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(2020 5:315 ) (2020 114-16 )
277,320 438,265
9,898,576 11,086,412
10,028 10,014
10,185,924 11,534,691
10,185,924 11,534,691
2,055 234,541
1,378 1,554
32,877 37,178
1
4,924 5,590
41,234 278,864
41,234 278,864
12,434,621 12,322,821
2,289,931 1,066,994
8,650 8,306
10,144,690 11,255,827
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10,185,924 11,534,691
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409,553 43,485
409,553 43,485
2,289,931 1,066,994
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8,360, 10,014
0.1% 0.1%
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MORTGAGE
INCOME

PORTFOLIO
(USD)

$ 1,733,010,553
7,721,275
6,877,943
44,439,571

6,584

211,181
21,485,556
26,886,825
15,874,716
1,185,827

1,857,700,031

17,740,650
15,566,769
12,622,067
61,580,100
5,062,092
1,215,550
260,101
-0-
1,187,618
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1,721,071
116,956,018
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) (018 9 1 2019 8 31 )

MORTGAGE
INCOME

PORTFOLIO
(USD)

$ 145,667,530
5,993,567

-0-

-0-
151,661,097

15,534,037
3,785,087
728,197
867,570
736,783
26,677
202,003
254,002
216,505
17,685
83,455
22,452,091
(1,563)
22,450,528
129,210,569

(51,555,897)
-0-

)
(22,242,643)
_0_
(992,802)
14,860,152
69,279,379

(251,062,916)
(70,204, 863)

1,992,732,413
-0-
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TRANSFERABLE SECURITIES QUOTER ONASTOCE EXCHANGE OR DEALT IN ONAMOTHER REGULATED MARKET
COLLATERALIZED MORTGAGE OBLIGATIONS

RIZK fHARE FLOATING RATE
Belbemeade Re Lod.

Seviot 2018-2A, CRa BE(Y. . o .oovvniiiiuimiciiiiiacaas 4.5 Br257E UsD A1s0 % 32134678 *I%
Bevien 2008-2A, Chaa MO0 . .ooLn oo L75% Bashs 15,360 15,458 261 na
Sories 201834, Cluoa MIBa), .. ..., PEadu i 400% 08T 20,000 0,045 S0 1.2
Sevies TOIS-3A, Chs MZ(A) .. .oooon i ci i A00% IN2N2E B 10.052.871 LG
Series TO0D- 1A, Claa WAIBA) . oo e BB A2829 LRE Y 5,014,574 a3
Berica TOI9-ZA, Chs MEE(AY .oy pmiinnniiaea BI8% AR2E29 2,000 2,027,225 0l
Soriea 200934, Class MIBHEY. o0 voven i aimnmaiannana S8T%  TEN9 i3 252074 Wl
Zerien 2009-3A Class MICTa) ... 00 “ 421%  TnRye AN 6115303 04
Chase \.-Iurtmg Fimance £ “anp., “mn::. "-*l.Hh 2 E'1!u "\H:hl- . 375% 12rasys oy B0 628 LI
Connecticur Avenue Secusinies Trest
Berics 2008-ROT, Class 1TBIR). .. cnvnn v vvnnmniiiariamas & 5% L k] | 1000 3D 3E2 L]
Zeriex 2019.R01, Chess 2M24a) .. ... .. i i o, % TIZH3] 3,0 3,026,865 0z
Serica 2001902, Clasa IM2{0) .. ... onveniann 4.45% |2573) 5, (i 5,034,031 3
Series 2MI-RO3, Claa IM20Ak .. oo v inici s 34 M w1531 5,000 501532 i3
Serios 2009 KROS5, Chasa IBla). .o oo iinann i Znde 6.15% TIEG 0y 2,052,117 1.1
Zewies J0I9.ROS, Chams IM2eah 0 .. ool 4.15% TRy [[IRLLH 9,999 07 L]
Eagle HE Lsd.
Bevion 20081, Clasa MY . - . covmimn it iniiinnamnas 5155  1UE2ss 5,000 028670 ni
Senies TOI9-1, Clasa M24a). . . 545% A259 LM TR T6] i
Federal 1ome Loan Morigage Corp Strechined A;nq'
Credet Risk Diebs Notea, Series 2017 HOAZ, Class Bliab ... GO 12289 4,103 4,842, 500 i3
Federal Hume Loan Mortgage Coap.
Serles 2009-DNAL Clase MMNaL . cove i iiiiaiiiinn 4.92% 1r35e 3,000 5,050,057 L
Zetiea 2009-HOAL Clase Mi2a) . ... Vi 4.5 % Pl ] 5.0000 S04E550 0.3
Federsl Home Loas Martgzge Coap, "uucnrﬁd A;trlq.r
Credin Risk Debt Moles
Berics 20013-DM, Clasa M2{a), ., oo rvrare i vnirrrres WP TR T.00% 0044 K38 s
Sories POT-FR03, Clasms DB). o0, GOFS  MO2S24 5121 5434680 03
Benicg 2005-DINE, Class MER) . .. oo oo i G 12578 6,531 i, Tih B, i LR
Serics 2015-DNAL ClhssBad. .. ..o viinvmnnnra, 1L35% 102537 7176 9685319 L11]
Sevins 2015 DNAY, Closs Bia). .. ... . oocin o L 1225127 918 11,053 552 LI
Sevies 2015DNAT, Claas M) . .. ... ... .. G.05% 122517 T.543 T.513, Iod LIS |
Sevivd 2015-DMNAS, Class Blad. .. ... i daiiaiia. 1L50% AISI8 5.(HHy 6,563,771 LUK |
Sewies 2O15HIL Clasa Ba) - ... ... ool 12.90% 32525 4,569 6,106,551 LI
Sodies 2005-HOZ Clasa Biay - ... oo vein ciiimariiairanas 1, 195 825118 291 3,520,100 L1
Sevies 2015HOAL ClhaasBiay. .. ..., TR | &L . 7 LR 4, 1778520 0z
Sevies 20AS-HOAL Crasshfbal . .oooo0 o GBS N2N2B 3550 3, THE A 0z
Sevics FOISHOAZ ClhassBéad. ..o oo ieiainiaen,  1265% 52528 1608 4,700 03
Seriea 2005 HOAZ, Class MMk . oove v i i iiinina 6.95% 52528 3,00 ER LR R L3
Sevies 016-DNAL Clss BaY. . ovove v vvniniviiinneea 1RET% TSNS 1929 LA il
Zaties 2006-DNAL Class MBak ..o v ciii i 5% TIsE 6, 701587 LS
Zeviea O06-DNAZ ClassBad. .. oo veivreninoa. . 1265% 10025128 5,795 8008827 0.5
Zgwies 2004-DNAL, Class M) LAY e ek &, 8P 2SR L {T8S 11,0 B0 LI
Sewies 2OV6-DNAR Class Biad. .. oo ovnieiianniiion, 13808 122528 497 GRE3E9 00
Serica 2006-DINAL Class Bim). .. ..o vioicirinavearss 1TSS A2HI9 au7 1, 2a%4016 LN
Seriea 2006-HOAL Class Bia). .. ... ..., .......... 14.90% /25138 403 1,612,738 0.2
Sevies 2006 HOQAL Class Mol . ... .. .. ... + 8.50% WIASIS 158 3,033 368 L1
Series 2006-HOAL Class B{a). .. ..o cinnvcann, . 13.65% L1258 +3% 686,737 LN ]
Bewiex 2006-HQAT. ChasshbRad o ..o oL i TM% 1525718 1,424 4,525,902 03
Sewien 2O06-FIQAY, Class Biad. .. ... ... ... ...... 11.15% a5y 14897 1,573,951 01
Serios 2007-DNAL Clans BIGA .. oo i viiiiiis i 7105 A9 13.12% L BRI ES o LU
Sevien 2017-DINAZ Cliss BU&) . ooceonciiiiniiiian TW% ISy 16,524 19129504 1.1
Serics F0IT-DNAZ ClassbiBad ..o occiiiiens B60% 0 10I2NI9 570 5,904,495 [
Setice 2007-DNAS. ClassBUAY .. .oooiiiiiciiinnnieen.. G00%  B2530 19,5035 11,657,007 12
Seriea 2007-HOAL Claas MNaL .. .ov i iiiia i 3To%  Aing 15,593 16, 12,617 L X
Series 2007-HOAL Chase MIalk . cove i viicniaiiiiin 450% 1272509 3,000 3,052,962 L¥4
Zorlea 2017-HOAY, Class M20aL. ... .. fd Em e 4.5 42550 5,586 AaIT T 0.3
Federal Matiomsl Movigage Msociation Comnestiont
Avenne Pecurities
Zewies 2003-C0L, Clasa Mlak ..., AR R IR T 2523 5,048 6, 592 50 4.4
Bewics B004-C0L, Clasa 2M2{EL ..o cvvinarm i o HOER T.15% 1172524 .37 L5810, 54 .1
Leries P0NS-C02, Clhaam IM2MaL .00 oo iiimnans, aap 515% 5125715 11,822 12,454,410 0.7
Sovica 2005002, Cham 202000 .. ... cvvvrnimnanas 6.]15% 52515 3,59 3, 878.997 4.5
Sevins 2015-C03, Clams IMRA) .. o vovrminvmenay 2 T.15% TrASIS 3113 3,47 B2 2
Serios 2M5-CO3, Chast IVIT(ah .. ..ol T.15% TIN5 11417 11,9483, 07 ®.7
Sewies Z015-C04, Chams MDAk .. ..o oiil il T.85% 42528 11,580 12,590,295 0.7
Beriea 200500, Clasa N2 .o Ll TR 425718 ik ] 7802, 568 LI ]
Sevies 2006-C0L, Chamn IBGad. ... ..o 13905 B2S2S 1,163 3155845 0z
Series 2006-C01, Chass IMBEL vaeaviciiaiia i L2 T 12,652 13,780 265 L%}
Serics 006-C02, Clem 1BA). . ..ovocn o cn i iiiniiana 109 2528 50 3,719 190 0.2
Series 2006 COR Clas DML . oove i icii i S18%  9asns 12177 130784 a8
Series 2006-C0F, Chias IBIA). . .vvvve i cviicnnaianiea. 1550% 10625728 3493 4,982,212 03
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Fease Dhafe Primcipal Valoe Net Aoty
1+ 1] USRI %
Zerips 2006-C03, Chax IB(@). ... cvovvvrnimnrnnnreaca, . MRS 2528 LsD 2331 % 3 IGE 400 4.2%
Zegies 2006-C0%, Class INDia) .. . 505% 0218 3,339 3,596,069 LU
Serips D006 C0, Chasa 1B(a). ... 12.4F% %9 148 L0002, 713 LN
Zewies 2016-004, Tl 1M1 el S e S L 12539 11138 11,543.538 0.7
Series 2006-C0S, Clasa ZB(a). ... oo iii i 12.90% 1525729 4,925 447335 LUE )
Soris 2006-C05, Clan 202030 &.60% L2si2% 13,695 14362492 0.8
Seriox 2006 C06, Chass 1B(a). ... 11.40% A5 Wl Lk i1
Serion 2006-C06, Chias IMDah .. ... ovviiiiniiaica. B 4725729 1,054 L1Lg6s2  al
Serien 2006-C07, Clasa IM2GaL ..o i c i 6. 50% Ar2sny (R 14,685 748 0.8
Zerien 2007-C0L Chass IBRGA) . .o v vvnvcnnnnineean B00% TR2EQ9 24,550 290.200,108 1.7
Serles 017-C01, Clis IMRiDY .. ..., R ] SE% N9 7.0 TAMIED 04
Berien B0I7-C02, Chasa 2BIGY. ..o ciii i 6% SR2MI9 12313 FERULE N 12 T
Zerien 3007002, Class 3M20a) .0 o0 i, BBOR W25029 b4, 153 14, 505, 555 14
Zeries 2017-C03, Chass 1B M), ... T . I |k 13,475 15117550 49
Berica 2017-Co3, Clhsa IM260) .., . b A MR e el 515 10Rs9 A, Hid 1,651 995 .3
Legiex 2007-COS, Class IBIGY. .. i b 575% 1125360 9,943 10,382, 1940 LN
Zeriea 2007-C08, Chaa IM2(a) .. . 435% 172530 2, Doy 2,025,055 i1
Sewies Z017-C06, Clasa IM2da), .. . I PFEATP e A Lo b 4.530% T2ETFE0 12, 2ed 12,533,356 LT
Berics DONT-C0, Clas IMVIRR) ..o oo 4. 95% TITEG0 9347 952,604 0.5
Rewies 2017007, Chass IBN(R). .. o .. .. . .iiaoai. 65 15% SI830 3715 3,967,531 0z
Zewien 2017-C07, Clams 182 .. . 4.55% %2530 13,370 B3, 50 04D 0.3
Seris 2007007, Claan IM20a) . A65% 52550 3,500 3MLTES 02
Serics 2008 01, Chass 1B G, ... 5% TraSE0 B, MH) 9212075 .5
Series 2008-C05, Clam IBMGD. . G40 1rasal 677 72507 0A
Serics 2019-R04, Chasa Imﬁl o R 8 b A.15% wishw (LHEL 16,040,351 0wy
Home Re Lid,, Seaies 2018-1, Olma Mzm At A Ay 515%  lorss 12,000 12158324 07
JP Morgan Mailson Avenne Secannes T -
Series POI-CHL Clra MNu). .. ... o000 PP o N i 2 1,086 TR L
Bevien 2015-CHI, Class MNa) . .. ... o v TAS% 2528 4474 A086570 03
Cakiown Re Il Lud, Series 2008- 14, E‘Imhﬂ{:! -, T 5,001 5,020,431 03
Cnkinwn Re 111 Lo, Series 2HP-1A, Class MNa) 000000000, AT T2Se 2,004 20081 4]
PAT Credit Risk Transfer Tuest
Sevica D00 IR Clas Ala). . oo oocoieitihicadasainncans 4 M 2T 4,840 4, 552769 3
Sexies 20019-2R, Class Adaj., .. ... - 490 ST 9,934 9,952,816 LK
Radnar Re Lad,, Series 20190, Fhm\'[lﬁia.: A R P 4, 149% i 5T 5,TAIT 0.3
STACE Trust
Bewies 2018 DMAT Clasa Bliad .. ... ..o ool 535% 1272530 3, WMy 3,127,302 .2
Sevies 2019.DMAS, Clans M2a) . . 4.10% TI259 5,000 4,999 958 4.3
Sevios 2019 FTRI, Chaas BHak .. oo vvniianiinnaans 10.50% 12545 3,00 492058 L]
Wells Farge Credit Bisk Transfer Securitoes Trus,
Series 2015 WFL Chass IM20ak. . .o vniiiiniiininans 4% 11125725 2.085 2315461

T 96,009

AGENCY FLOATENG RATE
Federal Home Loan Mortgage Cw|.| REMICS

Zggics 300H, Class SRR 0) T 4.38% VLR T30 1,602,825 LY
Zeqies 4121, Class DFabich, . ., Vivrarmararareseaee 008 IOAESRE B354 2,003, 306 0.1
Rerica T2, Clama PR (eh ..ol B RIS 14,922 212321 0.1
Senies 416, Class BS(){c) . .. ., R L bl 3,632 GHADS L]
Sorics 456, Class FRa) (o) 3EYE TIFAT R G52 L]
Series 4719, Class J3(a) (€}, . . 3 WISMT 8,561 1,345 B08 0.1
Series 727, Clasa BA() (¢). AD0E 1101847 7,502 1,392,533 i1
Senies 3754, Clana (8(a) ey PR 115 . SR . 1 9,185 L eTe 478 il
E-hrinﬂ'-‘.ﬂ.‘h!us.ﬂ{ajiﬂ. R I L 1548 50 1586129 LA
Serien 4774, e BSalle). - oo o s iiaon. 400 2I5HS 9,581 1480230 0l
Sebien AT, Cls ELiapied .. .o Geiaaiine 4D0% 4SS 9228 L5020l
Federal Matkosal Mostgage Association le'.':
Savics 2000-129, Clas PRIk oo vov v ciiminnniinene 433% 112538 18,385 15280 00
Sorics 2000147, Clam LSG@IeL . oo ovviviininiiinie 430% L2541 8.089 L7065 i
Sealea 2001 F31, Ol TSR . oovviiiniiaiiieion 43% 228 310 L784006 k]
Sezien 012-122, Class MB@IE), o o0y ivnennnne e, BO5%  L12SUE 3,304 T30 00
Berles 2002- 133, Clams HB(RI (8 1 vover v binmaraiainanas 4005 132542 7.0 1,415,650 0.1
Zegiea 2003-15, Class BALBIC) .0 o ovvi i rnvmanainrnnns 4005 N4 .96 1,620,789 0.1
Reriexs 200480, Chaas H8a)ded .. .ooovvoeviniiiniranes.  455% T2 4,662 LIRS 610 L
Zewiey 2004-92, Chaas BNGO) ., .v v ven i, 3955 L25AS 4,553 38 125 L
Series 2015-3, Chaax ELia)ic). - 400% 122505 3,500 1,837 466 0.1
Series 20016 106, Clasa ESa) (ch 3am Li25MT Jobe 2473 0.0
Berios 200659, Chans SDMai e} ... 385% BI2SM6 BT LA7, 115 i1
Seaies 2006-69, Clasa D0 (e) .. . 3Os%  10023us 15,1584 2, 7004404 LB
Sevics 2007 109, Clags BMAIED 0 covmniirimensiuinamare 4058 Vs 385 1,380,839 LA
Sewien 2007-20, Chaa BJA) et oo coias i caisinianiioa.  R95% 42547 9317 L7839 a0l
Sevien 01762, Claas ARG D .. oo cciin i AR BI2SYT 3,690 a5 00
Senica B0IT-T3, Chama BALe) L. ...oooiiiil . 400 SR2SMT L 1463429 0.1
Sevies 2007-97, Chasa LE(a} (e) ., veirermernrarianans 405 12T 9.070 2,000, 340 0.1
S:ntl-iﬂﬁ'?"{‘hﬂﬁ't‘r{:]w'r T T PIT ST PPPIE. 1-c J F - S 0k 3063308 0.1
Series 2018 28, Chass PR30 {2), . PP 108% 2548 9,097 1556250 ]
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Berics 2018-28, Class SHiah(ch A05% STEME LISD 63l % 1,79, 537 1%

Series 2018-30, Chais SALa) () .. . i ER e bR 4.05% S25u3 9399 1,538,418 0.1

Rerica IOIH-57, Chana BLdadied .. ool 4.05% K258 12607 L OE - E a1

Sevies ZOI8-58, Chas SAGO L) .o oin i i, A05% BI25MS 5361 7300 0l

Series 209859, Chss H3(a0 (e} ooosvn fessirnianedraas %R BESUS 12519 2,100, 150 i1
Crevernmen! Matonal Mostgaze Assecaton

Serlca 20053, Class Db el . oooviciiviiiciiinnnneaas: JAB% 1172041 11,128 1,142 865 01

Series 2007- 105, Crana BALANEEF . voven s ivniararaniinas 4.0%%  Ta0MT 7,663 1,495 554 il

Zetles 207- 134, Class h!IS[a]{c:l T 4.05% w2047 6,78 LA ns Ly

Zevies DO17- 134, Class SEia)feh . ; SN e 4035  WIMT B 1244 638 0l

Sewica 2007-52, Chaas SNndfed .. ... o, P TofE 40T T.858 1328759 i

S0 34
0N AGENCY FINED RATE
Aliernative Loan Trusi

Bewivs D05 SOCH, Clawt 1A 0 .o oo 55% 112535 1.5 1,935,952 LN

Bewies T005-56CH, Chma ALY ... Lol 5.50% BI5E6 ils TTa 8T 0n.a

Sevies 2005 B26CH, Clrn AS. . T S T VPN - ) LIR3G 9 200,453 [

Series 2006- 1108, Class 1A2. . G005 S25056 1,240 1037842 0l

Serics 2006 I8CH, Chaas Al4, . U A P a15%  ESGe 563 453,419 0

Series DOOG-TBCE. Chas ADE. ... i, G00% 10R2538 w51 TA5G40 0.0

Serica 2006-32CB, Chas AL . ooivieii i iaiainiininas GO 112856 (A Sk 701 0.0

Series 2006-32CB. Tl AZ1. . ovveven i v icnsaanniin 550 112AG6 119 179764 i

Serics 2006-32CH,; Claw AP o ) N i, (WK 1125546 iy T L]

Bevies JOG-TCB, Clas EA3. .. ..o T 6.25% FIRES 1,520 L T2T.087 0.l

Series 20002, Ui ZAL. ..o oo s ciiiiiimsniaienness  GOME  TISEE o =l 0

Zevies 2006-M, Clmss 242, vevesimreaveieaa s GO0ER 2386 1,528 1,563,354 L3

Segica 2006-M, Qlms 249, ... ..., i [ TIZ5ERG 1,512 1,284, 358 1.1
Chase Mortgape Fisunee Trssl, Sen::. ID(I?-*S. C‘I:m J.-'tl"-' i it (P T253T 14T 1670, k&7 LN
Ciiorigage Alternatve Loas Trost, Senes 2007 A6, Class 1411 . in PR HI25AT 19 192,584 L]
Countrywide Home Loan E.-Fnr'!g:.;r P::.:-Thmu;‘h Trusi

Heries T005- I, Clas Al . Fiat R R 35% 1172535 L] 246,125 LIN|

Zevies 2006- 10, Chns LAS i 6.0 S2536 T00E 1603 862 01

Beries 2006-11, Chaas ALl . . 575% 2AF253T ™ 5 N L)

Sevies 2006-21, Clos ALS. .. G.00%  R2SAT 1503 LrTes0 (8]

Serios 2006 9, Chass ATL. ... .. 6.00% - Tee 1,651 1350154 a1

Series 2006-9, Class AL . ... ... SR (| T k-] 194 155, o4 LAY

Senics 20078, Class AL, | : APHAERA T 575% N8BT 1053 ETH 465 L%
Fiest Harizon Alemative hlnllg:;e Securises Trest

Series Z005-FAR, Class 1ARL, Ve Vi ' See 11ENGS 159 150,840 0

Sevies POOG-FAZ, Clawm [AS. .. .. il .00 % R R i) 122180 a0
{3EE: Mogage Loas Truat *{nﬂM?F Class 4A1 , oo BB IU2EGG 159 155,917 a0
JP Musgan Alsernaeive Loan Trost, Seties 2006-51, C'I:u IA" . ATHE W25B6 |6 1300840 01
“lorgan Smaley Mortgage Loan Temst

Borica T0O5T, Clamm3Al .. o orrniniinnarmaraiarharai 4905 L2535 1487 1,185,771 LN

Zeries 2006-T, Class SAD | 55 225736 1.5 1,602,264 1

Sevipa 2006-T, Class 444 | .. &, W H2534 =] 566, 65 0.0
Washington hMutoal hlorigage Ihm Tbj-uﬂ-gh f‘mnﬁmn Trnﬂ

Sevies 20059, Chos SAL .. ... _._ [ [ TR L T o 550% 112535 1525 L715262 a1

Dot DOQS-T, CRMSAS . -l el 550% 1L 2535 195 173,913 L)

MR L&
MO AGENCY FLOATING RATE
Alternative Loan Trisi

Series 2005 19CE, Cham ABa)idh - . . ovonimi i 12.21% & 2535 1% 4%, 564 L]

Serios 2007 1TCH, Chaas 146421 e L AT 2.65% WISAT 3,687 1,576,680 2
Bear Stearns Assel Backed Secundies |T|:u:|:

Series 2005 ACT, Clasm ABE0), .o viniiiin i 15.%2% 1025755 e 426,253 .8

Sevies DOOS-ACH, Class Ada)(d), ... .. we IETI% 122535 o) 400 0.0
Chase Morigage Fimance Conp, Senes 2016-1, f"hmh-'l l{h} i 578% Aauas AL Lneem 0l
CEFR Morigige-Backed Pass- Theough Cerlificaies.

Fevies 20059, Class AA D) .. ... v 1BEIR WU2SZS LI 63, i a0
Lehman Mortgagze Tesa, Serigs 2007- 1, Clm .E.fkhalm} A L U INET HT 170397 0.0
Fguctured Adjmiable Raie Mmgugﬂm’rmr

Zevien 2007-4, Class 1AM@Y ... 00 S 239% SA2SGT 3 REAL A L4

8,953,099 0.5
AGEMCY FIXED RATE
Federal Matioesl Meigage Association RERICs
Zerica 200530, Claas Elie). .- oov vt R e 5, W% STRUS 1,028 184481 L]
Sexies 200660, T BIEL . . oo st oviima i vireeas, SO0 G256 9,241 1L72e207 00
(RAENES ] 1
B25631852 40
COMMERCIAL MORTGAGE-BACKED SECURITIES
MO AGENCY FINHD RATE CMES
Bane of Amevica Comm ervial Mortgage Trust,
Sorios TOLS-UBSET, Clans XALEY. . co.cv i vviimaniiiininans 097% W 62,934 2,620,662 LIv
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CFORE Commercial Mortgage Tresy Series 201108, Class B, . 6IT% AR UED 5 491 0.0%
CGEAM Commercial Mosigage Trusi,
Berica POIS-5MRT, ClasaF. .. cvnie i iiiiaiiiia A0 L (] 8L LHREGE Wl
Citgroup Commerdal Mortgage Tust
Berics 2012-COH, Claas XALEY, 1 vavenvinapmrranniianans L% QI0MS 18,673 Sleam 00
Zeriea B013-GCIL Chas Do vivn v icnininniiiaes 43T% 400G 1,056 1095632 0]
= LR R s R S S3% 1UInds et £11] 2,520,141 .1
Zemica 2004-GC10, Clasa D, ... ... innnay o S % 30T 25[!] 3088097 02
Zewips 2005- G2, Class XA .. - oo vvrnnmnnaias 1, 24% Alas 3,172 156,752 0.0
Berips 200603, Clam KAL) . ..o i imaearas Lil%s 117 55 103, 41% 6, 124 354 .4
Dot D006-P3, Class XAGE). oo iriiiaoais 1.35% AESD ARIS 3931155 0z
Zewies 2017T-PE Class XAle) .. .. ... oot 1065 o550 <k, 503 2,725,538 LI
Citgroup/Dhenische Bank Mostgage Trosl,
Series 201T-CD3, Tl MAed. .. oo i 1L.13% LSO LUK THE 6,155 548 LI
Commercial Martgage Trust
Booioa 2000-CL Clam By . ..o .oicic i i 6% Tias 1,500 o p e R |
Serics 2000-C1, Clam F . S A N A, Tlna 1780 36582775 0.2
Sexies 2012-CRI, ﬂm‘&\.{nl 204% SI5MS 15,565 685430 00
Sonica ON2-CRE, Clas B . ooooeio i veaee A91% IWTRAS TATH PRI 0l
Berles TOAL-CRY, Clasa XALe) . .. oo iiiciiinninins.. T03%  IONLSMS 34 14%.5%2 0.0
Seviea 0A-CRS, Qs XAde) . v icvimiinaiian LEES TRIT0M5 15,487 GRLIST da
Senies 013-LOG, ClaseD.. .o vuvenviinimnininicinns 440% Lrids &40 Sl 00
Berles 2O03-LOG, Clasa XARY  ovvuvesivniinisaiainine 1.49% 11L& 19,150 T2LTT 4O
Zenica 2004-CRIS, Chms AR .. oo vi v iiniinnns Lows  2lnMT 92,628 O LIS T
Serica 2004-CRIG, Ol . .. o vnimi i rnrmawass rnseans 5.0 AT 1.E41 LE1D 55 .1
Zericy 2014-CRID, Chams XALE) 0 vaves v vnaiaisaianiiie LIl% 11 L0MT 54l0 B4l 00
Zerics 2004-1TRE2, Class I : AL e 517% ATT 1. 250 1, 190 s LN
Zenies 2015-CRI2, C‘lun!L'l.iep PP B R LR A 1.0 A L0E 19,439 s, 244 LIN]
Bewies 2005-CRIT, Chem XALE) .. cevmvrrmiimarn iareanias 1.26% LLUREE ] 107,336 4, %405, 582 .3
Berics 2005LOC19, Cheas XALE) oy ve v pevimnnnnas 1.1 LIS nTB Le30375 042
Sering 2015 LC2Y, Class X)L . oo oiioyimnasa, =Ty 091% TS 63,595 1,959,793 i1
Sewies 2006-DC2, Class MMfed. .. ...l LI 2L $9.730 3, 108749 0.2
CEALL Commercial Monigage Traat
Bwniea DO1E-C5, Clas KA & oiivmiaiiniiimisininnanais Llesk  1VIS4S 26,760 4,066,272 0.2
Sovies TOT7-C8, Clasm Xae) .. .. i Ly alssa T4,032 4657522 03
DBUBE Modgige Teust, Senes 7011 LE2A, Clasa T3 . ST1% 0 1,500 L5645l 0
G Mongage Securities Coep. [L Seren 2003 G010, Class hAJ::b (3 F R 24,593 Lo T8 il
G2 Monmgage Secvnities Trust
Berica DOUL-GOR Clam €. v ieie e i S556% WInMA L5600 L7068 402
Beriea JOU-GCI ClamsD. . .ocoviaiaiiiiaiii coe S36% 0 B 416 e L VLY |
Zerlea 200312 Clas €. .0y v 4.018% Al 3000 e S0 L
Berica 2003-GC1Y, Class .. ovivavni i 4% T4 4,537 ATIRTH 03
Berica TON3-GCI3, Class DL . inici v naimibaaibiras 4.T1% T vt PR L 162,231 L%
Zevien 2004-GUI8, Clasa D . Loonu |8 etk bk 56 1 LT 1,558 LXE0S 0l
Beripa 2004-GC22, Clasa D . .. ... i e i 4. 35% & aMT I.00% 2040008 i1
Beries 2004-CRC2D, Clam KAE) . i vv o rionimens i 1.14% & LT 7.86% 160,662 0.0
Serica 2006- G, Class XAL) ... . .oiinicunann, L3f%  Iilnv4e 8737 5,545,856 .3
Sewies DONT-CG87, Class NALED . .. ..o ovioin i L% B0 miia 1924081 1
Zevica 2007-GER, Class NAe) . . L12% 1150 38,648 2,86, 150 i1
JP Morgan Chase Comm ercial hhﬂp.'lgz S:l:u.rll.l.:l.Tlu.lr
Seviea 201105 Clasa T3 ... ... . AP 5.55% B 5NG 1054 LA7%. 316 LIN]
Beries I012-C8 Clam E ... ... ... ... 531% S IS5 2,250 2157971 01
S-trir:!illilL'S,L'Itnf.'........... FPYTY P 476% 1SS 3,000 3126952 0.2
Sefics 01 CB ClamE ... ouiis i ciaiiie e EB1% IOVISMS 1ea% Leddaid A0
Bonicn 2002 CRX, (BT & o iaiiavmn i isiiaisniiniiia L I 3,000 Laoge 02
Setien DOIB-CI0, Chaae Dy ocuviancn i i i 254 12A15MT 1550 Lemgq 0l
Serica 2004-C20, Chaa KALEN . oivvveiivinimnniniinnnas LIE%  WIEMT 17437 LR r I ]
Seaies 2016-JPL, Chams XAGD. .. .0 e e e e Log% 81849 43,5925 4485948 03
JPMRR Commercial hbortgage Securines 'l'-rw
Berien M3-C14, Clame DY L ceeenre 488% BIE4G 1.500 LEms s 0l
- R LTI R e b R S A L R S505% 1saT 535 2688023 02
Feries 2014- T2, Chass Xueh | perpanerarninien o LUV SIESEET LLLHE 3,850,991 L%
Madison Avenue Trass, Zeries 2013 43008, I!,"In.lu F,, R Loy A1T% 123z 2, (4 1,993 Jin2 41
Adorgas Zianley Baak of America Memill I..Fm:h Trost
Zerica 2002-CF, Class X Ao . iay T S 1R BIISUS 13,842 ik 5 L]
Seqies 2012-C6, Clas E . e 4. T6% 11 PSS 425 430,767 Lili}
?ﬁin:'!i'b]?-f.‘ﬁ,ﬂlm}i.ﬂ.l,zl P AP A e LT 115495 3,8 15% 634 0.0
Sevies M0 Clam D, ..o i iaia o DSk 51500 A5 457827 L]
Sevied P00 CI8 Ol T ..o Lol oiiasiianan A68%  11S4T 1333 1,08, 558 41
Serips 2004019, Cham DL ..ol 325% 15 5T 1,225 L1773 41
Sewion 2004 C19, Chass MALED . ..ooooiiiiiiiin i L% 1201547 2,080 1328384 i1
Series T015-C20, Chaa XAed . .ooo.o oot ] LaTh LI5S 9,987 L5555 a2
Sebist 2005 U2, Chsa KA ... coociiiniciinianninans L% 188 51,786 2388 408 1
Berles TOISC2S Clama XAed ..ooove i iiiiiiiinaen. LGS 10VESME 33603 (gl | N S B
Minegan Sranley Capital | Toar
Serics O0LCH, Clase L L0l i 519%  TrisHg L.500 b RT
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Zerips 2006-BMNIC2, Class XAeL . ... cvvvvnvmnransrnacnns L21% LSS LED 33748 % 2044470 1%
Segies 2016-UTET, Class XALe). . L35% M5 71,633 A, D6, 555 LA
Series 2019-BPR, Chas XOPie) . . PP e P |3k T (1 ] T3, G0 65850 LY
Matixis Commeraal Mordgage Sﬂ'ullllu l'I:'l'uluL
Bories 20082830, Clasa DU ..o oo i A91% 111532 1,50 1,546, 5% LI |
UBE Commeraial Mongagze Trust
Sorion BOU2 0 Cram By oo s il e e e 575% S0AS L5 LE20,87T7 2
Sewien 200703, Clasa XAfe) . . SN e b LT #1550 38374 L5078 LN
Series 2017-C4, Clas XAre) | R A T Li6%  risso 21,244 1487951 0.1
LB & Barclays Cunrn.fr-.ﬂahl-:-upgt‘nw
Sevies BOAL-C, Class KAGe) .. ..o Wl i L78% 131045 13577 5A1 509 0a
Berlen 2093- 05, Clam KAL) . oovwva i vainiiaiiniiiin 1. Er Arlovds 37035 1001 ol
Zerien 200506, Class B>, ..., [ = L Arjalia KXAE S 3518175 02
Berlea 2013-08 Clam KAL) v vvva o mnarmiaininanins bl ® Arlous 3.4 16134 0.0
'Ennhgt[hu Cemiers Issner 10
Cericg 2008 A OB AR .. .. iiaiei i abanad 407% a3 2.95% 3,073,154 02
Wells Fargo Commercial Mortgage Trust
Series 2000-CLCRmB .. ..o rmimirrrnrmssii fraa s 5.25% 111543 43le A48 e Lk}
Beries 2012-LOS. Class D . . B SCTTN K. r) T (11 380 5439 0.a
Zeries 2014-LC18, Cluss K-’uel e TS R - BN50 79,968 37978 0.2
Bevies 2005027, Clama XAGED ... ocoon o, - LOd% T15HB 151,920 6,045,173 0.4
Sewies 20006-C32, Clasm M) . Lae%S L1558 &4, 553 102 §13 02
Serics 200633, Chass NAGE) . ... L95% 15 o7, P 3,556,543 L
Sevies 2016-C35, Chass XAked ... 1% T15AE 37,591 A BHEMS 01
Serics 2006-C36, Chat XAY ....oooiiviaiciniiins Lavs 1SS 3076 1802255 0.2
Series 20I6-LOCI, Claas MAGE) .. oooo i vniiiin i L% 10ls4e 0.3 2655834 0.2
Serice TODG-LOCES, Claaa WAL} . oooveii i 1 (I O BT A5 AL L%
WF- Rﬂiﬁhntmalh-hum: Teust
Beries 200103, Class ., TR T Lt e EBM% Arpsee 2,500 3 RRRA) 1%
SericaI0N-CA ClamE . ... oo iiinieiinnaiiaen B4R L e T13 TI.587 L]
Scrlca 2001-C3, Chasm B . oo vwvvavms vinnnsnsniannine 8% 1V M1 2, H8.092 ]
Zeniea 2002-CI0, Clam B . . b b e AT4%  JWIS45 3500 L.581.500 0z
Berica 2002-C10, Claae XAed - .occveniiiiicadainnnnanss LT I2r154S 0,80 BT, 158 0.1
Senies 2002-CT, Cham KAlE) . . ovvmvmnivvnrmsransrsasans L51% 61545 51334 1,867,786 LN |
Rerics 22-CB, ClamE . ......iceeiviiimnvannvnaness B0 B1545 110 2,162,138 01
Zevies 2082:C8, Clam KAL) . . .occviviaim e caiaieeeee. 19558 B34S BG4 1,002,721 0.1
Series 2002-C9, Clam D . ... .. A45% 11548 a1% AL ARS LLU
Series 2012.09 Clasa XAfe) . . 206%  1LI5MS 14,970 T 4.0
Sevies 2013 11, Class XAgk . .. LM% 31595 21,181 TILET LAY
Series 2003-C18, Cham Iy .. ... 485% 121546 1,650 LaT5051 LN
Sebics 2004-CT2, CHAM XALGY . .0oovniiiiiiiiniinniia . MR W1%ST 39552 13146242 .1
Bertes DOI4-CI5 Clma DL i e o0 LUTESMT 12590 (R ER LN
Sevien TOA4-C25, Chass KALD o 0vvwveniin I a9 11T 25508 alih] LY

_ Irasnssd 130

MO AGENCY FLOATING RATECKR2
Ashfod Hospilality Trost

Berica 2018- AZHF, Claosw Afa) . L AI5TS 2,541 TREB3N2 .1

Sevies 201K S, C‘Ilu.ﬁ.{:} INE 51535 3,040 3000474 0.2
Agrium Hosel Porifodio Trust, Sevics I{rli ’.TRM.. Gm.ﬁ.[l} E15% & 1535 3,000 1,993,423 0.2
BAMELL Commencsal Mortgage Secorities Trust,

Series 2017 5CH, Class AFia) . i IR 111533 3,0 2,995,654 0.2
BHME, Serves 2018 ATLE, Class Ao eee e 3% TESAS 3,000 3,000,088 02
Bracmar Hovels & Redonts Trust, Series 2018 PRME Class Aay 502 615055 000 4,981 195 .3
BX Trust, Sories 2008 EXCL, Class Ala). = o R wIsBT 4,557 4,554,537 0.2
CLNE Toast, Seriea 2017.0KFR, r'lml-{ﬂ e WWFR GITIAT 1,500 1806 572 (8]
DBEWT Mortgage Trust. Seies J0I8-GLES, {‘lm.as:a:u Lo e T T b 4,600 4,508.372 0z
Inwiestion Homes Trest Seeiea 2018-3FRA, Chss Ay 000000 5% (It A, 4,628,000 a3
hdprgan Sunley Capinal | Tt

Serlea J0D9-BPR Clss DUB) . ovvvve i iniiiiaininas G 51536 2.750 2,753,391 0.1

Zevics 2019-BFR. Class Had, ., ., G.95% 51856 1150 2,154,150 LS
Starw ond Reind] Property Trst, Senies zu 14 “-‘MR. Hm- uuj A% 1VISRT Fus s N O Y |

40, 78S 214 ri]

ASSET-BACKED BEECURITIES

ALTOR - FIXED RATE
Avia Budget Fesial Car Fuu-dm; AESCPLLC

Zeriea 2008 1A, Clasa T, . N [ i 1 qr3nda 2500 2,656,456 L13]
Zeries 200924, Clasa C, o e e b g ATl ity 4.24% QRIS 2,500 2,640,29% il
CPS Anto Reocivahbes Tru.lu
Teriex 2006-B, Chasw E ., ..o .. L o iiic i 3 04% 51823 LAl 1,507,240 0l
Sevies 2006-C, Class B 3310% 91523 1,250 3,442,857 L]
Series 2017-C, Class D iR 61513 2,00 2028477 il
Series 2007-C, Clas B 571% Y1624 3,500 3,620,775 .2
Beries 200D Clam D ..o ET% L ARE 3,000 3,048 450 02
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Saning DOLR- A CIE LY . . oo i mrmas s s e e s 3.66% 121823 UsD Laon % 1,429,777 1%
Series 2015-A Clan B 517% TS 1750 L, T96, 2 LU |
Seqips 2008B, (JasmE ... S LA L 561% 12N 3,00 31808338 02
Remiex JOISD, Clam B . Lol iiiiieaia 581% BLE2S 2350 2512192 {1

CPS Auwta Trost

Seriog BOI6-D, Clam B .. .covviiiaavioiimmnnisinanias a.8% 41524 3,669 3,549,854 02
Sation D007 A Clamt B oo iiiiams i s dbnada TOTS A4S 1,k 1,057,554 i1
Sewies 2018-C, Clasa D . e v e e £ bR 4.-!1}‘} 1724 1500 EX-LUR 02

Enctee Autosabile Receivabies Trust

Setica 2006- 1A Tl Do vwviane i eaeeeas B VIR 30 24250 a
Sevica T006-TA, Clasa Td, L0 0uennn, A 1 RIS AT 500 TR, L 0l
Berlen ROIT-0A Tl Do civvaia i G09S 1TRIR 2.000 2, 100055 ol
Senica 300734, Ol L . e irarrir i HEER TR 3015 2053430 LN |
Zerica 2008-JA, Cla E ... ... Fonermrverernase WEMR IOESRA 3,000 3,08, B30 L
Serica 200834, Class I, i Pt i Bt 41.35% GLTHA EALCH 5122314 .3
Legiex 200844, Cham E . | e B T e At ] 518% TIESIS 4,765 5,007 082 LIk ]
Fimst Investoss Anto l'.:lrner'irlll. ‘inru:: "L'I'I.S 5.»\, Clm E...... 5509 111522 2, DolHh 2025213 LIk |
Flagship Credil Auto Trost
Berics 2006-F. Class D .. .. P T TR - N 1 b ] T, T, 138 456 LI
Toniex 2006-3, Clss B .. .. . Rt TR PR 1k N 1 L~ ] 2,000 2,000,004 LN
Hewiea 20064, Clasa B .. ... P = L FERE e | 1, e 1,050, 136 a1
Segios 20071, Clasa D 4.13% Si83 2.250 2310547 01
Seriea 2017 1L Clasa E. .. ... aA46% 12151 1,500 2,648,961 .1
Seviex 2007-2 Clas E. . ... _. 558 TS24 1.575 1965507 LS
Series 2017-3 Clasa D 575% s 1.o00 oTaee 2
Senies 20074 Clasa B .. ... ... VAR p Ak ALy S5 LTS 1,250 L30T 123 i
Berion 30081, Clam B . oo v wvmaiminsain s 510 MIMIE 3,050 3,163,247 L%
Beries 30IF-L ClamE. . ... ooouiiaiiiiinia veasans &50% IWETRIS .750 2885472 L
Berica 20083, Clasa D ., .., T oo A1E% 12016724 i, (HH 0, M, 12 0.4
Senien B3 ClmE . .o e i haime b b R SI8% 11525 A, 500 474370 i3
Setlea 2018 L U H o v oo vaivaims iinnnsisaianninn ail% V66 3000 3,203,303 2
TR L R O R R T R T R CE NS 5.06% L 4,470 A, TOL0ED 03
Sevica M Clhm B ..o it tihiici b e eae e A5 TRIESNRE 1,500 3,620,219 0.2
Series 200193, Chass E ., [ IR RO 1 T b 3,00 3,022 869 02
Herte ¥ehicle Financiog 11 L.P
Bewies IR IA Clm B, ..o i iieeemee. XG0SR 221524 i, My 4, 131002 0z
Senics 2018 1A, Clao C. ... . ceaea. AR 2250 2,50 2,544, 153 {1
Hertr Vehiele Flnl.ul:mg Li..C' En’ln 2{"5 L’L. Ch.n -L ........ LY araTinE 3,000 3,072.400 18
Westkake Automobile Recoivables Trust, Seies 2006 3A, Claa B 5.60% 11623 3, Ky 3024431 4.2
124 592,321 6.9
CTHEE ARS - FINED RATE
CLLE Chredit Trosi
Serica 2007-P2, Claga T . R (U R PR S A o) 11520 k] 3,578,555 02
Zegics 2008-F3, Class T | dwn i584% L E526 3,250 385162 02
Consumer Loan Llnnlnrlwu; Hnnrl Cﬂllﬁnm!w |.ru.|.1 I
Zeyies 2018-10, Class FT. . o : veemane  RI7% JLGHE 1,099 2,003,063 LIN |
Zzvica 2018-T, Class PT. LN T L TR e A 2., ) G153 124 1, 0kLTRE .1
Zeries 2001924, Chas PT. ... .. 1004 BI15NEE 158 3746411 0.2
Consnmer Loan Underlying Bend E‘Iub E‘-cl.nllﬁ.m!e Eml’:I:TI'M"
Sewies 2OIB 12, Cha PT. . ..ot 1404% L 1650 1,670 0.1
e 200 A Clams PT.. ... ..o iiiicii i 6% S84 M2 52440 i1

Consumer Loan Underlying Bond Credit Trust

T T i e S S 356% WIS LAZE 1 AZT 563 i
Serien 2008-3 Clasa PT. ... oo it B66% KOG 1,082 1,066,575 LS|
Berica POIB-PLClam C oo s 52 TS 2500 LATG D00 (8]
Zeniex POI8-P2 Clasa © Lol o . 521% 1SS 3,000 B OHT SO0 0x
Benica BOI-PL ClagaC oo ivaien i miinnniians 466%  TIHIG 3,500 353470 0z
harleme Fondung Trest
Serlen JODT- LA, Chas oo viiiaiei i b e G.46% LS 3. E50 3884741 0.2
£ T I TR i 4.58% TIERA T.520 8028377 05
Eerles 200730 Ol LY. oo vihmnmr i drm s m e S03%  prLs24 4,853 4,545 680 0.3
Zeviey 2008-1A, Chaa C, .. .. aais MISIE L 2, 261068 LY
Rerics 2008 1A, Claa I, .. _. 4. 35% sne 463 4 THEIN 03
Senies 2008-2A, Clam O, . _, 4375 TETiIS el 1] 2,050,625 01
Serips 2001544, Chass O 491% 1¥1¥I8 3,000 3,119,751 0.2
FaFi Consumer Loan Progmm L1LC
Heries 2016 1, Class R, LU =3 Brasns 1,634 HBEI 4.0
Seies 2006-2, Clasa B. AT 10e2TrES 1500 2566810 i1
Soties 20073, Chasa B. ..., 3.85% B2806 1158 1,292,620 LN
Serien T0IT- Clasa B .. ... o a AR RE A -1 ;. - | ~r -] 4,150 4,325,833 L%
Seriea TOIT-A Clam BRI .. .oovonn o ciiii e, MR W028726 14 0,421 [}
Sewies BODT-6. Clisa . ceinehnamsniinernmiss  HOEER O TLI2NIE 2,150 2,350,258 il
ZaFi Consumed Loan ng;ﬂnt Trwsr
Senies UL Chm G . v i SR WAWIT 130 LIMGI0T 0.1
Zeries 20181, Cinss RI{ﬁ.. e K LLLL L i3 LEATAZT L3
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erien 2008 Clasms O oo vae e e eee e ATER AR&IT LUED 150 3 2615768 0.1%

Benica 20084, Clam v v swinmems i srma v e 4.67% BIHIT L0 LEIETET 03

T8 120372 4.5

HOME EQLUTTY LOANE - FIXED RATE
Citigronp Mostgage Loan Tros, lmc.,
Sewiex FOOSWFI, Clasx A5 Lo L. oioidiiiiinl S01% 12534 | 135 00

—PRIMY 114
MORTGAGE PASSTHROUGHS
AGENCY FIXED RATE 30.Y EAR

Federal Home Loan Morigage Corp, Gobd, Senea 2006, ... ... 4505 20146 7.561 1500627 0%
Fedoral Home Loan hMartgage Corp, Gobd, Henes 2017, ., A5 AHAT 147 (LRI RS i
Federal Hume Loan Mortgage Conp, Gobd, Sesbes 2018, ... ..., 400% 1001 153,492 14.19.477 0.8
Federal Home Loan Mortgage Corp, Gold, Senea 2008, . ..., 450%  Wigis 4.3 4,476,781 L%
Federal Home Loan Mortgage Coap. Gold, Sesiea 2018, ... ... 500% Q43 346 3, 731068 0.2
Federal Home Loan hartgzge Coop, Gold, Seriea 2008, , ., ..., 500%  11004S 1656 2575909 L1 %4
Federal Matoel Montgage Aasociation, Serees 2000, ..., T5%  10A0LE0 3 5250 0.0
Federal Naboral Morigage Assogiation, Scoies 2000 | coe TEMR G0N 3 FRA00 00
Federal Matosal Mongage Association, Series 2003 .......... S00% 1103 ml WTe30 00
Federal Matiosal Mongage Association, Serea 2008, .. B I e X il TS, 1k5 L]
Federul Natiosal Musignge Association, Seres 7008, ., ., 5,00 TET P 325333 0.0
Federal Nationa] Morignge Association, Seriey WS 5.5 SGE i 5,502 L]
Federal Naliopal Morigage Association, Series 2009 asita 5.0 50139 152 170,763 L]
Federal Natiomal Merigage Association. Serces 310 . 5004 200 S99 1,007 AST .1
Federal Matamal Morgage Association, Serves 2010 _ . 5,00% ArEA0 108S 1219557 LI
Federal Natiomal Morigage Association, Sorocs 2000 .. SR BZA00M0 Lk 1,572,925 1
Federal Matiosal Morgage Assovialion, Serves 2001 . .. 5005 EATTET ] 54 e, 550 0o
Federal Matianal Motigage Association, Serea 7004 .. 5,00 E RS 1k 1, 500, LUK
Federal Matiomal Mortgage Assovialion, Series 2016 ., 4505 AL 6,334 6316636 04
Federal Matonal Motgage Association, Sorses 1017 .. b 5% BT 3,563 LagsTer a2
Federal Matboasl Mortgage Association, Serses 2017 ... ...0 00 A5 W00LMET 10,185 1098005 ds
Federal Matiosal Mongage Association, Sernes D018 ... ... ... 400 148 15,381 16, 550 573 1.6
Federal Matiomal Morgage Association, Seckes 2018, ... .., A00% BI04 1,047 Liodm i
Federal Maorsl Monigage Assogiation, Sces 2008, .. ... ., A% WS 6,840 T 35650 4
Tederal Matwomal Morigage Association, Senes J018 .., ... ..., 4005 11004E 266 9EMTH 06
Federal Matiomal Mosigage Association, Senes 2018 ., 4 5P RIETR g ARG A4S 2
Government Mational Mogrgage Aseciatbon, Series 2005 e S0R MpRGS Pt 5450 aa
Gievernment Nationak Morgage Amocinton, Jeries 2002, ...  S8%  WIS3S 25 105,374 L
Government MNational Mostgage Asociation, Series 2004 ..., 500%  R2000 1,193 1,398,572 0.1

184,717,650 0

AGENCY FIKED RATE 15 YEAR

Pederal Home Loan Mortgage Coop, Gobd, Seqiea 2000, ... .., 5008 725 15 162,283 a0
Federal Home Loan Martgage Corp, Gnld, Sees 2010, .. _.,.  &50%  3LI6 20 2L286 B0
Federal Home Loan Martgage Corp, Gold, Series 2002, ... ... SO0 GOLIG ) 9760 0.0
Federal Home Loan Martgage Corp, Gold, Sexies 2004, ..., 350% 20179 uss LOS0238 ]

LS L §

10606217 6.7
COLLATERALIZED LOAN OBLIGATIONS
CLO . FLOATING RATE

Apidos L0, Series 1017264, Clasa [hab. . s BANE TR 1,50 1,418 048 i1
Black Dismend CLO Lid,, Series D0KT- 1A Cl:amnm.cah 35T Ay 1,500 1A 0eT LN
Black Digmand CLO Lid., Serses T009.24, Class Biajp Sasm  TIREAR 4,125 A.062 505 L%
Bledlountain Fuji U3 CLOLL Lad., Series 2007-2A, ClmD(u B3 10/20A0 1.0t 43,051 LN
Cardyle US CLO Lo, Series 200734, Clasa INay. .., L BASE 2019 1500 1306, 968 o
CBAM L. Series 2017-3A, Tl A .o iaiainnn o 35%  WITRY 3,500 5,500,005 L1¥
CBAM L, Series 201734, Ciasa Bl .. coocvnvninen B8FR 0TS 1,500 1457739 0l
CIFC Fendimg Lid .. Series 2016- 1A, Class Adar, oouvwoeen B79% 102128 3000 1002, 150 0.1
CIFC Fandieg Lad., Seriea 2017 14, Class AR}, vviovninas 364% AZIR9 1.575 | ET5 052 L3
Clear Creek CLO, Series 2OL5- LA Class ARIZL a0, FAE%  1020G0 4,000 36432 L3
Dreyden CLO Lok, Series 2008-5TA, Class By, 0L e THR S FIS3N 3,500 117807 02
Dirvden Zenior Loas Fuad, Senes 2007894, Class ,J|.u} Tiap 351% TERRA el ] 2,000,634 LN
Flaticos €710 Lid., RBenes W] T-0A, Class Aday .. .. PR 4% 1830 1ozE 1,027,287 LIN |
Creywell CLO VI Lad,, Beries 2018 LA, CIm.ﬁ.!u‘l_ RS R R AT6a3] 5,0 4,941, 885 03
Habcyoms Lo Advisers Funding Led,

Sewies FPIB-JA, Chaba AMa¥, - o.vch o oo daia yoasais 408% TI2131 5, Wy 4,575, 1a0 4.3
Falcvon Loan Advisors Funding Ltd., Sevien FOUS. BA, Class Ofad 5.48% Tr2L31 2, 1,850,572 LA |
100 U2 CLO Lid., Zenes 2001700 Class Adad .. _.ooinveona Ial% 4rZ39 Lald Lal4 512 LN
Nisdison Park Funding Lad.. Serics 2014 124 Class AR{ab . ... . A% TINIG L%k 1, 184 10] LN
Madisom Park Fending Lid.. Series 2007264, Class ARia) .. ... IS TrEea0 3,000 2,997,521 0.z
warhle Palnt CLO X Lad, Serion 201724, Class Afa), ... .. .. 3.48% 1ziaEn A.500 447708 0z
WP CLO Lad, Series 201318, Class AR} .o.ooivveanne. 3553% 1020030 5,000 4,952 110 03
Menberger Feeman Loan Advisess CLOLed,

Senies T017-24A. Class Ala). . s BE3% A19E0 1.750 L74%. 274 il
Wearthw sods Capical L., Serien 2017 1:!1.#. t‘“lm.a.n: A et &i209 .00 1,508, d%a a1
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Fease Dhafe Priscipal Valoe et Aoty
i FUsT k]
Oetagon luvestment Pastners 30 Led
Sexies 2007-1A, Cham ALY, . v v v are s R0 MIT3E0 UsSD Tong § 1,005,028 1%
Oxtapon fnvestment Partnera 55 Lod | Series MHE. 1A, Clhsa Dia) T48% il | 3,0y 727,345 LIN]
OFLM Lad., Series 2007164, Class Ala). . 5% 51630 1,500 1,492 438 {1
O LM Lad., Sevies 20071004 Class AT, . ooom e aan ... A5 11722730 A, 10 3,976,034 L 134
OFLM Lad., Series 2008-18A, Class Blad ... ooooviniiinan L 41531 5,000 4915645 0.3
OFELM Lad., Serigs 2018224 Class D{al . . Jhinag T 111751 1500 3021914 2
Rockfsed Tower CLO Lad., Serics 2017 LA, Clmsa Algh. ........ T T A5 1,628 1625407 0l
Reockford Tower CLO Led., Sones 201724, Clams Afa), . ... AT sy 2,000 2,000, 264 i
Riockford Tower CLO Lad,, Sertes 2017-3A Clams Adap, ... 0 a7 10020030 4,500 4,407 84 0.2
Rockford Tower CLOLad., Sones 200824, Class Bia). 4.08%  I02as 7,00 6970005 L]
Riomvark CLOBE Lid., Series 200934, Class Adad. ... ..o 4055% TsEL 5,000 4988970 a3
Zeneca Park CLOLid, Serien 2014-1A, Class AR(S). .. ..., ... 3542% T 518 528,985 a0
Bteele Creek CLOLM,, Zeries 20I7-IA, ClasAiad, .00 00vne 355% L5300 4,500 4,483,192 0.2
THL Credit Wind River CLOLad., Series 201424, Clas AR | A A% 11551 5, (MK} 4,962,915 .3
Veniuze CLO Lid, Seriza J017-27A, Clans Adn) HE A I8 TN 1,650 1,689, 95 LIN|
Vemture CLO Lid, Series 2017274 Clhas DMl ... .o.on . [ Tr2G70 1. 5010 1,470, 585 1
Voya CLOLed,, Scries 200644, Class BElad. .. ... coony. 893% TIEWI9 1,125 LT 0l
I 1 1. 2 _ 64
GOVERNMENTS - TREASURIES
UINITELD STATES
113, Treasury Honds 1A% #1521 L.ooo L2444 0.1
LIS Treasury oS, . oo naieianraimninaininniarninn 3% WIEIe A5.000 45112500 24
46, 28T 51 a7
CORPORATES « INVESTMENT GHRADE
FESAMCIAL INETITUTIONS
RHITE
American Homes 4 Rent LP . ., 4.5% el R o000 000 5429075 03
EMERGING MARKETS « CORPORATE BONDS
INDUSTELAL
COMELMER MON. CY CLICAL
Virgelino de Cliveira Finance 3A(g), 10.28% 111320 Léns M4si 600
LST1AZE65] 93
MONEY MARKET INSTRUMENTS
U5 TREASURY BILLS
Lh3 Toeadnmy BEE . . oL L ca s e e el k(KR WIA1w &5, [HHE 6951 b ke g
_L636373,234 940
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATEONS
CLO - FLOATING RATE
ANDICCLO Lad,, Sonics 2000 3- 124, Class AR -0 00 ivveron 5% [} B U ] 4,250 4,240,522 2
Ares XAXIE CLOLed., Zeries 2014-31RA, Class Ba). .. ... 17N S'T430 &, My 2,951,763 0z
Bain Cagital Credit L0, Sevies 2007 1A, Claw Bal. . ... ... 4.08% T30 5 (W 4,955, 120 3
Black Dhamond CLO Lid., Zerees 2006- 1A, Class AZAR(@m) .., 4029 Ar26/31 5.0 4, 924650 0.3
Bristod Park CLO Lk, Jeries 2016- 1A, Class Dqa) . ... .oonn G.40FE AP 5,500 5,862,446 a3
Bumbam Park CLO L., Series 2006 1A, Clas Aday. ... ... ... 171% 229 1,700 1,688,034 0.1
CHAM Lad., Seriex 2018 TA, Qs BTGy . ..o oo 8% TEaE1 5,04} 4,913,608 i3
CIFC Fuudilg Lid., Serven 20019034, ClasaBray . ... ... ... S0k Tri6osE 1500 2404857 il
Ciold Loan Oy iea L,
Serlen 2004-9A, Clama DRG0 ... oo ciiini i SN 10R2WIER S.000 480,795 0.3
Goddemes Loan Oppastamitses Lo,
Fewios 2014-9A, Claw ER(ak . T91% 0wl 1,750 1652850 0.1
Meubgrger Berman Loan Advisen CLOL lxl
Series 2015294, Class Bla). . 400% R3] 3000 2956269 0.7
MNepberger Berman Laan Advisen l:'l I‘Jl.-nd
Zegies 2018-29A, Class Ia). 540%  101%3] 3,000 2, 857.0T0 0.1
Mewberger Berman Loan Mn.uc!s( I_J'..II hd.
Zericy 2009-31A, Clams Clay, .. .. ... 5% 401 1, CHH SR 30 .1
Moritwacds Capital L, Sees 2008 1111-"; C‘Im H{.:} 4% LR ] 5,000 4,945 630 ni
Rovkfonl Tower CLO Lid., Seses 201724, Class Biap, . .. 4.05%  WV¥IS29 3,00 2,985,561 0z
Rockford Tower TLO Lad., Serses 201724, Class INak . ....... 575% 11529 2, (M ESTR 106 4.1
TIAACLOT L., Serics 2006- 1A, Chsa AR ... ... ..o 345% TIZ0E1 000 1,985,924 i1
TIAA CLON Lo, Sewics 2006- 1A, Class RIR2). . ........... 4055 TrE0dl 5, (WHy 4,957,425 4.3
TIAACLOE L., Sevios 2006 1A Clam DRYa) . ... ... ... 578% Al 1,500 2,350,770 LU
TIAA CLON Lad, Senmea 2007 1A, Clss Ay .o .oo i iinaa. 3.50% 420 1,500 1. 5040, 200 LI |
TRESTLES CLOM Lid, Sevies 200824 Chas ANa)  ........  195% Tr2sal 1000 1059811 0.2
Vennme CLO Lad, Seriea 2017274, Class Hia), AP L ] TaNED 00 L3615 0z
‘wva CLO Lad, Serdes 200634, Chass AlRia) | I VIRSI Jong 29033 02
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e ] (LR 1 =
COMMERCTIAL MORTGAGE-BACKED SECURITIES
MO AGENCY FIXED RATE ChBS
Grantor Tewst COMM, Senies 2014-UBE20 . .. 0.00% HI0MT USD 14 5 T3 131 0.0%
Cirantor Teest CEALL, Cories 2005 ORI ..o cn o iiinnnns ERCT A1&50 26 7050, T3 a4
Crantor Toust TPWBE, Sexies 20040300, ... ..o o0 400%  1VESHT e} 5,483, 558 03
Grantos Toust WFRHBE, Seriexs 2014C25(F, . ... .o nion LR I ISST 7 6, 25 680 LI}
Adorgan Stanley Capital 1 Trust Series 2005009, Clasa D ... 500 155G 1,250 L7670
1.3
_S86
Tetal lavestments
{wast $1, 786,664,958 5 LTIB0NGE e
Timme Dreprosits
BBH, Gramd Caymanihi i = T aa
BBH, Grand Caymanih)y _ ... ._. 318 L]
BBH, Grand Caymanihy ... .. - 15360 a0
Ciubaak, Mew Yorkih). .. .. ... 427 407 1.6
Total Thme Deposlits . . .-, .. ivnmeriiomrarannrns 44,435, 571 26
Otber asvets less Habiliies. @aT0R111y @3
Nt Aty B LTE0744003  §00.0%
FORWARD FOREIGN CURRENCY CONTRACTS
Comtrmcty to In Exrlmmge
Diediver Fiwr Setthanamt
Umh'pl.l'l} 1M L oe ] hafe
Beown Beothers Hamiman & Caw. o L Lo oo LiGM 2085 CNH 14592 Wine
Brown Bocebers Harsman & Co+, . Lo oL 0. [ REq ) 20495 O 8, B0 o et
Brown Brotbers Hamiman & Co+ o oniinniiiaana. Ush 38030 EL/R 33,361 wIT19
Brown Booibers Famiman & Co USD 50 855 ALD BR TR WINL
Beown Brothem Famman & o4, oo in o Bt LIsEx 35833 ELR LL905 LRt ]
Brown Brothers Hammiman & Coto oo oo oo oiinn, ush 204 GEP 167 WIN9
Beown Brovhers Hamman & Cacb. oo o iiniiiniaia usp 1421 S 150 WA
Bieown Broibers Hamiman & Co+. .. usD 17047 TAR  IT6S60 WENLY
Appreciation § 211181
Deprecaation § (1L,213.530%
Used for share class bedpng purposes.
CENTRALLY CLEARED INTEREST RATE SWAFS
: Rate Tyge
Sotional Unresalioed
A il Tiwwmlnstha  Pagments Made  Paymiosits Hoomvsd  Apjansisilon
Clemrimg Taroloory o hmnge) RG] ke By thee: Frumd By the Fumd Diepreciathon s
Moagaii Stanley & Co. LLOHOME Graopl. ..o oo oo o LSD 10400 B2429 3 Month LIBOR L975% g Sed, 586
Msrgan Stanley & Co. LLCNCME Granp). ..o oo oo 15,008) GARE24 3 Month LIBOR 1A% THL]
Mergzn Stanley & Co. LECHOME Grouph ... oo 8,500 G124 3 Month LIBOR L3E7% TAR I
Mergan Stanley & Co. LLCNOME Group). ..., i A 32004 w24 3 Month LIBOR L% BILE S E]
Mergan Stanley & Co. LECHCME Group) .. ...oooooa oo 25,000 s 3 Motk LIBOR 1% 1,152,291
Morgan fuanbey & Co. LLCACME Greup). ..o 5000 TR 3 Mootk LIBOR LE™M% 1,25, 250
Medgan Seanley & Co. LLCACME Grouph . ooovveicvanianan i 32000 TR 3 Mont LIBOR LO2M% 1 B0, 548
Mergan Saanley & Co. LLCANCME Graup) S1.000 e 3 Mootk LIBOR LT1% 19T, 519
Mergan Stanley & Co. LLOACME Group). T30 TH29 3 Month LIBOHR 1.988% 4,088 548
Toaal 3 1331608
CREMT DEFAULT 3WAPS
Uplrour
okl Proasi Unirvstieet
Termadnatioa Mmoo Mardas Pakd! A ppreciatiail
Commnivnpuirty Rafewvamood Tt km Traie (sl Vialue TRarasveds ATt e
Sale Contracts
Citigroep Global Makes, [ne, COXN-CMBM.MABE Serica & e UED LS 5 (704500 & GILTER S 41339
Citigromp Global Maskets. [ne, CONCMEX MA BE Series 6 Sled 2,000 00, BN (803, 720) 43120
Citigroap Global hlaskels, Ine. CON-OMOAN MA PR Series & S1LE 2,000 CR60, 00 HE. 04 43304
Citigromp Glohal Maskets, Inc CDXNORMAN NA BEB. Series & S0k 2,000 {192 ACHKy {255,503} 6d, 113
Ctigresp Global MMaskels, Ine. COXN-CAMEX MABE Zeries 6 51163 2,500 (450,750 {545, 590) LR
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Lot
Hotid Prasm Unreufieet
Termimtion Amouwt Mkt Paldd Appriatin
Cespnorpurty Rafarvncnd (bligution e o] Yalue {Roonivedi (Teprosiutian)
Cingromp Glohal Maskets, Ine. COX ChBX MAA Sedien SlEd UsD 250 % (1150 % (A3.053) 5 25,805
Chtigromp Global Maskeis, Inc, COX-CABNMA BB Series & 51 3,000 540,900 (657492 T6 592
Ciigrowp Global Markets, Ine. CORX-ChBX MA BB Serics 6 5163 3,004 (L2 ] {683, 052 143,052
Citigromp Global Maskei, Ine, CDX-CMBX MA BBE- Series & 51163 3,000 (B GO0 ) X663 (10.563)
Crtigroap Global Maukes Ine, TN CRIRY WA BE Series & LI RE Y 3,00 {540, DAYy {554, 160 (B4R
Cigromp Global Markeis [ne CEXN-CRMEMN MABBRE- Zeries & Slles 3, 0040 (RS GO0y 338, 150y A9 5y
Ciigromp Global Markets, [ne. COX OB MNA A Series b S 11ed LN [, Oy AP ATY) 35,573
Citigroap Global Markels, Inc. COX-OCAMBX NABBDR- Series & S1led 5,000 (A8 D00y 516159y 35159
Credil Zaime [stermational CONCAAN WA BEBR. Seriew & Sl Bl {77 345) 6T ) 10281
Credil Zoisae [mtermational CDNCAMAN NA BB Zeries & S1163 1,080 o 180, 300y {122 358 [57.0:42)
Credit Savma [nlernaticnal CDXCMBX . NA A Series & S1ad 1,0HH0 {13040y A8 691} 47391
Credil Ssisse [memational CENACMBY NA A Seriea 6 S11e3 2,004 (LG (116 2450 113,603
Credil Saisse [ mlomatianal COX CMBAMNABBE. Series 6 Bllad 2,000 [ 1520y LI Ay b
Credt Swisse [miernatianal COXNCMBMN NA A Senies & ALES 2000 {3600y A8 0ad 35450
Ceedsl Haisae Lslcinatianal CON-ACMBX. NABBE- Serics & LGS 2,500 240, SEHEy (1457210 LT
Credit Swise lmiemational COX-CAMBN MNABBD- Seres & H1les 3,000 (2B 600 04080 15456
Ceedin Smisae [aternatianal (DX CMBX MARRB Seriend A1k 3,0 RS G0H ) (ITT N (L174)
Credil fsisae [ntoruational COX-CRBN MAA Serien & 51163 3,000 (3,500 i5.551) 1.651
Credir Suise [mternasianal COX-CRBX . MA A Sericn & AEs 3,004 13 9HEy a2l 311
Credil Szissg Inlemationsl COX-CMBX MABBE- Eenca é 51163 5,000 (481000 (S0 579y 2157
JP Morgan Secmitien, LLC CEX CMBX.MNABBE Zeries & R 1,004 {1, 200y (136,677 A04T7
JP hdorgan Seeurities, LLEC COX-ChBNMNAEE Serics & S11E3 1,097 (197789 (215.9839) 15,200
JP Mbargan Secorites, L1C CERN-CMBY. MNABE Series & S1ed 1,131 (203,979 (21459 15.575
IP Morgan Securities, LLEC COX-ChBMN.MABD Series & Sle3 1, 1 (2102300 (231002 0,772
IP Mdargan Seomities, LLE CNCRAY WA A Series S8 1,500 11950 {70,529 HESTH
IP Morgun Becorities, L1C CDMN CREAN WA BE Series & S11n63 173 (39672 (RS LRI ) 29,374
1P Mdorgan Secorities, L1 DX OMBY NA BHE Zeries 6 11563 2,0 (360, B0y 35 T3 T9130
IP Mforgan Securities, LLC COX-ChMBX INA A Series 6 51163 2,000 (LG (BT, B28) 85118
JP Morgan Securifies, L1 COX CRiEX WA BEE Serice 6 ALad 2,130 20, W06y UL 200y 86,297
JP Morgan Sevurities, 11O CDXCRBX MNAA Series 6 A Ls3 2,500 (3,250 (89395 B 145
AP Aborgan Secunibics, LLC CECMMHEN NA A Senes & S 1L63 .50 (3250 [ReLE oY ] 613
JP Morgan Securities, LLC COXN-CMBXMAA Sories & S1led 1.500 (3. 2500 (102046 R T
TP Mdarpan Secwrities, 1L CIX CRBY NA BB Serdex 6 A ah 2,500 (20 S0y 254,70 148, 2
JP Morgan Secorities, LLC COX-CMBN MABBB- Senes b 113 2,500 (240,500 {254 T6h) 14266
TP Morgan Secerites, LLE CDX-CMBN MABHB- feres b R R 2,500 (205000 (285 765) 45,165
JP Morgan Securities, LLC CEX-CMBXMABE Serica s 511963 3,000 (500 ) (T 625 B 125
JP hborgan Secwrites, L1LC COX CMBX.MABBRE Zericsd R R 5,000 LA 000 {GUE, ) 20
Modgan Stanley & Co. Internanonad PLC  CDXN-CMBX.MNAA Seeies 6 EURELE 1,000 (13007 (3% 550 3408
Morgan Stanley & Co. Ineernanonal PLOC COX-CMBMNAA Series i A6 1,000 { 304Ky [El AR.252
Morgan Stanley & Co. Iosrnational PLC CON-CMBX.MA A Series 6 S1les 2,000 (2,600 (805240 IO
Mmpu WM & Co. Tneernafional PLC CDXN-CMBY MAS Seiea & R R 2, CHHD (a1 I8T.55T) 84 997
Mergan Stanley & Co. Iuternational PLC CDN-CMBX MA BB Zeries b 51163 2,500 (4507508 {545, 556) e 806
Morgan Stanley & Co. International FLC COXCAMBM NA A Series & 1 EXCE] 13, kY i, 584 DAy
Tudal Bonisehely 51615483 5§ L355ER
Appreciation 5 2,358.674
Depreciaion 5§ {23,154}
INFLATION (CPL SWAPS
Hate Tyge
Mindional 1 el ks
At Tirminmtion  Paymenss Mede  Payments Recchd  Approcistion)
Coonterparty iR} Dhube By the Fand By the Fusd (Deprociation s
TPhforgan Chme Bask, MA. ... oo i icianiaianion LISE 10,000 (G 190 = 5 (56 BTy
Total for Ewaps 5 15614615

#  Varable imerest rate based on the rate of inflatien as determined by the Consnmer Price Index (CPLL
fal Floating Rate Security. Staled anfere sl rale was in effect at August 31, 2019,

(b Vasiable mile coupon, rate shown as of Auguss 31 2019

(e} lnverse ieress only secunity:

() loverse Boaler secumity

o) 10 Interest Chly

(fy  Fair valued s determined i sccordance wath procedures established by snd under the general supervision of the Muamagement Company’s
Board of Managers

(gl Defoudied
thy Cvemigh deposic
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Curreney Abbreviations:
ALID Auseralion Dollas
CHNH Cliunese Yuan Renmmnt { Cfshose)
EUR - B
GEP Givent Brinsh Pound
56D - Singapore Dollar
USD - United Setates Dollar
FAR Sonth Afmican Famcd

Gilossary:

ABES Asset-Backed Secunties

CDX CMBX.MNA Monh Amencan Commereial Mongage Baclied Index
CMBS - Upenmercial Mongage-Backed Securiies

CME = Clecagoe Merennule Exclamge

LIBOR Londan Interbank Oifered Rates

REMICs Real Estate Morgage Investment Condudie
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(2020 11 16 )

346,188
37,185,708,947
126,670,170,598
230,163,525
1,086,384,440
165,172,773,698
165,172,773,698

93,728
93,728
93,728

137,884,182,643

27,288,497,327
165,172,679,970
165,172,679,970
165,172,773,698

( 2020 5 16
2020 11 16 )
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(2020 11 16

)

2020 5 16
2020 5 16

2020 11 16 1

1
(10,000

2020 11 16
2020 11 16

2020 5 16
140,654,581,812
2,654,135,820
5,424,534,989
137,884,182,643

72,992,417,465

27,686,002,619

200,246,988

37,005,490,415

8,398

8,398
8,360

1.1979
(11,979 )

(2020 11 16

(2020

)

11 16 )

42,300,000,000f

42,332,528,699

42,300,000,000

42,336,927,900

42,000,000,000

42,000,713,999

76.7%

126,600,000,000

126,670,170,598
100.0%

126,670,170,598

2020 11 16

164,787,486,475

165,017,650,000

230,163,525

164,787,486,475

165,017,650,000

230,163,525
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2020 11 30

11,622,874

303,402

11,319,472

12,368,695

0.9152

2020 11 30

165,102,834,238

95,819

165,102,738,419

137,883,816,334

1.1974
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€Y
1,630 2020 11
100,000 32,600
2018 130 1,630
@
2020 11
69 2,744,367
13 78,555

82 2,822,922

56/86



1

31

38 38

2020 6 30

52

57

193 2

193

PwC
21

PwC
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@
23 24
2018 12 31 2019 12 31
2,114,958 2,759,787
1,986,627 2,010,114
55,561 87,371
16,768 17,118
789,456 1,048,114
558,585 532,203
826 706
5,522,781 6,455,413
*2 973,768 871,310
*2 335,316 277,251
1,309,084 1,148,561
- 824
2,204 2,204
2,204 3,028
26,930 30,091
255,800 239,050
26,626 22,749
468,395 496,727
777,751 788,617
2,089,039 1,940,206
7,611,820 8,395,619
34,059 25,383
245,481 340,464
9,159 10,913
*1 277,420 613,280
245,242 263,441
568,818 549,240
207,469 319,758
43,333 33,333
1,630,981 2,155,812
370,339 309,930
1,974,870 1,956,150
2,345,209 2,266,080
3,976,190 4,421,892
1,630,000 1,630,000
1,500,000 1,500,000
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530,028 883,918
530,028 883,918
3,660,028 4,013,918
24,398 40,191
24,398 40,191
3,635,630 3,973,727
7,611,820 8,395,619

@

*1

23 24
( 2018 4 1 ( 2019 1 1
2018 12 31 ) 2019 12 31 )
6,043,077 10,610,896
970,299 1,175,012
29,966 44,467
315,181 1,668,491
6,728,161 10,161,884
2,489,682 4,431,826
42,989 50,469
47,127 58,783
984 1,005
303,898 443,720
31,096 40,386
22,331 22,781
11,540 17,041
1,172 2,357
2,950,819 5,068,368
155,979 135,076
976,874 1,357,412
377,273 583,769
10,393 8,320
68,132 74,158
60,232 83,585
394,435 244,747
56,275 131,973
131,709 184,532
359,124 494,692
430,121 485,706
3,020,547 3,783,970
756,795 1,309,546
13,687 44,214
21,723 18,198
1,966 939
37,376 63,351
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*1 22,549 77,593
22,549 77,593
771,622 1,295,304
92,990 -
- 19
92,990 19
864,612 1,295,323
296,971 464,139
37,614 28,332
334,585 435,807
530,027 859,516
€)]
23 2018 4 1 2018 12 31
( )
. TE
e A -
B e M
_ e | AR
Bk = ol Bl M e M BRI | ESRES
BERME | PSR LI TS Hi
PR M
WA o E 1509, Qo - Epahn) 5,251 We G294, 45 g, {34, 049 - g, ¥4, 045
1 20 B4
L3 1. 500, Qo0 1. 500 QO - - - 3. 000, Qo - 5. 000, Q0
o B - - o FE. 00 A B.EFL M5 f 5.864, 45 5. 254, 045 - 6. 254, 045
A R & - - - 0. 0Er w0, 087 0L Er - L 037
e R LI
e W= - - - - - - & 24, 598 =L
WA (S
WA BB 1. 50, Qo 1. 500, Qg ST W0 [ P 5T 015 B T 015 4. 595 B 75418
WA e E 1. G50, Qo 1. 500, Qg - TE0. 028 60, 087 3. 000, 053 -t -k B0 8W
24 2019 1 1 2019 12 31
( )
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. il - B
e T
o o Fl |
EoiEl | FEEDEt
b o T it R et | IREITiEE
A FIHAE FlE R S5t L
bl ey
LHHEES 1, 630, 000 1, 500, 000 530, 28 530, 025 3, E60,028) M 24,3% 3, B35, B30
RS DElY - - - & 505, B2E & 0505, 5% & 505, 626 - £ 505 E26
LREEFEE - - - 259, 516 259,516 259, 518 - 254, 516
LS ol e
MIEE NS - - - - - - &015, T &15 793
G
‘%mﬁméﬁ - - - 355, 590 355, 590 B3890 A 15.TE 3% 097
‘éinHSEEE 1, B20, 000 1, 500, 000 - 283, 914 383,913 4,018,918 A a0, 19 2,978 727
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