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2021 11 30
14,060, 459 99.41]
10,018 0.07,
( ) — 72,025 0.50
( 14,142,502 100.00
2021 11 30
() ) @) () )
1 1,318.745| 10,670.94 14,072,253 10,662 14,060,459 99.41
2 8,360 1.1971 10,007 1.1984 10,018 0.07
2021 11 30
99.41]
0.07
99.49
2021 11
1
1 (2019 5 15 ) 9 9 9,867 9,867
2 (2019 11 15 ) 10 10 9,994 9,994
3 (2020 5 15 ) 10 10 8,158 8,158
4 (2020 11 16 ) 11 11 9,134 9,134
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(2021 5 17 ) 13 13 9,914 9,914
(2021 11 15 ) 14 14 10,424 10,424
2020 11 11 — 9,152 —
12 11 — 9,247 —
2021 1 11 — 9,385 —
2 12 — 9,576 —
3 12 — 9,918 —
4 12 — 9,858 —
5 12 — 9,976 —
6 12 — 10,071 —
7 12 — 9,995 —
8 13 — 10,061 —
9 13 — 10,269 —
10 13 — 10,403 —
11 14 — 10,412 —
D
2
1
2018 11 30 2019 5 15 0
2019 5 16 2019 11 15 0
2019 11 16 2020 5 15 0
2020 5 16 2020 11 16 0
2020 11 17 2021 5 17 0
2021 5 18 2021 11 15 0
2018 11 30 2019 5 15 1.3
2019 5 16 2019 11 15 1.3
2019 11 16 2020 5 15 18.4
2020 5 16 2020 11 16 12.0
2020 11 17 2021 5 17 8.5
2021 5 18 2021 11 15 5.1
)
100
2018 11 30 2019 5 15 10,121,735 59,744 10,061,991
2019 5 16 2019 11 15 728,691 433,585 10,357,097
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2019 11 16 2020 5 15 2,174,503 96,979 12,434,621
2020 5 16 2020 11 16 390,983 502,783 12,322,821
2020 11 17 2021 5 17 1,639,807 804,501 13,158,127
2021 5 18 2021 11 15 1,174,552 711,508, 13,621,171
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( ) — 36,900,187, 619 23.08
( ) 159,863,707,017 100.00
159,840, 880,000 99.98
2021 11 30
)

() () () () ()
41,000,000,000 100.12 41,049,880,620 100.08 41,033,742,999 — 2022 7 20 |25.66
41,000,000,000 100.02 41,012,218,000 100.00, 41,000,492,000| — 2021 12 6 |25.64
40,900,000,000 100.11) 40,947,444,000 100.07| 40,929,284 ,399 — 2022 6 20 |25.60

2021 11 30
76.91
76.91]
2021 11 30
105,200,000, 000 159,733,430,520, 159,840,880,000; 99.98
2021 12
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(2021 5 ’ 17 ) (2021 11 ° 15 )
166,356 229,072
12,915,670 14,031,831
9,980 10,007
13,092,006 14,270,910
13,092,006 14,270,910
19,999
1,680 1,841
39,957 43,633
6,014 6,564
47,651 72,037
47,651 72,037
13,158,127 13,621,171
113,772 577,702
366,055 1,013,410
13,044,355 14,198,873
13,044,355 14,198,873
13,092,006 14,270,910
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5
2020 11 17
2021 5 17 )

6
2021 5 18
2021 11 15 )

1,029,224 736,188
1,029,224 736,188
11 10
1,680 1,841
39,957 43,633
6,014 6,564
47,662 52,048
981,562 684,140
981,562 684,140
981,562 684,140
37,088 17,637
1,066,994 113,772
69,424 24,971
69,424 5,700
19,271

60,676

60,676
113,772 577,702
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( 2020 11 17 ( 2021 5 18
2021 5 17 ) 2021 11 15 )
5 6
(021 5 17 ) (021 11 15 )
13,158,127 13,621,171
55 6 10 ) 55 6 10
113,772
1 ) 1
1 0.9914 1 1.0424
(10,000 9,914 ) (10,000 10,424 )
5 6
( 2020 11 17 ( 2021 5 18
2021 5 17 ) 2021 11 15 )
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5 6
( 2020 11 17 ( 2021 5 18
2021 5 17 ) 2021 11 15 )
6
( 2021 5 18
2021 11 15 )
5 6
(021 5 17 ) (2021 11 15 )
12,322,821 13,158,127
1,639,807 1,174,552
804,501 711,508
5 6
(021 5 17 (2021 11 15 )
989,794 720,456
34 27,
989,760 720,483

(2021 11 15 )
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- 1,314.95 14,031,831

1,314.95 14,031,831
98.8% 99. 9%

14,031,831

8,360 10,007

8,360 10,007
0.1% 0.1Y%

10,007

14,041,838
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) (2020 8 31 )

MORTGAGE
INCOME

PORTFOLIO
(USD)

$ 1,332,597,417
14,905,083
5,023,798
48,766
25,420,993
299,259
1,409,669
1,089,652

-0-

246,096

-0-

-0-

19,776
1,381,060,509

29,906,424
12,963,227
6,141,610
1,111,183
4,687,710
1,964,223
-0-

-0-
244,878
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1,451,635

58,470,890

$ 1,322,589,619

) (2019 9 1 2020 8 31 )

MORTGAGE
INCOME

PORTFOLIO
(USD)

$ 111,790,130
7,585,315

-0-

-0-
119,375,445

12,071,385
2,347,104
557,862
520,339
677,154
19,682
247,256
326,407
194,946
20,096

_0_
145,572
17,127,803
(2,461)
17,125,342
102,250,103

(116,927,188)

-0-

()
(107,500, 880)
-0-
2,094,021
(28,278,583)
-0-
(148,362,527)

(209,298, 653)
(60,493,214)

1,740,744,013
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TRANSFERAELE SECTURITIES QUOTED OXN A STOCK EXCHANGE OF DEALT IN ON ANOTHER BEGULATED MAREET
COLLATERALIZED MORTGAGE OBELIGATIONS

RISE SHARE F1OATTNG FATE

Bellemeads Ba Ltd.
Semes M1B-2A, Class Blfa). . ... ..o oevinnnnon ... LB3% DB25/2028 USD 3180 3 3002070 02%
Segies 2018-2A, Class MIC) ... ....oivnvninennen.on.. L7B% OB2S/2028 15360 14,781,727 1.1
Segies 01B-3A, Class MIB{a) ... ..o imiieninnnn.on.. 203% 1N2S/2028 4365 4,325 803 03
Segies 018-3A, Class ME2(a) ..o onvncniniienenn e 299% LINZSIDOZE 10000 25312 o7
Seqies M019-1A, Class MIBa) ... ... ooinnannaon.. 1L99% 0325/2029 E000 7,895 567 DS
Segies M19-1A, Class M) . ...ooveeiveiieevennn. ... LEE® 0325029 3080 1BI5419 2
Segies M19-2A, Class M2a) . .ooonivniiniicncennnnnn. 32E% 04252029 2000 LB79.747 01
Segies 019-3A, Class MIB{a) ... ccvveevvevvenanin v eae . LTE% OWZS2029 933 925,639 0l
Seqies I019-3A, Class MIC{) ... ... ... ooonooainon.. L1¥% OW2S/D0Z9 6,115 5,953 024 04
Segies M19-4A, Class MIBa) ... ... ..conennaon.. L1ES 1025029 5000 4.B12B8% 04
Segies 1944, Class MICE) ... oo LGB 102509 2000 1,787375 (|
Segies M19-4A, Class MMa) . .oovneeiieieneen e nn .. 303% LN2S0D9 5000 4500565 03
Segies 020-2A, Class M1C(a) ... 4.53% 0B/262030 3000 3,000,000 02
Sexes 2020-1A, Class M2(a) . cee.. 668% OBZ26D030 2004 2,002.000 0Dz

Chase Mortzape Finanee Corp., S:n:.ﬁﬂlﬁ-?. C.L.s M:‘l-l:'b"' ..... 375% 1225/245 651 B59051 0l

Coonectiout Avenne Securities Trust
Segies 01B-RO7, Class 1B16A) ... oo e en o 453% 04252031 3000 2,880,123 b2
Segies MI-HEP], Class MY .. ... ooiinenen ... 233% 1L/25/D039 4365 4467563 03
Segies M19-RO1, Class 2M2(A). .. ..o inieneea o 163 O725/2031 4,682 4845035 04
Segies M019-RO2, Class IM2(A). .. oo on .. 2ABS OB25/2031 1084 1,080,635 01
Segies 019-R03, Class IM2(A). .. .o imvee e ne e 233% OW25/2031 5461 6,447,750 L]
Segies 019-R05, Qlass 1B1G@) ..o ovee v vevven e eae . 42ET Q252032 2,000 1,709 584 0l
Segies M19-R05, Class 1IM2(a). .. ... ... ooonoooin .. L1ES OV2S/2039 6,132 6,105,703 ]
Segies M19-ROT, Class IM2(A). .. ..o oninnna oo, 22ES 1ON2S/R039 11067 11,011 573 03
Segies MO0-ROE, Class 1B1) ... oo oo 343 OL25/2040 3500 AR T 2
Segies O0-R0L, Class IM2(A). .. oo en o 223% OL25/2040 2000 1919875 0.1
Segies O0-ROZ2, Class 2M2(A). .. ... .o vevieninnen oo L1E% OL/Z25/D040 6,500 6,174 452 05
Segies MA)-3BTL, Class 1B, . ... oo ain oo, 6593% 02252040 2000 1,259 258 0l
Semes M20-5BTL, Clams IM2Ma) . ... ... ... ............ 3B3% 02252040 3250 3054039 b2
Segies 020-5BT1, Class 2BLa). . ..o v en . 678 02/25/2040 2100 1409017 ol
Segies 03)-5BT], Class W2a) .. .ooonvvevievieen oo B3R 02252040 5580 5310397 04

Eagle Re Ltd.
Segiex M1B-1, Class MMy .. ... ... 31ER 1125/028 §.000 5715043 04
Segies 0191, Class MMk, .. oo oo oo 3ARS OADSD 2000 1807211 0l
Segies 01, Class MIC(Y. ..o ievev e o L98% OL25/2030 2000 1,738537 8 |
Segies A1, Class MMak. .. oo cnvienvieivcnnaniaaae . L16% OLZS2030 5,000 3509924 03

Federal Home Loan Mortgaps Corp.
Segies M1B-HOAZ, Cless BI(a) .. ... oLinaoa .. 443% 1ON2S/0ME 5750 5,159 860 04
Segies MO1B-HOAZ, Class MMa). . ... 2ARS 10V2S/D0MB 3000 2824835 2
Segies 019-DMAL, Class MMa). . ..o ooviininnnn ... 1LEIR OL252049 1,773 1,751,170 01
Segies 19-DMAZ, Class MIa). .. oven v veven e aa .. LEXR OHZSD0MR 3575 3526072 03
Segies M19-DMAY, Class BIa) .. ... ... oiani. 3A4R OWZSDMY 5230 5,701035 04
Semes M019-DMAS, Class MMa). . ... ... oo ... 223% 0252049 4564 4461385 03
Segies 019-DMAS, Class BIaY .. ... oovienenin. ... LEER 1OM2S/D0M9 < 3,891,168 03
Segies M19-DMAL, Class M), . ..o omiinieenon.. L13R LN2S0M9 4,189 4,135812 03
Segies 19-FTRZ, Class B} . .. ... oo oevenino. 316 11/25/D048 1250 1092 465 ol
Segies M19-FTR2, Class M) .. ... ...ooooaioo.. 133% 11L25/2048 5500 5165627 04
Semes MOIP-HOAL Class MMa). .. ... o..ooooa ... 153% 02252049 35620 3559298 03
Sexies 019-HOAZ, Cless BIaY .. ... ooeivnven e enn. 428 DADSDM9 2250 2159935 02
Segies IF-HOAS, Class MMa). . .ooee v vevvn e aan . 00T OZSD04R 473 1728512 0l
Segies M19-HOAL, Class BI{a) .. ... ... ..ooooino.. 313% 12529 3500 3,142,743 0z
Segies M)-DMAL, Class BI(a) .. ... ... ..oooooao... AR OLZ2S/R050 4000 3478611 03
Segies MO0-DMAL, Class MMa). . ..o ooieeen ... LEER OL25/2050 6,792 6,621 058 03
Segies M)-DMAZ, Class MMa). .. .ooooi i on .. 203% 0225/2050 5,000 5842412 o4
Segies OO0-HOAL Class BMa) .. oovvvevvevvenvaninan. . 3258% QL2500 1,000 423 E11 o
Segies MA-HOAL Class MMa). . ... ... ..oooiano... 1DE% OLZ25/2050 2.000 8,763 801 b
Semes MA-HOAZ, Class MMa). . ... ..o .o oa ... 328T 03252050 5000 4820445 04

Federal Home Loan Mortzape Corp. Stoctuzed Asency

Cr=dit Rick Debt Motes
Segies W15-DML. Class M) .. ..o oo n . 433% OLZSIDOZS 3077 Joes445 oz
Segies M15-DMAL Cless Bla) ... ..o on i B3RS LON2SIROZT 7257 7,817,705 05
Semes M015-DMAL Class M3a). . ... oL.ooo. ... 3AET 10M2E0ZT 2A80 2533712 b2
Segies 015-DMAZ, ClessBl) .. oo ee . TR L25M2027 BATS 8555835 o7
Segies W15-DMAZ, Class MMa). .. oen v vevven e aan . 4DET 1252027 4547 4,825984 o4
Segies M15-DMAY, ClassBla) ... ..oooeo il BS3SR OAZS/D028 5451 7092 598 ]
Semies M15-DMAS, Class M3a). . ... ..o 4BER OADSIIR 5674 5,501 Bl 04
Seqies M15-HOL Class Bla) ..o eeeeee e oo - 1099% 032572025 4539 48552189 04
Segies M015-HO2, Class Bla) ..ovcvvneeiieiiencennnnn.. B.13% 05252025 2,84 21887842 02
Seges 015-HOAL ClassBla) .o evee v vevvenvenin v an .. BBET 0NZS202E 3465 33355891 03
Segies W15-HOAL Class MMa). ... .......oooino.. 4BE% 03252028 33746 3469275 o3
Semes M015-HOAZ, ClassBla) ... e vneienen ... 10EER 0S25/2028 3505 3730027 03
Segies 015-HOAZ, Cless M¥Ma). . ... oovnnenn ... 498% 0525/2028 2388 2465000 02
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Serdes J016-DMAL, ClassBla) .. .....oooooneinenanon. oo 1018% 07252028 USD 192 % 0I5 AT 02%
Sesies JO16-DMAL, Class M3Ma). .. ..oconvnnininnnnnoa.. 5.73% 07252028 2418 X557,718 I
Seqies 2016-DMAZ, ClassBla) .. .........o.ooenaiin oo 1068% 1IN25/2028 5.7 6365427 035
Seqies J016-DMAS, Class Bla) .. .....oooonvnninnn oo 11.43% 1N25M2028 1485 1,633,169 01
Serdes I016-DMAL, Class Bla) .. .........ooooiaiinon.. B7B% 03252029 Bed 851488 D1
Serbes J016-DMAS, Class M3MA). .. ..ovnnenninnnnnnn.oa..  388% 03252029 5812 6,104,154 0s
Secies J016-HOQAL Class Bla) . ... covvevnnvicnannaiea.  1193% OW25/2028 2489 1852421 oz
Series 2016-HOQAZ, ClassBa) .......o..oooinnianin oo 11L68% 112502028 458 545069 oo
Series J016-HOAD, Class M), .. ............ooinoo. 533% 11252028 2317 X437 579 D2
Serdes J016-HOAS, Class Bla) .. ... coeven e n oo BI1ES 03252029 1482 L 465224 01
Series J16-HOAS, Class M3@Y. .. ..oonnennvnnnnnn. oo $00% 03252029 2500 1585862 D2
Secies 2016-HOAS, Class M@}, .. covvninrinnnanna, 408% Q4252029 2500 1593568 oz
Seqies 2017-DMAL, Class BIY . . ... .cooovvnnnnnnnon. 513% OTI25M2029 4,000 4,030,040 03
Series 2017-DMAD, Class BIGa) . .....o..oooonooliin oo 533% 10252029 1,000 1002 516 D1
Serdes J017-DMAZ, Class MMa). .. .. ooevnninnnnnon. oo 363% 102552029 2500 1555053 b2
Sesies H017-DMAS, Class BIa) . .. ..ooonimiininnnn. 4.63% 03/25/2030 15830 15,830 506 12
Seqies 2017-DMAS, Qlass MBa). .. ...o.oooiiniaiin, I68% 037252030 5550 6,559,141 035
Seqies 2017-HOAL, Class MMa). .. .. .oooomiininnnnn, 3.73% OR25/2019 5,105 6,217 340 03
Serdes 2017-HOAZ, Class BR{a) ... .. ..o, 493% 12252029 4165 4,154 5684 03
Seqies 2017-HOAZ, Class MBAY. . . .ooonnemiinnnnnnan IEIR 1225202 2E1§ 27765930 D2
Sesies 2017-HOAS, Class B} . .. ..oovimiininnnnn. 4.63% 0425/2030 42350 3,873,506 03
Series 2017-HQAJ, Class MIa). . . I53% 0425/2030 3687 3658554 03
Federal Mationa] Mortsass %ﬂmaﬂmﬂcmmﬂ
Avenue Securities
Serdes 2013-001, Class BE2(a). ... ocvveeceinennnncnn . 543% 1IN2S2023 1268 1,195,740 01
Seqies 2014-004, Class 1M20). ..cvveennvanannaiea..  308% 11252024 1113 L.140587 ol
Seqies, 2015-00F, Class 1M20R). . .. ..oconimiinnnnnnn. 4.18% 057252015 210m 1148031 D2
Seqies 2015-00F, Class JW0). . .....ooooonvnnnaiinonn. $1B% OS252025 4687 4,758,114 04
Serdes 2015-C03, Class IM2(Y. ... .. .oooonninnnnnn ... 518% OT/25/2025 22TE 1345559 b2
Sesbes 2015-00, Class 1M820a). ... ..ooonvnnvnnnnnnnnon..  5.88% OU250ZE 5,714 TOLT 383 0s
Seqies 2015-004, Class 2M20R). ... ..coviniinnnanin, 5.73% 0425/2028 . TTG 1510460 0oz
Seqies, 2016-000, Class 1Ba) . . ... ...cooooivninnnnn. 11 §3% OB25/2028 2151 T 441416 D2
Serdes; 2016-002, Class 1B{a) . .. .. .. ..o, 12.43% O925/2028 4871 5,795 525 04
Seqies 2016-002, Class 1M20). . .. ooveeneniinenana 6.18% OM25/2028 2862 3,025 585 D2
Serdes 2016-C03, Class 1B(a) . ...... 1193% 1W25/2028 3480 3980458 0.3
Series 2016-C03, Class 1M20a). ... .. 548% 1nv25/2028 3843 3,789 554 03
Series 2016-C03, Class 2B(a) . ...... 1293% 10252028 2277 1630045 D2
Serdes J016-C03, Class 208202}, . .. .. 608% 10W25/2028 3257 3415086 03
Series 2016-C04, Class 1B(a) . .. .... eimneanes e 1DATE OLR2S2009 3231 3,513,109 03
Seqies J016-004, Class 1M20). ...cvvenennninannnnaiea.. $43% 0L252029 7605 TEI45T0 R ]
Seqies J016-C05, Class 2Ba) . .. ...........ooonnnnn.on.. 11.24% OL/25/2029 4521 5,114,780 04
Seqies 2016-C05, Class 2ME2(a). . .. .. 4.63% 01252029 7540 T80 057 V]
Serdes J016-C06, Class 1B6a) . ... .. e AT Q4252029 5072 5210258 04
Serbes J016-007, Class 2B4a) . ... .oooeeeicnvnnnnnnnnon.. P6E% 05252029 1616 1,557,178 0.l
Seqies 2016-007, Class 2M202). ... ...ooooonvnnnnnin.on.. $53% 05252029 1B37 L BRl S22 0.l
Sezdes 2017-C01, Class 1M20a). ... .. 3.73% 07252019 2306 2352135 D2
Serdes 2017-002, Class 2B1(a) ... .. 568% 0252029 10313 10,358 072 0.8
Sezbes 2017-C02, Class 20202). . . . .. 3E3% 0252029 4137 4,159 653 03
Serdes 2017-C03, Class 1B1(a) ...... 503% 1W25/2029 1,000 98T A5 0.l
Series 2017-C03, Class 1M20(a). . 318% 1W25/2029 L] 391235 0l
Seqies 2017-C03, Class 11~'I..C{a,. 118% 10252029 3,778 3Tz 459 03
Serbes J017-C0, Class 20820a). . .. .. 103% 11725202 332 319663 0.0
Series 2017-C05, Class 1M2(a). . .. .. I38% 0L25/2030 1,608 1575581 ol
Seqies 2017-C06, Class 1B10a) ...... 4.33% 01252030 4z0 440363 0o
Seqies 2017-C06, Class 1M202). . .. .. IE¥% 07252030 55883 6,533 B67 03
Seqies 2017-C06, Class 2B102) ... .. 4.63% 02252030 3830 3. 712780 03
Serdes J017-C06, Class 20820a). . .. .. 98T 0225/2030 5,708 5,660 3584 04
Serdes 2017-007, Class 1B1(a) ... .. vmenmeeneees 1B 052572030 5415 5,142 007 04
Senies 2017-C07, Class 1M20(a). . LA iadbesetapioie B, RSSO 5682 5596,751 04
Sezies 1017-C07, Class lll.'l..C[a,- SR R . |y B LT L 5884 5672013 04
Serdes 2017-007, Class 2B1(a) .. .. .. 4.63% 0525/2030 2,735 2502 305 D2
Serbes 2017-007, Class 20202). . .. .. reimeneeneseea. LGB 052572030 2345 2317389 D2
Serdes 2018-C00, Class 1B1a) .. ....oconvnnvnnnnnnnnon.. 3.73% OT/25/2030 5500 8,158 867 0.6
Seqies 2018-C02, Class 2B10a) ... cvvenevnnvanannaea..  $18% OB25/2030 3,750 3435145 03
Seqies 2018~-C0d, Class 2B102) ........ emaeademseea. 6B 1225030 3500 3202 257 D2
Serdes H018-C05, Class 1B10a) ... ... ooeeonninnnnnn oo, $43% 0L/25/2031 4,000 3,679 840 03
Home Fe Lad.
Seqies I018-1, Class M2(a}. . carmssnmsinsnennaimass  SIET LNZE20ZE 12,000 10,668 812 0B
Sezdes J018-1, Class M2Ma). . 343% 057252019 4000 3,691 B85 03
Murtbabel'n..'-m.nne—Lmlned\InB Saries 23[9—1 C‘Ilsshi_t.l.:l 108% 11262029 5500 7253 p&s ]
Oualciown Re IT Lid., Series J018-14, Class M2I(a) . .. 303% 070252028 5,000 4,713 544 04
Caletown Re I Ltd., Series 2015-1A, Class '.\El:a,'- cenmmnmeees T OT2S2009 2,000 1 B6L1T3 0.1
Fadnor Fe Lid.
Seqies I0158-1, Class MIBY. . .......oooonivnnnnnnnon.. L13% OL252009 4470 4,373 58%0 03
Serdes I020-1, Class MICGEY. . .......ooooooiniiiion.. 199% 02252030 5000 4,359,768 03
Series JO20-1, Class B2ALAY . ...ocvvneennevnnnnnnn.onn. L1E% OX25:2030 16,125 13312 AT 1.0
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STACE. Trust
Segies 201B-DMAZ, Class M) .. ..vvvevniennnennnnnaa.  233% 1252030 USD 4000 3 3,889,754 3%
Seqbes J01B-DMAS, Class BIGY ... .......ooonvinnion.. 408% 0252048 2550 2310618 D2
— SO0035350 433
AGENCY FLOATING RATE
Federal Hm.eanMmbangm? REMIC:
Series 3928, Class SECa) () . e eaea.. 64T OR152041 6007 1448071 o1
Sem-sbZ,C‘las:.-ﬁa,,{c]............................. 584% OB/15/2044 12031 1410842 D2
Seqbes 4416, Class BSG) (e ..o .ovniiiinciniiiiea . 509% 1U1S2044 25807 604,764 oo
Series 4856, Class SEa) (2D .. .........ocoionioiidoon.. 5ED% OS2047 2B09 572555 oo
Series 4719, Class FS{a) fe}. .. .....oooooiiiiiiiin. 599% OWIS204T 6568 1,082 p51 ol
Series 4767, Class SB(a) (2] - R 7.1 - oy LT 7287 1224339 01
Federal Natoel Mortsass ’um-cmmﬁﬂﬂﬂa
Seqies 2010-129, Class PS(a) (). .. cieeessesie.s.  B.5T% 1252038 7111 137183 oo
Series 2011-131, Class ST (o). .. ..oooovniinnnnidoen.. B36% 12252041 6814 1624 674 01
Serbes 2012-123, Class MSGabe) .. ..o vnvnnnnnonon.. 587% 1125M3042 2841 684,003 0.1
Segbes 2013-15, Class SA@Y () ... oovvniininnnnaaoa.  597T% 03252043 6551 1457 245 ol
Seqies 2014-40, Class FIS() (e} ....ovvivvninnnnannnna..  B51% OW2SM2044 3834 1003125 ol
Seqbes 2015-50, Class ST GE). ... ooveinicniaiaican.  59T% LN25045 7 1775572 0l
Series 2016-106, Class ESGa) Ge). . ........oooooon iooon.. 5BT% OL2S204T 2730 502 845 o0
Series J016-69, Class DS (e} ... ..oovinnnnnnnonon.. 582% 102553045 12576 1565348 b2
Seqbes 2017-20, Class BIEY 0} - .o cveeiiceena i eca . 59T% DU2S04T TALT 1513 A 0.1
Seqbes 2017-57, Class LRI GE). ... ..ooovinicnnnaninn... 602% 12252047 7,754 1,001 561 0z
Series 2017-87, Class SWlah Ged. .. .....o.ooooniiiiian.. 602% 122S2047 T 1973204 01
Series J01B-28, Class BB{a) fed. . .........ccoconiaiivoa.. 6OT% OS/252048 7801 1545481 ol
Series 201B-30, Class SAMR G} ... oovvnvininnnnnnnnn... 602% 052523048 y) 1,238 663 0.1
Seqies 201B-58, Class SAMI (e} ....ovvvevninnnnainnna.  B02% OB252048 4,163 657,712 ol
Govenmeent MNational Mortgape Association
Series 1014-181, Class TVa) (2} . RPN 1 | - S e [ L 55807 LO17,171 01
&dﬁﬁj]ﬁ-i.fﬂm:b&[&ﬁ:].......................... S44% 1120301 775 BOO 713 0.1

NON-AGENCY FIXFD RATE
Alternative Loan Trast

Segies 2005-50CB, Class LAY . .. ... .....c..oooiiiia.. 5350% 1L25/2035 1557 1542211 ol
Segies 105-86CH, Class ANY . ... ..o 350% Q22572035 269 221842 oo
Seghes X05-B5CH, Class AR .. ... ... ... ...o...iiiee... 550% 022572036 158 1E3 AT0 oo
Seghes Z06-11CE, Class A2 . ... e ine.. B0D% 052572035 1061 B33 509 01
Seges J006-28CHE, Class A4 . ... vinnin i 25% 1WISI2035 13 385537 oo
Segies 206-28CH, Class AL . .. ... ... ..o oiiia... 600% 1W25/2035 Beg 632,776 ol
Chase Mortpaps Fimanre Tnest,

Segies 2007-55, Class 1417 . cmrneam e e ea. . 000 OT252037 1958 LA4E 358 0.1
&nMcctgaw%hmmLﬂmThuﬂ

Segies 2007-AS, Class 1A11 . i cemees  B00% O625/2037 1ed 164 652 o
Countrywide Home Ioan \.:Im:gag-e P'a.l:n-l'.lnm_,h Tru..

Sezes J006-10, Class 1A | ceeveiiea..  BOD% 0572572036 1521 1,231,645 ol
First Horizon Aliermatoe Murtg;l.bf Securities Tzt

Segies 2005-FAS, Class 1412 . i NN 1L 1 8 1] 137 104 458 oo
Sezes J006-FAZ, Class LAS | I e kA TP | Fr o AT i 245 170,315 oo
Murgm;u.n]zv\ﬂ.m‘:gageLuanTnL...

Seghes J06-T, Class 484 . ... ... . .ooLiliee... BOD% DE2S/2036 562 A58 T84 0.1

MOMN-AGENCY FLOATDIG EATE

Abrrnative Loan Trast, Segies 2005-19CE, Class A2(a) (e} . . ... 1655% 0&25/2035 100 119072 oo
Eear Seeames Aszet Backed Securices I Trus:
Segies 1005-ACT, Class AZ(a) (e) . . wabiim e s b e 1L DINESIROAS 334 I5LATS 0l
Semes J005-ACD, Class AL(a) (e} .. ceamaee 1B0M% 122552035 363 40482 oo
Chace Morteape Finance Corp., Series Bﬂ lﬁ-l Ch_.s H-'h."b ..... 175% 04252045 1552 1639 878 0.1
CSFE Mortpape-Backed Pass-Through Certificates,
Segies 2005-9, Class LAL0) (c). . ceaeeees  1R04% 1W25/2035 112 134337 o
Lebman Montpage Trust, Series '-'-1 Cl.l_.s S-A_ta!l Ift'- cemeee TOTR Q2252037 Bas 220815 oo
B0 160 D2
AGENCY FIXED RATE
Federal MNators] Maortgass Accociation REMICs
Semes 2015-30, Class EId} . . i e e e - - I O B30 147381 o0
&ml‘)lﬁ-ﬂ.ﬂmﬂl{d}l 300% OH252044 T58E 1328 805 0.1

i

3
b
=
=

2
g
2
|5

COADMMERCIAL MORTGAGE-BACEED SECURITIES
NON-AGENCY FINED RATE CMES
BAMI T Coomeerria] hMortgaps Serurites Trost,
Series M13-WEBRE, Cla=z D . R RGP T o - i 3,000 651,138

=]
ka
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anfﬂmﬂiraCumm:wialeﬂ.gag:Tmm

Segies 2015-UBST, Class AS. . criransaimaiaeeaenaas  350% OW1S04E USD 1140 3§ 1254059 0l%

Seqies 1015- L,'ES"ClassJLﬁ..[d.'l ceweeneea. DS4% OW1S204E 77366 X572 571 oz
CD Morrgaze Trast, Series 2017 -C'D_'p Cla.:s'_".’_";{:!} ceerademe. L1T% Q21NXIS0 100015 5,189 424 o4
mECmmual\rimtgageTm

Seqies 2011-C1, Class E . N R PP o ) LT 258 276075 oo

S-E'nrsIIlﬁ-C-'l-CiusAM Cedeederm e e 300 QEILNEOSE 150 2080546 oo

Seqies J016-C7, Class A3 . evanmmmamiae s nnaenes 3BT L2INPOSS 2500 1793318 oz
&nmﬂmﬂ.ﬂﬂmnauh:

Seqies 2013-GCIL, Class D 4.56% 04102046 1056 585271 ol

Seqes J013-GCIT, ClassDh. .. ooiiiiiiceieee e eean. 5.26% 11/10NV0ME 2430 1 930 858 oz

Seqies J015-GCI9, G].a..sI‘;{d} ceiieeaeieiiaeesiesaeaas  L1E% QUDNAME 6.7 277 268 oo

Seqes 016-C3, Clams XALD} . .........ooooooooiiioa.. 120% 11529 102,068 4824011 o4

Seqies 016-P3, Class XALd). . ...........ooioioiol.. LES% DA1SM9 45044 3pasiiz o2

Seqies 017-C4, CQlass XALD} . ..o ooveeeieieeeeneeeenn. 125% 1NL2M2050 59,792 3,340,108 1]

Segies 2017-PB, Class XA} ..o cvviieiie i ieeean. 1L0G% OW1S2030 44,183 1282332 oz
Commerria] Mortgage Tnest

Seges I0I0-C1, Clams D ... ooLoiiiaidiea.. 6% OTLOV2MS 2500 TAL1TE oz

Seqes I010-C1, Qlass F .. ..o 400% OW10GZ0MS 3780 155111 oz

Seghes J012-CR2, Class G .o eiieieeien v e ea. 425% OBASMS 1500 352564 oo

Seges 012-CR3, Class E .. veniiiiiiieeiecceeeane 490% 1WLSIMS 2173 L1654 286 o1

Seqies J012-CR3, Class XA . ... ..ooovvniinieniacan. 1O1% DWISIHMS 3073 B9 RTE ]

Seqies M13-CRS, Clams XA .. ........ooooniiaiinan. LE6% LUI0RMS L4814 416177 oo

Seqbes 013-LC5, Class Db .. .ovoiiieieieeeeeeeeeae e $46% OL/LN20ME £40 ATERT5 (0]

Seqbes J013-LCS Class KA . ... ....oovnvnnnnnnaion.. LAB% OL/OV20MS 13,767 331883 oo

Seges J014-CR16,Class D). . ... .oooiieinicniiiiain... 5309% DUI0G0MT 1541 1602111 ol

Seqes J014-CR18, Class KAL) ... ...............o0oo..0 1153% OB/OV04T TEART 1387158 0oz

Seqies M01A-CRXY, Class KAL) ... .........o.oonl. L17T% 11102047 B334 263127 oo

Seqies MOIA-LCIT, Class B . ... ..oiiiiieeicieeeeae. 44P% DNLOG204T 2,000 2110233 oz

Segies 2014-UBS6, Class AM . .. .. .ooivvninniaiinnnea. 405% 1NIG04T 150 206827 oo

Seqes J015-CR23, Class XA} ... .........o.oo ool 103% OW1VAME 16,789 501 BeE oo

Seqies J015-CRI7, Class KAL) ... .....o..oooooiiiaa. 109% 1INLOVAME 85 678 3,771 361 ]

Seqes 015-LCIS, Class XA ... ......oooonoioonoo.. [26% OX10G2048 30,704 1081785 oz

Seqbes 2015-LC2], Class KA ... .......coonnniaooa.. DB4% OWIG2ME 53385 1 483,745 ol

Seges 2016-DCY, Class XAM) .. ... ovivvnienniiiannan. L14% DIRG9 38,7193 TATG 685 oz
CSATM Commercial Mortpage Trnest,

Seqes J017-CB, Class XAld) . ceiesiea. 138% 061572050 T3A481 3,790 437 o3
DEUES Mortgape Trast, Sexies Illl ]'_C""; Glas..D ceneeeae. 36T% OT1ND044 1500 1,315,630 ol
G35 Mortpape Secarties Trust

Segbes JOMHC2, Class D ..o ool iiea .. 5ALR LGNS 2500 1480 B15 oz

Seqies J011-GC5, Chass G Lo oLoiiiaidia... 5556% DR/OV0M4 4,830 4443 342 03

Seqies M011-GO5, Chass D ..o oooiiiiiniiina.. 556% DROR2044 3415 1654785 o2

Seqies 012-GCS, Class D). ..o iiiieieeiee e eeeae e 5.B4% OLLN2MS 3968 3072 206 oz

Segies J012-GCTT, Class Ad . ... oiiiiiniee i caenan 338% DS/0NMS 1#1 183332 oo

Seqes J013-GCI2, ClassC. .. ... ......ooiiaiiaoan. 41B% DG1NAME 3000 1,756,760 oz

Segies J013-GCI3, ClassC. .. ... ... ooiioiidiaa. 421% OWIOCAMS 4537 4355118 ]

Seqes M013-GCL3, ClassDr. ..o enn s 422% OWI0GZMS 2180 1,672 D80 ol

&nuIlli—GClS,Gla:.sD 5.16% OL/1V2047 1558 1,251 254 ol

Seqies 2014-GCI2, Class AS . PP |- I L 1 2500 1730243 oz

Seqies J014-(:C12, Cla..sI’.;(uﬂ cevmrmmeanneeeees  L18% OGONI04T T 179270 oo

Seqes J016-353, Class AL . Cibemiiidetndiilesiec il KRS ININAME 2500 2673 52 o2

Seqies I016-G53, Class Mn{: 1.36% 1012049 86,340 4,609 787 o4

Seqbes J017-G85, Class KA . ... ...oovvninnnnnnaooa.. D85% OW10V2050 56,637 1544376 oz

Seges J017-G86, Class AS .. ... . ...oiciiiiiaiiaio... 364% OS/0M050 2,000 T2 235 oz

Seies J017-GET, Class KA(d) . ... ...............oioo... 12T% OR/OV2050 16995 1 585 619 ol

Seqies J017-(358, Class XALd) . . civeee. L1TF% 1110FX050 38509 1.9%2 255 o2
]'P'Mncgmfhmeﬂmnmﬂmal\dﬂmgageﬂanut

Seqies 2011-C4, Class C . cewemees  3.53% 01520445 3500 3512412 03

Segbes J011-C5, ClassD ... ... ..oiiiiiiaiiaioa..  561% OWISAME 1056 BT7315 ol

Seqies I012-C6, Clams E ... ... .. .o.ilooiidiol.. 532% OSAS2MS 235 1,381 643 o1

Seces 012-C6, Qlass G .. ... ea.. 1BTR DS/152M5 2500 W2 A1 ol

Seches 2012-CB, Class B .. ..oooniiiiiiceianieieae. 39S DWISIMS 5,000 3,040,405 o4

Seqhes 2012-CB, Class C ..o ooiiiiiieieeieneeeeae. 4TB% DINLSIAMS 3,000 1451832 oz

Seqbes J012-CB, Class E .. cenmmnmamammeenaeiaenaes S5 DNISAMS 1645 526,211 ol

Sem-sIEIl"-CH-"LCLIBC cidesseindiilaizac il 0 50 DESTAMS 3,000 1,183,751 o2

&m—sﬁ]lB-ClD.C]as.B.............................. 367% 11152047 2213 1,245,709 0z

Seqbes 2013-CI0, Class D . .. .oviiieieiceeee e eea. 425% L1SM0MT 1550 1413259 ol

Segbes J014-C20, Class XA . ........oooooniiaiiaio... 109% OW1S2MT L4588 271187 ]

Seqies J016-TP2, Class XALd. . ... .....o.ooioiioiidioa.. 195% DR/ASMS 42450 3534781 ]

Seqies 016-TP3, Clasz AS. . .. cimeenacniieae.  314% DRAS2048 1LBTS X008 508 o2
]'PMBHCmmmal\dmtgag-eSmnﬂTnut

Segies 2013-Cld, Class Do oo viiiee e vaeean . 4B6% DBALS2046 3415 TATIT oz

Seqbes J013-C17, Class D . ... ..ooiiiiiiaian e ica. 505% OLASMT 1535 1,190 387 oz

Seqies 014-C21, Class B . ... ... ... .oioioiidiaa.. 434% DBAS0MT 2000 1085339 oz

Seqies J014-C22, Class XA . ... ..oooevennnnnion ... DBE% OWIS20M4T 102487 IB4L 551 oz

Seches 2014-C24 Class C . ..o iiiieiceia i e 455% 11152047 6,000 5,459 D07 o4

Seges 2015-C31, Class B oo vee v viiiiieeiencaeeans 477T% DBAS0ME 505 3110347 oz
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Rate Duate Frincipal Value el Assets
BUC] (UISD ®
LCCM, Series 201 T-LCHS, Class KALD. iveeeaee 160 OTMIZMA0S0 USD 33961 § 23V 517 02%
Morpan Stenley Bank of America Memill I.'p'n-e]:'ﬁ'u.'.'l:
Series 2012-C5, Class XA(d) . it veeneas. 1L5B% DBMS04S 17854 357275 0o
Seqies 2012-C6, Class E . AN R T oo 475% 111152043 4215 2355071 oo
&mﬁ]l]-CﬁC‘lusXﬁ[dJ 1L.76% 11/15/2045 3544 54,350 oo
Sedes 014-ClE, Class C . ...ovveiviiiiennnnenvanean. $67% INLIS2047 1333 1,306,219 0l
Seqies M14-C19, Class Dy . ... o...o..ooiiiiaan, 3.25% 12152047 1215 583570 0.1
Series 2014-C19, Class XAy . ....... ..o, oo L15% 152047 D639 BET 349 01
Series J015-C20, Class XA . ..........oovninno...  146% OXM152048 &7 665 2,745 611 D2
Seqbes 2015-C22, Class KAL) - .......oovnivnninnnea..  L19% OAIS0ME 50.2x2 1,743 429 0l
Segies 015-C25, Class KA ....cvvvvvnvnnnienvnnean.  122% LW1S0ME zl0e 1337387 0l
Morpan Stanley Capital T Toest
Seqies 2011-C3, Class C . Lt teinaainisl AR I 2500 319,701 D2
Series 2016-UB 5%, Class K.ud,] PR .. 13F% 031152049 61,655 3,040,481 D2
Senu.JJIFBPR,Clas.‘LCPQE- 0.15% 1152020 163,600 X512 oo
US5 Conmeercial Mortgage Tnest
Segies MI2-C1, Class D) ool eei o 5.75% 05/10W2045 2576 1,863 584 0.1
Seqies 2017-C3, Class KAL) . ... ..o, 1.25% OB/15/2050 37958 145282 D2
Series 2017-C4, Class XA{d) . 1.21% 10V15/2050 0,717 1243819 01
Seqies 2017-C5, Class XA{d) . ciimamsanmisensaes  L1F% 1152050 39247 1,990,083 oz
UG 5-Barclays Commenrial }:[urtegl.ge 1"'.15:
Series 2012-C4, Class XA(d) . VR T  CER B | ) ) ) 7L 13419 351,145 0o
Seqies 2013-C5, Class KAL) .. ......ooooniinan. 1.08% 03/ 102048 32337 577847 oo
Sedies 201306, Class D). _ooooioiiiai v 4.45% Q4 1ND0LE 3518 2304121 02
Seqies I013-C6, Class XA{d) . verreresesmsieenans  L213% Q41IND0ME 3397 76,109 oo
'E.E]]..FugoCmrma!\dm‘.gageTnm
Seqies 2010-C1, Class B . P R R R - L L 305 3013 5668 D2
S-em-sml"LCbClas,D 4.92% 10152045 380 374,651 oo
Seqies 2015-C31, Class AF ... ....oiioiiiimiininnean. 343% 111152048 1452 1575647 0.1
Seqies 2015-MXS53, Class Ad. ... ..o...ooociiaann. 3.62% 0152057 1415 1 583,077 0l
Series M15-3G1, Class AS . .. ... ... .. oo, .. 405% 09152048 1313 1 445 680 0.1
Seqies 016-C32, Class KAL) ... ........oocooiniinoa.. LATS OLM1SM059 52481 3,200,181 D2
Series M016-C33, Class XA .. .....oovinicnnnnnnnno...  LETR 03152059 44,755 2,785,586 D2
Segies 016-C35, Class AT .. ...ooeiviiiinnnannn, LET% Q152048 2500 1.658.910 nz
Seqies M016-C35, Class B . ... ... .....coo.oo. I 44% 07152048 2500 2578939 02
Series 016-C35, Class XAy .. .........0ooo.o. 209% 07152048 35820 3115400 02
Series J016-C36, Class XAMD . ...... ... ... ... 1.43% 11/15/2058 53178 3088809 D2
Seqies 2016-LCT4, Class XA .. .......omnun. .. LEF% 10152049 1B B35 2,151325 02
Segies I016-LCIS, Class XA .......covvvevnmnvnnean.  L1Z% LUS059 TP 254 3,204,070 0z
Seqies 2017-C39, Class AS ... ... _......coceiimninnoa.. 34T 09152050 2500 1804239 D2
Seqies I01B-C48, Class AS .. .. SRR e TR . i AT B 2000 1388773 D2
WF-RBS Commeneial Mbabe'l'!ms:
Series 2011-C3, Class C . AR A PRI . _ . <1 L e, 1 ] 2500 2438 812 D2
&m:l:lll-CAChssE 53.35% 0652044 T3 411102 oo
Series M11-CS ClassE . .ooooo oo SEB4% 117152044 2300 2,005,108 02
Seqies 012-C10, Clas=B . ... 1% 1V152MS 2500 1158815 D2
Series 1012-C10, l::]as.x.ud} SRR . i b L 5] 19 968 5TEIRS oo
&m—slﬂl!-C".C‘iusM[d.‘l........................... LATR Q06152045 49 832 TILATE 0l
Seqies M12-CB, ClassE ..o oooiiiiiiiiaoi, 5.05% OB/152045 2110 1799338 0l
Segiex M12-CB, Class KAL) . ... ........0ooeane. 1 86% OB/15/2045 g 531,149 0o
Seqies M12-C8, Class D .. ...ooiniiiaaan, 487% 117152045 615 540859 oo
Sedies M12-C8, Class KAL) .. ...o...ooonimnnan. % 11152045 14,430 445358 0o
Segies M13-C11, Class AS .. .o.vieeviininnnannnn 3% 03152045 2,000 1075084 0z
Seqies M013-C11, Class XALd) . 1.37% 037152045 0485 480572 oo
Seqies M13-C18, Clas=Dr . 4 B4% 12152046 1,650 1212185 01
Series mlw:.mu—ms} e 0.85% 0152057 38520 BE7.8E0 0.1
s-emsmu-cz-i,mmu .o 389% 11M1S2047 3,164 3,239,535 02
Seqies M14-C25, Class D . ... o..ooniniiiinniinninna. 3B0% 11M15M047 1250 1 062 024 0.1

232 B3TS515S 1746
NOM-AGENCY FLOATDNG FEATE CMES

Achford Hospitality Trust, Series 2015-EEYS, Class Ax) ... ...,  [.16% 067152033 3000 1 BI7880 02
BAMIT Commeercial Martsaps Secumities Trast,

Seqies J017-5CH, Clazss AF(a) . 1.16% 11/15/2033 3,000 1,843,000 D2
Erasmar Hosels & Resons Tnest, Series "Dlﬁ ZPR_\.IE E!]asc. ‘.;{.lJ 098% O615/2035 5,000 4,724 561 03
BX Trust, Series 201 8-EXCL, Class Afa) . . ceeean.  125% OSF1SMR03T 4537 4142111 03
DEWTF Moctgape Trast, Series 101 8-FLES, m.lmE{a] ......... 31.18% 121W2030 24 1153610 D2
»P Mnrgmﬂhmeﬂmmnﬂnal\rimﬁage Securities Trust,

Seqies MB0-NMN, Class EFL{a}. . ey ceveees  LOI% OL1GM03T 3,000 2,729,801 D2
Morpan Stanley Capital T Tnest

Seqies M018-EFR, Class D{a) . B AR 0 | Kot 1] 2,730 21,153,117 D2

Seqies M019-EPR, Class E(a). . 491% 05/15/2036 2250 1,641,635 01
Starwood Retail Property Trast, Sr:nes .Dld»—am Gla_.s.ﬁ.[.l,, 1.63% 11/15/2027 880 653 475 0.1

23 509 300 18
256 746 B15 184

——l s I
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Hare Dl Frincipal Wil el Aserts
i [USD %
ASSET-BACEED SECURITIES
ALUTOS - FIXED RATE
Awizs Bnd.gﬂRﬂmiCl:Flmd.mgAESDP‘LLC
Seqdes 018-1A, Class C . ceeeveaeeeeeee . 47¥% OWDNIIZ4 USD 21500 § 1582431 02I%
Series 1015-1A, Class C . E X N P & L L 2500 1543300 o2
CP5 Awto Receivables Tnu'l:
Seqies M016-B, Class E _......... 8.14% 05152013 1410 1444289 ol
Semes J016-C, ClassE .......... vemieea. BIPR ORLS2023 2050 207871 oz
Sebes MO1B-A, ClassD .. .. ... ..ol 366% LN1S023 1400 1431024 01
CP5 Awto Tnest
Seqes M16-D, ClassE .. ... .. .coiioiiiiiiiiiaiia....  GB6% 0152024 3,668 3652441 03
Seqhes M017-A, ClassE _......... cemeee..  TOTR 0471572024 1,000 108337 01
Semdes MO1B-C, Class D . ... .....oiiciiiiiiinenoae. 440% OG1T2024 3500 3559 442 03
Flagzship Credit Aato Trost
Seghes MLE6-2,QlassD ... oolLliiiiiiiiiiaiiiiio.. BSE% 1LS208 2 1075365 o2
Seqies M016-3, ClassE. .......... 615% 1W15/2023 2,000 I055 476 oz
Semes I016-4, ClassE........... GA44% 0L162024 1000 1,031 B0G 01
Seqes 017-1,ClassE. ... ... 645% 11152013 2500 1,600 A02 oz
Seqes M017-2,ClassE. ... ... 555% 011572024 1LEBTS 1957 A82 o1
Seqpes M17-4, ClassE. .......... 30% Q1T 1250 1,264 B33 ol
Seqies J01B-1,ClassE. .......... 3.10% 05/152025 3050 3Dazp3e oz
Semes I018-2, Class E 351% 1112025 2,75 18377 oz
Seqbes 018-3, ClassD _......... 4.15% 11162024 6000 5,237 258 03
Seqies M01B-3, ClaszE........... 528% 12152025 4500 4,845 458 K]
Series 2018-4, Class E 351% 03162026 3,000 3DE5 A4 oz
Seqies 2018-1, Class E 45T% 11152026 3500 3510535 ]
Semdes 019-3, ClassE. .......... IB4% 1N152026 3000 1.960,73 oz
Seqies M018-4, ClassE. ... ...... cemeee.- 411% 03152027 3000 1847407 o2
Seqies N20-1, Clas=D . ciieeeemceae. AR OI1G2026 5,000 3012545 o4
annghtﬂqrﬂﬂummhﬂ:ﬂmbhs Tn.u.'l
Segies IOB0-1, Class D ........ wvvwan 260% OLA5/20246 2080 2031187 01
Heriz Velicle Fmancing TP, Su:!' L“JI.S lﬂ.u,Clas:-B ......... 3.60% 012572024 4000 39Ella ]
Heriz Vehicle Fmanmn]'_l.C Series J01B-2A, ClassA......... 365% 06272012 1567 1 565 679 01

71330389 34

OTHER ABS —FIXED RATE

AfSrmn Asset Secunitization Trast, Seses J030-A, Clas= & ... ... 210% 0218/2025 2500 2,503,687 o2
CLUB Credit Trust, Sedes 2017-P2, Clas= C . . . . 481% 01152024 1,404 1377255 0.1
Copsumer [ pan Underhying Gond Chub Dﬂ'nﬁ‘mz Ii"nﬂ:'.l'rusl:I

Sagies W019-HPL, Clas=B . . . 2 .o 34T 121512025 2800 2,765,664 n2

Coeemmer [ oan Underiyies Bnnd{hrdu'frm

Seqies MOLB-PI, Class G . ..o evciiciice e e ee . 3215 OWLS2025 1500 LATZ B3E ol
Segies MLB-P2, Class C . .....cvvevieniaiiecnesnnn e 321% LNLSM2025 1000 BEE2R0 0l
Marlette Fundinp Trust
Seqies D017-1A, Clas=sC ... _..oooooioioidicnioea. . G66% 03152024 1404 1402841 01
Series W017-2A, Clazs C 458% 07/15/2024 3553 3552440 D2
Serbes 2018-1A, Clazs C 3.68% 03152028 1,500 1,506,100 0l
Senies I016-4A, Class C . 491% 1115/2028 3000 Imz5 oz
Snﬁ.Cm:Lun:rLoum-gnmLLC
Semdes MILG-2, Clasx B . .o.otiviiiii i tiiian et ATTR INZTI202S 2A57 2453564 D2
Series iill'.‘-}.-t!las: - T e cemneae. 3B5% 052572024 1258 1.283 030 0l
Serbes M017-4,ClassB. .......... 359% 05262016 4250 4 281,571 03
Serdes 017-6, Class C. ... .. 40% 117252026 2250 1265561 bz
Snﬁ.Cnm:LnnerLoangnm"hu
Semdes MILB-1,Clasx €. ... cooioiiiii i 3OTR O2S20TT 2500 2517845 D2
&mz:uln-_-.c:lu-c........... cemeee.. 325% OARE02T 2,500 1518556 D2
Seoies 01B-3,Qlass €. o ocvvvniiei e e cne s e ees . 46TR OB2SM2027 2500 2410705 0z

6355538 _ 1T
HOME EQUITY LOANS —FIXED RATE
Citigroap Mortpape Loan Trast, Ine.,
Segies DOOS-WFL, Class AS. _........ . ...c.iicevionea.s 501% 11252034 o 455 ]

107 886 415 g1

MOERTGAGE PASS - THROUGHS

AGENCY FIXED EATE 30-YEAR
Federal Home Loan Morteape Corp., Seges 2020 ... ... ...... 150% OGOLZ2030 11459 12,192 638 o0e
Federal Home Loan Mortzape Corp. Gold, Semies 2005 ... ... 450% 02012045 5511 SAL8 775 ]
Federal Home Loan Mortzape Corp. Gold, Seges 2007 ... ... 450% 06012047 7623 EADS D63 E ]
Federal Home Loan Mortpaps Corp. Gold, Semies 2005 ... ... 400% 10012045 10983 11,910,542 oe
Federal Home Loan Morteape Corp. Gold, Semies 2005 ... ... 450% 10012045 309 3314838 D3
Federal Home Loan Mortpape Corp. Gold, Secies 2008 .. ... .. 300% 08012043 2B44 3170385 bz
Federal Home Loan Mortzape Corp. Gold, Semies 2008 .. ... ... 300% 11012048 15679 1271511 0l
Federal Matioea] Mortgapr Ascociation, Series 2000 ... ... ..., T50% 10172030 4 4568 on
Federal Madooa] Mortzaes Association, Series 2001 ........... 7.50% 060L2031 o] 33,145 oo
Federal Maticeal Mortgaee Association, Senies 2000 . .......... 300% 1L0L/2033 230 261 519 oo
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| (LSO %

Federal Matioma] Mortgaes Ascociation, Series 2004 .. ... ...... E00% 080L2033 USD 521 § 610,172 0.1%
Federal Matioma] Mortzaee Association, Series 2008 .. .. 300% 0TOL2037 245 281976 oo
Federal Matora] Mortzaes Ascociaton, Series 2008 ... 350% 05012035 285 345 589 0o
Federal Matosa] Mortsaes Association, Series 2009 .. .. .. 500% 05012039 118 147516 oo
Federal Matosa] Mortzaes Ascociation, Series 2010 ... ....... 500% 020L2M0 735 B45 549 01
Federal Matosal Mortzaee Associaion, Series 2010 . ... .......  300% 040L2040 BET L 020817 0.1
Federal Wationa] Mortzaes Ascociation, Series 2010 .. .. 300% 12012040 1124 1,285,747 0l
Federal Matomal Mortsaes Ascociaton, Series 2001 ... - 300% 04012041 478 550973 0l
Federal Matiosa] Mortzaes Ascociation, Seres 2014 ... ... ..., 500% 0B0L2044 1373 [ 587351 b1
Federal Matioma] Mortzaes Association, Series 2016 ... .. .....  450% 04012045 5384 5,992 842 05
Federal Maticsa] Mortzaee Associadon, Seres 2017 ... 350% 0BOL204T 2815 2979435 02
Federal Mationa] Mortgaes Ascociation, Series 2017 .. .. 4.50% 100L2047 6855 7,638,731 DS
Federal Matosa] Mortzaes Association, Seres 2013 . 4.50% 090L2043 2551 1010068 02
Govermmsent Mational Mortpape Assoriation, Seres 2000 . . 300% 104152039 215 256,850 oo
Govermment Mational Mortpape Associathon, Seres 2012 ... ... 550% 06152038 T 88,685 oo
Government Mational Mortzape Assocdation, Series 2014 ... ... 300% 06202041 12 BL5.259 ol
Government Madional Mortzape Assoriation, Serdes 2020, TEA .. 1.50% 090L2030 11,650 11,276,188 0g
Uniform Martgace-Backed Security, Semes 020, TBA . ... .. ... 150% 090L2030 2000 EA0000 D&

O R

ACENCY FIXED RATE 15-YEAR

Federal Home Loan Mortgape Corp. Gold, Series 2011 5.00% 070L2025 155 161485 oo
Federal Hlome Loan Mortzape Corp. Gold, Seges 2011 .. 6.50% 03012026 1 11,862 oo
Federal Home Loan Mortpaze Corp. Gold, Seres 2012 .. 300% 060L2025 5 3AT3 oo
Federal Home Loan Mortzase Corp. Gold, Seges 2014 350% 02012029 i BA2RTI _ D1

1021505 _ D1
96731816 _ 13
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE

Apides CLO, Seges 2017-264, Class Da). cemenneens 63 T% OT1E0X9 1500 1304071 (el |
Apides CLO 30000, Series 2020-334, 1:!15.5 B{a] 2ATR: 012472031 4,700 4,713,860 o4
Ballyrock CLO Ltd., Seres 2020-14 , Class Bia) . . ceee. - 3]15% OW2NDI30 4,700 4,713 428 04
Elack Diameond CLO Lad, Secies 2016-14, Class mu} ..... 1.99% 047267031 5000 4,775,765 04
Elack Diiansond CLO Led |, Secies 2019-2A ClassB{a} .. ....... 3131% 0772352032 4125 4072089 b3
EhseMoamtain Fupi U5 CLO T Ltd., Seies 2017-24, Class D’,,.:J. . 64X% 10/202030 1,000 B51085 0l
Canlyle US CLO Lad., Sezies 2017- .1-.P|. Class Dia). . oo BIER 0TI 1500 1135824 0.1
CBAM Ltd., Series 2017-34, Class E1(a). . SRR 6.77% 10172019 500 435,649 oo
Dryden CLO Lid,, Semes 2015-57A, Class E[.l.} Seetis 5A48% 051152031 1,750 1449824 0.1
Flatiron CLO Led , Sedes 2017-14, Class Afa). .. ...... 153% 05/15/2030 1028 1021828 (e |
Greywolf CLO VI Led, Series 2018-1A, Class AMa). ... .. LETR D4726/2031 5000 4913960 04
Madizon Park Funding Ltd., Semes J014-124, Class AR{a). . 153% 0722026 352 91732 oo
Madizom Park Fundinp Ld,, Sesies J017-264, Class AR}, 1 A5% 07/28/2030 3000 1987373 02
Marble Point CLO XTI Lad., Series 2017-2A, Class Adad .. ....... 1.45% 127182030 4500 4434230 03
Mesthwoods Capital Led., Secies 2017-15A, Class Adal .. ....... LEI% 0622019 1987 1967947 (el |
QCPCLO Lad., Seces 2020-18A, Class Ala) . . 205% 042002030 5,000 301145 04
Oetazon ro—— Pmn 35 Lad, Series 2018 l.r’L ‘Class Dia:l 5ATR: OL20/2031 3000 2 518671 0z
OZI M Itd., Series 201 7-164A, Class Al{a). . S % 1.54% 05/16/2030 1482 L AZ1 028 0l
OZI M Itd., Series 2015224, ClassDHa). . .. ... ceveeeenn ... 55T% 011772031 1,750 1345085 b1
Fockfond Tomrer CLO Lad, Secies 2018-2A, Class B{a) I07% 107202031 7,000 6,825,634 05
Fomark CLO I Lad., Secies 2019-3A, Class A2z ... .. we  235% 0WS2032 5,000 4836385 04
Seneca Park C1O Led, Secies 2014-14, Class AR(a). . .. 1.39% 0W1T2026 EY 87330 oo
TIAACLOILd, Seres 2015-14, Class AR(a). ... ... 1ATS 077202031 2000 1974430 0.1
TIAACLOILd, Seres 2015-14, Class BIR(aY. ... .. 102% 077202031 5000 4,820,640 o4
TIAACLOILtd, Seres 2015-1A, Class DR{a). . ...... 377 0772002031 2500 2,139 815 02
Vepture CLIO Lid., Sexies 2017-274, Class A(a). . ...... -« 15T% OT'20¢2030 1,680 1671204 ol
Veptnre CLO Ld., Series 2017-274, Class D). .. ............ 427% 07/20v2030 1500 1,.335963 0.1

73399375 _ 54
GOVERNMENTS - TREASURIES
UMNITED STATES
US. Terasury BOmds ... ..ocioieoieeoiisinesaneaeaeane B35 ORIS/A0ZL 1,800 1075313 _ 01
LISS 394194 874

MONEY MAREET DNSTRUMENTS

US. TREASLURYEBILLS
US Teasmy Bill ... ...ocvvnvmnvcmninrvncmnsnmecaneans  000% 120 T4 460 74445 108 3.8

1220679342 930

OTHER TRANSFERAELE SECURITIES
COLLATERATTZED MORTGAGE OBLIGATIONS

RIZK SHARE FLOATDNG RATE
Bellemeade Fe Ltd., Series 2007-1, Class Bl(a). .............. 433% 1252027 1250 1,101 257 0l
Eagle Re Lid., Series 2018-1, Clazs BIGa). ... .........o.oo... 418% 112572028 4000 3237286 ]
Federal Home Loan Morcgags Corp.
Seqies M19-DMAL, Class BMa) .. ... .oovnvnnnnnnoano... 10.93% OL25M20M9 3250 3034853 o2
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BUC] (LSO %
Seqies 2019-DMAS, Class BMa) .. ....ooovvivnnnn e on..  643% 1025049 USD 2350 § 1,600,124 0.1%
Seqies 2019-FTR2, Class BMa). .. ..., T58% 117252048 2500 1,834,238 0l
Series 019-FTRI, Class BNa). .. ................ 4.97% 09252047 4480 1,851,508 02
Seqies 2019-HOAS, Class BMa) .. .......ooo.o.. .. TEE% O9M25R2049 1,150 B3 B15 01
Series MB0-DMAL, Class BMa) ... ...oovinicnninncnnoa.. 5.4%% OL25M050 2500 1.428.141 01
Segdies J20-DMAZ, Class B} .. .covvevvevnnnnnnvnnean. 498% Q252050 1000 311045 oo
Seqies J000-HOQAZ, Class BXa} . T.78% 03252050 3000 1 559 568 0.1
Home Ee Lud, Series 2018-1, Class El{.l,] 4.18% 10252028 2372 2055,640 D2
TP Morpan Madizon Aveome S-chs'!'!msc
Segbes D014-CHI, Class M2} ... ....oooinicnnnnnnnoan.  443% 11252024 1544 1,389,672 0.l
Segies J015-CHI, Class M) ... ocvvvevvnvnnnnnnvnnean.  5.68% LMWZE0ZS 354 3,161,433 03
PMT Credit Risk Trapsfer Trwst
Seqies M019-1R, Class Ale) ... ....o..o.oiivinisiioea..  L1T% 0327024 3,604 3175927 03
Series J018-2R, Class Afad ... .....oiniiniinnn, 192% 052X £.282 7882135 05
Series 2019-3F, Class Afa) . IETR 1272022 3070 25413584 02
Seqies 2020-1K, Class Afa) . 252% 022V 6,763 6,288,124 03
Eadnor e Led., Sexes 2018-1, I:Z]as:ﬂl[a,. 398% 037252028 2000 1,743 B&7 01

Well= Fl.rgq{?:nﬁhtRlﬂ: Trapsfer Securities Trusl:
Series 2015-WF1, Class 1h{2(a} . R . - L 1 2~ 1,620 1 482 377 0.1
48302584 _ 37
COLLATERALIZED LOAN OELIGATIONS
CLO - FLOATING FEATE

Elack Diizamsond CLO Led |, Secies 2017-1A, Class A1AGY ... ..., 155% 04242029 1500 1 420,149 0.1
Goldenimes Loan \Jmag:mem UsCLOLs,
Segies J020-TA, Class Afa). . caee 230% 042002031 5,000 3020405 o4
Golub Capita] Parmers SELP, 5ene= _EIMA. Cl.l..s.r’l.ll:a:l ..... 1 58% Q4/17/2033 3000 2838975 b2
Halewon Loan Advizors Fimding Lad .,
Sezies J016-LA, Class Ca) . . carnmeaaeaae 3ATR 072152031 2,000 1.665202 e |
Milos CLO Led., Series 2017- LlL Ciass DFJ:.:;I e 302% 1072042030 2000 1,857,666 0l
Deuberzer E:nnmLmMrun‘:-CLDL‘bd
Segies T018-314, Clacs Cla) . . i m b i mma e BT OADNDOFL 1000 1,001 260 0l
Cetazon Imvectment Parners 30 L1.d.
Sezes 2017-1A, Class Al(a) . By cemaen - 1L5%% 0317030 2000 L BSLB1E 02
Eockford Tower CLO Led, Series 2017- _A, Clazz .-’..RJ:.:,] 1.30% 10152029 2000 1977248 02
SCFFILtd., Series T020-1A, Class Al(a). . 136% 041152031 2500 2,516,080 bz
TIAACL OO L+d., Seres 2017-14, Clusm:a’;l = 1 55% D420M029 1500 1 491 561 0l
TRESTLES CLO ]IL'u:I. Senes M016-IA, [!1.1..5.&2[3,. = 191% 077252031 3000 1.960.842 02
Voya CLO Lad, Series 2016-3A, Class A1R{a} 1.45% 10V1B/2031 3,000 1980685 D2
COAMERCIAL MOETGAGE-BACKEED SECURITIES
MNON-ACEFNCY FIXFD FATE CMES
Coomeercia] Mortgase Trust, Series 2014-UB52, Qass D ... ..., 5.16% 03/10/207 1250 1,031,122 (5 |
Grantor Trust COMD, Secies 2004-UBS2(e) ... .. ooneonn oo 0U00% 031102047 i 284,657 oo
Grantor Trust CSAIL, Series 2005-CMed .. .o onvnnvenvnaenn. 400% 04152030 225 1.803249 o2
Grantor Trust JPAMBE, Secies 20014-C244e). .. .. ... ... 4.00% 117152047 210 1,665,766 0l
Grantor Tmst WERES, Seces 2014-C23(e) .. ... ... S 3AD% 1ON1SI205T 217 1973854 03
G5 Mortpaze Securtes Trust, Sedes 2014-G022, ':..'las: D ...... 4 85% 061102047 2068 £501137 0.1
Wells Fargo Commerrial Mmgage'.[‘nut,
Sexes 2015-C27, Class XA . cevemamaaems aeeaes 103 OZ1SME 147,187 4 673173 04
WF-RES Commereial Mortpass Ti'a.r.:
Seges M014-C25, Class XA .. ... ... oovniiaiinaoo..  D96% 1171572047 24651 £37.041 0.1
16,670 841 13
ASSET-BACEED SECURITIES

COTHER AES — FIXED RATE
Copueer | nan Underivins Bond Centifinate Insner Tast 1

Series 2016-20, Class BT . R ceee. 1053% 111162043 1013 837508 0l

Sezies J016-T, Class PT. . 2.10% 06152043 3E5 351,849 oo

Sezes 2018-24, Clazs PT. 10.38% 0B/ 152044 2528 2258139 02

Semes 2019-44, Class PT. . .. 1283% 117152044 1591 1,781,679 0l
Copmumer [ nan Underivins B-un-dthﬁCernﬁrrz Is-nr:'.l.'rn::I

Sezes J01B-12, Cla= PT. . e . .. HLARS 06M15/2043 41 ET5A87 01

Sazies J018-4, Class PT. . S PP - - ¢ =T L1 K 350 32745 oo

Sezies 2019-43, Gla..s?!' S R -ty o e e E 1895 1664973 0.1
CopsumeT [ pan Undeclving Bnﬁdfhrd:l.l:Tml:

Seges J018-3, Class PT. .. .. emiieesiiveeeeniiieeea. 10AF% OGO 374 343221 oo
Sofi Consumer Loan ?mgn.mLLC

Sezies J016-1, Class Riel) . SR TP | |1 1|1l | ¥ B3z 207 063 oo

&ﬁﬂml?-i.ﬂmzﬂl[e}............................. 0.00% 09252025 i 330232 oo
5ofi Connmmer Loan Program Trust

Segies J01B-1, Class Bl Qe ... oo oo oon i niinenen . DUD0O% 020252027 5 219143 0.1

8,796,745 J
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Ruate Dtz Frincipal Value Mel Assely
o (LSO %=
EMERGING MAREETS - CORPORATE BONDS
INDUSTRIAL
COMNSUMER MON-CYCLICAL
Virpoline de Olivedrs Finanee SAF ... .. ... ... ......... 10.B8% OL/13/2020 USD 1665 § 333,000 00%
o VMEIMETIN: - TE
Total Investments
Coost BLARSIS2 T .. 3 1332557417 100E%
Timee Deposits
Barelaps, Tomdom(p) ... ..o et is DI = T,747085 05
EBH, Grand Caynasnds) ... 001% = 287 oo
EBH, Grand Caynan(z) . oo AD0% = 12,889 oo
Susmitomo, Tolepolz} .- ... coim i e DR = o T144812 0S5
T 3 1333589619 1000%
FORWARD FOREIGN CUBEENCY CONTRACTS
Conbraets to In Exchinge Umresdized
Dhelives For Setilessent Approeiat o
Conmierpaaty L] ] Date (Dhpreckation)
Brown Brothers Hamimem & Cot Lo e e UsD Ipll4 AUD 54070 CUCE 2020 3 766,387
Brown Brothers Harriman & Co4. .. ... ..., UsD 3,135 EUR 2,635 CRCE2020 10,777
Browm Brothers Harmiman & Cot. . ... ...... UsD 248 GBP 182 CRDEZ020 4,126
Browm Brothers Harmiman & Co4+.. . ... ...... UsD B43 3GD 1,289 CS/0E020 444
Brows Brothers Harmman & Cot. . ..o coon i coiannan. usD 11,054 ZAR 191347 CUDE020 24 380
Brown Brothers Harmiman & Cot. . .oov e e e UsD 1,240 CNH 15575 0212020 30,265
Brown Brothers Hamimen & Cot. ... .oonu el UsDh 2,241 CWH 13509 QR ZE2020 16,520
Browm Brothers Hamiman & Cot. ..o oo UsD 1937 EUR TAES OV ZE020 3037
3 1 0ED 652
+  Used for share class bedzme purposes.
CENTRALLY CLEARED INTEREST RATE SWAFS
Rt Type
Mokl Ll el ipied]
At Termnl it Pay Made  Pay Redved  Appreckation
Clewring BrokerExchinge) oy Deate By il Fuand By ke Funad T Depareciathon i
Morpan Stanker & Co LLCHCME Group). . .. ..o USD 7050 05272030 3 Mootk [IBOR 0.645% -1 (36,582}
Mosgen Stanbey & Co LLOHCME 1 11350 047112080 3 Mootk [IBOR 1.006% 28,707
Mosgen Stanber & Co. LLCHCME Group) 31240 047112080 3 Mootk [IBOR 0.785% X70.552
Morgen Stanler & Co., LLCYLICEH Groap) S T5000 033172025 0524% 3 Mootk LIBOR {754 338}
Morgen Stanbey & Co. LLCHILCH Goomp). . .. .oooonieeieeeea e I7.000 03312000 0581% 3 Month [ IBOR (25 105}
Total 3 (527166
Appreciation 3 Iop 150
Depreciation  §  (E26425)
CREDIT DEFAULT SWAPS
U plrint
el Fremiimis Unirealized
Termliitlon A i i Mlaiked Pald! Appreda
Coumierpuiarty Referenced Ohligation Dhane i Vi (Reseived) [ Dieprectation s
Sale Contracts
Crdgroup Clobal Marksts, Inc. CDOX-CMEXMAEB Semes 6 05112063 USD 438 § (211351 3 62.228) § {142 533)
Cigroup Global Markets, Inc. CDN-CMEX MA BB Sezes 6 05112063 635 (331,B18) (108,014 (123,504)
Crdgroup Clobal Marksts, Inc. CDX-CMEX MA EBE- Seres § 05112063 2,000 (535,000) (240 653} (385.34T)
Cidgroup Clobal Markets, Inc. CDX-CMEXMAEB Sexies 6 05112063 2502 (1,258,587 (200,207 (858,380
Citigroup Clobal Markets, Inc. CDM-CMEXMAEB Sexies 6 0571172063 2 (1288.540) (322,194} {&457 350)
Cidzroup Clobal Mardkets, Inc. CoH-CMEX A EBE- Sedes § 05112063 3000 (252,300) (330,434 {622 D66)
Credit Sussse Indemnational CDX-CMEX MA EBE- Seres § 05112063 0L (2552700 (63 525) (LED,745)
Credit Suzsse Indernational CDX-CMEXMA EB Senes & 05112063 1,000 (483,700) (119 551} {354, 148)
Credit Sussse Intemational CDX-CMEX A EBE- Seres § 05112063 2000 (&35,000) 277 BB1) (357,119}
Credit Sussse Intemnational CDX-CMEX MA EBE- Series § 057112063 2500 (793,750} (142,379% {651,371}
Goldman Sachs Intermational CDX-CMEX MA EBE- Sedes § 05112063 2500 (793,750) (157 5843 {636, 165)
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Upfrant
Ntk Fremiunis Unrealized

Tersination Amount Marke Faiil Apgredation’
Coamerpirty Referencet Obligation Date (D Viduse (Biselved) | Deprecladion:
(roldman Sachs International CDX-CMEX MA BH Sexies 6 0&/11063 USD 5,000 (24185000 3 (T682IT) 3 (1,548 253)
JP Morgan Saeurities, LT C CDX-CMEX MA BR Series 6 OS/1L2063 1097 (530,61%) (211,036} {31%.583)
IP Morgan Securites, LT & CDX-CMEX MA BH Seres 6 0511063 1,131 (347,065) {214 A600 {332,805}
TP Mosgan Securites, LLC COE-CMEX NA BB Series § 05112063 1165 (543,594) (225,705} (338,288)
JP Momsan Securities, LT C CDX-CMEX MA BB Semies & 05112063 1,773 (837,600) (341041} (516,55%)
JP Morgan Securites, LT C CDX-CMEX MA BH Sexes 6 0SF1L063 2,000 (947,400) (£28 634 {537,746}
JP Morgan Securites, LIC COX-CMEXMA EBE- Senex § OSr1L063 2057 (633,098) (274,774} {378,324}
TP Mosgan Secuites, LIC CDH-CMEXMA EBB- Sedes & 0X/1L2063 2500 (793,750) 279212} (514.538)
TP Mosgan Securites, LLC COH-CMEX NA BB Series § 05/ 112063 3,000 {1,451,100) (458574} (592 526)
Morgen Stambey & Co. Intemmational PIC COOC-CMEX MNA BB Semes & OS/1L2063 133 (625, 256) (162 242} (453,014}
Morzan Stamber & Co. Intemational PIC  COOC-CMEX MA BER Semex 6 OS/1L2063 2500 {1.20% 2500 (533 0443 {676, 206)
Totl § (18378417 § (51415100 § (12,136,800
Total for Swaps 3 (12,653 958)

*  Principal amount less than 300,

{a) Floatngz Fate Security. Stated mierest rate was in effect at Augunst 31, 2020

(b) Vanable rate coupon, rate shown as of Angast 31, 2020.

{c) Irverse interest omly secumity.

(d)y IO - Interest Cmly.

{e) Fair valued as determined in accordance with procedures estabhished by and umder the gemeral supervision of the Management Compamy s
Board of Managers.

{f) Defaulted manmed secunty.

{g) Owermight deposit.

Currency Abbreviations:

AUD - Anstralian Dollar

CWH - Chinese Yoan Fenmumbi (Offshore)
EUR - Eumo

GBP - Great British Poand

SGD - Singapore Dollar

USD - Umnted States Dollar

ZAR - Sonth Afncan Rand

Glossary:

ABS - Asset-Backed Securities

CDX-CMBX MA — Norh Amenican Commercial Morteape-Backed Index
CLO — Collareralized Loan Oblizations

CMBS — Commercial Mortzage-Backed Secuntes

CME — Chicago Mercandle Exchange

LCH — London Clearing House

LIBOR - London Interhank Offered Fate

EEMICs — Reeal Estate Mortzagze Investment Comduts

TBA - To Be Ammomnced
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(2021 11 15 )

437,399
36,266,200,288
122,971,548,296
219,365
842,428,030
160,080,833,378
160,080,833,378

71,746,155

92,096
71,838,251
71,838,251

133,665,809,707

26,343,185,420
160,008,995,127
160,008,995,127
160,080,833,378

( 2021 5 18
2021 11 15 )

( 2021 5 18
2021 11 15 )
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(2021 11 15 )

2021 5 18

137,555,496,609

2021 5 18 2021 11 15 750,212,977
2021 5 18 2021 11 15 4,639,899,879
133,665,809,707

70,912,786,031

26,088,025,683

77,885,384

36,587,037,271

8,398
8,398
8,360
8,357
8,357
8,367
8,367
8,367
8,367

2021 11 15 1
1 1.1971
(10,000 ) (11,971 )

(2021 11 15 )

(2021 11 15 )

40,900,000,000 40,932,188,299
41,000,000,000 41,036,776,997,
41,000,000,000 41,002,583,000
3 122,900,000,000 122,971,548,296

76.9% 100. 0%

122,971,548,296

2021 11 15
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160,037,106,790 159,965,580,000 71,526,790

160,037,106,790 159,965,580,000 71,526,790

54/90



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2021 11 30

14,237,103

94,601

14,142,502

13,582,773

1.0412

2021 11 30

160,099,695, 149

235,988,132

159,863,707,017

133,402,977,319

1.1984
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@
1,630 2021 11
100,000 32,600
2018 130 1,630
@
2021 11
77 4,303,828
9 96,348

86 4,400,176
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31

38 38

2021 6 30

52

57

193 2

193

PwC
21

PwC
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€
24 25
2019 12 31 2020 12 31
2,759,787 3,133,817
2,010,114 1,917,831
87,371 81,538
17,118 27,089
1,048,114 1,584,883
532,203 720,701
706 -
6,455,413 7,465,859
*2 871,310 770,053
*2 277,251 220,106
1,148,561 990,159
824 618
2,204 2,204
3,028 2,822
30,091 30,559
239,050 218,975
22,749 19,646
496,727 509,583
788,617 778,763
1,940,206 1,771,744
8,395,619 9,237,603
25,383 30,784
340,464 598,252
10,913 14,608
*1 613,280 1,493,523
263,441 222,247
549,240 509,100
319,758 257,527
33,333 23,333
2,155,812 3,149,374
309,930 353,187
1,956,150 1,858,410
2,266,080 2,211,597
4,421,892 5,360,971
1,630,000 1,630,000
1,500,000 1,500,000
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883,918 887,149
883,918 887,149
4,013,918 4,017,149
40,191 140,517
40,191 140,517
3,973,727 3,876,632
8,395,619 9,237,603

@

*1

*1

24 25
( 2019 1 1 (2020 1 1
2019 12 31 ) 2020 12 31 )

10,610,896 17,129,599
1,175,012 1,340,039
44,467 62,801
1,668,491 5,295,180
10,161,884 13,237,259
4,431,826 7,631,332
50,469 104,511
58,783 72,491
1,005 2,340
443,720 493,712
40,386 41,776
22,781 30,730
17,041 18,232
2,357 2,312
5,068,368 8,397,436
135,076 116,112
1,357,412 1,351,104
583,769 563,121
8,320 3,931
74,158 13,239
83,585 81,930
244,747 259,172
131,973 88,971
184,532 190,828
494,692 520,782
485,706 410,995
3,783,970 3,600,185
1,309,546 1,239,638
44,214 10,010
18,198 92,273
939 863
63,351 103,146
77,593 76,006
77,593 76,006
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1,295,304 1,266,778
19 -

- 195
1,295,323 1,266,583
464,139 432,487
28,332 12,855
435,807 419,632
859,516 846,951
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(€)
24 2019 1 1 2019 12 31
( )
: S - TR
2R b
EERES Rl
T PO A | REEas
akg | o [OCRERES ekt | RS
"I mmimsee R EES
L e R 1,830,000( 1,500,000 30,028 0,028 3,680,028 A 24,898 8,835,830
Al 4T 2
FFE0ELY - - M B0G,B2E S B0E,B2E M B0DRLB2E - A B0G,B2E
L EHRFE F - - 859,516 859,518 ah49.,518 - 359,518
TR B L
o 36 B o LB - - - - - Mo16, 798 A 16,793
&hi8 CHhEED
WHAFEhEE & 5t - - 253,840 ae3,840 ag3. g0l M 15,793 338,097
- 1.630,000( 1,500,000 883,918 883,918 4,013,918 A 40,181 2,873,72%
25 2020 1 1 2020 12 31
( )
) T
ThE NS
EFRES R s
TE T | EEast
BEE | e % DRkl e pasy | REETAT | SRS
RE | R RRE S i e
L HAE e 1.630,000{ 1,500,000 483,918 483,918 4,013,918 Modn,181 3,973,927
A e e
e ] - - Mo 843720 Mo Bd43.720 Moad3.720 - Moad3.720
LEARF - - 246,951 246,951 246,951 - 346,951
BEEFLAD
IH B L EREENER - - - - - S 100,326) A 100,326
(ihEED
LHETEhERS 5t - - 2,231 2,231 2,231 A 100,328 Mo 97,085
AR 1.630,000{ 1,500,000 287,144 87,1449 4,017,149 A 140,617 3,876,632
2.
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