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2021 11

43,902 7.71
27,064 4.75
9,274 1.63
4,057 0.71
1,326 0.23
732 0.13
502 0.09
118,952 20.89
30,032 5.27
26,032 4.57
11,975 2.10
7,523 1.32
6,761 1.19
6,541 1.15
5,279 0.93
4,151 0.73
4,018 0.71
3,005 0.53
2,102 0.37
2,013 0.35
1,911 0.34
1,416 0.25
1,314 0.23
854 0.15
435 0.08
205 0.04
200 0.04
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13,098 2.30
5,684 1.00
1,255 0.22

664 0.12
402 0.07
349 0.06
213 0.04
42 0.01

59,414 10.43

21,141 3.71
6,561 1.15
5,660 0.99
5,141 0.90

554 0.10

4,757 0.84

4,591 0.81

2,355 0.41

712 0.13

90,092 15.82

26,439 4.64

4 0.00

570,696 100.21

1,209 0.21
569,487

65,502 100.00

2021 12 30 UFJ 115.02

83.42
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2021 12
2021 274,527,834 31,576,191 108.38 12,466
384,875,270 44,268,354 108.24 12,450
360,711,781 41,489,069 108.35 12,462
350,168,671 40,276,401 108.33 12,460
360,268,645 41,438,100 108.33 12,460
352,413,883 40,534,645 108.23 12,449
358,190,142 41,199,030 108.12 12,436
370,901,791 42,661,124 108.15 12,439
369,539,257 42,504,405 108.18 12,443
10 366,211,361 42,121,631 107.87 12,407
11 361,146,921 41,539,119 107.70 12,388
12 361,003,033 41,522,569 107.75 12,393
2021 5,573,297,335 10,085
5,517,404,487 10,070
5,893,409,328 10,079
5,345,185,578 10,075
5,436,029,216 10,073
5,805,228,501 10,063
5,614,344,525 10,051
5,712,176,563 10,053
5,518,706,440 10,054
10 5,591,682,193 10,024
11 5,384,893,516 10,008
12 5,155,639,063 10,006
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2021 66,383,371 5,537,701 102.87 8,581
73,054,491 6,094,206 102.72 8,569
76,983,430 6,421,958 102.82 8,577
78,071,993 6,512,766 102.78 8,574
77,391,712 6,456,017 102.77 8,573
75,492,512 6,297,585 102.66 8,564
74,538,690 6,218,018 102.55 8,555
76,156,299 6,352,958 102.57 8,556
76,213,189 6,357,704 102.57 8,556
10 74,149,838 6,185,579 102.27 8,531
11 73,111,444 6,098,957 102.11 8,518
12 73,803,053 6,156,651 102.10 8,517
2021 2021 12 0.37
2021 2021 12 0.60
2021 2021 12 0.56
100x
2021 12

2020 12
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2021 12

2,674,783.430
2,674,783.430

1,747,936.474
1,747,936.474

3,350,399.320
3,350,399.320

306,127.213 349,872.309 515,271.278
306,127.213 349,872.309 515,271.278
409,522.000 300,246.000 722,851.000
409,522.000 300,246.000 722,851.000
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2021 11 30

570,700 65,642
0 0

157 18
3,797 437

0 0

3,206 369

0 0

1,916 220

0 0

TBA 0 0
5,030 579
934 107

0 0
585,740 67,372
0 0

0 0

354 41
4,357 501
5,515 634
TBA 0 0
0 0

640 74
4,953 570
0 0

1 0

142 16

0 0

0 0

32 4

154 18

0 0

105 12
16,253 1,869
569,487 65,502
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572,777 65,881
0 0
0 0
®) @
0 0
51,840 5,963
47,425 5,455
361,743 41,608
716
538
3,359
72.40 8,327
102.11 8,518
88.14 10,138
10,008
107.70 12,388
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2021 11 30

3,215 370
3,215 370
104 12

87 10

680 78

117 13

80 9

762 88

24 3

20 2

154 18

0 0

5 1
2,033 234
1,182 136
(1,261) (145)
0 0
1,323 152
(4,697) (540)
(131) (15)
(4,766) (548)
(7,167) (824)
0 0
(2,026) (233)
1,356 156
(38) ®
(7,875) (906)
(12,641) (1,454)
(11,459) (1,318)
0 0
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2021 11 30

1,182 136
(4,766) (548)
(7.,875) (906)

(11,459) (1,318)
0 0

0 0

0 0

0 0

316 36
(11,143) (1,282)
580, 630 66,784
569,487 65,502
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79.23
0.08
(6.91)
(6.83)

72.40

(8.62)
(0.64)

51,840

0.88
0.88
0.22

9,113

(795)

(786)

8,327

5,963
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91.60
0.16
(3.62)
(3.46)

88.14

(3.78)
(0.65)

47,425

0.75
0.75
0.35

10,536
18
(416)

(398)

10,138

5,455
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108.33
0.12

(0.75)

(0.63)
107.70

(0.58)

361,743

0.88
0.88
0.22
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14

(86)

(712)

12,388
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2001

2017 29

PIMCO

BBH
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2022
2006
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US GAAP
US GAAP
US GAAP
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FASB LIBOR

ASU 2020 12 2022 12 31
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PIMCO

NYSE

ETF

NYSE
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US GAAP

US GAAP
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US TIPS
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CMo
CMo
CMo
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SMBS 10
PO 10
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PO
CDO CBO CLO
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CDO
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CBO CLO CDO

CBO CLO CDO

PIK PIK

2021 11 30

GNMA

FNMA
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FNMA
FHLMC FNMA
FNMA
FNMA
FNMA
FHLMC PC
FHLMC
PC
2019 FNMA FHLMC TBA
UMBS
TBA FNMA  FHLMC
TBA
TBA

TBA
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PIMCO
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250,000
TBA
CFTC FCM
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FCM
1SDA
1SDA
1SDA

ISDA
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0.236
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0.33
0.45 0.25 0.02
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0.45 0.25 0.02
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14
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0.25 5,000 0.20
0.15
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0.52
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0.5 1.0
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5,000
JITF
2021 11 30 2021 11 30 2021 11 30 2021 11 30
2 203 1 135 124 4,876
1,220 23,192
enl  .658) as)| @772 o) (11,493)
(5.861)|  (110,169)
@) (.455) anl  @.e3n) aee)| .61  @.641)|  (86,977)
2021 11 30 2021 11 30 2021 11 30 2021 11 30
24 1,483 2 17 174 3,668
50 1,471
1 71
14 994
4 239
11 376
(46) 2.771) (88) (987) 18)  (4.587)
(o1) (2,673)
(1) (117)
(18) (1,241)
(16) (930)
(1,265)  (18,350)
(26) (849)
22) (1,288) (1.337)|  (21,009) (86) (970) 44) (919)
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2021 11 30
92 6,986
97 10,145
24 2,270
2 105
163 14,707
757 81,848

114) (8,701)

87 (9,043)

(70) (6,467)
12) (1,181)
@166) | (15,009)
©697) | (75,344)

(11) 316

13
14
US GAAP
2021 11 30
2021 11 30
15
2022 10
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mEES "

MerCap Iralasd Cagital DAC
1150 e 1 220 5 200 1966
16505 cue | (292024 2000 157
Hir Leasa

2750 cue MM S2023 50 510
Rircastle L1d,

4 800 e DHTRT0EA L 945
5.000% cue 04012023 1,10 1,156
Miby Finaecial, Ing,

4 1250 cue (213202 P Pk
Ropern Baak Lid

1.060% due 0H0A20M 5,700 56547
Avintion Capital Graup LLE

27 due (MR2002 250 250
MAvedan Holfings Funding Led,
TS due (352005
5% cue OG012022
5.500% due N H203
Bangksk Bank FTL

T cue DHCTR02
Barelays PLC

1535 cue D5MGDI4 £5900 4
1811% cue DG G20 AUD 1,000

HOC Avinties Lid,

1:257% due D603 5 1
2 TE cue 050 B0

3000% cue DEZIR02

BOG Aviaties USA Gorp

102 e (42204 80

Brixmas Dperating Partssrship LP

1.182% cue 0301202 1,000 1
Candes FigeraldLP

55009 cu OGN T2 a]

CIT Gorowp, Inz.

5.000% cue 08M 5202 5500 5,
Citigraap, lac,

1154% Qe DETH2024 30

12555 e 051 TRAI24 2510 2553
1 T61% due | OETR0E3 ALID 250 1814
Grmdit Agricols 5.8,

1175 dun 022024 ¥ 1,400 1415
Credit Swisse Group AE

1:261% cue 030A2I ALD 510 357
1:354% cue DEH 22024 5 1500 1518
1 up DR05RIRG 1000 1o
J578% e 010023
Daresks Bank AS

1A71% due 1| 20T
1174% e 091 202023
3875 e 0H1 2014
53758 e (M 22004

B B&B

B8

88 3
5

:
g
;
5

3300% cue 1 1HEDO

Firet Nbu Dhabi Bask PJSC

10725 cue 04N 62022

3 EKR Capital Carp.

1550 < 107 22024

GA Global Funding Trust

{05508 < 091 370024

1 525% cue N S2005

fialdnas Sachs Graup, Ine,

A due 1 202005

(EE o 10212004 5
11245 due 072420073

12655 cue D5H620E3 AUD
188G due 10282027 ]

uEsBE 8B & B Smzs 8

558 8B ¥ B Enas

28
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Hans Bank
B837% due 10020022
(HB54% due 06N 3P0
HEEE Haldings PLE
1.145% due 02N G204
1 34 cue Qa1 12025
WG Groap WY

1 (5% e 0ADNRIET
Intminationsl Lesss Firance Carp.
5.875% due DBNERIR
JPMeagen Chase & Ca.
(B14% cue GR0ET
1101 4% oue 07232024
LeazePlan Carp. NV
FETSE due | AT
Llayds Banking Grewp PLE
13176 cue 020720
0T due 11072023
Mitsebiahi HE Capital, lse.
2652% due 09N S0

Mitsubizhi UF.J Finsacial Growp, les.

1 265 Qe 101204
Mizube Finssctl Groug, lne.
GA10% cue 052520
06 cue 05N IR0
1.111% e 07N 02024

1 835% e DTS20
Wationwide Bullding Sacisty
IEXE due DGR
RatWest Group PLE

1 6% Ao DEZETIR4
Rawisnt Carp

500 cue O6H 52022
Rarmers Habings, Inc.

1 851% cue 07N GR0ES5
250 due (HNERTS
Wardas Bank Abg

1.115% due DBAVAEY
ORIX Carp.

F00% due ITNAR02
3:200% que MY
Pacilia Lifs Global Fundisg 1l
(e, cue DEOARIRG
Puik Arrosgace Haldisgs Lid,
4 5004 dup J3N6R03
5250 cue D8N S0
Pipar Sundlas Cos.
2005 o 10N S0
OME Finanes Lid.

1 125% e OGN TE0Rd

1 276 due (20 22002
181 2% dun IE0120Z3
Santandes Haldisgs USA, Inc.
4 450% due 1 20320
Santander UK Gresp Holdings PLE
108 cue D3N 5R0ES
JITE% oo MOS0
SEA Tower Trust
3860 due | BOAZIR4

51 Breea Dparating Pastmrship LP
F250% due 10N 52022
Suandasd Chartered FLC
09A0% aue 1 1230005

1 2E8 cue 1 0142023
ATH oo DE2 105
State Bank of ladia
4.000% cue 02472002
Sumasme Mizsul Trest Bank Lid,
AR, o 05N 62004

UES AB
545 due (062006
Woeri Bask

1 002% o 2012023

EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
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2021 11 30

mEEE LT

[ 14] (F R

§ 1,700 - 1,705
50 S

ALD 3100 205
3 4000 4472
1,200 1211

1,000 1,03

1300 ]

X0 xe

&0 g2

AUD 1,000 nr
H 0 1]
1500 1522

L] &0 e}
$ 2400 24807
1500 1507

500 56

AUD 1,000 719
5 00 ¥ 1]
1,000 1.8

1500 1.547

6,000 5029

200 2068

1,300 1H4

781 [

200 2

&0 a5

a0 Eok |

2800 2668

&0 ii]

4000 3473

2700 ko o]

L] L) 45
5 i a0
3,100 374

1,10 1124

1,000 1,09

1,000 104

3,000 3003

50 Sd

X0 21

] 1,300 1,308
1,000 1,000

ALD a0 £l
5 1,500 ]

137,580
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mEEL i

(Fuir) (F M)
g~
T-Eloven, lnc.
0E25% e 021102023 5 ] H T8
(A0 cue 01 OD0M & 554
Asrawr Elsctranics, In,
A500% cue 0401202 frs) T4
Barry Callsbaut Sarvices NV
55008 e DG S0 #0 e
BAT Cagital Corp,
1.0036% cue 0N 52002 1,068 1073
32075 due DEH S0 5,000 540
Bayer U5, Finsacs | LLC
1.1265% cue 1 215203 1.1 1.1
Barry Glsbal, lne.
0% due (2152004 B0 T2
4 B75% cue 07N 520G 1400 1454
Bosing Ca.
143 due HR0AZI04 3500 3500
1875% e DENS20EA T Tor
& 509% cue 05012023 4 600 4504
Central Nippan Expressway Ca. Lrd
GE15% due 0215202 7.0 7007
(e cue 030202 A am
DAE Fusiing LLE
1 550 due DRD12024 1200 1180
Dell Imteenational LLG
5450 cun 05N5R00 1800 1910
Dehia Rir Lines, lne.
52 cue DANSR02 1,400 1,402
Enmrgy Transher LP
5.000% e 10012002 3 i)
Fard Motor Credit Co. LLC
2O cue 080D 1100 1,108
ANTR oo OS2 T e
3268% e NO7R02 &0 &N
3350 due 1 10172022 1,000 1.2
9.555% que 01072022 1,400 1407
Banaral Mills, Ine.
G410% cue 105202 43 fr.i]
‘Geraral Motors Finssclal Ca., Inc
1 677% due 011 42022 154 154
3150 cue DRI 51X i
3550 due (70RO a0 2848
Heyatn Hotets Corp.
100 e | DDA 400 &
Hyundai Capital Americs
1. 150% due 1 1HRER 1,700 1,706
1 2508 cue 09N B0 1,000 1.002
23755 cue 021102023 1.0 124
3000% que 0ER0R022 104 106
b T T 1800 1812
Hyundsi Capital Sevices., Isc.
3000 cop 0ADA0Z2 a0 L]
Impadial Brands Finsnca PLE
3 175% due 0TGR4 1300 134
35005 coe 027 12023 i i} 7]
TR0 e 07212022 1800 1522
JDE Peat's NY
QUB00% cue D9CATI4 500 £
Krwle Hoima Foods Ca.
(56ET due 0610202 1,100 1.0
Lensar Carp.
A 750 e 1 THER0Z2 205 203
MEM Ressrts Intersatonal
¥ 0% e 03N 5202 220 2
Micrsckip Techanlagy, Ine.
(9 cue BH01T2024 00 Bar
Mhylan, bsc.
A200% A 11292023 500 B2r
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mEET L
(FMA (FElT
Nizzan Matar Accaplance Ca, LLE
Q77 2% e TN 202 5 2500 H 2500
(B due 09ZAR02 200 200
1.012% dua (N 3202 1.700 1,71
2800 due DA B0 810
JE75% Qpe 010N 500 an
NEPBY
3 575% oue 0A01 2022 ] ar
Sabine Pass Ligeafaction LLC
62508 cue DANSR02 G2 =]
SMEC Avlation Capitad Finance DA
J000% cue TN S0 &0 L]
3550% due 0ANGR0M 1450 152
4.125% e IFNSRE2 40 419
Suties Heahih
1 31% gun 0BRSS 100 2]
T STNMEX Corp.
12506 cue OATESDOM 1.500 1,445
Tharmm Fisher Scimntilic, lnc.
0757 cue 10NARIE 4000 35
1:H5% due 10MARI4 1,700 1,700
WMwanre, lne.
1.1000% dun DEANSREM 1,000 p]
70.715
E-a.d LN
ATET, Ine.
1.263% cue 09M 03 AD 500 ]
067 1% cue 03022023 & 1300 1,28
Charter Cammanications Dparating LLG
1 TEX% dua 2ON 04 5800 59
Clocs Powar LLT
(619% dwe DENGRIR B0 &0
Enal Financa Inismational KV
2850 dup 09N 00 1,120 1,158
|bardrola Intersa tional BY
58105 cue 03N S2025 20 0
lsraal Electric Caep. Lid,
§ET% due 06120 &0 &5
Haras Ssathars Pawer Ce. Lid,
10805 o 10004 AD 3,000 2155
OGE Eneegy Corp.
0.703% due 050262023 H a0 i}
Pascific Bas & Elctric Ca.
1 550% cue 06MG002 3800 3800
1.700% cue 1 1NS20E 500 50
1 750 due 06N GR0E2 3400 138
250% due OGNSR 100 jlLe
3.800% cue 0AN S04 20 X7
2750 due DN S04 10 104
350 due 1 1NSR20ER 1m0 104
4 2500 o DRON 2023 0 m
Aeliames Dadustoies Led,
58008 Que 021 400X2 &0 &5
Sawdi Arabian 0il Co.
12505 due 11242003 20 X0
SK Telscsm Ca. Lrd
3 7505 cue 04NE00EY 1,000 1,040
Souihern Caldsinin Edisea Co,
(TS cue 040N 2024 1,000 1,002
Sprisi Communieatiom, lae.
G000% due 1 11502 £ 40 17
Sprist Carp,
T 125% cue 06N S04 10 112
Verizon Communizadisns, Inc.
B3 due OAR0R005 1,400 1,420
1 26565 e 2N T2 ALD 200 1497
26
Fi s 2719

(M 1235355
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mEEE "

{Fuir) {F Ry
M 0%
Qiauphin, Panusybvsaim, Penraylrania Higher Education Azsisiance Aqercy Revenwe Beads, Sedies 2006
0254% cue 10252006 e 3 ™
Bacramanta, Calitornia, Baneral Dbligation Beads, Series 2017
(BGEs due 04012047 X0 20
Galt Laks, Uish, Urah Sime Beard of Regests Revense Beeds, Series 2017
08a2% cue 252057 1= 120
MU 554

(eI 1554)
Fannia Man
0AT5% cue | 21AR06 4500 4408
(B cue IA0ETR = -]
1 262% cue 142520 1 i
Fadaral Hama Losa Bank
0750 due (2242005 430 479
(B00% due 1 127203 530 b2n
(B30 e 02N D20ET 5,500 5368
(B0, < 02N 72027 490 4774
0:200% due (22607 6,30 g.167
QE0S cue 0260 4500 441
0:960% e 030A2025 5,000 4958
1.000% due 03232025 1.%5 1356
110005 cue 0727202 3400 3135
1 0208 e (2QA02T 7000 6801
1.060% due 08N 32005 5,000 4567
1 100% e 1 152004 3400 340
1100 cue BADOD05 551 54
1.115% cue 0226R00T 5800 & 57
Forddia Mac
(L 432% e (AN SR200T &858 a5
0412% cue 1 0N G207 o3 )|
0472% e DA BRM2 # L]
A% e (152040 £ Lr]
800 e 107G 1500 1458
2500% o 102572048 187 19
J000% e DH2E2ME ] 36
Ginnle Mas
(485% ol DGR02051 538 535
A5E% due (702051 542 5407
(555 cue J3002051 x| 53
0T75% cue DBOR0GE T
078 cue DECOR051 2HM 250
AT due DRD02065 124 127
02055 due (72020 & =]
O cue | 12006 13 141
1.080% due | 1202067 T4 To5
R0 e M202048 T& T
500 due 1 (202043 1] ]
B ek T iy pofr
(W RS 491, %60)

S [REEF T RE R 4 6%

ACE Sscarities Corparation Heme Equity Lesn Trust
(BT due 42520

ACHES Commercial Ruabty Carp.

2E57% dun (4N TIR0T 122 12
AREIT Trust

11705 e (7N 7120065 2
1.187% due 0014205

2 TE% cue 04N ST

B
4

EBE

57/79



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2021 11 30

miEEE niE

(M) [ 4]
Anriem Hetel Partlokio Trest
100 e DEMBR0G H 0 5 FuL]
MAves Fimnce No2 PLC
00406 09002043 GBP 173 2.8
BAMLL Commercial Martgage Secwrities Trust
114056 due 04N 506 H 400 A00
1 250 due 03N 52TM 400 &0
Bancerp Commercial Mertgage Trost
1% cue O8NS0 £
Bear Suenrns Afjuzishie Bate Merigage Trust
2E00% e (AZAR0N 4 ]
2551% due 08251 18 18
Bear Steams Assat-Bached Sseurities | Trousi
(500 due VS0 &12 fi]
Bear Steams Second Lisn Tresl
1 442% e N25RI5 3 3
Beast Matgage Tt
1.300% due DN S0006 2000 20
Bewss o B PLC
(QB5E% due 1162065 1 132
BWAY Mertgags Trust
1340 due 0GH 52035 500 550
BY Trust
0750 cue MNSRTW 240 230
Caunterbury Finsses Na,1 PLC
1 2% due 05NER0EE GEP 2] 1,18
Citigraap Marigegs Lean Trest
3208% due 09052050 g 145 145
Citigraup Martgage Lean Trest, loc
(512% due 1125005 a7 107
COLT Mavtgage Loss Trust
1 255% cue ON2SR0%5 1) £
Commarcisl Mortagags Trezt
Q720% aun 03N0R04E e el
LCemstrywids Asser Bachod Cariifizaies
0577% due ARSI 100 100
Cradit Swisse Merigags Capital Trust
(84S e (T250055 &3 £
110505 cue OTNSRIR i) A
1 795% cue 12272050 1021 1,024
+600% due 02252059 a5 B0
G5 First Basten Mangage Backed Trest
QBN due 100500 1 1
Ditask BMBS Ned DAC
0.185% due (2202050 EUR 2ED 32
Evrwpman Loas Conduit No. 36 DAC
1.000% cue 030 TREH0 2] 1.12%
Extended Stay Amasics Trust
AT cue OTNS20EE ] 2,788 278
Finnnce America Mertgnge Loms Trost
0917% dun 0825003 143 143
Fnabury Square PLC
08495 due 03ME20T0 GEF 2545 33
1.0:41% e OGN &R0 ™ 18
1 065 due 126008 1233 1897
Frstmac Merigage Fandisg Trost Bad
(Ba0% cue 0R0ARME 5 158 155
Froment Homa Lean Trust
QEITS dun 0252065 242 M1
GCAT Trest
1.051% cue 052572055 1262 1216
GET Commercial Mertgage Trast
ESs cue 2R 5208 50 5
5 Martgage Backed Secarities Coip. Trusd
1.750% cue 12250050 2418 FE ]
5 Marigege Bachad Securities Trest
(500 due 12250051 ] )
(900% due 025020652 am 952
Hawhsmsar Martgeye Fundisg PLE
1.057% dun 05257053 GEP IF ma
Homeward Oppertuities Fund | Trest
1 667% cue 05250065 5 155 1596
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miEEE niE

3 1ra] (R
HFLY Trust
1090 e 1 1NSQ005 H e 5 ]
Imspaz CMB Trut
0342 dup 0505205 Wr a6
0.730% due 03250005 1 118

Charse Commarial Martgage Seowities Trust

a5 cue 127500 it e
2560 aue 06N 5205 £ &1
4 128% e OTOSREN 1,000 1042
JPMeagas Meitgags Trest
(500 cue (2250052 ] ]
35005 cue 05252060 166 168
Legaey Marigagn kazat Trusi
1 875% dun 10252068 4m &5
2. 250% que IVZS06T &0 &0
34355 e 0525200 LT 68
3750 cue 04RS00 M an2
London Wall Mortgage Capital FLD
0952% cue 11NS004 GBP =2} -2}
Long Basch Marigage Lean Tiusy
11067% cue (42505 £ e &
LIHE Trest
10705 dun 1 1NSR05 2500 2905
MASTA AzsetBathed Secerities Trest
0 7% e GOS0 135 13
MEF1 L1d.
235 cue ITNSR0G &N &5
MET Mul i msily Hauzing Mar tgage Lean Trest
111 2% cue OTNSRIE 2800 278
MFA Tresi
1.131% cdun (V252060 180 186
1.381% qua (45200 L] i+
1 4755 que 0325200 L] 45
Mill City Martgage Lean Trest
11255 cue 11252050 1088 1,064
2 750 cue ORS00 S a7
Meagin Sussley Azset-Backed Secorities Capital I, Inc. Trest
(5% due 0525020 m L]
Masgan Susaley Capitad | Trust
1.000% due 0oN SRR 0 :22]
Maagan Stsaley Residential Martgage Loan Trest
0000% cue GRS0051 ] ]
v Rasidantial Mortgage Loan Trust
541% cue 10252053 555 1)
2750 cue 07250050 205 2067
2 7505 cue 1125005 1,708 1,78
3500 due 1 2S00 a7 ]
4 500% cue 05252058 152 163
WavaZiar Morigage Fusding Trust
(.75 due (H25205 Pl 25
WYMT Loan Trest
1 6705 cue DR2ET051 8 ™
WY0 Commarcial Marigege Trust
1.175% cue 1 1NS20E 1800 1887
PP LEd
(50 o 04N 40008 500 5N
1.081% dun 04N 420 13 413
1.141% e 04N 40T 58 8
Pelaris PLE
1:297% dun D5271206T GEP 20 1.2H
Pracise Mortgags Fanding PLC
0577 due 10MER055 i am
Pretivm Marigage Cradit Partners | LG
2240 cue OHETR0E0 ] 1684 163
Pretiem Martgage Cradit Perners LLG
1 200% dun 02250051 1276 1284
Rexidential Martgsge Accepinmce Corporation PLC
0.767% due 06N 202045 GEF =7 LEL]
Residertial Martgage Secaritias 32 PLC
1255 e 06207070 £ 552
RESIMAL Framiar

07% due IFN0R052 5 6508 G5M
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[ 14] [§ 3¢ 2i4]
Ripen Mestgages PLT
051 4% due DRR0R0ES GEP 1458 H 1AM
Silveratoas Master e PLE
0A00% due 01212000 330 £
St Mortgags Fusding
S due 07202050 &8 ]
Stration Marigage Fusding FLG
(5 cue QAN 202052 &5 5
1 s due 05250051 s £iP
Swneetured Assst lnvestmant Lonn Trust
05T% due (92500
Tamrus UK DAT
(BST% due 05N 72031
Tharaddson Hotsl Partfolia Trest
'+ AT due 110 1200
Townd Paint Martgage Funding
(951% due (TR0AME 1,130 ]
1 2675 e 2202054 £ aB
Tewrd Pafint Marigage Funding Aeburs 14 PLC
(5T e D5G0R0MS 2] 1181
Townd Paimt Martgsge Funding Granitsd PLC
1:235% aue 10202051 168
Towrd Paiiat Marigege Truss
1 0652% cue 0525205 5%
1 1050% cue 1025205 )
1.636% due 04250050 255
2T10% cue 252050
3750 e 05252058
UES Barclyys Commareinl Marigage Torse
QBA0% cue 04NO2ME
VML Fimanes LLC
1.1855% due 06H AR
1.18%% cue 050 500
‘Welk Fargo Commescial Mastgage Trest
05405 due 12732001
1.139% dus OTNSRHE
4 5% cue 07N SR04
WFRES Camsiedcial Maingage Trezt
Q7 de | 211572065

1,744 1,707
23
810 810

Em%m
B

Ll

5 588 BE ¥
£ o282 NE N BSEsE M

Ea i3 sty D RN o7
(TP 457,700)

Ty koot PR RN

K10 Bridge Assat Financing LLT

2% cue 06N 52040 1.047 1,050
RNNEC D10 16 Lad

10 e 4N 4029 T X
Anchorage Capital CLO 6 Lid.

TATE% v 07152030 2300 25
Hrbsor Realty Commanzisl Resl Extate Notes Ld.

1267 cue DEASDOIT 30 300
ARES L CLOLed

1174 cue 1N 5202 i L]
Rariem X1

(enEs due I4TRR0ET 2] 240
Bireh Greve CLO Lid,

1 285 oue 0B S0 150 1502
Blwck Diamend CLO Desigaated Activity Co.

1 180% due 1 00302 o] A
Bumges UK Finamca PLC

5475 cue | 220700 B 1,000 155
Cair CLO IV BY

(a0 due (MO0 EUR 200 240
Cantyle Glabal Market Sunesgles Eura CLO DAL

Q70 Q0321201 i< L]
Catmmaran CLO Ladl

1128 cue 0B 5 1,68 1.8
(= il Indwsirisl Finanos C: ion Funding L1d.

10745 due 1024000 2600 2502
Centege €10 N BV

0347 due 11152005 EUR X Ll
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[ 14] [§ 3¢ 2i4]
Centsge CLO ¥ DAC
(ialrs due MZ3200 EUR &0 5 1
Deil Equipment Fisance Trust
2260 due (ar0022 5 15 104
ECMC Greep Stodent Loan Trest
0B42% cue 0272063 &4 £
1142% cue 05252067 1] M
EFS Valuntsar LLC
D574% due 1 025216 1
ELFI Gradusts Laan Progrem LLC
15305 cun 12257045 2,100 258
FirstKny Hames Trust
1 2005 chue 10M 92037 1856 1668
Flagship Credit Autn Trusa
2H30% cue 10NGRIZY [ g
Fard Crodit Floarplan Maztsd Dwmer Trest A
(Ea0s dus 05N S04 & L
Gallatin CLO I Lad
1.180% due 21208 T fi}
GLS Awte Recehvables |sseer Trust
(a0 due 10M62023 &2 g2
GPBT Lod.
1.440% cue 11152005 1,800 1818
HERA Gammeicial Morigags L1d,
1 139% e D21 A28 X0 19
Irvwesen Eues CLO0 DAL
(505 due O7H52031 EUR 500 561
Jubilen CLO BY
06105 cue 04N 5200 2000 251
{5505 due (4 SN 1,000 192
LL Moot Bached Securitios Trast
10708 cue OANSDI H 17 176
LossCare |xzeer Lid,
120 e 0552035 . o
LP Credin Card Aszat Backed Sscurities Masier Trust
1 635% due 082072004 30 i
Wam GLG Eura CLO 11 DAL
0680% cue 10AS2010 EUR amn 1M3
Masuthen C10 ¥ Lid.
1.000% cue 11212027 5 7 XA
Mashle Poist CLO X Lid,
11545 cue 10MSR030 3,000 3,000
Musier Crwdit Cand Trusi Il
0581% cue 07212004 500 5@
MidOcran Cradit CLO 11
1 1608 cue 01290000 25800 25
Midoesan Credit CLO VI
Bl T 1,700 1,700
Mauntain View CLO LLC
1% due 10M62020 o 0
Maantain View CLO X Lid.
5% cue 107 30T ix] £
MP CLO I Lad,
10 2% cue 10MARTA 24m 2474
Ravient Private Edscatian Loss Trast
1.090% due 04N 50200 15283 154
2650% coe 1 21572008 £ &
Navient Private Education Refi Loss Trust
11105 cue 02 R0 R 80
1.170% cue 09M 62059 T ic]
1.310% due 01H 5205 p2 ] =)
1 680% cue 05NS200 1335 1,38
Nalnst Student Loan Trust
0 7% cue OA0TER 1555 1580
08E2% cue GARAROET T8 T8
(B cue O92500% 10 1o
(0 52% due 2250055 155 1508
(% cue OGRTIA06T 1276 1.2
OAK Hill Eurapens Cradin Parteers VI DAC
0740 o 1000 EUR 1800 1,78
0CP CLO Led.

0% due THSR0ET H ] ]
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OCF Eurs CLO BAC
(B0 due SRR EUR 240 5 250
Pulmes Square Eurapesn Laan Funding DAC
07805 due 04152031 40 451
Peppar SPARKE Treat Ba 3
1 0655 due 08N TR AUD 1,006 T2
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(31,169,398) (3,585,104)
337,000,000 38,761,740

(337,000,000)

(1,271,288,236)
8,451,432

(16,250,224)

(38,761,740)

(146,223,573)
972,084

(1,869,101)

(1,279,087,028)

(147,120,590)

(2,453,629) (282,216)
548,074,965 63,039,582
670,905,056 77,167,500

1,218,980,021

140,207,082
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