6 TENN VALLEY AUTHORITY GLBL NT Government Related 5.5000 07/18/2017 USD 2,400,000.000 111.5633    2,677,519.20               6.20
880591EB4 TENN VALLEY AUTH BD Government Related 4.8750 01/15/2048 USD 800,000.000 92.4737      739,789.60                  17.00
880591EC2 TENN VALLEY AUTHORITY GLBL NT Government Related 4.5000 04/01/2018 USD 700,000.000 103.3335    723,334.50                  6.88
912803AZ6 U S T STRIP PRIN (7.25'22) Government Related 0.0000 08/15/2022 USD 4,200,000.000 57.7314      2,424,718.80               12.97
912803BM4 U S T STRIP PRIN(6.125'27) Government Related 0.0000 11/15/2027 USD 11,500,000.000 43.0447      4,950,140.50               18.67
912803BV4 U S T STRIP PRIN(5.25% '28) Government Related 0.0000 11/15/2028 USD 200,000.000 40.9076      81,815.20                    19.71
912803CH4 U S T STRIP PRIN(6.25% '30) Government Related 0.0000 05/15/2030 USD 2,700,000.000 37.9463      1,024,550.10               21.25
912803DG5 U S T STRIP PRINC Government Related 0.0000 05/15/2039 USD 601,000.000 24.0779      144,708.18                  31.13
912803DG5 U S T STRIP PRINC Government Related 0.0000 05/15/2039 USD 21,999,000.000 24.0779      5,296,897.22               31.13
912803DH3 U S T STRIP PRINC Government Related 0.0000 08/15/2039 USD 5,800,000.000 23.6480      1,371,584.00               31.46
912803DJ9 U S T STRIP PRIN(4.375% '39) Government Related 0.0000 11/15/2039 USD 9,800,000.000 23.2234      2,275,893.20               31.79
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912803DK6 U S T STRIP PRINC (4.625% 2040) Government Related 0.0000 02/15/2040 USD 100,000.000 22.9390      22,939.00                    32.13
912810EG9 U S TREASURY BOND Government Related 8.7500 08/15/2020 USD 700,000.000 141.3750    989,625.00                  7.71
912810EL8 U S TREASURY BOND Government Related 8.0000 11/15/2021 USD 4,200,000.000 136.2813    5,723,814.60               8.51
912810EM6 U S TREASURY BOND Government Related 7.2500 08/15/2022 USD 5,100,000.000 130.0000    6,630,000.00               9.07
912810EQ7 U S TREASURY BOND Government Related 6.2500 08/15/2023 USD 1,600,000.000 120.2032    1,923,251.20               9.85
912810FB9 U S TREASURY BOND Government Related 6.1250 11/15/2027 USD 7,710,000.000 119.8126    9,237,551.46               11.83
912810FB9 U S TREASURY BOND Government Related 6.1250 11/15/2027 USD 15,390,000.000 119.8126    18,439,159.14             11.83
912810FE3 U S TREASURY BOND Government Related 5.5000 08/15/2028 USD 400,000.000 112.0469    448,187.60                  12.40
912810FJ2 U S TREASURY BOND Government Related 6.1250 08/15/2029 USD 500,000.000 120.4376    602,188.00                  12.50
912810FP8 U S TREASURY BOND Government Related 5.3750 02/15/2031 USD 400,000.000 110.6563    442,625.20                  13.40
912810QC5 U S TREASURY BOND Government Related 4.5000 08/15/2039 USD 3,500,000.000 96.5938      3,380,783.00               16.52
912810QD3 U S TREASURY BOND Government Related 4.3750 11/15/2039 USD 2,200,000.000 94.5938      2,081,063.60               16.70
912828MQ0 U S TREASURY NOTE Government Related 0.8750 02/29/2012 USD 50,000.000 99.8243      49,912.15                    1.90
9128334V9 U S T-ZERO (TINT) Government Related 0.0000 02/15/2033 USD 1,700,000.000 32.3179      549,404.30                  24.07
9128337R5 U S STRIPS Government Related 0.0000 05/15/2032 USD 100,000.000 33.4939      33,493.90                    23.30
912833LA6 U S T-ZERO (TINT) Government Related 0.0000 08/15/2020 USD 1,300,000.000 64.3736      836,856.80                  10.79
912833LC2 U S T-ZERO (TINT) Government Related 0.0000 02/15/2021 USD 2,300,000.000 62.6934      1,441,948.20               11.34
912833PA2 U S T-ZERO (TINT) Government Related 0.0000 08/15/2026 USD 1,400,000.000 45.5001      637,001.40                  17.34
912833PB0 U S T-ZERO (TINT) Government Related 0.0000 11/15/2026 USD 7,700,000.000 44.8470      3,453,219.00               17.61
912833RY8 U S T STRIPS Government Related 0.0000 02/15/2028 USD 4,900,000.000 41.8704      2,051,649.60               18.93
SWU0133L1 IRS USD R 3ML/3.0 12/16/09 CBK Government Related 3.0000 12/16/2011 USD 3,500,000.000 3.4361       120,262.10                  1.50
WNM000001 FIN FUT US ULTRA 30YR CBT 6/21/10 Government Related 6.0000 06/22/2010 USD 2,100,000.000 119.9688    2,519,343.75               15.30
05950WAF5 BACM 2006-4 A4 TALF Mortgage 5.6340 07/10/2046 USD 800,000.000 101.5467    812,373.76                  5.60
07384M7C0 BSARM 2005-2 A1 1YRCMT+245 Mortgage 2.8100 03/25/2035 USD 339,437.110 93.6337      317,827.63                  0.50
07384MTJ1 BSARM 2003-1 2A1 WM31 WC6.2 Mortgage 2.9273 04/25/2033 USD 55,242.630 94.3566      52,125.06                    1.75
07384MTN2 BSARM 2003-1-6A1 WM31 WC6.2 Mortgage 2.9180 04/25/2033 USD 211,641.500 89.8737      190,209.94                  1.50
07384MZS4 BSARM 2003-8 2A1 NON-AGENCY ARM Mortgage 3.5518 01/25/2034 USD 31,171.010 94.8570      29,567.90                    1.25
07387AES0 BSARM 2005-10 A2 SEQ WM35 WC5.05 Mortgage 4.2234 10/25/2035 USD 500,000.000 88.8877      444,438.55                  0.50
12667GCB7 CWALT 2005-14 2A1 1MOLIB+21 Mortgage 0.4561 05/25/2035 USD 119,365.120 57.8823      69,091.22                    0.00
12669E4Q6 CWALT 2003-20CB 1A4 Z PAC AS Mortgage 5.5000 10/25/2033 USD 1,428,583.740 79.1016      1,130,033.17               6.00
12669GPN5 CWHL 2005-2 1A1 1MLIB+32 Mortgage 0.5661 03/25/2035 USD 218,655.480 54.1423      118,385.08                  0.00
17307G2Z0 CMLTI 2006-AR1 1A1 1YRTSY+240 Mortgage 2.7200 10/25/2035 USD 643,823.910 83.0251      534,535.12                  0.25
31287LU83 FHLMC         GOLDCONV  #C6-1507 Mortgage 7.0000 12/01/2031 USD 30,108.950 112.2008    33,782.48                    1.25
312916ZY8 FHLMC 1562-Z WAM'22/WAC7.564 Mortgage 7.0000 07/15/2023 USD 10,543.870 111.0806    11,712.19                    2.00
31391UVX0 FN ARM 677530 1YRLIB 161.4 10.46 Mortgage 3.0150 01/01/2033 USD 13,802.100 103.0520    14,223.34                    1.23
313920DM9 FNR 2001-28-PZ PAC WM28 WC7.10 Mortgage 6.5000 07/25/2031 USD 585,466.560 109.8782    643,299.83                  5.00
31392JUW7 FNR 2003-18 TB SEQ WM31 WC7.5012 Mortgage 5.0000 04/25/2032 USD 20,000.000 101.9314    20,386.27                    6.00
31393D6J5 FNR 2003-76 EZ WM32 WC5.4061 Mortgage 5.0000 08/25/2033 USD 227,327.340 98.5786      224,096.15                  7.00
31393EJK6 FNR 2003-71 AC SEQ WM33 WC5.3520 Mortgage 5.0000 08/25/2033 USD 45,000.000 102.2147    45,996.60                    7.00
31393HM41 FHR 2559 PB WM30 WC6.959 Mortgage 5.5000 08/15/2030 USD 181.120 105.6659    191.38                         3.50
31393XFK8 FNR 2004-15 ZW SEQ WM18 WC4.9885 Mortgage 4.5000 08/25/2018 USD 65,710.650 95.6451      62,849.00                    8.00
31393YVJ1 FNR 2004-42 BY SEQ WM18 WC5.0176 Mortgage 4.5000 06/25/2019 USD 200,000.000 104.8020    209,603.96                  6.50
31394RLM9 FHR 2752 EZ SEQ WM32 WC5.956 Mortgage 5.5000 02/15/2034 USD 698,145.140 102.8471    718,021.82                  4.00
31394US60 FNR 2005-110 GL PAC WM35 WC5.992 Mortgage 5.5000 12/25/2035 USD 110,000.000 103.4169    113,758.63                  7.00
31394VEE6 FNR 2005-122 PZ WM35 WC6.3907 Mortgage 6.0000 01/25/2036 USD 557,125.320 104.8343    584,058.26                  14.00
31394XVC7 FHR 2797 ZA SUP WM31 WC6.9223 Mortgage 4.0000 06/15/2032 USD 315,578.110 85.5734      270,050.95                  10.00
31395AJY2 FHR 2810 ME PAC WM33 WC5.84 Mortgage 5.5000 06/15/2034 USD 1,000,000.000 104.7573    1,047,573.20               5.00
31395HHV5 FSPC T-62 1A1 12MTA+120 Mortgage 1.6710 10/25/2044 USD 83,676.580 95.8081      80,168.93                    0.00
31396V2L1 FNBR 2007-B2 ZA WM35 WC6.0015 Mortgage 5.5000 06/25/2037 USD 432,239.710 102.5172    443,119.96                  8.00
31396V4Q8 FNR 2007-73 A1 1MLIB+6 Mortgage 0.3061 07/25/2037 USD 137,980.790 95.8031      132,189.86                  0.00
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31396VST6 FNR 2007-39 ZB WC6.4289 WM35 Mortgage 4.2500 05/25/2037 USD 56,586.040 86.3024      48,835.12                    14.00
31407RU69 FNMA PASS THRU MTG      #838605 Mortgage 4.5000 09/01/2035 USD 334,870.580 100.9970    338,209.16                  4.79
31409KQ26 FNMA PASS THRU MTG      #873573 Mortgage 5.8200 04/01/2026 USD 896,119.840 107.5956    964,185.17                  5.00
32029GAB0 FFML 2007-FF2 A2A 1MLIB+5 Mortgage 0.2961 03/25/2037 USD 17,005.650 96.1414      16,349.48                    0.00
35729TAC6 FHLT 2006-C 2A1 1ML+5 Mortgage 0.2961 10/25/2036 USD 50,208.170 97.7303      49,068.60                    0.00
36225CP67 GN II ARM 080444M 10/10 12.00 Mortgage 3.6250 08/20/2030 USD 8,570.030 103.8063    8,896.23                      1.25
362332AE8 GSMS 2006-GG8 A4 SEQ Mortgage 5.5600 11/10/2039 USD 3,000,000.000 99.1719      2,975,157.00               5.68
38374BRG0 GNR 2003-65-ZA SEQ WM33 WC6.50 Mortgage 6.0000 08/20/2033 USD 1,482,923.940 106.6726    1,581,874.12               5.00
38374MVL0 GNR 2006-2 Z SEQ WM34 WC5.9909 Mortgage 5.5000 01/20/2036 USD 628,446.680 99.8127      627,269.54                  10.00
41161PLR2 HVMLT 2005-2 2A1A 1MLIB+22 Mortgage 0.4574 05/19/2035 USD 91,661.720 59.4318      54,476.16                    0.00
41161PMZ3 HVMLT 2005-4 4A ARM WM35 WC5.4887 Mortgage 4.1538 07/19/2035 USD 129,471.880 79.4806      102,905.08                  0.50
41164MAC1 HVMLT 2007-1 2A1A 1MLIB+13 Mortgage 0.3674 04/19/2038 USD 122,818.680 53.2202      65,364.38                    0.00
44328BAC2 HASC 2006-HE2 2A1 1ML+5 Mortgage 0.2961 12/25/2036 USD 58,085.620 77.2571      44,875.27                    0.00
45254NJF5 IMM 2004-4 2A2 AFC WM33 WC6.54 Mortgage 5.2651 09/25/2034 USD 449,220.510 78.4491      352,409.31                  3.25
46630VAD4 JPMCC 2007-CB19 A4 WM17 WC5.7713 Mortgage 5.7456 02/12/2049 USD 600,000.000 99.5706      597,423.30                  5.86
501673AA5 LAAF 1-A  WM02 144A Mortgage 7.6560 12/15/2026 USD 74,333.330 94.4836      70,232.80                    5.00
748940AA1 RALI 2006-QS7 A1 SEQ WM36 WC7.08 Mortgage 6.0000 06/25/2036 USD 196,806.690 54.1822      106,634.12                  2.00
76111JZ72 RFMSI 2003-S9-A1 SEQ WM31 WC6.96 Mortgage 6.5000 03/25/2032 USD 26,249.080 100.8496    26,472.08                    3.50
86363LAB9 SARM 2007-4 1A2 1MLIB+22 Mortgage 0.4661 05/25/2037 USD 263,069.860 58.8169      154,729.56                  0.00
86363NAA7 SAMI 2007-AR3 1A1 1MLIB+10 Mortgage 0.3461 09/25/2047 USD 138,229.120 97.9066      135,335.49                  0.00
92922FJ25 WAMU 2005-AR6 2A1A 1MLIB+23 Mortgage 0.4761 04/25/2045 USD 82,921.190 79.9546      66,299.30                    0.00
92978MAE6 WBCMT 2006-C28 A4 Mortgage 5.5720 10/15/2048 USD 300,000.000 98.5156      295,546.65                  5.67
93363DAA5 WAMU 2006-AR9 1A 12MTA+100 Mortgage 1.4633 08/25/2046 USD 559,121.670 59.2069      331,038.78                  0.00
93363RAB2 WAMU 2006-AR13 2A 11COF+150 Mortgage 3.3280 10/25/2046 USD 156,179.570 66.1641      103,334.84                  0.00
9393357P4 WAMU 2002-AR9 1A AS 1MLIBOR+140 Mortgage 1.8708 08/25/2042 USD 6,303.590 71.2891      4,493.77                      0.00
026874BT3 AIG GLBL SR UNSECURED WI Invest. Grade Credit 8.2500 08/15/2018 USD 200,000.000 105.0865    210,173.00                  6.30
465139JE4 ISRAEL (AID) US GOVT GTD Invest. Grade Credit 0.0000 05/15/2023 USD 1,500,000.000 52.1664      782,496.00                  13.59
465139MS9 ISRAEL (AID) US GOVT GTD Invest. Grade Credit 0.0000 02/15/2023 USD 300,000.000 52.9101      158,730.30                  13.33
465139SY0 ISRAEL (AID) US GOVT GTD Invest. Grade Credit 0.0000 05/15/2021 USD 700,000.000 59.1207      413,844.90                  11.45
46513EJX1 ISRAEL (AID) US GOVT GTD Invest. Grade Credit 5.5000 04/26/2024 USD 400,000.000 109.1508    436,603.20                  10.31
91274EAA5 US TRADE FUNDING BK GTD 144A Invest. Grade Credit 4.2600 11/15/2014 USD 434,402.960 105.0000    456,123.11                  1.97
52517PE23 LEHMAN BROS HLDGS FRN 2009 ***DEF*** High Yield Credit 2.8894 01/23/2024 USD 1,400,000.000 23.5000      329,000.00                  0.01
20772GF45 CT ST-SER A Municipal/Other 5.8500 03/15/2032 USD 300,000.000 104.4020    313,206.00                  12.50
407287DR9 HAMILTO S/TAX-B-CAB AMBAC Municipal/Other 0.0000 12/01/2028 USD 500,000.000 36.3470      181,735.00                  20.67
46257TBC2 IOWA BAB Municipal/Other 6.7500 06/01/2034 USD 300,000.000 103.3640    310,092.00                  10.15
49474EM75 KING CNTY Municipal/Other 4.7500 01/01/2034 USD 200,000.000 102.3990    204,798.00                  13.44
74529JAP0 PR S/TAX-CABS-A AMBAC Municipal/Other 0.0000 08/01/2054 USD 500,000.000 5.7970       28,985.00                    45.83
02660TFY4 AHM 2005-3 2A2 6MLIB+162.5 Net Cash Equivalents 5.0000 09/25/2035 USD 241,515.690 96.8158      233,825.44                  0.75
06050TLJ9 BANK OF AMERICA NA SR UNSEC FRN BKNT Net Cash Equivalents 0.8275 06/23/2010 USD 1,500,000.000 100.1245    1,501,867.50               0.21
07384MB68 BSARM 2003-9 2A1 ARM WM33 WC5.1137 Net Cash Equivalents 3.5294 02/25/2034 USD 56,076.540 85.1131      47,728.45                    0.75
07384YGX8 BSABS 2003-1 A1 1MLIB+50BP Net Cash Equivalents 0.7461 11/25/2042 USD 136,100.120 88.3069      120,185.74                  0.00
1248MAAA5 CBASS 2007-SP1 A1 1MLIB+9 144A Net Cash Equivalents 0.3361 12/25/2037 USD 260.550 100.0000    260.55                         0.00
12669GN64 CWHL 2005-R2 1AF1 1ML+34 144A Net Cash Equivalents 0.5861 06/25/2035 USD 1,740,694.620 88.2419      1,536,021.66               0.00
14912L3X7 CATERPILLAR FIN SERV CRP FRN MTN Net Cash Equivalents 1.0349 06/24/2011 USD 1,100,000.000 100.8864    1,109,750.40               0.23
161571DD3 CHAIT 2008-A13 A13 3MLIB+150 Net Cash Equivalents 1.7570 09/15/2015 USD 800,000.000 104.1386    833,109.12                  0.00
1730T0FV6 CITIGROUP FUNDING INC CO GTD FRN MTN Net Cash Equivalents 1.2988 05/07/2010 USD 700,000.000 100.0844    700,590.80                  0.08
22541NNN5 CSFB 2002-AR28 1A2 WM32 WC5.41 Net Cash Equivalents 3.1015 11/25/2032 USD 11,961.580 78.9677      9,445.78                      0.00
22541QFC1 CSFB 2003-AR18 2A3 WM33 WC5.2935 ARM Net Cash Equivalents 3.1686 07/25/2033 USD 52,285.680 91.6353      47,912.13                    0.50
30961R633 FHA 236 NP REILLY 1997-A CP Net Cash Equivalents 6.8960 07/01/2020 USD 285,943.530 99.1077      283,392.07                  1.00
3129044T9 FHR 1043 F 1MOLIB+100BP Net Cash Equivalents 1.2500 02/15/2021 USD 14,021.490 100.0181    14,024.03                    0.00
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31316EAA1 AMBS AS-1001 1 WM16 WC8.57 Net Cash Equivalents 7.3440 07/25/2011 USD 94,200.490 99.9688      94,171.11                    0.10
3133T8Z67 FHR 1935 FJ PT 1MLIB+70 Net Cash Equivalents 0.9500 02/15/2027 USD 11,255.760 100.0817    11,264.95                    0.00
31358GKK2 FNR G-9 FA 1MLIBOR +90BP Net Cash Equivalents 1.1813 04/25/2021 USD 5,813.930 100.2632    5,829.23                      0.00
31358JBU4 FNR G-26 FA 1MLIBOR +45BP Net Cash Equivalents 0.7313 08/25/2021 USD 11,737.220 100.1066    11,749.74                    0.00
31358PSB4 FNR G92-51 F 1MLIBOR +60BP Net Cash Equivalents 0.8813 08/25/2022 USD 6,202.320 100.3809    6,225.94                      0.00
3136F26Z6 FNMA NT (25907MM) Net Cash Equivalents 5.3750 02/25/2022 USD 150,000.000 100.1169    150,175.35                  1.41
31392CRD8 FNR 2002-21-FD 1MOLIB+90 Net Cash Equivalents 1.1461 04/25/2032 USD 18,466.220 101.4425    18,732.60                    0.00
31393JAZ1 FHR 2551 FD 1MLIB+40 Net Cash Equivalents 0.6300 01/15/2033 USD 51,415.090 100.0560    51,443.87                    0.00
32051DQ39 FHASI 2003-AR4 2A1 WM33 WC4.7464 ARM Net Cash Equivalents 2.9160 12/25/2033 USD 57,650.570 94.1751      54,292.51                    0.75
336161AZ7 FRBPT 2001 FRBI-A 1MOLIB+35 Net Cash Equivalents 0.5800 11/15/2031 USD 162,784.490 85.4220      139,053.80                  0.00
36185NX70 GMACM 2004-AR1 22A ARM WM34 WC4.6971 Net Cash Equivalents 3.9815 06/25/2034 USD 62,345.190 84.1231      52,446.68                    1.00
36228CZS5 GSMS 2007-EOP A1 1MLIB+9 144A Net Cash Equivalents 0.3181 03/06/2020 USD 152,271.900 96.5358      146,996.87                  0.00
38141GEW0 GOLDMAN SACHS GROUP INC GLBL FRN Net Cash Equivalents 0.4288 02/06/2012 USD 700,000.000 99.5142      696,599.40                  0.08
46630GAV7 JPMMT 2007-A1 5A5 ARM Net Cash Equivalents 3.4410 07/25/2035 USD 575,811.670 94.3939      543,531.32                  0.75
55265KA33 MASTR 2003-7 1A2 WM33 WC5.9535 Net Cash Equivalents 5.5000 09/25/2033 USD 244,379.250 102.4401    250,342.23                  1.00
576455AA7 MABS 2006-HE5 A1 1MLIB+6 Net Cash Equivalents 0.3061 11/25/2036 USD 32,336.130 99.4492      32,158.02                    0.00
61746BDD5 MORGAN STANLEY SR UNSECURED MTN FRN Net Cash Equivalents 2.3500 05/14/2010 USD 700,000.000 100.2184    701,528.80                  0.10
722010105 Short-Term Floating NAV Portfolio Net Cash Equivalents 0.5100 08/01/2010 USD 510,460.219 10.0130      5,111,238.18               0.21
759950AW8 RAMC 2003-2-A STEP 1M0LIBOR+44 Net Cash Equivalents 0.6861 08/25/2033 USD 10,221.250 82.9703      8,480.60                      0.00
759950BD9 RAMC 2003-3 A 1MLIBOR+50 Net Cash Equivalents 0.7461 12/25/2033 USD 51,581.270 80.1512      41,343.02                    0.00
76110G4L2 RALI 2003-QS1 A4 PAC AS 1MLIB+40 Net Cash Equivalents 0.6461 01/25/2033 USD 18,580.200 84.6018      15,719.18                    0.00
76110G7S4 RALI 2003-QS6 A7 PAC AS 1MLIB+40 Net Cash Equivalents 0.6461 03/25/2033 USD 53,053.580 85.7499      45,493.38                    0.00
78442GDH6 SLMA 2002-1 A2 1ML+11***FULL CALL*** Net Cash Equivalents 0.3589 04/25/2017 USD 48,083.670 99.8173      47,995.83                    0.00
78443KAB2 SLMA 2006-9 A2 3MLIB+0 Net Cash Equivalents 0.2489 04/25/2017 USD 91,549.160 99.9457      91,499.45                    0.00
78443YAA4 SLMA 2007-3 A1 3MLIB-1 Net Cash Equivalents 0.2389 10/27/2014 USD 7,937.610 99.9687      7,935.13                      0.00
78445JAA5 SLMA 2008-9 A 3MLIB+150 Net Cash Equivalents 1.7489 04/25/2023 USD 1,269,276.160 103.5398    1,314,206.38               0.00
81743PBW5 SEMT 2003-4 2A1 AFC 1MLI+35 Net Cash Equivalents 0.5898 07/20/2033 USD 194,604.300 80.2335      156,137.86                  0.00
84751PAA7 SURF 2003-BC1-A 1MOLIB+34 Net Cash Equivalents 0.9261 01/25/2034 USD 11,556.870 72.9351      8,429.01                      0.00
86358HNX3 SAMI 2002-AR3-A1 1MOLIB+33 Net Cash Equivalents 0.8974 09/19/2032 USD 192,926.450 83.9602      161,981.49                  0.00
86358HRX9 SAMI 2003-AR1-A3 1MOLIB+42 Net Cash Equivalents 1.0774 10/19/2033 USD 55,537.050 82.3355      45,726.68                    0.00
86358RL21 SASC 2002-HF1-A 1ML+29 Net Cash Equivalents 0.5361 01/25/2033 USD 17,389.420 88.0764      15,315.97                    0.00
899100499 FINL FUTURES MAINTENANCE ACCT Net Cash Equivalents 0.0100 12/01/2015 USD 328,348.160 100.0000    328,348.16                  0.00
92976BHJ4 WBCMT 2006-WL7A A1 1MLIB+9 144A Net Cash Equivalents 0.3200 09/15/2021 USD 53,985.660 89.2970      48,207.60                    0.30
92976FCX9 WACHOVIA BANK NA GLBL SR UNSEC FRN BKNT Net Cash Equivalents 1.1500 05/14/2010 USD 700,000.000 100.1212    700,848.40                  0.10
939335N84 WAMMS 2002-AR1 2A2 AFC ARM Net Cash Equivalents 2.8616 02/25/2031 USD 12,355.220 87.9487      10,866.25                    0.75
939336D59 WAMMS 2003-AR2 1A2 AS WM33 WC5.5 Net Cash Equivalents 2.6801 05/25/2033 USD 10,902.700 86.0994      9,387.16                      0.25
939336PL1 WAMMS 2003-AR1 1A WM31 WC8.5 Net Cash Equivalents 3.6286 02/25/2033 USD 2,807.180 79.6203      2,235.09                      0.25
939336PM9 WAMMS 2003-AR1 2A 5:1 Net Cash Equivalents 3.6667 02/25/2033 USD 5,884.250 80.0405      4,709.78                      0.50
9840608A4 STATE STREET REPO Net Cash Equivalents 0.0100 12/01/2015 USD 17,863.960 100.0000    17,863.96                    0.00
CSH00JPM2 CASH COLLATERAL FUTS JPM USD Net Cash Equivalents 0.0700 12/31/2060 USD 116,000.000 100.0000    116,000.00                  0.00
EDM000003 FIN FUT EURO$ CME 06/14/10 Net Cash Equivalents 0.0000 06/15/2010 USD 23,000,000.000 99.6300      22,914,900.00             0.25
EDU000004 FIN FUT EURO$ CME 09/13/10 Net Cash Equivalents 0.0000 09/14/2010 USD 30,000,000.000 99.4650      29,839,500.00             0.25
EDZ000009 FIN FUT EURO$ CME 12/13/10 Net Cash Equivalents 0.0000 12/14/2010 USD 64,000,000.000 99.1700      63,468,800.00             0.25
LSIOPNTA5 LSI OPEN POSITION NET ASSET Net Cash Equivalents 0.0000 12/31/2060 USD 6,661.570 35.0000      2,331.55                      0.00
RRTA04XB1 U S TREASURY REV REPO Net Cash Equivalents 0.1600 04/08/2010 USD -11,536,250.000 100.0000    (11,536,250.00)            0.00
SWU0041L2 IRS USD R 3ML/3.0 12/16/09 BOA Net Cash Equivalents 3.0000 12/16/2010 USD 9,700,000.000 1.8353       178,019.25                  0.51
SWU0714J3 IRS USD R 3ML/3.0 02/04/09 RYL Net Cash Equivalents 3.0000 02/04/2011 USD 2,400,000.000 2.1202       50,884.56                    0.76
SWU0715J2 IRS USD R 3ML/3.0 02/04/09 BRC Net Cash Equivalents 3.0000 02/04/2011 USD 1,000,000.000 2.1202       21,201.90                    0.76
SWU0937K1 IRS USD R 3ML/3.0 12/16/09 FBF Net Cash Equivalents 3.0000 12/16/2010 USD 5,800,000.000 1.8353       106,444.50                  0.51
SWU0952K1 IRS USD R 3ML/3.0 06/16/10 RYL Net Cash Equivalents 3.0000 06/16/2011 USD 3,700,000.000 2.2495       83,231.50                    1.01
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TOTAL SECURITIES POSITIONS HELD 250,626,697.13           
UNINVESTED CASH PLUS RECEIVABLES 1,277,791.67               
NET UNSETTLED TRADES (7,304,337.43)              
NET FUTURES HELD (118,742,543.75)          
BROKER CASH COLLATERAL RECEIVED (520,073.68)                 
ACCOUNTING MARKET VALUE 125,337,533.94           
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Additional Disclosures:
Investing in the bond market is subject to certain risks including market, interest-rate, issuer, credit, and inflation risk; investments may be worth more or less than the original cost when redeemed.  Certain U.S. Government securities 
are backed by the full faith of the government, obligations of U.S. Government agencies and authorities are supported by varying degrees but are generally not backed by the full faith of the U.S. Government; portfolios that invest in 
such securities are not guaranteed and will fluctuate in value.  Mortgage and asset-backed securities may be sensitive to changes in interest rates, subject to early repayment risk, and their value may fluctuate in response to the 
market’s perception of issuer creditworthiness; while generally supported by some form of government or private guarantee there is no assurance that private guarantors will meet their obligations. Equities may decline in value due to 
both real and perceived general market, economic, and industry conditions.  Derivatives may involve certain costs and risks such as liquidity, interest rate, market, credit, management and the risk that a position could not be closed 
when most advantageous. Investing in derivatives could lose more than the amount invested. Diversification does not ensure against loss.    

This material has been distributed for informational purposes only and should not be considered as investment advice or a recommendation of any particular security, strategy or investment product. No part of this material may be
reproduced in any form, or referred to in any other publication, without express written permission. Pacific Investment Management Company LLC. ©2010, PIMCO.   

PIMCO Funds are distributed by Allianz Global Investors Distributors LLC, 840 Newport Center Drive, Newport Beach, CA 92660, (800) 927-4648.  


