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28,333 22,777
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14,566 11,444
1,321,207 1,062,139
2,006,549 4,557,945
2,006,549 4,557,945
2,006,549 4,557,945
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4,305,793
55 10
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2 3
2018 7 21 2019 1 22
2019 1 21 2019 7 22
2,367,966 2,383,815
0 0
578,953 493,050
2,457,754 3,860,373
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0 0
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2,175,341 1,029,611
75,917,449 47,694,214
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656,036 753,910
51,380,278 46,522,679
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52,421,134 47,291,445
52,421,134 47,291,445
5,507 5,342
250,514 242,711
2,709 2,619
258,730 250,672
258,730 250,672
51,638,324 45,690,456
524,080 1,350,317
52,162,404 47,040,773
52,421,134 47,291,445
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907,335 913,563

2 4

1,887,126 388,838

979,789 1,302,405

268 229

5,507 5,342

250,514 242,711

2,778 2,644

259,067 250,926

1,238,856 1,051,479

1,238,856 1,051,479

1,238,856 1,051,479

49,470 189,611

1,747,639 524,080

127,142 34,004

127,142 34,004

161,315 69,635

161,315 69,635

524,080 1,350,317
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648,160 663,685
0 0
565,279 547,153
1,743,723 2,077,631
2,957,162 1 0.057267 | 3,288,469 1 0.071973
0 0
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1,797,740 230,785
1
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52,611,744 51,638,324
3,882,684 856,995
4,856,104 6,804,863
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772,604,516

36,708,511
233,609

1,989
36,944,109

4,638,781
88,018
900,865
899

19,054

5,647,617

31,296,492

593,358
270,461
31,233,465

520,049

31,577,235

280,743

15,126,384
7,529,255

99,708

22,755,347

23,036,090

391,353,275
402,816,610

11,463,335

10,236,519

727,868,572
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AHM 20081 64 Morgage Bached Secaries  Rescontod MBS FEITTT] WASNTS  190T2061 200846168  UNITED STATES [T
SAIL 2004-8 A3 Mo ae Btk & Rrbowtor WA BO1SE1 MMATES 2045707 48 200042200 LMTED STATES usD
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FLAT B4 14 AR At BOCh S0 1dr L0 A S E] MITHAS 2,000,000 00 L9412 00  UNITED STATES S
JPMACE 2008-PWST C Morigage Bached Seowrtel  CMBS T e DTN 100,000 00 LW TEIB  LNITED STATES (0]
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ILGAE AMD KL ENERIGY LLC ot Iimant Grads 1TE NANIE 185000000 LHTHIBE]  UNTED 3TATES 0]
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GRAMP MO5NMCY AIC Morngage Backed Seocites  Redsertnl MBS 254581 MDA 3,005,000 00 LHS0M5T B UNITED STATES usD
RANEL J0TT-34 A3 Asset Bathed Seosi Student Loam FFELP 124581 GATITE 1,000,000 00 L5, TH5 X UNITED STATES (7]
AR 200514 M1 Moryage Backed Seoarited  Rescertod MBS Teion 0TS 1,600,000 00 LERITENT  UNITED STATES (1]
SAN JOSE REDEV-A-T Crasy Iropitsind Grade 13 0ITAA 2,000,000.00 A0 000 LaTED STATES [104]
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BLLLL 20121 &3 Adnat Backid Seoais Saudent Loae FFELP L XTE T MMADE 1B 13288 1ML LNITED STATES 1]
FHAS 03 1 Morigage Backed Seoaries  CMES 1850 MIRTE 0BG35 AT L8403 28 UNITED STATES 5]
FRTORGTY Miortgigs lackad Seduriies  CMIES LE ] b LR E L ] LT A1 UNTED STATES LD
VNG J-VNG D Morigage Backed Secaie  CMBS & 388 WIAWE 1,700,000 00 LB A1 LNTED STATES €2
IBANK OF AMERICA CORF Cred Inpptment Grace Td1R TANDI0 1,807,000 00 LTHISTRES  UNITED STATES 1]
R AT O Morigage Backed Securites  CHES L8 TTN] WERGTE 0,765,183 8 LITLTIZGS  UNTED STATES 1.21]
CeSCOVER Bana CiesE vt Orase I8 ATy 17500000 PSS  UMITED STATES 5.4]
GhiR 2000140 & Movagage Backed Setunte  CWES TR MO 1 TTRAT M LML HIBE  LNITED STATES ush
FHkS1 J005-AR4 JAE Momgage Backed Seturtes  Resasertnd MBS Py 25025 1,580,588 A2 LTSI 11 UNTED STATES ]
Pl W20 A1 Morigage Dached Gecurtion  CMBS L6 2AN0E  VTAIIME T LT 0802  LMITED STATES (1.21]
WA 201308 A Morgage Daches Securtms  Clilg E¥ ] Dafang 30584540 73 LEEI 0T UNTED STATES (1]
IR 2008 AR5 BAL Mongage Backed Seodtes  Aetssenol MBS BRETEET IOMEEDS  1,B0,650.08 LTS 75543  UNITED STATES ]
BLIA J006:2 AS Apnet Backed Seoaies Sudurt Loam FFELP TS5 DWRADE AT TR LMTAMMET  UNITED STATES usD
RANEL 201T-14 A3 net Backed Seortey Saudent Loan FFELP T B5E OHATIDE 1,650,000 00 LPME08 38  UNITED STATES 1]
CRAL H15-E1 ASE Mherngage ook Deurted  CMBS 13513 LML 1, T03,00000 LM0A54.12  UNITED STATES LS
BACM J007-5 A4 Momgage Bucked Geborted  CMES LEITr] MRS 1,851,386 45 LSS XT  UNTED STATES s
FHMS JEGF A1 Morigage Backed Secwrtes  CMES 211 WIMTPE 1 0 LATRAG1T)  LNATED STATES ]
HENDR 21T 1A A Anpet Barked . 1o Xdoans 1,708 LA MINI  UMTED STATES 1]
CERGE J04.CE0 A3 i Bathad & Rt MBS T NPUTEDS  2545 6T LATTATE ST UNITED STATES (1]
JPRACAIIAN CHASE & 0 ol PRSI G 18 REBTAE 1,858,000 00 LA EERAT  LMATED STATES 1]
HCF N CALLED) Creat T G TS I 1,840,000 00 LA, M3 EE  UNITED STATES usD
WS 20050 TARA Mortgage Mched Sacariey  Fagarinl MOS TThEN DT 1081 TT LATEISIY  UNITID STATES [14]
SUNOCD LOGISTICS PARTMER =] Irrebiltent ik a4 JATION 1,822,000 00 AT MY LNITHD STATES S0
SLMA 0088 B Asnet Backsd Seoates S8udest Lo FFELP Sub 41850 BT 1,585,000 00 L0481 55 UNITED STATES 1]
HEW VRN WY Crest It 130 0% IR 1,655,000 00 LSGT05  UNITED STATES uso
P RORGARN CHASE BARK KL Creall It Grade 1088 M 1580000 00 L5580 38  UMITED STATES 5]
SPRANT SPECTRUM / 8PEC I Cresy rerkisent Graoe 5142 NI 1,580,000 00 AT 00 LNTED STATES sl
GOLDUAN FACHE GROUP NG ool It Grace 185 R0 1,5600000.00 LS TTREZ  UNITED STATES 1]
GHR 20811800 Morigage Backed Secerties  Pesceniol MBS ] DTG0 0T RSSO0 LEOLTOSAT  LNTED STATES 1]
CEPOSERAT RABCELN BUNY Creat Irematmant Grads i Wy 15000000 LR EE METHERLAMDS LED
ANHEUSERBUFCH INBEY Fil ey AT Grace ET2 WA 1,560,000.00 15T, TE508  BELGIM ]
WSS 2D06-HES A3 Momgage Backed Senuries  Ressertnl MBS 237581 SALTS 213378088 1513555  UNITED STATES 1]
WRRE 2011-C3 A3 Moragage Duched Seourtel  CLBS And HANTE 1 a00ed3 .41 LS E3ES  UMTIO STATES (1]
SLLIA 3127 B Aget Bached Serter Bnudert Loan IFELP Sun 401580 HARWEE 1,08 000 00 LATRE  UNTED STATES £
BABA J006-0F1 M2 Morigage Backed Seostes  Fetcentol MBS TH0SH WA 1,470,000.00 LAGLITREE  LNITED STATES (£2]
FORD MOTOR CREDT CO LG Croay I Grae (5 WIS 1,340,000 00 LAIGIM T UNITED STATES 7]
IBATER LS FINANCE I LG Croc Iyt Grade LI 0TRNINE 1,445,000 00 LAIRH0 M GERMANY S0
FHUS K151 A3 MO B BTk Situflar BE1 MMMATE 1,488,000 00 A0S 01  UNITED STATES 5]
BEAP 20114 143 [ Barhed & Redaertd MBS 4440 MOMANDE 1,400,645 85 VAT ST S  UNITED STATES L5
ATRM E2A AR Adhet Backid Securite =TT E R MITWGE 1,400,000 00 LAJA4SE 0 LNTED STATES D
COMAGRA, BRANDS INC =] IratTiend Grade ER ] R0N0S 125,000 00 VAT UNTED STATES usg
BLANCEY ARIRASL (HlLAL Th NG Crpy Irreisent G g VT 1,400,000 00 LT 06 LNTIO STATES (1]
MM 01 2-CAZ ASS Motgage Backed Seourtes  CUES 1752 ICIREMS 1R 00 08 LA1LRE)  UNITED STATES ]
RANEL F018-24 A3 et Barksd Seoaies Sudert Loan FFELP ETiSEY MOESATS 1,350,000 00 LA I2R G4 LUNITED STATES S0
FHAA8E 1 Mo age Backed Setcrtes  CWMBS 1] [ MR LIRQRMT4S  UNITED STATES D
COLLE 20022 8 At Bachid Sinturite Sautect Lo FRELP Sub p2 ] WATAAS 10 58 T L384101 34 LNTED STATES 1.0]
VENTAS REALTY LIPSCAR CRP ot InNimant Grasd b x N0Ar 1,85000.00 LITL 84S UNITED STATES S0
BAMLL 20 M-FARK A Morigags Backed Seowrtes  CMES A 0RTE NG 1, M500000 LITIAT00E  UNITED STATES s
HANA NG L] Imepytment Grace FL] TN 1,405,000 00 LM248181  LNITED STATES 1]
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323,490 31,744
34,013,799 33,835,830
82,291 72,641
4,900 3,268
94,283 95,277
181,475 171,187
889,998 968,052
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8,013 8,013
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34,455,496 36,902,679
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437,257 461,392
109,199 113,233
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864,699 853,083
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7,587,128 6,946,893
1,682,532 1,801,748
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1,700,732 1,824,248
9,287,861 8,771,142
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8,281,840 8,281,840
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12,354,679 11,518,158
31,453 23,965
260 130
5,782,852 5,954,296
1,754,925 1,695,119
2,906,672 3,019,717
82,637 106,467
1,038,617 1,132,991
216,637 229,936
794,505 812,655
45,726 49,932
179,345 190,576
32,226 34,445
537,207 537,701
19,180,389 18,539,142
83,616 137,828
3,439,572 3,685,286
864,584 851,086
248,146 279,376
662,791 710,135
330,209 311,969
2,450 8,350
150
148,712 151,765
630,692 673,220
26,725 30,378
26,650 29,832
152,875 209,373
396,898 405,606
332,001 325,740
223,322 261,111
282,137 332,440
54,193 52,393

162
175,371 189,822
8,081,115 8,645,865
11,665,865 11,698,196
165 573

33,950 24,008
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11,861,150 11,881,403
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10,000,000( 8,281,840| 8,281,840 139,807 120,000 70,000 350,000( 38,693,404 39,373,211 57,655,051

- - - - - - -| 5,278,000 5,278,000( 5,278,000

- - - - - - -| 8,317,703| 8,317,703] 8,317,703
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7,100,000 | 14,650,000
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(2019 3 31 )
10 10
18,401,863
2,200,000 | 17,650,000
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') 15,606,746 15,660,060 53,313

@)

3
15,606,746 15,660,060 53,313
) 6,148,033 6,143,420 4,613

@)

€))
6,148,033 6,143,420 4,613
21,754,780 21,803,480 48,699

2019 3 31

@ 18,749,335 18,787,460 38,124

@

©)
18,749,335 18,787,460 38,124
@ 1,100,000 1,099,780 220

@

©)
1,100,000 1,099,780 220
19,849,335 19,887,240 37,904
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2 5,824,610 5,803,679 20,930
5,824,610 5,803,679 20,930

3) 7,066,429 5,762,409 1,304,019
12,891,039 11,566,089 1,324,949

0

A
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19,735,292 18,611,789 1,123,502
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86/99

66,222




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2017 4 1 2018 3 31

(€H)

@)

©) 344,430 201,537 107
344,430 201,537 107

2018 4 1 2019 3 31

(€H)

@)

©) 2,232,532 655,395 81,265
2,232,532 655,395 81,265

87/99



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2018 3 31
2019 3 31
2018 3 31
1,022,464 31,858
1,022,464 31,858
2019 3 31
2018 3 31
1,988,812 71,536
1,988,812 71,536
2019 3 31
1,909,028 - 47,244
1,909,028 - 47,244

88/99



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2017 4 1 2018 3 31

1,519,642
248,707
85,817

1,682,532

248,707

54,955

2018 4 1 2019 3 31

1,682,532
229,805
110,589

1,801,748

229,805

58,788

89/99



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2018 3 31 ) 2019 3 31 )
264,770 261,214
138,553 119,420
515,191 551,695

3,662 6,126
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2,021 }
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