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() (2018 8 31 )
|
Rate Diabe Principal Valne et Amets
L] (USDy L 4
TRANSFERABLE SECURITIES QUOTED ON ASTOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
COLLATERALIZED AIORTGAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Bellemeade Re Ltd.
Series 2015-1A Chees MMI) ... e 6.36% 72525 UsSD 607 3 611980 0.0%
Series 2017-1, Class MI(A) . - - ..o iici 376% 102527 10,489 10524 4463 05
Beries 201 T-1. CRass MBA) . ..o v i v i naeaa e AR 1ON2S2T 9044 93665T7 03
Series 201E-2A ClassBl{a). .. ..o vvcvvvnnicnncnanennes 4AN% §/25/28 3,180 3224855 2
Series 2018-2A Class MIB(R) . .. ... oo oioiioi 342% 825028 7000 9024 503 05
Series 3018-24, Class MIC{) . ... ... o.o v 3I6T% 82528 10360 10427070 a5
Chase Mortgage Trust, Series 2016-2, Class M) oo TS 1N2I3435 235 819989 00
Federal Home Loan Mortzaps Corp. Stactured
Agency Credit Risk Debt Notes
Series 2013-DN1. Class M2(@) . .. ..o cvccvcnnnnn o 9.21% T2523 8925 10.711 848 035
Series 3013-DN2 Class M2(a) ... .. ... ..o, B31% 11283 12928 14381110 o7
Series 2014-DN3, Class M3y .. ... ... L_..... 5.06% 52524 R 4,000 393 o2
Series 014-DNG. Class M) .. ..o vvvvvicencnnnnnena.. B81I% 10025024 12472 13870177 o7
Series 2014-HQL Class M3 - .. ... ......coiaee..  BI6% 8/25/24 11635 12,796 296 06
Series 2014-H0Q3, Class M) . .. ... 581% 102524 10423 11.5M321 06
Series 201 5-DN1. Class M3a) .. ... .cocvvinnann e G21% 172525 14854 16,022 624 08
Sentes J015-DNAL. CIBse BA) .. ..o viiii i cninnea . 11.265% 102827 1301 9828 464 05
Series 2015-DNAL, Class M) . . .- ..ol 5% 12527 45859 5431799 03
Series 2015-DNA2 Class Bla) .. ... ...covvvn i i S961% 122527 8930 11070648 06
Series 2015-DNAZ Class M3a). ... .oocniinann = 5% 12257 14,194 13687 302 08
Series 2015-DNAS ClassBa) ... ... ... .. ........ 1141% 425/28 5018 6,637 766 o3
Series 2015-DNA3, Class M¥a). ......... e e A A 6.76% 42328 14,500 17286289 09
Series 2015-HOL Class BA) ....ocvevvvnnnncnicnnniie.. 12B1% 32525 4504 6341222 03
Series 2015-HQL, Class M¥a) . ... ... .. .. ... ........ 586% 3725025 11308 12096 238 06
Series 2015-HQ2 Class B{a) ... ...ooociinnramncnnnneaas 1001% 5725125 2330 3.584.741 02
Sexies 2015-HOAL ClassBa) .. ....cocnvnn. R 1) 3/35/28 JAas4 4323998 02
Series 2015-HOAL Class M), . ... ... o oiiiio 6.76% 32528 3550 4094016 12
Series 2015-HQA2 Class Bla) .. .- .o oocome i 12 56% 52528 3514 4,900 692 2
Series 2015-HOAL, Class M), . ....o.oovviiinianiinn 6.56% 52528 5.000 3881270 03
Series 2016-DNAL Class B(a) . .. .. .oooviiinii i 1206% 72528 1938 2547713 0l
Series 2016-DNAL, Class MMa). . .. .. . _._.._.. TE1% Ti2528 11245 13,667 040 o7
Series 016-DNA2 Class Bia) . . ... .ovcvvvvimeiiianan 1256% 10025028 5818 7502548 04
Series 2016-DNA2 Qass M3a). ... .oocviiiiiiiiiiana BT1IS 102528 17750 20503936 10
Series 2016-DNAS ClassB(a) ... ... ... ... .._...... 1331% 12725028 459 693 618 L]
Series 2016-DINAJ, Class M3a). ..........covevvnennn... T00% 122528 1075 1261 617 0.l
Series 2016-DNAS ClBs BilA) . . .o vvvvvicnncnicianiians 10.66% 3251 9o 1205025 0.1
Series 2016-HQAL Class B(a) - .. ..... ... ... ........ 1481% 25/28 2498 3,601 592 2
Series 2016-HOAL, Class M3a). ... ...coveviivninicnnon 1 Y2528 2758 3396.743 02
Sexies 016-H0A2 Class Bla) . . oovvvnnivnncnncnnaaeaa. 13.56% 125038 500 675 807 00
Series J0I6-FOQAZ Class MBa). ... ... . . L. 121% 11/25:28 4424 5265111 03
Series 2016-HOQAS, Class Bla) . .. ...oocvveeeiincinnno.. 11.06% 32529 1498 1.795921 0l
Series 2017-DNAL Class BI@) . ... ..ocviiinciin TS T2 11750 13560 347 07
Series 2017-DNA2 Class BIa) .. ... .. .. ... ... ..... TNe 1029 G548 11588825 0s
Series 2017-DINAS Class BI{a) . . .. .. .. . ._.._... 551% 2530 10270 11,491 031 06
Series 01 T-DNAZ Qlass M2}, ... ..o i 4.56% V2530 3800 3960207 02
Series 201 7-HOQAL QQass MAA). . ..ooviiiiniinniniciiaes  561% 82529 12100 13316031 0.7
Series 2017-HOAS Class MXa). . ... ... ... ........ 431% 42530 35856 82853474 04
Federal National Martgage Association Conmecticut
Avenune Securities
Series J013-COL, Class MMa). . ... .ooovnoonaevaanowy  T31% 102823 12385 14,135 334 o7
Series 2014-C01, Class M2(a). .. ....covvnnnnnn itm i 6.46% 1125724 12513 14247 306 0.7
Series 2014003, Class IM3a), . . ..ovvvivininicinaiiaan 4.66% 52512 5000 532193 03
Series 2014002 Class 2MMa). .. ... ... ... ....... 465% SI5/4 7460 7880377 04
Series 2014-C03, Class IM2a). ... .oovcvivnniiecinnnnnnn 506% 2524 8559 9310154 03
Series 2014003, Class 2MM@). . ... .ovcvinnianncnnnaias 456% 2524 6705 71535816 04
Series 2014-C04_ Class IMXNa). ... ... .. ... _...... 5.96% 11725/24 12786 14,640 032 07
Series 2014-C04, Class 2MMa). .. ...cvcvverrmrcnannnas To6% 112524 16571 18,853,174 L
Series 2015-C01. Class IM2a). . ... ..o cviiiinniiiinnnn 6.36% 225725 21656 23,895 746 12
Series 2015001, Class M), . . . oo cviiiiicniaiciinas 6.61% 22525 5365 5815331 03
Series 2015-002, Class IMMa). . . ... . .. ooiiiaion 5067 2525 22059 24 243 550 12
Series 2015002, Class 2M2(a). . ... .cocvvnnnannnn 6.06% 225 8.181 £318.094 04
Series 2015-C03, Clasx IMMNA). . ... .ooociiiiiiiiiaiiaas T065% 25025 12347 14046 378 07
Series 2015-C03, Class 2MNa). . - ..o ovovocncvanneoys TDES% 2525 21976 24497735 12
Series 20153-C04, Class IMXNa). . ....ooviinniinniianiais 1.76% 42528 24392 28397371 14
Series 2015-Cd, Clasz 2MMa). . . ..ooeceiiisccnnanaians T61% 4725028 20960 23852541 12
Series 2016-C01 Class 1B{a) . ... ... ... ... ........ 1381% 2528 2169 3,123 501 .2
Series 2016-C01, Class IMMa). . ... .ovcvivvniennnnnnns 881% 825128 205620 24891 678 12
Series 2016-C0L, Class IMMNa). . .o iovcniinnannciiniiais S01% 8/25/28 25300 29902027 15
Series 2016-C02 Class 1B{a) . ... ... ... ... ... ..... l431% W25/28 2575 3. 798 910 o2
Series 2016-C02, Class IM2@). .. oovuvcvionnnnncsannnnns E06% WIN2E 21,113 24,867,774 2
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Rate Date Princtpal Vil Net Assets
L] [LE- 1 [ L

Series 2016-C03, Class 1B(a) . .- ... .................... 13B1% 1025728 USD 3498 § 45995228 03%
Sevies 2016-C03, Class 2B(a) . ......ovnvvnnrrasnarsannns 1481% 102528 224 3222780 02
Series 2016-CO3, Class IMI(a). _..........oiiaiianans T96% 10725728 1458%0 17276659 09
Series 2016-C04, Class IB(a) . . ... ... cvvimnrrnrnnconaaa 1231% 125729 1499 1,989 489 01
Series 2016-C04, Class IM2a). ........ccvviiiiiciinna. 8% 1725729 20738 23485115 12
Series 2016005, Class JB(a) . .- .o oooieiiicieeaaoo. 1281% 12529 4530 653344 0.3
Sexies 2016-C05, Class 2MA@). ... vcvviininnnnncanans 651% 1125729 23122 23922171 13
Series 2016-C06, Class 1B(a) . . ... .ovnvcvnnnnnnnnanns . 1131% 472529 65 1214580 0.1
Series 2016-C06_ Clags IMMNa)y. . ... ... ..-ii.... 631% 425129 4000 4 565 889 02
Series 2016-C07, Class 2MMa), .. ....cvvvvninnnnonons 64l% 325729 21832 24477563 12
Series 2017-C01, Class IBL(@) ... ..o ccvnciciiaiiaiannans T81% 2529 8550 10340933 05
Series 2017-CO2_ Class 2MMa). - ... ... .onriciiieianan 5iN% Q2529 7567 8308 280 04
Series 2007-C03. Class 1Bl(a) . .......ovvvniciinnnn. . 681% 102529 £.000 §.206.257 03
Series 2017-C05, Class IBI(A) .. ... ....oivnnoncninnnaa. 5565 125730 4000 4244596 02
Series 2017-C06, Class IMMa). - ... .covviirrcnrnrarans 4.T1% 22530 2250 2337638 0l
Series 2017-C06, Class 2MMa). .. ...covvernnncnannnans 456% 25030 8347 8711180 04
Series 2017-CO7. Class IM2a). ... ..civniiiiciicinnnea.  448% 312530 3310 3487304 L1
Series 2018-C01, Class 1BI(a) . .. ... ... coivinciionnans 561% TI2530 5500 6.005.167 03
Series 2018-C01, Class IMMa). ... .. covnnnnnniiannians 431% WI530 3500 3980712 Q.2
Series 2018-C05, Class 1B1(a) . - 631% 1725731 9000 91275691 05

TP Morgan Madizon Avenue Smmnes 'mm
Series 2014-CHI, Class M2(2) . _ e SR | b e 1 [ s T 1597 2173610 01
Suizs!ﬂlS-CH]ClmLﬂ{a} T156% 1072525 4485 4 980932 03

Oaktown Re I Lid.
Series 2018-1A ClassMa) . ... ... . ... ... ... 36l% 2528 6,750 6758735 03
Series 018-1A. Class M2a) . ... .. viiiiiiinnnananans 491% 2528 5,000 5017086 03

Wells Fargo Credit Rusk Transfer Securities Trust,
Series 2015-WF1, Class IMMNa) . ... ... oo T3l% 11725125 2354 2648827 0l

BI2 475178 448
AGENCY FLOATING RATE

Federal Home Loan Mortgage Corp. REMICs
Series 3928, Class SE{R)fe) - .. cvvvevvnnrnnrinnns vene  452% 91541 E4%5 1430051 0.1
Series 4121, Class DS (e) - . .- - .o iiiiiiiiiiiiae 414% 1071542 1213% 1572765 ol
Series #4186, Class B 0e) . .. oo v v v ee i 404% 1V1584 4299 638635 0.0
Series 4656, Class SE(E) .. ... .o iiniiciiciiannnnans kR 21547 4137 631017 00
Series 4719, Class TS0aN (6] . o o oo e 4D9% 1547 5509 1525567 01
Series 4127, Class SAG(C) . ..o nvin i veraes 414% 111547 8528 1404350 0.l
Sexles 4754, Class QO () - . - oo aciicii i iaiaa 409% 15148 1044 178114 01
Semies 4767, Class SB(a) [C) . . - oo v evvvrinrr e rnn e s 4.14% 1548 10598 1712543 ol
Seres 4774, ClassBS@I(C) . ... oo i 4.14% 21548 11.085 1. 725652 0l
Series 4774, Class SLia) (c) . PSS % [ 415/48 10,956 1,765 285 01

Federal National Morngage Mwmﬂm R.E‘M]Cs
Series 2006-112, Clss LF@) ......cvvunnnnisnisananas . 261% 1142536 2045 2066 306 0l
Series 2009-105 Class FE(3) . . ... .. ... . .oiooioooao: 281% 1272539 3ATS 3551950 01
Sexies 2010-147, Class LS (). . ..o 4.30% 125041 9515 1575751 8.1
Sevies 010-26, Class FQa). .. .. ...cniiiiiiiiiaiaanaas 283% 1112573 9521 10,123,807 03
Series 2010-3%9, Class FT{a) - .- . ... ocnimiiiiecncaeann % 10725135 4407 4515643 ol
Series 2011130, Class ST (). . .o vnvvvesimennennen. 4A48% 122541 9538 1671 544 0.1
Series 2012-122 Class MS{a) (e ... ... ..., AM% 1125042 3.785 587336 00
Series 20012132, Class HS(E) ... cvvvvinrcnnarannans 409% 122542 8263 1323394 01
Series 2013-15. Class SAQDEE) - .o i . 4089% 325043 9118 1.470.280 01
Series 2014-40, Class HS(R () .ot 464% T25M4 5480 996422 01
Series 201492, Class SX{a) (€} -....covvnniiciininnnans 404% V2545 5298 827,163 00
Series 2005-90. Class SLEY (E). - cocicn vvvniininnisnvans 409% 122545 10477 1578071 2l
Series 2016-106, Class ES(a) (€} - .. ... .o . oeioiioionaaos 3T L25/47 3s92 618,719 0o
Series 006-3, Class SDNA) () .. ..o vcvninniinninnnanna. 8% 225048 9123 1.491.148 01
Series 2016-69, Class DS()(E) - ... oniiiiiiiiana. 4% 102546 18148 2318211 01
Series 2017-109, Class STAY(C) .. .o vvcnvcnmnrnnsnncennas  $14% V25543 10,762 1,774,164 o1
Series 2017-20, Class SJad () . ... oniininn e, AR 104 4725647 11 064 1.717 566 01
Serles 2017-62, Class AS()(E). .. ..., 4D09% B25/47 4,178 881972 00
Series 2017-T3. Class SAGD(E) . ... cvvvcinnnnnnncnnanans 409% 92547 7549 137884 01
Series 201757, Class LE@IIE). . .o vvcnviminnannnanns . 445 123547 16,500 1858275 91
Series 2017-97, Class SWE) . .. oo ooi oo, 414% 122547 10476 1865715 01
Series 2018-28. Class PS(ad (). ........ oo ve e i 414% 5125148 10,335 1672242 g1
Series 2018-28, Class SBQ(E). ... ..o e i, 414% 5/25/48 10,783 1.810.505 01
Series 201830, Class SALICE) . ..o 414% 512548 10,656 17713489 01
Series 01845, Class SMI@)(C) .. ... .cniniiiniiniinna., 41d4% 15148 12480 2207148 o1
Series 2018-57, Clase SL@ad (). . ... .o, 414% 825148 13912 2413513 01
Series 2018-38, Class SALA)(C) .. ..o vvnvinnnranrernarnas 4.14% B25M48 3586 1041072 o1
Seriey 2018-59, Class HS() (e} .. ... covvnncnrncncinnnaas 114% 15148 13806 33an 0l

Govemment National Mortgage Association
Series 2015-3, Class DS () .....ocviiviiiiiiieiiaia 352% 1041 13421 1272886 01
Series 2007-115, Cass SALB (€ . ..vvcvvevniiasiainnannans 412% W4T 8569 1399631 21
Series 2017-134, Class MS(RGE) . .o oov oo 412% SI20M47 7542 1340459 01
Series 2017-14, Class SE(@)(c). ... .covvvnniiciinnnnea-. 412% w2047 9245 1.431.286 ol
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Rate Date Principal Value Nt Asnts
{0y (USDy L
Senies 2017-139, Class SAM(E) .. ..ol 412% 82047 USD THT § 1278418 01%
Series 2017-52, CLass SN (€} ...oovvvniininiiiaiias..  4071% 420047 9573 1336509 0.1
19878 631 40
NON-AGENCY FINED RATE
Alternative Loan Trust
Serkes 2005-20CD Cles JAS . ... ... ... 5.50% T25135 154 184089 00
Series 2003-20C8, Class ZAT. . ..o vuvovrorinsiiianrrnnes 3.50% T35 178 151351 00
Serbes W005-28CB ClBs LAT. . .. i 530%  B2SA5 193 186025 0O
Series 2005-30CB, Class 1AL. . ... oovveieeiieieneen .- 330% 1LZSG5 2291 2132643 0.1
Series 2005-57CB, CIBs4AD. . ...ciiiiiiiaiiiiiaiiaass 350% 122515 1242 1075808 0l
Sethes 2005-57CH, Class A5 . ... ......ciniiieioaiai.  5350% 122535 47 646,628 00
Senies 2003-65CE, Class LAL3 . ... ....oooniiiiiiinnian 6.00% 125136 1401 1335676 0.1
Senes 2005-65CB, Class 1AS. ... . ... .. ........ 550% 1725136 1802 1671379 0l
Seqies 2005-TOCB, Class A4 . .. ... ........cccoiennon..  350% 12725735 1715 1576338 0l
Sertes 2005-56CB, Class ALY .. ... ...l 5505 225036 357 31335 00
Series X05-B6CH Chss AR ... ... il 3% 225736 255 228 556 00
Series 2006-11CB, Class 1A .. ............ A 6.00% 525036 1398 1178468 01
Series 2006-28CH Clhass Ald ... ... ._.._... 6153% 10236 616 507937 00
Series J006-28CB, Class AlS. . ....coviivicnnnranrinnes 600% 1025736 1042 842138 00
Series 2006-32CB, Class AL0. . ... ... .. ... GO0 1112536 785 681127 00
Series 2006-32CB, Class A21 .. ... . ... .oioiiiianniaas 530% 1125736 248 206711 0D
Series 2006-32CE. Class A9 ... ... iiiiiiiaiiaiians 600%  1L25r36 754 65447 00
Series M006-TCB, Class IAY .. ... ... ... .iimnron.s £25% 525536 1ns 14206694 0.1
Series 2006-J4, Class 2AL. . ... ............ 600%  T2506 1063 904145 00
Series 200564, Class 2A2 . ... .........o... &00% 12536 2141 18177127 0.1
Senies 2006-J4, Class 2A9 6.00% T2506 1759 1493333 0l
Chase Mortgage Finance Trist
Segies 2006-533, Class LA2 ... .o vvvnmrnrrm s 600%  1L25536 2076 1562178 01
Series 00755, Class LALT ... ...l 6.00% T25037 21584 2187202 01
CitiMortgage Altemative Loan Trast,
Series 2007T-A6, Class LALL ... ....coiiiiiiciiiiiaiianns s00% G257 219 213157 o0
Countrywide Home Loan \{mg:ge Pass-Through Trust
Semies 2005-24, Class AL . ..ocvuniiiirirrreriaran e 30% 112535 1099 981076 00
Series 2006-10, Class 1A8 ... ... ... ... _...._...... 6&00% 525136 2 1831307 01
Secies 2006-21, CAIaSSALL. ... .o e rmaes | 22537 844 806,701 o0
Serles 2006-20, Class ALY, . ..o 6.00% 225037 igm 2675008 01
Sethes H06-9 Class ALY . .. GO0 3251536 1586 1573.193 0l
Series 20069, Class A2, .. ......covnnnnnn P 3250386 222 184906 00
Serhes 207-11, QMg AL2 - o .. L_ooiol.o..- 600 B2537 1524 1246078 0.1
Series 200T-13, ClassAl. .. ... vvvvrnnrnnrmrrmermnmsss 6.00%  B2537 2246 195684 00
Series 2007-5, Class A2. . RPN I i S25137 1221 1047476 01
Credit Suisse Mortgage Trust, Series 2010-6R, Class 3A2.. ... 3E8% 126738 4556 158002 02
First Heorizon Altemative Mortgage Securities Trust
Series M005-FAR, Class 1AL2 . . ... ... ... ........ 530% 112535 183 153375 00
Seqies 2006-FAZ, Class 1A ... ....cvvvnann 6.00% 525136 07 231668 00
GSR Moitgage Loan Trast, Series 2006-5F, Class -I.Al ... B50% 102536 221 184933 0.0
JP Morgan Alternative Loan Trust, Series 2006-51, Class1AT ... 515% 325036 1570 1714893 0l
JP Morgan Mortgage Trust
Series 06-54, Class AJ ..o o ovvvivnnraricniiiinnraaee 6.00% L2537 1417 1154397 01
Series 2006-54, CISSAS ... .. ...iiiiiiiiiaiiais 6.00% 125037 785 626375 00
Sethes 2007-53, Class 1ASS ... ... .. ... ........ TS% 82537 1820 1215910 01
Series 00783 Class IATH ......ciiiiiiciiiiinnianns 600% 82537 720 615222 00
Series 200753, Class IAS .. _____._.._.... 6&600% 82537 541 803718 00
Secies 0T-53, Class LADT .. ..o iiiiniiiiiainnn e 600%  B25G7 4192 3580745 02
Morgan Stanley Morngage Loan Trust
Segies 205 T Clase AT . ool vriiiivnm et a i e 510%  1L25035 1662 1445582 01
Sentes 2006-2 Class SAL .. ... 5.50% 225036 2 1848342 01
Sethes H06-T Class AL ..t GO0 625136 123 624541 00
Series 2007-13, Class 6A1 . e 6.00% 1025537 4517 3gaeles 02
New Century Alternative Loan Trast,
Series J06-ALT]. Class AFS. ... .....covicnvniannrnnns &31% 123536 2547 1582071 0.1
TBW Mortgage-Backed Trust
Series 2007-1, Class AS. ... ... i imrnaas 595% 32537 1512 3,780,300 02
Seches 20072, Clast ALA .. .oocoviiiiiiiiiiiisiinsinaas 5 96% T25e37 2202 127153 0l
i Mutual Mortgage Pass-Through Certificates Trust
Seqies 2005-2,Class JAL .....covviinnnan, vevansERe i 112555 2193 1526529 0.l
Serkes 2059 Clase SAS . .. .. .eoiioiciin.- 550% 112515 222 195326 _ 00
64285626 _ 32
NON-AGENCY FLOATING RATE
Alternative Loan Trust
Series 2005-19CH, Class A2() (). ....._............... 1240% @535 136 150543 00
Series 2007-17CB, Class LAG(). .. ... .ovvenvninnnnns 1% B2SGT 4139 3152 02
Senies 2007-23CH. Class A ... .....ooioiiniiaiiais 1% 92T 10470 TOT310I 04
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Bear Steams Asset Backed Securities I Trust

Series 2005-ACT, Class A2 (). ... ..oovvennennnn.o... 1400% 1025735 USD 476 512509 00%

Series 2005-ACY, Class AH@) (). ... ... ................. 1389% 122535 502 485673 00
CSFB Mortgage-Backed Pass-Through Certificates,

Series 2005-9, Class 4A14a) (d) . . .. 1385% 10025035 148 178961 00
JP Morgan Resecuritization Trust, Series 2010-1, Class 2A11() .. 732% 12637 2163 1445007 01
Lehman Mortgage Trust, Series 2007-1, Class 3A2() (¢} .. ... .. 519% 225037 890 212663 00
Structured Adjustable Rate Mortgage Loan Trust,

Series 2007-3, CLass TAL) .. ...ovvnrinrinniianeinins 230%  S2S5T 3938 4024944 02

17232854 _09
1053872289 529

COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FINED RATE CMB3

CFCRE Commercial Mortgage Trust, Series 2011-Cl, QlassE . 627% 41544 23 229262 00
CGBAM Commercial Mortgage Trust,
Series 015-5MRT, ClassP. ... ... cveivirnennrnnens 3N% 4028 2191 2171457 01
Citigroup Commercial Mortgage Trust
Series M012.GCR Class KAL) . ... c.vvvvsrerrrrmarrreres 1.57% 145 20541 1,130,803 01
Series 2013-GCIL ClassD. ... 457% 41046 1056 1033338 01
Series 2013-GC15, Class NAe) - . ... ... .. oinn.n 121% 145 kL8 1372122 ol
Senies 2013-GCIT.Class D .. ... .ovin i 5.26% 111046 2430 2296738 01
Series 2014-GC19 Class D . ... .. 517% S LR 2800 2E35884 01
Series 2015-GC27.Class XAfe) .. . .....coooenanaainn, 154% 21048 68502 4656642 02
Series 2016-C3 Class XA{®) .. ... .. ..., 133% 111549 73831 45915193 ¥,
Sevies 2016-P3. Class XAR). . ... vcvveannnnnnannianns 1857% 41549 48,624 4625600 02
he Bank Mortgage Trust,
Sexies 2017-CD3, Class KAL) . ....cvvvvevavnnnrnnninns 1.19% 2030 42540 2884135 01
Commercial Mortgage Trist
Series 2010-C1, Class D .. .o v vve v vinasraremr s rmrs 6.29% TW4E 2500 2356021 ol
Sevies 0I0-C1.ClassF .........ociciiiiiiiiiiiiiiin 4.00% 1046 3780 3472354 02
Series 201 2-CRY, Class XA{R) - - . .- vvvvsvarsrsmremres 205% 51545 16,101 911,744 00
Sexies W012-CR3, Class B........cciciiiiiininnasinin 491% 101545 2173 1858602 Q1
Sexies 2012-CR3, Class XA(®) ... ..oovoomvncncnncnnoan..  204%  1OVLS/45 3242 02455 00
Sevies 012-CRS, Class XA ......ooviiviiiiianiinnns 169% 111045 16014 867241 0o
Series 2013-CRI2, Class A4 . ... ........o........... 405% 101048 2000 1064508 01
Sexies 2013-LCS, ClassD.......ccviiniiiiinn il 441% L1046 &40 613545 00
Seres 013-LO5, ClassXA(e) ......oooooooiiiioo. 151% 11046 19884 957386 00
Sevies 2014-CRI5. Class XA ... ....oonvivinnin. 1.09% 21047 123470 3ge330y 02
Series 2014-CRI6 ClassD. .. ...l 5065 410047 1541 102326 01
Series 2014-CR16, Class XA(®) ... ...................... LM% /10047 66,732 255,785 01
Series 2014-CR20 Class XA ... ... ... . ... 1.2%% 111047 5738 464658 00
Series 2014-LC15 Class Ad .. .. .. .. ... 401% A147 3000 3,152,742 03
Semies MI4-UBS2. ClassD. .. ... i 5.18% o4 1250 1084538 01
Series 2014-UBS3, Class A4 .. ...ie.iiiiiiicioon.. 3EX% 61047 1671 17023878 o1
Sexles 2015-CR22, Class XAfe) .. .ocvvvvninnnnnnnns ceeee L12% 3lv4s 15850 135985 00
Series 2015-LC19. Class XA() ... ....oooioioiioces 133% 248 33953 3,171,630 2
Series 2015-LC21. Class XAded .. ..o viivniiniinnns 097% v4s &6.280 23425972 01
Series 2016-DC2, Class MAG®) . .. ..o inns 1.20% 2149 58670 j4lop0 02
CEAIL Commercial Mortgage Trost
Sexies 015-CI.Class D .. .ccn i ciiiiiiiiiiiiiniaien. 350G 8/15/48 1557 1258219 01
Series 2016-C5. Class A(E) ... ..oovvnnrnrnnnennronnas 1.19% 1171548 98,178 4868510 02
DBEUBS Montgage Trust, Series 2011-LC2A Class D .. ... ... .. 5% T4 1500 1549005 01
Grantor Trust WFRBS, Series 2014-C23f). . ... . ... ... ...... 340%  1OV1SI5T 217 5702245 03
G5 Mortgage Securites Corp. II, Semies 2013-GCL0, Class XA(e)  1.69% 2148 5,761 141397 0l
GS Mortgage Securities Trust
Sevies 011-GC5, ClassD. . .ovcvevevnnniinana e 356% SO0 2416 2375112 0l
Series 2013-GC13, CRSS DY - . o il iiiieiees A% 146 2.1%0 2022610 o1
Seyies 014-GCI8, Class D, .. ... oovvvcniincnnnnnnann 3% 110047 2,100 1892905 0l
Series 2014-GC20, Class XAfe) ... ... .._............ 1M% 471047 e 2269360 0.1
Sevies 014-GC22 Class D, ..o n v ceis e e 485% 610047 2068 1823868 01
Series 2014-GC22 Class XAM) ... .. .........ooioioeo. 115% 61047 8091 323314 00
Sexies 2016-G83, Class XAfe) .....ooovvnvniiiinrnnne, 135% 10/10M49 22,080 6,630,001 03
Seres 201 T-GSE, Class NALE) .....ocvvpiniiiiiniaann. 1.13%  111ws0 32846 2105 0l
JP Morgan Chase Commercial Mortgage Securities Trust
Series 2004-LN2 ClassALA . ...l 434% 11541 T T4ll 00
Series 2011-C5, ClassD .. .. ... iiiiieno.... 358% 81546 1056 1052348 01
Sexies 012-C6. ClassE ..........oociiviiaiiiininan, . 331% 515045 2250 1530757 01
Series 2012-C8 ClassE ... ... ... . ereinninaes 481%  1OV15/45 1645 1556139 ol
Sevies 013-C10, ClassD . ..o iviiniiniian e, 426% 121547 1550 1462832 01
Series 2014-C20, Class XA - ... ..o, 113% 547 0834 666657 0o
Sexies 016-TP2, Class KALE) . ..o o ivvvnavnnniiannonaas 2.00% 81548 +411 4933387 03
TPMBE Commercial Morntgage Securithes Trust
Sevies 013-Cl, Class D . ..oocvvcvnnnanacnnnnnnn s 412% &1348 1500 1354716 01
Seres DII-CIT.CRID . ...t ii i iaaias 5.05% 1/15/47 2535 2403097 01
Sexies 2014-C19, CLass A4 ... . .ovevvirasrmrenrssnrenres 4.00% 41547 6,780 6.5957,199 04
Series 2014-C21, CRlISTAS ... .. .oiciiiiiiiiiiiiiiiin % 81547 3000 N9 02
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100 (UEDy %
Series 2014-C22 Class XA{®) ... ... _.._._....._.... 10M4% w1547 USD 47552 § 1936340 01%
Seqies 2014-C26, ClasE KAL) ..o vvvvireniinnininiinnes 1.26% 115048 34086 22563343 0l
Madison Avenne Trast, Seties 2013-650M. ClassE ... ... .. .. 417% 101232 2000 1871748 0.l
Morgan Stanley Bank of America Memill Lynch Trust
Series 2012-CH Class KAL) .....ovviiiniinnnnnan, caes 1 B3% 811545 19619 871310 o0
Series 012.Co ClassE . ... _..........o......... 453% 1LA5M5 425 412369 00
Series W012.C6, Class XA(®Y . .. ... ... ...occovvvoen..  LTB%  1LA5MS 4830 257558 0.0
Semies MIICH ClassD .. ..o, 426% 3548 450 423 606 00
Series 014-CR6, Class AS .. . .. ... ... ... ...... 389% &1547 3000 3065002 0z
Series 2014-C16, Class XAfe) ....... S —— 1.30% 1547 51581 20774850 18]
Senies M014-C19, Class D .. .o 3% 121547 1235 1046714 0.1
Series M14-C19, Class XAfe) ... ... .. _.__....._... 12% 1¥547 43322 1,756 605 01
Semies 15-C22 Class XAGR) ......oonvniiniiainas 1.26% 415148 3z0z IT9ER ol
Series 2015-C25, Class XAfe) . 2z cccsnersmeean, 128%  DOMISHE 34078 1977373 0l
h:n:uﬂanm:mﬂ!ﬂmgageﬁecmmzsﬁm
Series M18-285ML ClaD. ... .o iiiiiinaas . 38s2% 1NS32 1509 14785601 0l
UBS Commercial Mortgage Trust, Series 2012-C1,ClassD ..... 373% 1045 1576 2535485 ol
UBS-Barclays Commercial Mortgage Trust
Series 2012-CA ClasE KALRY - . covviiniimnimnacinienins L19% 121045 14383 TITeH o0
Series W013-C5, Class XA ... ... ...._....._.... 11% 1046 5128 1336475 01
Seqies 201305, Class D oo cvvvivniimi s iiss s s s 446% 10046 1618 1474173 0.l
Series 2013-C5, Class XAQR) ... ... ii..ciicoooe.o 128% Y1046 3545 150612 00
Vantage Data Centers Issuer L1.C,
Series 2018-1A, Class A2 .. ......... =R A AR A 407% L1643 21885 3010345 0z
Wells Fargo Commercial Mortpage Trust
Series W4-LCI6, Class D ... ..oiniinanncnnrnans . 3% 81530 2500 2245511 01
Senies 014-LCI6 Class XA .. ... ..o .. 130% 81550 54744 4267967 .2
Sexies W016-C33, Class XAy - . ... ......oooo...... 195% 1559 48 607 4489035 0z
Series 2016-C35, Class XAE) .., ..ovvvvmrinnrnrroninnsrs 1la% 1548 38125 4380523 02
m;mlwx,mmm._.__.___.__....__.____.__ 145% 111559 55060 4314383 .
Series 2016.1.C25, Class XA(e) . pmrrmrarnemeareeee.  122% 121559 83658 4.50% 503 02
“TRBECWMW;:TM
Series 2011-C5, Class E . eeiciieaiMeeciiciie..o. 5BES% 111504 2300 21302331 01
Series 2012.C10, mmmie} .......................... 1L.12% 11545 21.860 1180512 ol
Series 2012-CT Class KAL) .. ... oiimiiiiiiiiiiian., 157% &/1545 33891 2159096 ol
Beries 012-CB ClassE .. ... . iiiiciicco.. BDER 1545 2110 21030 ,630 ol
Sevies W012-CB Class KAL) .. .onviinnvarinnniarnrarins 2.00% 811545 24552 1419355 ol
Series 2012-Co. ClassD ... ...l 4845 ILASMS 615 598 655 00
Series M012.C9, Class NA(®) ... ... . ........cco.... 205% 1L15M5 16597 1078 ASE 01
Serles WIA-Cl1, Class KAL) . ..o vvvnvverinnnnnerinees 1L36% 1545 21819 826351 00
Series 013-CI18. ClassD ______....._.............._... 431% 1M1546 1,650 1526004 ol
Series WIA-CI8 ClssAS . ... .ovvvvvrrrnmrrmrrrrmrras 4.10% V1547 5500 5,591 490 03
Series 2014-CI19, CRASSAS . ... ol iciiniiiaiaanns 411% 547 5000 5138040 03
Series MI4-CH, ClassD ... ... .. ............... 359% 51547 T45 599530 o0
Seaies MIBC2], ChamxAY . ..o vrriireiricanans i a e ige% 81547 3000 3038112 2
Semles D014-C22 Class XA(®) ... .. ... 1.00% W15/5T 42370 1617476 0l
Series 0M4-C25 ClassD ... .. .. .. oceoeceoonooo... 3EOR 1VISAT 1290 1,107,797 0l
Semies OI4LCIA, ClassAS ... ... i ieiiiiciiannean 435% 3547 4266 4396671 0.2

218877240 110

NON-AGENCY FLOATING RATE CMBS

Ashford Hospitality Trast

Series WS ASHF, Class Aa) . ..o, 296% 41535 2791 2787576 01

Series 0IS-EEYS Class Afa) . ....ocvniiinninnnnnannes 306% 13135 3000 2599994 0.1
Amum Hodel Portfiolio Trast, Sertes 2018-ATRM, Class Afa) .. .. iol% &15/35 3000 3002760 01
BBCMS Mortgage Trust, Series 2017-GLES, ClassFla). .. ... .. 5.76% 1115734 2500 2535361 0.1
BHMS, Series 2018-ATLS, Class AA) .. ... vvvvnnncnannanaas 3% T35 3000 3003047 0l
Braemar Hotels & Fesorts Trast, Senes mwm«m ClassAfay . 2188% &15/35 5000 4598997 03
BX Trost, Series 2001 7-IMC. Class AQ) . ... .covcnccncnrocnan 311% 1v1532 3650 3,654,581 02
CLNS Trust, Serfes 2017-IKPR. Class Fa). .. ................ 65T% &11/32 1500 1513140 al
CS5MC Mortgage-Backed Trust, Series 2016-MFF. Class IMa). . .. 6.66% 111533 3,765 3800951 02z
Morgan Stanley Bank of America Memill Lynch Trust,

Series 2014-C18, Class C) ... ... e e cores 449% 101547 1333 1324362 0l
RETL, Series 2018-FVP, Class Afa) . . Sa J16% 3115/33 7039 7063321 o4
Starwood Retadl Property Trust, Series 2014 STAR, Cl-mﬁ{i} o 32B% MA2T 1023 1023542 ol
Wells Farpo Commercial Mortgage Trust,

Series 2012.LCS, Class INB). . ORI L - S | ') b L 380 378,001 00
WE-RBS Commercial \{mgt 'l'mn

Series 2011-C4, Class E(b) . it g e St e wnns, AR 81544 713 682912 o0

33 TEE 545 19
257645785 129
ASSET-BACKED SECURITIES

ALUTOS - FIXED RATE
Avis Budget Rental Car Funding AESOP LLC

Seaies WIS-TA CIasa A cocoiliisimissidnnansinianis 2.30% 2021 5000 4938168 02
Seies MMB-1A ClassC ... ........ 4% Q24 2 250564 0l
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Chrysler Capital Auto Receivables Trust
Series 014-BA. ClassD. . ......oovaiiannes N ¥ i 816721 USD 2500 % 2504330 01%
Serbes 2015-AA Class D . L iiiiiiiiiiea-. 315% 11822 2430 2435837 0l
CPS Auto Receivables Trust
Sexley RS- A Clas By, .. i e il e e 5.80% 1621 5510 5654.130 03
Series 2016-B, ClassE . . ..o Bla% 51523 1410 1501751 ol
Series 016-C.ClassE ... iiviiniiniininsasniasiees B9 971523 2 2.151.100 0.1
Seres 01T-C.ClassD ... ... i, AT &1523 2 1596627 01
s T e e T P G P Py 5% 9624 3500 3542732 o2
Semles 017D Class D . ... InN% QN5 3000 2583060 0.1
Series 201 T-D Class B . oo oo iiiiiiiiaissesasiiiiieiie 530% 61724 1,700 1699959 0l
Sevies 201B-A Class D . ... i iii it Iss% 1215 1.400 1394395 0.1
Series 2018-A.ClassE ... ...cvvivinii s s i ianns 517% T2 1.750 1.732930 0.1
Series XOIR-B ChassE . ... Ll iieiiieceiaaeia. 551% 12716724 3500 J 4655893 o2
CPS Auto Trust
Series 016D Class B ... . iiaiiiiiiiiiiaie... GRS 471524 23825 2927589 0.1
Series 201T-A, Class D, .. ..o oa. BT 12715722 2,000 2028756 0.1
Series 01 T-A. Class B . ..o iiiiiiiiidia e T0T% 471524 1.000 1045035 0.1
Series 2018-C ClassD . . 440% &7 3500 35192535 2
Elcmﬁmomﬂbﬂtﬁmaﬁnm
Senes 3016-1A ClassD ... ... 8X0% 215523 500 528,170 0.0
Series OISR CAaesTd . . i iaiceaiiiiieno. B15% 41723 F 2877252 ol
Semles M016-3A, Class D ... ...t i 6.40% T3 1,000 1,031,708 0.1
Series 201 7-1A Class D ... o.oiiciiciioii e iiniaas 6.0% 11715723 2000 247440 0.1
Series 2017-3A, Class C .. ... ... i ccencranrnnn 168% T3 2015 2015319 0.1
Series 01T-3A. ClassD . ... ociiiinc s s aaness 3.28% 10524 5500 3537540 03
Series 2018-1A, ClassE ... ... ... ._.._.......... 48% 101524 3000 2979289 01
Sexvies 01E-3A, ClassD . . ovvvvvivrnrranmsrssnnnsarrans 4.35% 61724 5000 3034 863 03
First Investors Auto Owmer Trast, Series 2015-2A. ClassE ... ... 559% 111522 2 000 203222 0.l
Flagship Credit Auto Trust
Series 2015-2.Class D .. it iiiei iR 588% 85 2140 2195003 0.1
Sepies 20153, Ch5ED ..o ciiiniiniiecac s aeeaes TR 1LASE2 2 2584 589 0.1
eies N2 CRIMTY - . o iniimin s se s b B56% 11715723 F 2130511 01
Series 3016-3, ClassE. ... ............. R - e S |1 & Tk ] 2 000 2054458 0.1
Series 20164 Chass D ... . Lliiiiieiiiiieiieic. 31E89% 111522 1.000 1000546 01
Series 30164, Class B ... ... ..ot LS 116724 1.000 1,038,510 0.1
Sevles 20171 Chamm Dy L.l iaiiaiedsisiessans 4.23% 51523 2250 22712154 0.1
Series 2017-1 ClassE. .. . . .. 5.46% 121513 2500 2568370 0l
0 e e T R e 555% TS24 1875 1899245 0.1
Serbes 20173, Class D ... 1% 91523 3000 2979792 01
i e e PP Py 502% 2125 1250 1255147 1]
Series 301E-1. ClassE. ... .. iiiiiiiiiiniicciccicnaaas 510% 55025 3050 3040501 02
Series 20180 ChasgP. .. .. ....iiiicisiesesssciviieces 551% 1w 2750 2159732 01
L e P M e S N e 415% 1216724 3000 2949 568 0.1
Sexies 2018-3.ClassE. ... .. ivciiiiniina i s s ans 528% 1525 3000 2999336 0.1
Hertz Vehicle OLr
Sexies 01E-1A, Class B ...covcvviiniinsannassinianinns 380% 22524 4.000 3902691 0.2
Series LA LA CIMBC .. . . iiciiaiicnasmannatnnas 439% 20524 2450 2410007 0.1
Hertz Vehicle Financing L1.C, Series 2018-24, Class A . 3E5% & 3 000 3,002 016 02
Wesilake Automobile Receivables Trust, Semes :016-34'. C&mE 569% 101623 3000 3.066.137 02
118071532 59
OTHER ABS - FIXED RATE
CLUB Credit Trust
S 0L T-PL OISR .. . i rm it e e, 3.56% Q1523 3 000 2587, 101 02
Series 01 T-P2, ClamsC ... i cadiiaieas 491% 11524 3500 3484083 02
Consumer Loan Underlying Bond Certificate Issuer Trust T,
L B e P R P I 857% 61543 1515 1816293 01
Con:l.mrl.mi.ndﬂ]}ugn«md Chab Cenificate Issuer Trust 1
Series 2018-12, Class PT. . . 1062% 6/15/43 1E76 28715755 01
Series 20184, Class PT. .. .......ovevinnnn. 839% 51543 1,773 1,787,786 0.1
Consumer Loan Underlying Bond Credit Trast
Series D1B-3. Class PT. . . ..o r e B43% 316/43 2112 2121519 01
Series 2018-P1, QlassC . ... ...oinlianan. 521% V1525 2 245270 0.1
Maglette Panding Trast
Series 20I6-1A. Class C . ... ..o, 5.09% V1T 1.107 1.14% 599 0.l
Series J017-1A. Class B .. ... ... ... 411% 31524 1000 1004695 0.1
Series 01 7-1A CHassC .. ... iiieiiaociiiiio. 6.66% 31524 3850 31572593 ¥ ]
Series 01 T-2A, Class B .. .o oiii i i ieri e 319% T5:24 1500 1496115 0.1
Seres 2017-2A, Class C ... i iiiiciiiicciciiaeie.. 458% W15i24 1529 79958581 04
Series 2017-3A Class C _ . ... eicnena. 401% 1215724 6250 6247361 03
Series 01 7-3A. ClassD .. ..o vcvuiinisnna s aaanans . 5% 121524 1853 1853868 0.l
Series 2018-18 CIassC . . .. iiiaiieieieociiieies 3169% 315728 2250 2235659 01
Series 2018-1A, Class D ... ..t 4857 15728 1985 1578370 0.l
Series 0FE-2A Clasx C .. .o i e s 437% WT2E 2000 2000077 01
Series 2018-3A ClassC ... ... .io..... ABI% 9715728 4 000 4,001 368 2
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Prosper Marketplace Issuance Trust, Series 2017-24, ClassB.... 348% $135(23 UsSD 2500 5 2495.731 1%
SeoFi Consumer Loan Program I 1.C
Sexies 2016-1, CREs RN, .. covvmiiniiniinianiiniinainis 0.00% 82525 2,728 791,167 00
Series 20062 Clast A .. ... riirrrrnrrmarearnaeae. 309 1O2T25 485 434382 00
Semies 2016-2, Class B . .. uiciciiciiciieiiciiedien ATTR LOET2S 2 2553869 01
Sevies 016-3, Class A . ... ..o i i i s e I05% 1226725 378 376307 00
Beries 2016-5, G5 B, .. onin e rrsserrmnaaraes 333 SI25/28 2 2447800 01
Series 2017-1, Claes A . ... 0Ll 1ns 126/26 1122 1121817 0l
Sexies 017-3,C1as5 B . oo v vnins e inr e R 2526 1258 1257315 01
Semies 2174, Class B, . ... ... llliiiiiciiiiiiiiiiia. 3595 526/26 4250 4145220 02
Series 017-5,Class B . ... e iis e 38R 2526 3730 3,730.620 02
Series 0076, Class . . . .. iiiirnrrmaciareaeaa. 302% 1125026 22 2230158 0.1
SoFl Consumer Loan Program Trust
Series 018-1.ClassB. . ......ccoiiciiiiiniis e 3685% 22527 3000 48956679 0.3
b2 e 1 PR & ) - 205027 2 2471579 01
Deries 01B-2, Qs 0., L JL L e 425% 426727 2 2492619 01
Series W1B-3,C1a85C.. ... v vnrnr s e e HETR 82527 2500 2,506 583 0.1

£3. 766649 4.3

HOME EQUITY LOANS - FIXED RATE
Citigroup Mortgage Loan Trust, Inc., Series 2005-WF1, Class A5~ 501% 112534 3 347100

20341652 102

MORIGAGE PASS-THROUGHS
AGENCY FINED REATE 30-YEAR
Federal Home Loan Mortgage Corp. Gold, Senes 2016 ... .. _ .. 450% 20146 2154 8701778 04
Federal Home Loan Mortgage Corp. Gold, Series 2017......... 4.50% 601/47 112810 12353709 06
Federal National Mortgage Association, Serbes 20000 . .. ... T.50%  10/0L30 5 55946 00
Federal National Mortgage Association, Seres 2001 .. ... ...... 1.50% &01/31 k¥ 36624 00
Federal National Mortgage Association, Sexies 2003 .. .. ...... 300% 1101733 337 359156 00
Federal National Mortgage Association, Seres 2004 . ... _..... B500% 901733 755 867212 00
Federal National Mortgage Association, Series 2008 . .......... 5.00% T0L37 357 330503 00
Federal National Mortgage Association, Series 2008 .. ... .. ... 5.50% 501738 417 455,064 o0
Federal National Mortgage Association, Seqes 2009 . ... .. .. 500% 500/39 178 190,240 00
Federal National Mortgage Association, Series 2010 .. ......... 5.00% 201/40 1063 1,136,237 0.1
Federal National Mortgage Association, Series 2010 ... 5.00% SOLED 1,145 1224 8E1 0.1
Federal National Mortgage Association, Seres 2010 .. ......... 500% 1200140 1510 1719210 0.1
Fedezal National Mortgage Association, Series 2011 ........... 300% 401/41 666 713,673 00
Federal National Mortgage Association, Sepes 2004 . ... _..... 500% 201 2102 2256132 0.1
Federal National Mortgage Association, Series 2006 . .......... 4.50% 401/46 7386 7,749 856 04
Federal Natonal Mortgage Association, Series 2017 ... .. ... 3150% 0147 3813 3794422 02
Federal National Mortgage Association, Semes 2017 .. .. .. .. 4.50% 100147 12430 12977645 03
Federal National Mortgage Association, Series 2018 ... ....... 4.00% 101/ 16818 17,163 935 08
Federal National Mortgage Association, Series 2018 ... ... .. 4.00% BOLIE 1,143 1,167 835 01
Federal Wational Mortgage Association, Series 2018, TBA ...... 400% S01/48 8804 8983313 03
Federal National Mortgage Association, Series 2015, TBA .. ... 4.30% S0L/48 10000 10,385,156 0.3
Federal National Mortgage Association, Series 2018, TBA _..... 500% S01/48 5,000 5286719 03
Federal National Mortgage Association, Series 2018, TBA .. ... 500% 10/01/48 15,000 15.836,133 0%
Govemment MNational Mmgageﬁssndmm. Series 2009 . . ... 5.00% 10v157389 345 T2 013 L1L 1]
Govemment National Morgage Association. Senies 2012 ... ... 5.50% &15/38 113 122774 00
Govemnment National Mortgage Association, Senies 2014 ... .. .. 500% 220041 1712 1836125 0.1

116059091 58
AGENCY FIXED RATE 15-YEAR

Federal Home Loan Morigage Corp. Gold, Senes 2011 ......... S00% TOL25 e IN0T6 00
Federal Home Loan Mortgage Corp. Gold, Senes 2011 ... ... 6.50% 301726 30 31,736 L]
Federal Home Loan Mortgage Corp. Gold, Senes 2012 .. _..... 500% G026 16 16,674 oo
Federal Home Loan Mortgage Corp. Gold, Senes 2014 .. ... ..., 3% 201129 1223 1241 596 0.1
Federal National Mortgage Association, Series 2004 ... .. 500% 401719 4 4032 00
Federal National Mortgage Association, Senes 2005 . ... .. ... 550% S0L/19 0 109 0.0

1686 223 0.1

117745314 _ 59

COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE

Carlyle US CLO L., Series 2017-3A, Class DMa). .. .......... B46T 2029 1500 1510985 01
Cbam Ltd , Series 2018-TA, Class Bl(a). . cieesaaeea 3958 2N 5,000 4599 575 2
CIFC Punding Ltd . Series 2015-4A, ClassALAG) ............ iTes 1020727 2 2500480 01
CIFC Punding Ltd , Series 2016-1A, Class A@) ... .. .......-.. 3&¥%e 10721/28 2000 2,004 592 0l
CIFC Punding Ltd . Series 2017-1A, ClassAda) . ... ... ... TS 4232 1875 1877159 01
Dryden CLO Ltd., Series 2018-57A, ClassE@)............... 7T3l% 31531 3500 jasem0s 02
Goldentres Loan Opportunities Ltd

Series 2015-11A, Class ARMa). ... ... Siimsaimsksssmiiea 3405 171831 5,000 4995985 02
Halcyon Loan Advisors Funding Ltd.,

Series 2018-1A, Class ANa) . - - 418% 2151 5,000 4599320 03
Madison Park Funding Ltd Series 2017-26A. Class ARGD). . . ... i5% T30 3,000 3005457 01
MPCLOIN Ltd | Series 2013-1A ClassAR(a) ... ._..-..-.. 360 1020030 3000 5,002,705 03
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Neuberger Berman CLO Lid,, Series 2018-29A Class Bl{a).. ... 000% 100931 USD 3000 5 3 000,000 0.1%
Neuberger Berman Loan Advisers CLO Ltd.,
Series 2017-24A, Class Afa) . . I5T% 419730 1750 17152264 01
Neuberger Berman Loan Advisers CLEI unl
Series 2018-29A, Class D{a)........ ceeess  D00% 1079731 3000 3,000,000 0.l
Northreoods Lid , Series Zﬂl? 16A, Cl:as&.ﬂi) ......... 158% 11715730 11988 12,008 291 06
Northwoods Capital XII-B Lid., Series 2018-12BA_ ClassB(a). .. 4.1%% 615731 3000 4599 465 02
Octagon Investment Partners 30 Lid.,
Series 2017-1A, Class Al{a). . . 16T% 31730 2 2008 626 0l
Octagon Loan Fonding Ltd. S-m!s.'!trl-l- 1A, Clm A.lRl:a,]n ( 346% 1171826 2000 2000024 01
OZIM Lid., Senes 2014-TRA.ClassCR{) ... ... ... oinnn. 54% M9 1000 499471 0.1
OZLM Litd ., Series 2014-9A, Class Dja). . T50% 12027 3500 3501183 L2
OZ1M Ltd | Series 2018-18A Class Bl',il-} .................... 3188% 411531 5000 4.578,500 02
OZLM Litd., Semies 2018-22A. Class Al(a). .. .. e L 3Als 1173l 9000 9001053 05
Rockford Tower CLO Ltd |, Series 2017-2A_ Class Dia). .. ... ... 5T19% 1071529 2,000 2,009,768 0l
Fockford Tower CLO Ltd., Series 2018-2A_ ClassB(a). . ....... 0.00% 10720051 7000 7,000,000 04
Sensca Park CLO Lid., Series 2014-1A. Class AR(). . ......... 345% NIT26 1000 1000071 0l
THL Credit Wind River CLO Lid , Series 2014-24A, Class AR(3) . EE L) 11531 5000 5,000 580 2
THL Credit Wind River CLO Lid , Series 2014-34, Class AR(a) . 3.45% ey 2000 2.000.394 0.1
TIAACLOTLid., Series 2016-1A, Class BIR(2). . ... ... 4.10% 120031 5000 4559855 2
TIAACLOI L. Serbes 2016-1A, Class DR(). ... .. ........ 585% 72031 ) 2499855 01
Venture CLO Lid., Series 2017-274, ClassA(2). . ............. 385% 720030 1500 1502355 01
Venture CLO Ltd., Sertes 2017-27A. ClassBia). .. ............ 4.00% 20730 3400 3401408 2
Venture CLO Lid., Series 2017-2TA ClassDday .. ... ... .... 635% 720030 1500 1513039 ol
Voya CLO Ltd, Sexies 2016-44, Class EXa) .. ............... 9.00% 120029 1125 1134357 0.1
N3E926 57
GOVERNMENTS - TREASURIES
UNITED S5TATES
TR Toammy Bonds .. oo vairsto s e ds s rvnn s spla i 813% 81521 1000 1152513 0.1
VS Toeammy BODME . ... coicvunnranscninnrnnsansssansens s88% 21579 20 000 20578124 10
US Toeamary BOOds(g) . . _...ooooioiioiiiiiiioesasiiniss 900% 111518 10,000 10.131250 _ 05
31 862187 1.6
CORPORATES - INVESTMENT GRADE
FINANCIAL INSTITUTIONS
REITS
American Homes 4RentLP .. ... .. ..o iiiiiiiiiiiiciie.,  45% 215728 5000 4,839,595 0.3
EMERGING MARRKETS - CORPORATE BONDS
INDUSTRIAL
CONSUMER NON-CYCLICAL
Virgolino de Olivetra Finance SAM). ... ...ouoiiaiiaiin 10.88% 113720 1665 457875 0.0
1,7839139J3 885
MONEY MARKET INSTRUMENTS
U.S. TREASURY BILLS
USTreasmry Billl . ..oouiciiniciiiiiiinsiianisicminaas. D00 9208 60 000 595948934 3.0
1843862857 6§25
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
AMMC CLO Lid__ Series 2013-12A Class ARy . ............ 3M% 1110730 4250 4255524 1]
Apidos CLO, Series 2017-26A, Class IMa) .. .. .. ............. B43% 1829 1500 1506572 0l
Ares 3000R CLO Lid |, Series 2014-31RA ClassB(a) ......... 391% 524730 3 000 2599975 0l
Bain Capital Credit CLO. Series 2017-1A ClassB{a) . ......... 415% 030 5000 5010005 03
Black Diamond CLO Ltd., Series 2016-1A, Class AZAR(a) .. ... 4.08% 426731 5 000 4593255 2
Black Diamond CLO Lid., Series 201714, Class AlAfa). .. .. .. 363% 424029 1500 1501571 01
BloeMountain CLO Ltd., Series 2016-3A, ClassTVa) . ......... &.l18% 11527 1 000 1,002,037 0.1
BlueMountain Fuji US CLO I Ltd., Series 2017-2A, CI.!.S!-D{I‘.}I.. 851% 10720030 1.000 1,008,094 01
Brstol Park CLO Lid , Series 2016.1A, ClassD§a) .. .......... s4% 529 5500 5551524 03
Burnbam Park CLO Ltd., Senies 2016-1A, Qlass Afa) . ......... iTm% 102029 2,700 27044593 0.1
Eaﬂ}‘hljﬂ CLO Lid, Series 2016-4A ClassDqa). . ... _....... 925% 1020727 1000 1005820 01
CBAMULIA , Series 2017-3A Class Afa) ... ... ......... 15T% 1071729 3500 3503052 2
CBAM L., Series 2017-3A. Clags EM2). .. .. ocvvvvvenenen. BB3% 1OAT9 1500 1514440 0l
CIFC Funding Ltd., Series 20154A, Class D{a). ... ........... T85% 1020627 2,750 2155673 01
CIFC Fonding Ltd , Sevies 2018-1A Class Afa). .. ...._....... 316% 471831 10,750 10,685,102 05
Clear Creek CLO Ltd,, Series 2013-1A, Class ARG) . . .....o00 355% 1020030 4000 4007128 02
Dryden CLO Ltd ., Series 2018-57A ClassAfa) ... .. ._....... 331% 571531 12 000 11 853 200 06
Dryden Sendor Loan Fund, Series 2016434, Class Afa) _....... 389% 120029 1000 1,004 046 01
Dryden Senior Loan Fund, Semies 2017-49A. Class Afa) ........ iM% &30 2000 2,001,706 0l
Dryden Sendor Loan Fund, Senes 2017-49A Class E(a) ... ... .. 585% J8730 1,500 1512645 01
Flatiron CLO Lid | Series 2017-1A Class Ada). . _ ... ......... 3156% 571550 1028 1028744 01
Greywolf CLO V' Lid., Series 2015-1A, Class AIR(a) . ......... 350% 127731 7500 7504005 04
Greywolf CLO VI Led.. Seres 2018-1A, Class AZa). . ... _..... 4.14% 4726731 5000 4593 550 02
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Foate Drate Principal Value Net Amats
0§ (USDY o
Halcyon Loan Advisors Funding Lid, Series 2018-1A. Class Cla)  5.58% 2151 UsDh 2000 5 1999518 0.1%
ICG US CLO L, Series 20017-1A, Class Afa) - . ... ... ..... I 6% 4/28/29 15614 1,625 842 01
Madison Park Punding Ltd., Series 2014-12A_ Class AR(3). . .. .. Ial% T20026 2000 2,000.850 0.1
Marble Podnt CLO XT Lid., Series 2017-2A Class Afa) .. ... .. .. isl% 1218730 4500 4,458 200 2
Northwoods Capital Ltd., Series 2017-1534, Class Afa) ......... 8% 620029 2.000 2002 046 0.1
Octagon Investment Parmers 35 Lid., Series 2018-1A. Class INa)  755% 1720031 3000 2509724 0.1
OZLM LK., Series 2015124, Class ALY . .. ..o inennnnns 3% 430427 2,000 2,000,788 0.1
OZLM Lid., Series 2007-16A ClassAl@). .. ... .ooonan s 358% 51630 1.500 1.501 040 0.1
OZLM LS., Series 200 7-19A Class AL(A). .. oo cceoccicnnnnn 156% 1172230 4 000 4005328 2
OZLM LY, Series 2018-22A ClassDda). ... .....ocvvinnnn. TH% 11731 3500 3415008 0.2
Rockford Tower CLO Lid ., Series 2017-1A Class Afa) . ... . iTl% 1529 1628 1,630239 0.1
Rociford Tower CLO Ltd., Series 2017-2A Class Afa)......... 361% 101529 2,000 2003290 0.1
Rockford Tower CLO Ltd., Series 2017-2A Class B{a)... ... .. 409% 1015729 3000 3004902 0.1
Rocidord Tower CLO Ltd., Series 2017-2A4 Class Cla). ........ 454%  1V15/29 5950 5982695 0.3
Rockford Tower CLO Ltd., Series 2017-3A, Class A@@)......... 33% 1020030 4500 4502367 02
Steele Creek CLO Ltd., Series 2017-1A, Class Afa). ... ........ 159% 115730 4.500 45055954 2
TRESTLES CLO I Lad., Serles 2018-2A. Class A2() ......... 4.00% 2531 3000 2599571 0.1
Voya CLO L., Series 01634 Class C(a) .. ... ... .. ... 618% 11827 2350 2352 390 0.1
136956657 69
COMAMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FINED EATE CMBS
Granter Trost COMM, Series 2014-UBS2D .....ooovniunnn 0.00% 310047 14 650023 0.0
Grantor Trust CSATL, Series 20015-C1(f). . ... ... ... ....- 4.00% 41550 2126 6,285,632 04
Grantor Trust JPMBE, Series 2014-C240 ... . ... 400% 1111547 210 50452358 0.2
Morgan Stanley Capital I Trust, Series 2005-1Q9, ClassD. ... ... 5.00% Til5456 1250 1,163 698 0.1
13174611 _ 07
NON-AGENCY FLOATING RATE CMES
BAMLL Commercial Mortgage Securities Trust,
Series 2017-SCH Class AF(a) . ... .. ... ... IDE% 111533 3000 3034391 0.1
16 205,002 0.8
ASSET-BACKED SECURITIES
OTHER ABS - FIXELD RATE
SoFi Consumer Loan Program LLC
Series 017-5, Class RIQD). ... .oooniciinniiioiiea. 0005 H2526 14 1155810 0.1
Series 0176, Class RI{f). . . .. ... ooiiriir i i 0.00% 11/25/26 22 2413082 01
SoF1 Consumer Loan Program Trust, Seres 2018-1, Class RI(fy. .  0.00% g Ter ) 23 2 500069 0.1
6068971 0.3
COLLATERALIZED MORTGAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Bellemeade Fe I Lid , Series 2016.1A, Class B1{a) . .......... 14.06% 2526 2,500 2 561331 0.1
161,795 961 81
Total Investments
(oot 20T OMISIBOY .. i icive e s il inididdaiiny. § 2005658818 100.6%
Time Deposits
BBH. Grand Caymami{i) . .. . ... ...ovinirirnnrinnn e 1.00 % - M 0.0
HSBCBank PLC. London(i). . ......covcinvnininnninans 5.0% - 172517 00
Chase, New Yotk .. ... ..o 1285 = 5000000 03
Sumitemo, Tokyoli}. .. ... 128 % - 43916595 2.3
Total Time Deposits ... ......... 51085446 2.5
Other assets bess Habdlities . . . ... ..cvcvvniiniimrrnesiosiasisminnranrsnsnns (e4015851) (3.
B R - e s s i o im0 e I B B 5 1992732413 1000%
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Lareatized
Dreliver For Setflement Appreciation’
Counterparty (D00's Ll Daite i Depreciation )
Brown Brothers Hamiman & Co+. ... oooovniinnininas ush 68,195 AUD 93380 Vi 1 {704 315)
Brown Brothers Hamiman & C04. . ... o.ooocvvcnicnrnns UsD ] CNH 38 W1W1E 24
Brown Brothers Hamiman & Co+. ... oo oin e, UsDh 81,610 EUR 7lsle o101 1546024
Brown Brothers Homiman & Qo+ . . .. _.._...... UsD &7 GBP 58 W18 1331
Brown Brothers Hamiman & Co4. ... .. vvvviven o innan UsD 1.105 5GD 1516 V1 180
Brown Brothers Humiman & Co4+_ ... .. ... .._...... UsD 22395 ZAR 315054 H1018 (766310)
Browm Brothers Hamiman & Co %, . .., ... .. cvvnvnnnn Ush & CWH 39 [Tk TiE-] 8
Brown Brothers Hamman & Co+. ... ... ... .. ...... UsD 50,609 EUR 69257 WIS (B3 459
5 (11 567}
Appreciation 1,547 547
Depreciaion 5 (1,559.114)

+  Used for share class hedging purposes.
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CENTRALLY CLEARED INTEREST RATE SWAPS

Rate Trpe
Notional Unréalized
At Termination  Pavments Made  Parments Recelved — Appreciston’
Clearing Eroker (Exchangs D00 Diate Er thse Fund Ey the Fund | Depreciation |
Morgan Stanley & Co. LLC/CMEGRoup). . ... ... ..._.......... USD 15500 1271302 224% 3 Month LIBOR. $ 405081
Morgan Stanley & Co LLC{CME GIOUP). . . ..o cvvvvnmnnrmnrrrns 3.000 1223 2.386% 3 Month LIBOR, 2539
Morgan Stanley & Co. LLCH{CME GIoWP). . . o.cvvvvvnvnnnnnnns 8 500 20523 2626% 3 Month LIBOR. 91828
Modgan Stanley & Co. LLC{CME Group) . . .- ..o veiveeevenns 10,000 3nen3 2718% 3 Month LIBOFR. 70,760
Morgan Standey & Co. LLCA{CME GIOUP) .. ... ocvvvvvcnuinunrns 16,000 41323 2.765% 3 Month LIBOR. 82349
Morgan Stanley & Co. LLCACME GROUP). . . o.vvniiiccnininians 34000 $223 2970% 3 Month LIBOR. (128.622)
Morgan Stanley & Co. LLCA{CME Group). . .- . .- ocvvvinvvnrns 4,500 20528 21ET% 3 Menth LIBOR. 383579
Morgan Stanley & Co. LLOCACME Growp). . ... .ooooovinioaan, 15,000 80828 30405 3 Month LIBOR. (1423400
Total 3 541174
Appreciation 812,136
Depreciation (270.962)
CREDIT DEFAULT SWAPS
Upfromt
Motional Prembum: Unrealized
Termination Amoumt Market Pald/ Appreclaton’
C onnterparty Referenced Obligation Date (D Valoe iRecetved) (Depreciation)
Sale Contracts
Citigroup Global Markets, Inc. CDX-CMBX NA A Senies 6 ¥lled USD 2500 5 (37750 5 (33809) 5 (3541)
Citigroup Global Markets, Inc. CDX-CMBX NA BB Series & 511563 3,000 (525 2000 (546 .692) (T8 508)
Citigroup Global Markets, Inc. CDX-CMBX NA BBB- Senes & 11563 3,000 {360000) (282 564) (77.036)
Credit Suisse International CDX-CMBX NA A Series 6 51163 2 (30 200) {118 902) £8.702
Credit Swisse Infermational CDX-CMBX NA A Series 6 1163 1.00¢ (15,1000 (49 303) 34,703
Credit Suizse Internanional CDX-CMBX NA A Senies 6 1le3 3000 (45 300) (6353) {38547
Credit Suisse International CDX-CMBX MNA A Series § 511563 3,000 (43 300} (3.56T8) (39622
Credit Smisse International CDX-CMBX NA BB Senes & 511m63 1.000 (208 400) (125.158) (83.244)
Credit Suisse International CDX-CMBX NA BBB- Senes 6 511063 2,000 (2400000 {290 508) 30508
Credit Suisse International CDX-CMBX NA BEB- Series & ¥1l/63 3,000 (360 000 (403 09%9) 43099
Credit Suisse International CDX-CMBX NA BBB- Senies 6 51163 504 (96 4800 (68 597) (27 883)
Credit Suisse International CDN-CMBX MNA BBE- Series & 511/63 3,000 (3600000 (283 568) (76331}
Credit Suisse International CDX-CMBX NA BBB- Senes 6 11/63 3,000 (600 000 (516.42T) (8B3573)
Credit Suisse International CDX-CMBX NA BBB- Sernes & 511063 2 (300 000) (149 054) (130.546)
JP Morgan Secuxities, LLC CDX-CMBX NA A Series 6 el 2 500 (37,730 (104 380) 66630
JF Morgan Securithes, LLC CDX-CMBX NA A Senies 6 5/11/63 2 (37,7500 (102147 64397
TP Morgan Securities, LLC CDX-.CMBX NA A Series 6 511/63 2 (30 200) (89.23T) 59637
JP Morgan Secunites, LLC CDX-CMBX NA A Series 6 511/63 2500 (37,7500 (91 440) 33690
TP Morgan Securities, LLC CDX-CMBX NA A Serigs & 511563 1,500 (22650 (72,142) 45 492
TP Margan Securities, LLC CDX-CMBX NA BBB- Senes & 1l/63 3000 (600,000) (707 823) 107 823
JP Morgan Securities, LLC CDX-CMBX NA BBEB- Series & 511563 2130 {255 600) (297 564) 42264
JP Morgan Securities, LLC CDX-CMBX NA BBB- Series & 51163 1,00 (1200003 (13% 303) 19803
JP Morgan Secunities, LLC CDX-CMBXNA BBBE- Senes 6 lled 2 (300 000} (292 301) (7.699)
JP Morgan Securities, L1LC CDX-CMBX NA BBB- Series & 511563 2 500 (3000007 (260 592) (39 408)
TP Morgan Securities, LLC CDX-CMBX NA BBB- Senes 6 ilsa3 2500 {300,000} (260 597) {39 408)
Morgan Stanley & Co. International FLC ~ CDX-CMBX NA A Series 6 511563 2,000 (30 200) (89 .600) 39,400
Morgan Stanley & Co. Imermational PLC  CDX.CMBX NA A Series 6 11563 2,000 (30.200) (82 368) 32168
Morgan Stanley & Co, Intemational PLC ~ CDX-CMBX NA A Series 6 ¥ilie3d 1.000 (15,100 (40.45T) 25357
Morgan Stanley & Co._ International PLC  CDX-CMBX NA A Series 6 51163 1,000 {15,100) (40 .A5T) 25357
Total 5 (54560300 5 (5552918) 3§ 96 855
Appreciaion 3 B34
Depreciation §  (746546)
INFLATION (CPI) SWAPS
Rate Trpe
Notional Unrealized
At Termdnation  Pxymsemts Made  Paymeot Recelved — Appreciston’
€ cunterparts 1T Diate Ey the Fund Ey the Fund {Depreciation’
TPMorpan Chase Bank NA . ..o USD 10,000 111521 15960% CPI# 3 116,401
Total for Swaps 5 734463

#  Variable interest rate based on the rate of inflation as determined by the Consumer Price Index (CPI).
*  Poncipal amount less than 500,
(a) Floatng Rate Secunty. Stated mterest rate was mn effect at August 31, 2018,
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(b)
(c)
(d)
(e}
)

(g}
(k)
(1)

Varable rate coupon, rate shown as of August 31, 2018
Inverse mterest only secunty.

Inverse fioater security.

10 - Interest Only.

Fair valued as determuned m accordance with procedures established by and under the general supervision of the Management Company's
Board of Managers.

Position. of a portion thereof, has been segregated to collateralize OTC derivatives outstanding.
Defaulted.

Overnight deposit.

Currency Abbreviations:
AUD - Australian Dollar
CNH - Chinese Yuan Renminbi (Offshore)

EUR - Euro

GBP - Great Bntish Pound

SGD - Smgapore Dollar

USD - United States Dollar

ZAR - South Afriean Rand

Glossary:

ABS — Asset-Backed Secunties

CMBS - Commercial Mortgage-Backed Secunities
CDX-CMBXNA — North Amencan Commercial Mortgage-Backed Index
CME — Clucago Mercantile Exchange

LIBOR — London Interbank Offered Rates

REMICs — Real Estate Mortgage Investment Condwits
TBA - To Be Announced
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(2019 11 15 )

838,903
33,565,129,423
135,045,584,802
3,104,169,163
171,715,722,291
171,715,722,291

1,974,400,870
26,827,721,373
197,843,682
91,959
29,000,057,884
29,000,057,884

118,230,798,270

24,484,866,137
142,715,664,407
142,715,664 ,407
171,715,722,291

( 2019 5 16
2019 11 15 )
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(2019 11 15

)

2019 5 16
2019 5 16

2019 11 15 1

1
(10,000

2019 11 15
2019 11 15

2019 5 16
122,885,138,247
3,785,779,539
8,440,119,516
118,230,798,270

80,556,124,885

29,646,205,369

171,546,558

7,856,896,302

8,398

8,398
8,360

1.2071
(12,071 )

(2019 11 15

)

(2019 11 15 )

36,400,000,000

36,413,504,400

36,200,000,000

36,200,398,200

35,600,000,000

35,603,275,200

26,812,400,000

26,828,407,002

94.6%

135,012,400,000

135,045,584,802

100. 0%

135,045,584,802

2019 11 15

144,617,000,870

142,642,600,000

1,974,400,870

144,617,000,870

142,642,600,000

1,974,400,870
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2019 11 29

10,481,001

3,119

10,477,882

10,358,695

1.0115

2019 11 29

144,674,704,148

1,951,858,918

142,722 ,845,230

118,162,401,247

1.2079
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€Y
1,630 2019 11
100,000 32,600
2018 130 1,630
@
2019 11
69 2,423,248
14 85,577

83 2,508,826
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( 38 59 ) 2
19 8 6 52
52
23 2018 4 1 2018 12
24 2019 1

PwC

58/86



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

@
22 23
2018 3 31 2018 12 31
5,176,015 2,114,958
- 1,986,627
67,900 55,561
*1 44,781 16,768
735,705 789,456
409,588 558,585
176,727 -
1,148 826
6,611,864 5,522,781
10,967 -
*2 52,576 973,768
*2 72,200 335,316
135,743 1,309,084
2,204 2,204
2,204 2,204
- 26,930
135,329 255,800
34,281 26,626
506,010 468,395
675,620 777,751
813,567 2,089,039
7,425,431 7,611,820
27,525 34,059
203,793 245,481
7,591 9,159
*1 140,753 277,420
112,137 245,242
- 568,818
19,721 207,469
150,751 -
- 43,333
662,271 1,630,981
369,114 370,339
- 1,974,870
369,114 2,345,209
1,031,385 3,976,190
130,000 1,630,000
- 1,500,000
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32,500 -
6,231,546 530,028
6,264,046 530,028
6,394,046 3,660,028
- 24,398
- 24,398
6,394,046 3,635,630
7,425,431 7,611,820
@
22 23
( 2017 4 1 ( 2018 4 1
2018 3 31 ) 2018 12 31 )
5,027,687 6,043,077
1,396,116 970,299
37,481 29,966
*1 417,495 315,181
6,878,779 6,728,161
1,875,708 2,489,682
24,397 42,989
79,113 47,127
1,481 984
385,676 303,898
35,721 31,096
24,073 22,331
15,538 11,540
2,412 1,172
2,444,119 2,950,819
103,602 155,979
1,169,926 976,874
342,349 377,273
11,784 10,393
86,689 68,132
42,949 60,232
465,881 394,435
78,920 56,275
162,695 131,709
150,751 -
447,769 359,124
506,590 430,121
3,569,905 3,020,547
864,755 756,795
1,666 13,687
1,503 -
- 21,723
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1,011 1,966
4,180 37,376
813 _
- 22,549
813 22,549
868,122 771,622
- 92,990
- 92,990
*2 36,574 _
36,574 _
831,548 864,612
167,155 296,971
64,478 37,614
231,633 334,585
599,915 530,027
(€))
22 2017 4 1 2018 3 31
( )
i A g
¥Rl
i ESEt
o T Wit & R thrEEFES
FIl £ BE M ¥l £ BllF o & 5T
3 i 3 20 B =
LEEES 130,000 32, 500 6,298, 373 B.330,875 B, dE0, 275 E,4E0, 875
Rlas DELS - - M BEE, 74 & BER, 744 & BEE, 744 & BER, 744
LA F £ - - 599,915 599,915 599,915 599,915
i 3 g o L
DIEE MEHAE - - - - - -
FhEE (HEEED
= BH 3 EhiE & Gt - - & BE, 829 &MORE,B29 &M BE,B24 MORE, 329
LHHFEES 130,000 32,500 B,231, 546 E,264, DA E, 294, 04E E,294, DA€
23 2018 4 1 2018 12 31
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Bk e T ol R A HEREEH | EETES
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A e 7S 150, Q00 - g, 00 B, 231, 5485 g, 204, M5 5. 394,045 - 5. 394, 045
4 0241 W
Ly o 1. 50, Qoo 1. 200, Qoo - - - 3000, Qo0 - 3000, Qo0
g it i 55 - - . 3Z. 500 6 B3 545 G EEd. M5 6. B4 045 - 5264, 045
A LR A - - - se. QEF selLCET S0 02T - e, Q&7
e AL A
ke = R - - - - - - & 24, W9 & 24, 359
W (B
W WEE T 1. 50, Qg 1. S0, Qoo . FE. 00 5L 51T [T ] & 2. 018 4. W5 M B TEE. 418
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@
2 10
3 10
@
@
@
25
( )
@
@
®)
2018 6 28 3 31 12 31
2018 4 1 2018 12 31 9
28 2018 2 16 23
151,461
506,010
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29 2018 30
30 2018 30
1.
1:
2 :
3 :
4 :
5:
2.
2022 12
3.
22 23
2018 3 31 2018 12 31
*1 *1
12,162 155,459
*2 *2
660,696 119,938
353,720 73,433
22 23
( 2017 4 1 ( 2018 4 1
2018 3 31 ) 2018 12 31 )
*1
*1
411,992 317,804
*2
36,574
22 2017 4 1 2018 3 31
1
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2,600 - - 2,600

2017 8 21
666,744
1 256,440
2017 3 31
2017 8 30

23 2018 4 1 2018 12 31

2,600 30,000 - 32,600
30,000

2018 6 28
599,914
1 230,736
2018 3 31
2018 6 29

2018 9 20
5,664,131
1 2,178,512
2018 3 31
2018 9 20

22 23
( 2017 4 1 ( 2018 4 1
2018 3 31 ) 2018 12 31 )

275,016 188,930
1,061,140 881,659
1,336,156 1,070,589
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123 11,282
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821,001
283,151
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247,493
376,303
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283,607
1,939,320
2,222,927
3,593,218

1,630,000
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