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( ) — 361,829 2.21
( 16,347,643 100.00
2022 5 31
@) @) @) @) @)
1 1,395.279 11,707.25 16,334,880 11,450 15,975,944 97.72
2 8,360 1.1794 9,859 1.1807| 9,870 0.06)
2022 5 31
97.72
0.06
97.78
2022 5
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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(2022 5 16 ) 17 17 11,379 11,379
2021 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 —
12 15 — 10,518 —
2022 1 15 — 10,545 —
2 15 — 10,455 —
3 16 — 10,871 —
4 17 — 11,482 —
5 16 — 11,129 —
(D
()
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
2021 11 16 2022 5 16 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
2021 11 16 2022 5 16 9.2
)
100
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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
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
2021 11 16 2022 5 16 2,682,240 840,474 15,462,937
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37,500,000, 000 100.06] 37,523,435,200] 100.03 37,514,212,500] — 2022 10 11 |25.45
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(2021 116 15 ) (2022 5.716 )
229,072 564,569
14,031,831 17,346,134
10,007 9,859
310,000
14,270,910 18,230,562
14,270,910 18,230,562
50,000
19,999 523,745
1,841 2,173
43,633 51,652
1
6,564 7,780
72,037 635,351
72,037 635,351
13,621,171 15,462,937
577,702 2,132,274
1,013,410 2,320,451
14,198,873 17,595,211
14,198,873 17,595,211
14,270,910 18,230,562
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2021 5 18
2021 11 15 )

7
2021 11 16
2022 5 16 )

736,188 1,474,155
736,188 1,474,155
10 40
1,841 2,173
43,633 51,652
6,564 7,780
52,048 61,645
684,140 1,412,510
684,140 1,412,510
684,140 1,412,510
17,637 50,811
113,772 577,702
24,971 231,626
5,700
19,271 231,626
38,753
38,753
577,702 2,132,274
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2021 11 16 2022 5
16
6 7
( 2021 5 18 ( 2021 11 16
2021 11 15 ) 2022 5 16 )
6 7
(2021 11 15 ) (022 5 16 )
13,621,171 15,462,937
1 ) 1
1 1.0424 1 1.1379
(10,000 10,424 ) (10,000 11,379 )
6 7
( 2021 5 18 ( 2021 11 16
2021 11 15 ) 2022 5 16 )
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( 2021 5 18 ( 2021 11 16
2021 11 15 ) 2022 5 16 )
7
( 2021 11 16
2022 5 16 )
6 7
(2021 11 15 ) (2022 5 16 )
13,158,127 13,621,171
1,174,552 2,682,240
711,508 840,474
6 7
(021 11 15 ) (2022 5 16 )
720,456 1,446,439
27, 148
720,483 1,446,291
(2022 5 16 )
(2022 5 16 )
- 1,481.436 17,346,134
1 1,481.436 17,346,134
98.6% 99. 9%
17,346,134
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MORTGAGE
INCOME

PORTFOLIO
(USD)

$ 1,434,781,966
124,911,535
6,572,644
16,099,461
39,562,600

-0-

816,341

295,254

102,980

96,793

134,378

1,623,373,952

103,471,513
9,182,302
4,012,644
5,127,632
4,025,255
2,171,546
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165,726

1,444,421
129,601,039
$ 1,493,772,913

) (2020 9 1 2021 8 31 )

MORTGAGE
INCOME

PORTFOLIO
(USD)

$ 89,019,533
2,282,079
-0-

-0-
91,301,612

9,719,109
585,322
472,396
649,475
477,403

6,600
133,311
200,280
179,681

8,959

40,011

12,472,547
(1,655)

12,470,892

78,830,720

(10,390, 325)

-0-

()
32,691,035
-0-
(273,311)
3,776,920
-0-
104,635,039

117,681,789
(51,133,534)

1,322,589,619
-0-

40/82



EDINETOO OO
000000000000000000(E12480)
0000000000000000000

$ 1,493,772,913

41/82



EDINETOOOO
O00000000000000000O0(E12480)
OooOooooOoooooooooboood

() (2021 8 31 )
__
e Daee Primeipal Viadue .
1) UsD) “

TRAMSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MAREET
COLLATERALIZFD MORTGAGE OELIGATIONS

FISK SHARE FLOATING RATE

Bellemeade Fe Lud
Series 2017-0, Class MMa) .. .oocve e aee e 3A3% 10252027 USD 1056 5 2075872 01%
Seqies 2019-LA, Chas MIB{) .. .....icvvvranriannee. LEMR DRII0I9 B0 TEee T 05
Seriec 2019-3A, Claee MICGH) - .- .. .. o...ioaon. 203% 07252029 6,115 6115325 0.4
Series 2020-3A Clas M2y ... . ... 493% 1072572030 4000 4.275.780 03
Sevies 2021-1A Chas MIC(H) - ... ..o 3.00% 0372572031 3000 3119017 02
Senes 2021-IA. Class MIZ{2) .......ciiiiiniiieiea. 4890% 0252031 2 1145598 ol

Comrnecticut Avenne Securites Trast
Series 2018-ROT. Chass IBL{A) . ... cvvvvvvammnnnnrmrnisns  #43% 0232031 2 Doy 2071 238 01
Series 2019-HRPL, Class MNZ) . . - ..o an. 233% 1L25703 4359 4330742 03
Seniag 2010-F00, Chlass 2B0(8) . ... ... ... 443% 072582031 4481 4813 500 03
Sepies 2010-F04 Chass 2BL(3) ... . oooviiiiiiiia . 5.33% DA2IQ039 £.000 8283226 0.4
Segies 2019-ROG. Chass IBL(@) -« vcvcvevvnninnnninianeas 4 18% OT2S2039 EE 5683791 04
Semies 2010-R06, Chass 2BL(2) . ......oovnvnnninnnenns 1EB3% 097252039 3500 3547 196 02
Series 2019-RO7, Clasz I1BI{2) - ... . cvvvvvrvnnnreneren.  348% 10252038 4130 4,174,842 03
Seriec 2020-R00, Class 1BL(E) - .- .- cvvvivicmnrcnanans 133% OL252040 5250 5244743 0=
Senies 2020-F0C, Chass 2BI0) .. ... .. ..., 308% OL2%2040 2 1992 388 o1
Sevies 2020-5BT1, Class 1BI(a). .. .. ... ocinniiin. 6835 02252040 1150 2EB5 028 02
Segies 2020-5BTL, Class IMI0a) .. ..cocvvvnvnnviinianeas 3TV QUZRI0HN 3250 3350 630 02
Sonies 2020-5BTL. Class ZBU(). . ... .ocvvvvivniiiainen. G.68% D2TRI040 1250 3043 560 02
Series 2020-5BT1, Clast 20320 .. .. cvvvvvrvmnvnrninnens ST 3% 02252040 5580 5.BED 48 LR

Exghe Fle Lrd.
Semies 2010-1 Class MMa) ... ... .....oiiiiiiciooaos 33E% 04250202 2 2000582 01
Sevies 2020-1, Class MMa) ... oo 208% 012372030 5 D00 4506 205 03
Segies 2020-1, Class M) ..o cocveciiiiininn i 450% IO2E2033 1000 10460 409 ol

Federal Home Loan Mortgage Corp.
Senec 201B8-HOA2 Clase BI(A) . .. .. .oovvvrinciicrmnans +33% 10252048 5750 55408.117 0=
Sevies 2018-HOAZ Clase BN . .- o cvrcncrorarans 1108% 10252048 6,550 7686 555 05
Series 2019-DNAL Clase BH) .. ...l 10.83% 01252049 3750 4341550 03
Series 2019-DNAY Class BIa) ... .. ...ooocninina.. 1058% 032572040 P15 1034 682 ol
Sevies 201P-DNA3 Class BI(a) .. .. ... covvviniiiieianaa 3335 0TR252049 2 2010 509 0l
Secies 2019-DMAS Class BNa) .. ....ovvvvvnnvinennnen.  6.33% IOZRI040 4 550 302571 03
Senies 2019-FTR2, Clase BI(a). ... .. ... .cocovnronarnnn I0E% 11252048 1250 3,174,100 02
Sesies 2019-HQAL, Class B1(a) 448% 02252048 2 poo 2 i S0 01
Senes 2019-HQA2, Class B1(a) 418% 04252049 1250 2320704 02
Series 2010-HQAD Clase BIa) . ... .....c.oooveoioooo. 1133% 04250040 4 400 4971 0 03
Series 201P-HQAZ Qass BHA) ... ... vvvvinnrinarenea. T5E% QR2EO2049 6,150 6440 268 0.4
Series 2019-HOAS, Class BI(A) ... ..o vvvvvnnvincnnnne.  303% 11252045 5500 35089 T4 04
Series 2020-DNAL Clase BI(D) . ... ..ooiivvnnnnionano..  238% OL252050 4 D0g AT 0TS 03
Series 2000-DNAL, Class B2(a) 533% 01252050 £.500 8505152 o0&
Senes 2020-DNA2, Clast B2(a) 488% 0252050 E451 EAM 4L 06
Seviec 2020-DNAS, Class BIG) .. ... ...oviiiininiaa. 485% 10252050 3500 3837028 03
Sevies 2020-DNAS, Qlass BN . ........oovvvnvivenanen.  1135% 10252050 30D IR 03
Segies 2020-DMAS, Class MMa). .. ..o vvvnimnrineinnea.  SE3% MO2S2050 4000 4044 548 03
Sepias 0M-HOAL, Clat BN . . ... aiiiiciaias 5.18% OL2572050 & 000 600 252 0=
Series 2020-HOQAS Claee BNa) . . - ..o iae 748% 032572050 & D00 6405247 0.4
Sepies 2020-HQAS, Class M) . . ..o 3.68% 072572050 14 14401 o
Sevies 2021-DMAL Class BIG) .. ... .....coveniiiaiaoo. 2T0% 01252051 4 400 4407877 03
Sevies 2021-DMAL Qlass BIa) .. ... covvvvvvnnvincnnnen.  450% OL23205] 3000 1020541 0z
Segies 2020-DNAZ Class BI(a) .. ...covvvvnnnnrinernnsa. 555% VIR0 4 00g 4,147 434 03
Saries 2021-DNAS, Clase BN) . . .. ..o iie i 6.3)% 102572033 1 DO 1,128 534 (18§
Series 2021-DMAS Class B0 . ... ... ..ol 3.10% 012572034 1 pho 2036837 01
Segies 2021-DNAS, Class B2} . .. .. coociiiiiiiie e 555% 01232034 3000 3113286 02

Federal Home Loan Mortpape Corp. Stoctored Apency

Credit Rizk Delbt Notes
Sepies 2015-DMAL Class B{a) . ......ovvvvnnnnninninns.  BIE% IOZRI0I7 T252 BISEDIE el-]
Sariec 2015-DNAL Clase MB). . oo ..o 338% 10252027 1548 3606331 0z
Series 2015-DNAY Claes B3} . ... .. ......ocnvnooo.... 1A% 122572027 8267 9,605,318 0&
Semies 2015-DNAY Clase MMa). - .. ..o, 3085 12252027 313 316273 oo
Senes 2015-DNA3 Class B(a) .. ... .o iiniinina. R4S Q252028 6440 260 8 03
Seviec 2015-HOQ1 . Class B(a) ...c.cvvvvviininianinianaa. 10EM 03252025 3371 sz 02
Series 015-HOZ. Class B{a) ...cocvvivnramrnnsssmineens  S03% 05232025 IRES 2891 %1 0z
Series 201S-HQAT CIAE BA) . . oo ovesimin s e e s ! 03252028 A5 3730451 03
Series 2015-HQAD Class Ba) ... ... ... 05/25/2028 ig03 4048078 03
Series 2016-DNAL ClassBa) ... ... ..ol 07252028 1918 1148434 o1
Senes 2016-DSAL, Class M3a). .. .. 07252028 658 TIE 858 oo
Sevie 2016-DNAZ Class B(a) ... ..o vvnnvnnnnnnn 10252028 6159 THRIZEES 05
Series 2010-DNAL, Class MBQY. - ... cvvvvmvnnnriarniins 10252028 6T T4 018 oo
Series 2016-DNAZ Clate BYa) - ... oo ovvmminvrnrnn s 12252028 1485 1,733,148 o1
Senies 2016-DMAS Clast B{3) ... ... ..... A 03252029 el 1081 578 ol
Sevies 2016-HQAL ClassB{a) .. ... .ooiiiiiiiiaianin, 00252028 1480 3022 583 oz
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Flair Daer Przcpal Walme Net dzaet
10040 Usm L]
Senes 2016-HOAL Class M) . .ooviviininiiinnns 643% 0RCII0IE USD P i B 28313 0I%
Serins 2016-HQAZ, CIase B{A) - . .- v ovvicmn i 11.58% 112372028 45E 16407 oo
Sepies 2016-HQAD Class MOB(ay ... ... ... ... ... 533% 11252028 1220 1282280 o1
Series 2016-HQAS Clase B(a) . .- . ccovevcicvinncianen. 206% 0XII2029 1481 1580109 o1
Senes 2017-DNAL Class BIa) ... .........ooovneinnoo. 503% OTRS200 4000 4310160 03
Secies 2017-DNAL, Class BI(2) . .. ..covvininannnn 3% 10237028 1,000 1092545 o1
Seqies J017-DNAS Qlase BUa) .- .vvovvinnnnrnrnrnren.  433% 0322030 13530 18525582 11
Series 2017-HOQA, Clase B2y . ... ...... 483% 122872029 4,165 4450788 03
Senies 2017-HQA2, Clace MOB(a) 273% 1205002 3263 3xnees 02
Series 2017T-HQAS, Class BIa) .- ... .ooonninoiao. 453% 04252030 4230 4442 305 03
Secies 2018-5PI1, Class B(®) ........oooivciiinnn 373% 0LINI04E 1250 L1594 389 ol
Sevies 2018-5P2. Class BB ..........ooviviiaiane. BEIR DRORI048 2577 2455256 0z
Seriec 2018-5P3 Class BB . ....ovnininniinne e A15% OROS2048 220 902,154 o1
Series 2018-5PH. ClassB(b) ... ... ....... 449% 11252048 1185 2,153 280 o1
Senies 2021-DMA2 Class BI() ... .......... 345% 02252033 2000 2043 032 01
Series 2021-DMAY Class BMa) ... .. ... ... G03% DE250033 1230 1378235 0l
Seies 2021-DNAL Class M2(a). . o oocvvv v vnimniinnnas = 33% Q8IRI033 4000 409140 03
Serips 2021-DMAS, Clase Ma). sreereesss L0 DL2S2034 4000 4026048 03
Mﬂ\mﬂm*mm
Avenue Securitss
Series 2013000, Chass MY, ... ... Lol 533% 107252013 R T2 503 o1
Sepies 2014004 Chaes IM2(2). ... ........oniioan. 4% 120024 675 &4 150 0o
Sevies 2015-C03, Chass IM2(a). .. ..ocvvvvvnnmnrinanans F0E% 07723035 1246 1275772 ol
Serins 2015-C04, Chet IMO(A). . .. comvvvvvrvarranarseees S T8 Q252078 6131 G445 113 05
Series 2015004, Chaea 203a) ... ... ... .......... 563% 040252028 2 301614 2
Sexies 2016000, Chass 1BQ) ... ... cenen 1153% 08252028 2 3040420 2
Senes 2016-C00, Chaes IM2(2). ... ..o .oLLiioioiill. T03% 08252028 TEO 521731 01
Sevies 2016002, Chass IB(3) . ... .....cvvcvinnnnaaaaa.  10.33% 0022028 ook 7062 240 05
mmﬁ-w..cmwmi} rrrstEErTEr e enny 608% DRIRI0ZE 12 LI96.TH 01
Seriec 2016-C03, Chlaez IB{) . - ..o cvevivcennnnennena-.  1LEMR 10252028 IATE 4020 578 03
Series 2016-C00, Chesa 2B(a) ... _._...... 1283% 10252028 3225 1912887 03
Series 2016-C03, Chass 2M3a) .. ... ..o, 5085 MO252028 &T0 702 607 oo
Senies 2016004 Chass 1B() . ... ......oovcvnnnnano. 1033% 0025200 izly 3o a8 02
Seuies 2016-005, Chass 2Ba) ... .. ..coiinnciann e 11.24% 01232018 4215 537WIM Da
Seies 2016-C06, Class IB{3) . .. ..oovvnnvvninnnnncianan.  BIME QR252029 5051 5558045 04
Secies 2016-007, Chast ZB{a) . - . ..o cvvvvccimnnr e 258% 0RCS20I9 3561 3938 265 03
Sepias 20174002, Chas 2B1(3) 558% 09282020 10313 11254 188 0%
Senes 2017-C02, Chass X 1T73% 09232020 5000 5196523 03
Segies 2017003, Chass IBLGRY .. oo vvinniiiaas. 403% 1020 1000 1065040 ol
Sevies 2017003, Chaes IM2(3).........oovninniiiaiae.. 30B% 102200 IE5 BORL117 ol
Secies 2017-C00, Claes IMRC(R) .. .. covvvvnvmnvicnnnnen.  308% 10252029 1555 1,637,533 0z
Series 201 7-004, Chaes 2BL(A) .o ovnerrnnn 513% 1125202 2000 2,186 588 o1
Senies 2017004, Clhaes 2M32) ... ... ... 2903% 11252020 il 327482 00
Series 2017008 Chas IBL(a) ... .. ... ..o 4235 DR2EO0030 480 497383 0D
Seies 2017000, Chass ZBL) ... ..ocv v innn i 4.53% QLIVI0XW0 3830 4123566 03
Secies 2017007, Class IBLGA) .. ...ocvvvininniiccnnnna. S08% 022030 3415 3510578 0
Series 3017-CO7, Clacs IMIC(2) ... ..cvvvvvnnnrrcnar... 248% 05252030 SER4 5961 088 0=
Sees 2017-C07, Chass 2B1(x) 4.53% 0252030 1,736 2845022 o2
Senes 2018000 Clhaas 1BM) .. ... ... ... . 363% 072572030 T 000 7168 261 05
Series 2018002 Chass JBL() ... .. .........ocooaoo. 40BS 08252030 3750 3800132 03
Senies 201804, Chss JBL) ..o vn v ininnri e eeees A% L2030 3300 ISTEERD oz
Seriec 2018-C05, Chss IBIGA) ... ..o rvnn e #33% QL5203 4000 4182595 o3
Home B Lad_
Seriea 2000-F, Chasa BEMA) .. .. iiiiciaiiciaioians 533% 10252030 1 0O 1,030,779 o1
Seriss 20201, Chass MIC(R). . ..o ool 238% 072572033 5000 T 348 507 035
Secies 2020-1, Chass M2a) .. ... ciiiiiiiiiiiiiiaian 293% 07252033 5000 4500095 03
Llomgage Innmance-Linked Nows
Serigs 2019-1, Class MMA) .. ..o vvvvvnrrnminrrrnnranane  20E8% 1LTG2029 500 BARe W3 065
Series 2021-3 Chass MIB(Y). ... ... .... 2055 02252034 4 500 4,500,000 03
Cralerown B I Lod | Serses 2018-1A, Class M3Na) . 203% 07252018 1482 2500101 02
OCalnown Re WV Lid, Sepes 2020-2A, Class M2(a) ... ... §33% 102572030 3300 358242 02
FOT Credit Rick Transfer Trost
Sevies 2019-0R, Class Afa) ... ooovoecinininnnnneranaa. SR O2T024 1358 2354 409 02
Serles 2019-7R, ClasB AR} ..o - oo cvcivciinhiman s ennme 2E4% 052720213 TAZG T358.082 035
Series 2010-IR. Clana AQR) ... ..o 270% MOa2T20X 1 se9 1693513 ol §
Fadnor Fe Lod.
Segies 2019-1, Class MIB{a). . ... ccocvvviininiisnnas. 200 0RIR20DD 4470 4471309 0.3
Sevies 2020-1. Class MOAf) .........oiniiniiiaiaee.. 20E% DLTRI03D 1,000 1.000.000 0l
STACH Tt
Series 2018-DNA3, Clase B1(2) I9E% 092572048 2550 2658 903 2
Sepes 2018-DNA3, Class BX1) TEI% 09252048 5015 6547030 04
TMIR, Series 2021-3, Class M) IE0% 01252034 4300 4.500 000 03
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A0 [Lh i L
Triangle s Lid

Sexies 2020-1, Class MM . . ... S68% 10/252030 USD 3poh § 1097 509 02%

Sexies 2021-1, Class MIB{Z). . .. ccvvvnivniiiininnsnsneas 308 0R2R2033 256 IIE2 564 2

Series 2021-1, Chas M2a).....coocviiiniiiinana s IFE% QRIH2033 3000 3060717 03

_ SI0ERISIE 342
AGENCY FLOATING RATE
Federal Home Loam Mortgage Corp. REMIC:

Seriet 3028 Class SEA () - . oo b ier e mena - DARR OR1ST04] 4723 1024822 0l

Senes 4372, Clams IS0 fed. - o oo 6.00% 08152044 E515 1783471 0.1

Series 4416, Class BS@) (6) - . o ooom oo GD0% 12152044 1097 450870 (1]

Senies 4656, Class SE() (e) ... ....... verissenssneses  305% 0152047 1148 461,754 o0

Sevies 4719, Class JS0a0{ed. .. oo cvnneiiniiniancnes 605% 0RA52047 4,101 TS 400 0.l

Series 4767, CLASs SBA) (6] - oo vcvcrnrnnnrrsnrnranensas G610 QI1S2048 4557 E82.213 0.1

Series 4881, Class HS(2) (c) .. imrmemienee. B0X% DO25/2050 10478 185155 01
mn\mmapmm

Series 2011-131, Class ST (E). o oo vvcvcnniicinnnnenn.. G46% 12252041 3278 1128024 0.l

Seoies 201 2-122, Class MEAIME) - cvvvvnnniinrnicnnaaes  GOX% IIRE042 2183 4514 oo

Serias 201315, Class SALA) () .. ....ovvvvnvvninnnnnen..  BOT% DNTSI042 4927 1116183 0.1

Series 201440, Class HS(a) () .. cvvvvrnnrrnnnnnonen... OO 07252044 2570 001,205 ol

Series 2015-90, Class SLAD) e} - - - oo omiiiiciiciie o 607T% 12252045 5726 1191055 01

Semies 2018-108, Cxut ES() (e). .- ..o iiiiaiiaiaos 500% OLRSZ2047 Ipr 407 841 0.0

Series 2016-60, Class DBajfe) .. o.ooninn i, G025 1OZ52045 TRz 1648730 0.1

Series 2017-20, Class SHa) (€] o vvvvvnsvninsinnonansnsss GOSN QUIHI0NT —t 1202430 @l

Series 201 70T, CREE LS (0). . v vvevnencnrranrinnrennns  G10% LX2S2047 5375 1630021 0.1

Series 201797, Class SW(ad fed . . oo o cviiciriirnennee . B1TR 12252047 617 1419347 0.1

Suﬂ3018~23,€;lm55{a};‘:}.......................... 6.12% 052572048 5559 1226853 0.1

Series 2018-30, Class SAf)fe) .. ..oovivniiiiiniinee..  BIX% 053252048 4434 887208 (|

Series 201858 Class SAL) () ... covvivvnivcinncnnnn.,  B12% DROST2048 3745 508 483 ele]
Eum\w}-hwm

Series 2014-181, Chase TV o vvvvvrmcomrimnnrereean. .15 OL1GD035 4554 599240 o0

m:sma.mnsm::}..... rremarran e 551% 11202041 4518 433 554 0.0

Senies 2019-61, Clasa NS0 (e} - .- cooviiiiic i G01% 02202049 15853 2539027 02

Semies J020-31, Class K5(a) (6] - .o.oonvnviiiiiniiiina. B01% 03202050 12259 2283517 0.1

— I6ETRME 1%
AGENCY FINED RATE
Federal Home Loan Monipage Corp. REMICS

Series 4873, Class BR) .. .o occvecvnnmnniinian s 4.50% 05757050 E538 LO07 134 0l

Sorias SO11. CRas MIE) . . . oo oovovmvrccnneinnranane e 300 D92S2050 1579 1163541 0.1

Series 5015, Class BE() . ... ... e amamnaeeee 400 00252050 14,175 2488335 02

Segies 5015, Class D)y . ... ..._. iesmsrrscassatenaon A0 OS2S50S0 S350 1401088 0.1

Series 3030, Chass EI0d) .. ........o..viciiiiiincnaan.. 3.50% 10252050 14855 2605240 2

Series 3040, Class AL .. ..o v 350% 112372050 3335 36008 oo

Series 5040, CSS CHAD .. ...ovvvncvnrnnnrrrninnenenens SO0 IL252050 13,546 1734455 0.1

L0 T TR LT R S R 500% 112572050 11872 22108448 0.1

Series 5049, Class CRAD ... ... oo 3505 127252050 17043 1280919 0.1

Segies SCB0, Class I . . .- covciciiiiniiiicinncenne  400% 12252050 BT 1417 .54 0l
Federal Nadonal Mortpape Associagon REMICs

Series 2015-30, Class ERAN ... .ovvv e vnevcnneinnnnnnnnnn.  500% O5Q52045 48 102563 ele]

Sevies 2016-64, Class BId). . . ..o vvvvnrrcnrrrnnarsrneans 00 DRIHI045 3203 $33.309 0l

Series N20-T8, Clasa BOGA) . ... oL C.ooiiiiiiiiiiea s 2506 ILR2S/2050 pA0T §76 007 0.1

Senes 3020-89, Class KId) remnaneenee-e 4006 127252050 15,188 1235978 0.1

Semes 2021-18, Class TTi(d). . . vensanansanns 300 0252051 1022 1138508 0.1
ﬁmmwm

Segies 2021-117, Class MIGd) . pamrere e eennene 3500 ORO0Z042 19441 2438477 b2

25270 834 1.3
NON-AGENCY FIXED RATE
Alwrnative Loan Trust

Series 2005-50CH, Class 1AL . S50% 11/25/2035 1130 1,080 462 0.1

Semies 2008-11CH, Class 1AY . . rmecrimanannenana GDVR O5R252038 P18 TI6 368 ol

Seies 2006-28CH, Class Al4. .. ... ... oiiiiaiiiie.. B25% 1022036 b 3503 ]

Semies 2008-18CH, Class A1E G00% 10M2572035 751 40,110 oo
Angel Oak Mortpage Trust, Series 2021-2,

ClassAl. ... : pemrrrrnsmrerensns O DAZS2065 52E3 6,307 523 04
ncuu.cnmsmm.mn'- E:l:u.:.l._* ceee 303% 0472572038 870 809,715 01
Chase Mortgage Fimance Trus, Senes 2007-55, c:hnm:l.? ..... G00% 0T/252037 1,741 1,105 489 o1
Ciihfongape Alemanve Loan Trust,

Semes 2007-A6, Class TALL .. ..... venens  G00% DE2II037 128 128 560 oo
mmmummwm

Sepies 200410, Class AR . pemmane-. GO0 0525720385 1285 BT3225 0.1
Fmﬂnnmmwumwm

Senies 2005-FAS, Claes 1A12 . tmaniesiiaeaeaneas 350% 1252033 o] 852 i)

mm—ﬁu‘mm.. sansdsasmansannnsnsnnnns GO ONIN20I6 187 12598 ]
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Faste D Prusegpal Value Nt Assets
10 LS L
Morgan Standey Mortgage Loan Trose,
Series 2008-7, Clams 484 _ . ... ... .iiiiieo.... GDO% DG2SD03S USD 500 % 376TH 0.05%
— L4308
NON-AGENCY FLOATING RATE
Alwmmative Loan Truse. Semes 2005-19CE.
Clhass Aa) ....... 1675% OG232035 £l 0152 oo
mmmmm:m
Series 2005-ACT, Clazs AZ(2). - .. ST PO F T 1B835% 10252035 267 248 187 0.0
mmwmm 18.24% 12252035 21 T 44T 0o
Chate Mortzage Firanee Corp.
Series 2016-5SHL Class M) .. ... .ooovciciciiiianinas 375% 04252045 1555 1540925 ol
Zenes J016-SHI, Class M4 . varssssses BTG 1252045 im SB5.493 oo
ESWM;FWMWM
Sehes 0059, Class 4AL(x) . rramamarermr e terees  1929% 10252035 73 #2073 oo
Lebman Momzage Truse, Sﬂlm‘ll
Lot e R TA7% 0L2R2037 488 230 Ot 0.0
FRALI Trust, Senes 2006-Q03, ﬂiﬁ.ﬁ.l{l] ssmiissmuenbsnia 0.50% 0252046 1510 956842 o1
SASC, Series 2006-11. Class A3a). . saivenavenrarnens DLEET DNZRDIIS 7711 SITE81 04
_ E2sESH 08
54554541 1
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
322 Fanding CLO, Series 2021-TA, Class Afa) ....... ki 1.27% 04232034 7000 71006 250 L&
AGLCLO 12 Led., Secies 2021-124, Clacs Alfa) . ............ 128% 07202034 3000 5,003 605 03
AGLCLO Led.
Series N20-0A, Class D). - ..ol 1E3% 012072034 4 D00 4027318 03
Series D021-10A. Class Aa) . . ... oioiiiiiiano. 132% 04152034 3000 3002413 02
Senies MZ1-10A Class DMa). oo oo vvcinnininiansianees 200 QWIII0H 3300 1502614 02
Seies 2021-10A., Class Efa) . . R 619 % D520 223 2250207 2
Seret D021-T1A Class Dial . . .. ... ...cicnivicrnrnrenes 3131% 04/15203= 3000 1002.772 02
Serbes D021-10LA, CINE B - . - o ooe oo 652% 04152034 1,000 1,003 442 0.1
Senes 2021-124, Class Efx) 628% 0202034 3250 3,171,200 02
Apidos CLO
Seies 020-I3A, Clas Bla) . o covvvvinminnisiannnrinnens  sddw QNZ4203] 4,700 4700000 02
Series 20344, Clas D). . ..ovncvicncninicinninnians .73% DL2O2033 100D 1003265 ol
Seibet 020-344 ClaseBLa) .. .. ..o...oioioioian 738% 01202003 2500 2507 825 02
Semes J021-35A, Class Afa) 135% O0420/2034 3000 3,002 522 02
Series 2021-35A, Class D{a) 1E5% 04202034 3500 3500 522 02
Apides CLO XOOVT, Series 2017-26A, Class DMa) . ............  &23% OWIE2029 1.500 1450412 01
Apidos CLO X000V, Seres 2021-35A. Chass B@) . ......... 595% 04207034 3230 EReb Rk 2
ASSURANT CLO T Lad.
Saiat DL7-LA. ClSE ALY . - . - evs s rncisarrasrarrirrnnn 1L38% 10202029 5 D00 5.00s4 290 03
Series J017-1A, Clase B(A) . o ..o oo 650% 10/20/2039 1,000 8d 580 o1
Bain Capiral Credit CLO Lad
Series JOLO-2A, Clss B(a) . .. ...covvvciiiiiiciininnne. . GBS 1072032 2100 2096810 0l
Sories J014A, Class A2 .. ovvnvncicnrnnceannnnnens 1200 TOU2O/2034 10000 10,000 000 0.7
Serhes DOZ1-4A, Clase DA} . oo vvvivvmsnnroanaarsans 3.20% 10202034 3000 3000 000 o3
Ballyreck CLO 16 Led | ilnl!ﬂ_lvlﬁl.
Ol AT(A) i 126% OT/202034 5000 5.003,705 03
Ballvrock CLO Lad.
Series DOLE-1A, Chss DMa) . .. ..ooovvcnnniiiiiiiianne. 3 P3% Q42002031 1,000 BE R4 0l
Secies J020-14A, Class C3) . . ..ovvvvnvvcnrnnnsnninnrens  $73% OL2OZ034 2 2007 48 0.1
Sertes J0Z0-19A, CLAs DA} . . - vvvcvamsnnrsnnrnrrenes T.13% L2004 2000 2001 e ol
mmll-]ﬂ.ﬂ..ﬂmﬂ[:}............................ 638% 07207034 31500 1430992 0z
Semes 2021-17A. Class ATAf2) . SR . . v 1. vic o Y 16,000 110 000 000 [+ I
Series J021-17A, Class Dia). . crsaeiens  G10% 1ODOZ034 2000 1970000 ol
Barings CLO Lud., Summlﬂ-_k.ﬂﬂlﬂm 663% 072002028 3315 332051 [
Benefit Stoeet Paxtners CLO Lid,
Seres N20-224 Clase Da). . .- ooorvcnnannnnnnraae oo 360% QL0032 1,000 1,000,000 01
Serhes N20-224 Clae B{a) . ... ooio.cioiiiiaiie-a T13% OL20/2032 1,500 1,500,000 o1
Black Dizmond CLO Lid.
Senes J016-14, ﬂmﬁ.m:.} sensticasarsnasssiennans LB ONIER03L 5000 4 9B 463 03
Senes 2019-1A, Class B(a) . . 3.19% 0722032 4125 4045 504 03
EMMNEHUSGLI}W MHII'I‘EA
Class THa) . ceersraress G2E% JW20/2030 1000 #TT RES 01
C.ﬂthSELﬂlll. Sm:ﬂlT-?.ﬁ E.'.Llﬂ.h(j} ............. 624% 072002029 1500 1411087 0.1
Cadar Ponding DX CLO Ltd., Serles 2018-0A Class Efa) ... ... 548% 04202031 £75 B5I 008 (8]
Dirypden CLO Lud.
Seies J0LB-FTA. Class Bfa) . . .ovvvvvimnnainanianins 2.32% 0132031 1730 1676063 ol
Series J01E-654A, Clazz B(a) . . . 1.53% Q41822031 JE0D 1.E00 DES 03
Galxy CLO Lad | Serses 2017-234,
R R e e e R R RS L48% 042472029 1350 1,340 482 [ ]
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Goldenmes Loan Management US CLO Lod.

Semes J020-TA, Class ARA). . ... o.ooooviiiiiinanen. o L20% 0402034 USD Fp00 $ 3003 265 03%

Seqies JO20-TA, Clss DRI .....ocvvvvvnniinrnncnnaaes 32B% 0202034 1000 1002367 0l

2015-11A, Class BR2(a) . . prmrrranemnaeeeao.  148% OL1872031 E000 E,000 184 05
mmﬂmumm.

Clazs Al(2) . mwiebetaisissimseceaace LA DAAT003 3500 g5 470 03
wmwm Smﬁ:-:lls IJL.

ﬂm.ﬁ;‘m cesibimrmnn e nrnnannnnns L0 ONIEH203]L 3000 3000350 o3
memmmu

Series 2018-1A, Class Ca) . - e 3133% 077212031 2000 1921 528 0.1
Invesco CLO Lid.

Sepies JO21-1A Class Bla) . .. ...ooooniiiiiiiiiniiieees LTS 04152034 3000 3002 307 02

Senies 2021-1A, Class Efa) . . pesssssmssiansnsas OO ANR2034 3000 1860478 2
Tamestowm CLO X Lud., Smrimli-llh.

Class D) . cersmrmremasace O OTI4AT03] 1,500 1433343 0l
Wmmm_smmmm

Clazs AR(3) . cemescinansaaece 130 ONOR030 3000 3000285 02
thhPuquLBx[Lnd Sq:iu:m'l'-JA.

Cass Ala) .. ... e RS 1.31% 12182030 4500 4497 285 b3
Milos CLO Lud, mmnumm ....... TR e . 2BE% 10202030 2000 2000028 0.1
Neuberper Berman Loan Advisers CLO L.

Series 2020-30A Claes D). ... . ....oiiiioiiiiiii.. 373% 012072032 1250 1254034 ol

Series 2020-30A Class B2} - . ..o .oniiiciniicianacnaaoeT.33% 0L202032 2 2502 390 0.2

Seqies 2021424 Class Afa). . .. coocviiinniiin i e L2% OTIG2035 000 S001 855 03

Series MO142A, CIs B} . .o vvvcvnnicnrrininnnnsesas  GO% ON1G2035 3415 3624 563 03

Seriec 2021434, Class Afa). ... .. wmmernan e eenneee  128% 07172035 7000 7,003 206 05

Senes 2021-43A, Clags Dia). . . idmearmam e 32VE OTATIN035 3000 3002118 02

Semies J021-44A Clmes B{N) .. ... ... .. o iiiiieiioeooo.  B1XS 1042034 1,500 1,500,000 01

Seoes CLO-ZA, Clgs Afa) . .o cvvcvnnnnnniinrancnnaaes L3R OMIRI0M 11000 11008 255 0.7

Secies CLO-3A, CREs ALa). . ...covcvnnnnnniinranannas 131% 1072002034 10000 10,000 04 07

Seniet CLO-3A, ChseDa). .. ... .. ... ciiririnicnncnns 148% 1020/2034 5000 =500 280 03
OCPCLO Lad

Senies 201444, Class DR(2) . cesasinssnsanceensns G5 LIT2030 2 1087030 ol

Senies 2018- lﬂChuD{:J........ cisssmsssasiases  SP0% 07202031 1,000 |my 0.l
Octagon Investooend Parters 335 Lad., Smhi

2018-1A4, Claze TVa) . crmreraness 3 D003 3000 2EsE 811 02
OTMXNT Led mmm_u t:Lu.f.Dm e 5A43% 011772031 1750 18608370 0.1
Pahnﬁqu.-nd.ﬂl.:d.,&mumka

Class Cla) .. T S P L RTINS s R 1P 5o | 1500 1508 228 ol
MMELDLH

Seres 2021-1A, Clact AlA) .o o ocvcnnnrrsnnniinraranans 1.25% 10207203 10000 10,000,000 0.7

Seies DO21-1A CRs E(R) . . ... iciicirnicnranea.-. GI2% LOD20Z034 2EW 2530000 0.2
Piles Peak CLO

Series 2018-1A ChssEQ) .- ..o oo i e nean . B18% OT242031 1,500 1447185 0.1

Sepies 2018-2A, ClSs E(@) - ocvcvnvinsnaiiinnnsisnsas  G33% OLASR0R 300 3015068 2

Sniﬁiﬂﬂl-TA.umD{l}.... A S - = 1 r- L e e 5000 3007315 03

Series 2021-8A, Class Afa). . PP B v=.; N 1 1o i 10000 10,009 300 o7

Senies 2021-8A, Clats Dia), fiiaeesseee- 325% ONOM034 5000 5000570 03
PPMCLOLed Saries 201514, Clm.E{:I:I craemmeeees  BORS OTAS2031 3000 1820243 .2
Focidord Tewer CLO Lad.

Senies 201T-2A, Class AR(). . ... oo cvvvvmnniinnancnnaaes LIS% 1OAIS2029 z 2000, 184 ol

Serins 2017-3A, CHSEBla) ..o vvecvmennn i inis ceressens 10 LOO/2030 3000 1000027 02

Series M01E-1A. Chss Da). .. ... ..o covcii i inrcnneaas 3.13% 0572072031 3=50 3450369 02

Series J018-28 CBOB(A) .- oo ocviiciiiaciae e e 123% 1002031 7000 7002 968 o5

Series 2021-1A Ches AN . ..o ..oiiiieciaiooaoeo. 1259 OTR2OM2034 7000 TO12317 05

Series 2021-1A, Class Efa) . . crreeenaees  BAS 07202034 3000 2831027 2
Fomak CLO I Lud., Sumaﬂ:l.ﬂ-u ch.ua.m ...... 2.20% 07152032 5000 5000335 03
TOWCLO Led, mms-u Clasz Efa). . crareraness 0 18% DUZEZ03] 2230 1195384 02
TIAACLO Lad.

Series 2016-1A Chat AR{A) . ..o .oiociciioaiomieana 133% 072002031 2 2000 410 0.1

Series 2016-1A Chass BIRG). . ... .................. LE8% 07202031 5000 3,000,110 03

Senies 016-LA Class CR{A). . .. ...cvvvciniinniicnaanas  248% 07202031 - 1006 440 0l

Series 2016-LA. CLEsDRA) ... vovvvnvnirianrorannnns 363% Q7202031 + 000 1954 560 03
TRESTLES CLO Lod , Series 2018-2A,. Class AN(a) ........... 1B0% 077252031 3000 3,000 524 02
Vennme CLOL1d, Serdes 2017-27A, Class Dya). ... ... ... 4.13% 0772072030 1,500 1500479 01
Vora CLO L., Sertes 2016-34, Class AIR(a) ... .o..._...... 132% 101872031 3000 3000 502 02

JIEMESDE 213
COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FINED RATE CMBES

225 Liberty Smeet Trast, Series 2016-2250, Class E. ... ....... 480% 02102036 2 p00 2 096,678 0.1
BAMI T Commsercial Mompage Securines
Toost, Senes 2013-WBERE, Class D . ... .. .. ... ....... 365% 03102057 3000 27684755 0.2
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Seriee 2015-L/BS7, Clats AS. . rrarraneerreeeae  398% ORSO04E USD 1140 3§ 1245115 o1%

Series 2015-UBST, Elmjmm,} e DB DRI152048 754638 1048424 o1
Bank, Series 2015-BN 14, Ch.u:&\{d} chamemrersances  DGES OR152060 24302 1633358 3
CCUBS Commercial Mongape Trust,

Sories 2017-CL Class AL . ..o cvivinnnnnninas vess  115% TLAS2030 15326 655868 0O
CD Mortgage Truct, Sepies 2017-C0F, Claes NAM ... ... .. . LI4% QL0030 #7730 4271282 03
CFCRE Commercial Momgage Trust

Series 2016-C4 Clags AM . ... ... 3.60% 0571072058 180 205139 o

Series 20160-CT, Clase AY ... .. oniiiiiiiciciceae e 3B4S% 1M02054 2 2782543 02
Cinproup Commercial Mortpage Tru

Sedes 201 3-GCL1, Class D, .. cvvv v msemvsnnmnsrnns ceee 456% DATOZ048 LD56 1,074 701 0l

Sorint 201 3-GCLT, CBED . .. .o cvvvrmnnnmrm e e 5. 20% 1LALOS2045 2430 2247 508 2

Seriee 2015-GC20 Class XAM . ... o .ot 117% 04/10/2048 5633 213014 0o

Serbes 2016-C3, Clase XAM) - . ... ... oo 1LE% NS2049 92,801 3850 524 03

Series 2016-P3, Class XA .. ... cvinnniiininiiaaan . LESS DA1S2049 41408 2398 080 02

Series 201 7-CA, Class KAL) & o vvvuvnianinnsnnnisnianess  L23% 1022030 aT410 <681 0 o2

Series 2017-F8, Class AL). . ... covvvviiniinnneiianess L0D4% DRSZ030 43,772 1,843 500 [L8 ]

Series 201808, Class XAM) - . ..o vvvrvnnicnnnceeanon . 085% 1171072051 7523 391,384 0o
Commercial ) Trazt

Seriea 2000-CY Clasa Dy ... ollliaiioioioiiiiens 509% 0702048 2 21536425 02

Senes 2010-Cl.ClassF ..o iiiiaiiiia . 400% 0702046 3,780 1531701 02

Sens 012CRI, Class G am e ee s A 25% ORLAT045 1300 Tzl o0

S 20 LR, CBE B ... o.cvcnicvnnisai s n i ain 491% 1071572045 2173 1084 573 ol

Seriws 2012-CRI, Class XALdY . .. ... ... iviiiicicr v 1598% 1015205 3000 36561 oo

Serieg 2012-CRS, Claas XA . . .. oovvviciciciam e cns 1.65% 1210/2045 14339 213,738 o0

Series 2013-LC8, Class D . ..o liiiiiiiiiieaooa 4445 0102045 540 632055 00

Series 2013-LCS, Class MAMY ... ......oovieiinianianns 143% 0U02046 12512 143 1435 o0

Series 2014-CRIG, Clas D .. ovvvvavninnninnanrsnsaness Sl QAMOT047 1541 1,741 984 ol

Series 2014-CE19, Chast XA .. ....oovvvvvonnrnrennan. D119 ORAIO2047 73,152 1,701 354 o1

Series 2014-CR20, Class XA .. .. ... .ooooovoeonooo. L15% HA1O/2047 7255 213591 oo

Seriea 20141017 Chas B .. .. ... io.oiii.... 449% 107102047 2 000 2179308 o1

Series 2014-UB52, Class D ... o0 L. i iiicicioiaiiien 517% 03102047 1250 1253327 ol

Series 2014-UBSE, Class AM . ... ... .. ...ciiiiciaiia . 405% 1202047 150 204 550 0o

Senes 2015-CRIZ, Class NAM) .. ..ocvvvvvninnmmnnennaes  LEZ% QNI0Z048 16,260 160 TR o0

Series 2015-CR27T, Class XALMD . . .o cvvvvnrvmnnrenonean-  1006% LOLO2048 F1633 30062 509 x ]

Seried 2015-LC10, Class XA .. .. ... ... oo 126% 0210/2048 47 567 1573 857 o1

Series 2015021 Chas XAM) .. .. .o 082% O7/10/2048 51200 1,128 344 ol

Series 2016-DC2, Chlass MALD) . .. ... iiiiaiiiia. L11% 0202048 49,770 1,713 588 [& ]
CSAIL Commercial Mortgage Trust,

Secies 2017-C8, Class XAU) .. ..covvvivinmrmamnnnsanans 137% 04152050 o] 2 587 D95 L1
G5 Mortgage Securities Trust

Series 201065 Clate © .. ... ..oiiiioioioceaoo.. 530% 087102044 4850 4134 625 03

Serier 2012608, Clans B . 6.04% 01102045 B 3856337 03

Series 2001 2-GCIT, CLsE A .. .ouvneciaiininnnieiiacais  338% ORQ2045 52 52 on

Semies M IGCI3 Chas €. iiivian i i e eas  A22% OT02045 4537 4271 831 0.3

Series J013-GCII Class D . .vn v v v nrnnnnnnrnneas 20 OTLOZ04E 3180 1,046 586 ol

Semins JNA-GCIE, Class D oo v vev v arrmnmnmrrennes B 15% OLLO204T 1558 400,182 oo

Serles 2014-GC22 Clas AS . .. . . iiiciciciaaen 3 B6% 041072047 2 2807 503 2

Series 2014-GC22 Class MAN . ... L10% 061072047 6,633 123674 o0

Series 2016-G53, Chass A4 ... ..ol i iiiiinieia e LESS 1OVIO04R z 2675147 2

Sorins 2016-G53, Class AM) ... ...covvvviinininieaen. L% 1ON0Z04S TI225 IET4050 03

Series 201 7G55, Class JAM ... .ovvverrnrvnnmnenranen.  00FR OWL02050 52017 2167154 ol

Seried 20170658, CMAS .. ... oiirinnnmare e 164% 051072050 2,000 2197378 01

Seriee 2017657, Clans XALAY .. ... ... o.oiio.oo. 1.26% 08/10/2050 25517 1337037 ol

Series 2017558, Chass XAGDY ... ... ... ... . 111% 1110/2050 38318 1.710 837 ol
mwmmms«mmﬂ

Sexies 2071-C4, Class C . ......... creiees  $3TR QULE204S 2262 2271356 02

Zeriec 2011-C5, Clase D . cermidmnsrnnenrmrensnns  RTI% DRLSO0L5 447 421,758 0o

Series 2012-Co, Clas E 531% 05/15/2045 22 1,664 845 01

Series 2012-C6, Clant & 297% OS152045 1500 1122332 ol

Series 2012-C8. Clas B dlssssssssnsecsimssaness  J0E% LOS2045 3.000 5080733 03

Senies 201208, Clase C . .oon v cnnciinnnniaamiasannees  HTER LOMISD045 3000 31037 060 2

Serins 201 2-CBX, CRSEC . .vvvnecininninnnnninnness 508% DELS2045 3000 2BT3H26 iz

Sariec 2013-CI0, Class B ... .. ...t 367% 1M152047 2213 22387253 o2

Series 2013-C10, ClaseD ... ... 424% IMS2047 1550 1562 582 01

s«m:nncw,m:-:nm .......................... 101% 0752047 11387 178 524 o0

Series 2016-TP2. Chass XAM). . ciassansesmsmsiannss 1 00% ORS2049 41423 1904 721 02

Sexies 2016-TP3. Claz B. . permamsnrsnrens 340 QRS040 2 2115561 ol
Macmmmmmu

Series 2013-C14, Class D . ... ... i ee. O DES2045 3225 2506137 2

Series 2013-C17, ChaeeD . ... 505% 0L152047 1515 2 506 052 02

Series 2014-C20 Chass B . ... . o..oiiiiiiiiiciciaiieas 434% 08152047 2,000 2136021 ol

Series 2014-C22 Chas XAM) ... ... ..oiniiiiniiiin . DEBS ORV1S2047 99474 2114 301 ol

Sories 20T4-C2, ChEs € .. .ovvnvnniinninnrnnmnnnraneas  #35% 152047 6000 53T AT 04
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L] Sy L]
LOCM, Series 200 7-LC26, Chaae XAM). .. ..o oooooianns 130% 0W122050 USD 33480 S 1521 880 0i1%
mwm&m;muﬁm
Series 2002-C3, Chass XA[d) . I - R ] 16,735 107 427 0o
Series 2012-C6, Class E . cavesssnnasminvasnnnansnns 000 TLLN204S 425 403 574 oo
s-mmlm.mmma........... verrrrrrareene  L15% TLLSD045 3600 32459 oo
Serhes 2004-C18 ClassC .. .. ... ..cvvrmmmsmrnrnsssranrs 4.65% 1152047 1333 1387 387 0.1
Series 2004-C10 Chaea D .. .o il 325% 12152047 125 1,217,183 01
Secies 2004-C19 Chss XAM) ... . ... . ........o.. L1256 1MIS2047 a5 738006 oo
Secies 003-C0 Class XAM) ......ovvvciniaiininiaan 14L% ON1S0048 5E035 1043243 0l
Secies 2013-CI2.Chss NAM) ...........c0cvviieenaan. L1O% DWII043 47845 1321600 ol
Series 2005025 Clase XA ..o - oo cvvmnnncnnnnenaane  120% DOVISR04E a4l 1,038,754 0l
Series 2001 7-CH4, Class XA(d) 092% 111572052 31085 1,195 238 o1
Morgam Stanley Capinal [ Trssr
Sertes 2001-C3, Clasc C . - .l e 1300 2407237 02
Series 2016-UBSS, mxﬂd} vismrmsasenaaraene LIV QWS040 60281 1411 650 02
Secies 2008-L1, Class XAL - .ovvviinmimimmnsnniinanns 0.68% 1VISI051 150 604 4976 536 03
UBS Conumercial Trust
Seches 2002-C1, Class D ... ... ... 5.74% 0502045 1576 2451785 02
Series 2007-C3, Class XAd) 123% 087152050 37400 1,771,086 ol
Serbes J007-C4 Class AN . ....ooociiiciiiiiiiee LIS% 1VIS2050 0425 1.068 565 0l
hﬁn!ﬂll?—Ci_ﬂmWﬂ.. I Lo R e 3R 1648 456 0l
Secies 200E-C10, Class KA} ......ovvvvmrmnnnnnnnraass IR QWIR2051 TT084 3,888,700 03
St 2018-C14, Clast XAM) ... .ooviriicicas i snaramns 1.18% 121572051 51,610 3021543 02
Series 2018-C15, Class 3 108% 12152051 30137 1633728 01
h‘BS—Bnhy;Cmuﬂm;me
Series 2002-C4, Class XAM) . P B - L B [ 12,795 153148 on
Zecies 2003-C5, Class XAM) . LR e e 0581 25T A0S o0
m:ﬂlmnmn...... veres verrersnnrrans ChAST DW1OZ04G 3518 3,163 858 o2
Serbes 200 3-C6, Clazs XA .. SN R 124% 04102046 1254 38 ES9 oo
Wells Furpo Commersial Momgage Trust
Series 2002-LCS Class D ... oo ivviciininicainaraan 402% 1WL32045 380 386321 on
Series 2005-CIT. Class XA ... oo iiiciinininian. 143% 02152048 10623 3392887 02
Secies 2015CR Class C ........ = S e 4.36% De52048 31352 4,148 788 03
Series J005-C3], CREE AT . . oovnivnvsrmrmnnnnnserass AR 111S20ME 12n 1347768 01
Series 2005-0D053 Clatt A4, ... o.oo.oioiioio.io..  362% OV1S2057 1425 1,560 400 01
Serbes 2005-5G1 Clas AS .. ... ... ..o.oi.iiiii.a.c 405% OOVLSIMOME 1313 1420453 01
Series 2006-C32, Chass MAM) ... .. ..ocviiinnniiaane  136% OMS02050 571525 2576288 02
Secies J006-C33. Clhass NAM) ...........convviennnns . LT8% 03152058 35510 2252221 2
Serhes 2006-C35, Class A3 . .. ..vvnvnrcnicinronnnnennene 26T OTV152048 21500 25623850 02
Serbes 2006-C35, Class B ... .....ovniincncnninnnnnnane SA48% OT52042 2500 20543 EE8 02
Serbes 2016-C35 Claes AN ..o, .o iiciciiiiiiaaan 205% 07152048 34017 2534918 02
Sertes 2008-C38, Class NA) .. ciessimsssaseaaaas  1ADS 1N1SR050 50,087 2528971 2
Eﬂ:!ﬂlﬁ-]‘.t!ti-ﬂus.‘{a.{d} cidsanssssnsarsass LTS 1OV1SL2045 26951 1,763 504 ol
Secies 200G-LCIS CREXAM) .. ..o vvvvinnsnnnn s LA RS0G50 7762 1588 4650 02
Series J017-CIE, Clazs NA(d) . criimimarresserenes  LDOF QLSS0 30587 1306156 ol
SﬂlﬂllTCNﬂ:.uAS... 342% 01572050 2500 2,763 309 02
Series 2018-C4E, Clast AS cmmmrrrneramne 430% OL52052 2 23350090 02
Senies 2008-C48, Class NA(d) 1.11% 01/1572052 47833 27515871 o2
WF-FBS Commercial hMompage Trust
Socies J001-C4, Class E ..o v vviiiaminn i nnnnna e 002% D120 713 479 503 o0
Series 2011-C3, Clasc E | S 7 0 i Py L, O 2300 2212797 02
Serbes 2012-C10, l:l.'l.un e 31.74% 12152045 2 2ATE 582 o2
hmmlzacm.mmq Le4% 1152045 1E515 262 523 [+ 3¢ ]
Series J002-CT Class XAMD . .....oonciiniiiiiiniiiaan.  145% 0652043 47 B6E 166 571 00
Secies 2002-C8 Chais B . ...ociiiiiiiiininianinnansans 505% Q152045 2110 20035 266 ol
Series I00I-CE Clss XAMY . .ooovvvvvnsminnsnnns e e L% DEISI0M3 21305 155832 on
SIEE 200 208 BTN .« v vav s e b +97% 117152065 615 397219 oo
Sertes 2002-C0 Class XAMY . ... ... ..., 202% 114572045 13 547 178429 oo
Series 2003-C11 ClastAS .. ..o .. ooi.eiiiiaioiaaa. 331% 0WLS22045 2 2057718 01
Series 2003-CHL. Class XA() ..ot L28% 03152045 16,751 201,199 o0
Secies 2004-C2 Chss XAM) ........ccvnvninnnnnnns . R3S ORS205T 3ssel G4 549 oo
Senies 2004-C2, Clss AS . .. oovvvivmraiminnnsnnsasanns INA% 111572047 3164 3374431 2
Serhes 200-C25, ChBs D .. oo it amnn e re e 3E0%E TI/1S204T 1280 1,190 558 ol
Sertes 2004-C25, Clhass XA ... .. . . .. ........o.. 095% 117152047 22483 526074 0O
—aP2TS0C5 133
NON-AGENCY FLOATING BATE CMBS
Ashiord Hospitlicy Trust, Senies 20 8-EEYS. Class Ada). ... ... 1.10% 0De15/2035 3000 3,003 028 02
BAMLL Commereial Mertpage Securioes Trost,
Secies 2017-SCH, Class AF(3) . rererssns  LIDR 152033 3000 2938160 02
mmammmms—m
Clasts Afa) - o i Lk 092% D&15/2035 5000 5,000 084 03
B Thrust, mzmm-mnmw} .................... 118% 08152037 5442 5,442 708 04
DBWF Morzape Trust, Series 2018-GLES, Class E{a) ... ...... 3.10% 1292050 1420 2414205 o2
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Bane Dare Primespal Valne Net Aszers
Ll s o
Federal Honse Loan Morpage Corp . Sertes 2021-MN1,

[ T3 L e AN 380% 01252051 USD 1700 § 1,793 272 0.1%
Invitation Homes Tmst, Secles 2018-5FF3, Class Afa) ......... 1.09% OT/17/2037 4518 4525304 03
Morgan Stankey Capital T Trast

Sedes 2019-BPR., Chus Di{a) . . S [T Tk 2750 1583 569 ol

Series 2019-BPE, CBs B(a). ... .cocvvvvvvriinsarnnrnnss 4E5% DI137035 ik 1484768 01
Starwood Feas] Propery Trust, SMJJH-SI&R_

AN o s A A e e R 157% 11152027 R0 51070 0.1

— RISTASS 20
AGENCY CMBS
m}mmmm

Senies K076, Class A2, . cieisisssansmasnaniesnns SO0 QAILI0E 3500 4070150 03

Series KBS, Clm-.ﬁ.... e e i o e 406% 10737022 TR £.231,781 0.5

Seras EDP0, CHMEAZ, ... ovvccrncrnnnmrrrrnraneenners  3AE 02252029 3p55 0 ARl 02

16791 832 1.1
27544317 184
ASSET-BACKED SECURITIES
OTHER ABS - FIXED RATE
Affirnn Asset Securitiration Tracs, Secies 2000.4, Class A ...,  210% 021872025 2500 2515790 03
CLUB Credst Trus, Sectes 2007-P2, Clase C . ce.. 4D1% 01152024 331 332 505 o0
WMLW;MCMHMTML

Senes 2019-HPL, Class B . St ceene 3ARTS 1M52026 2500 2BH 452 02
Emhmlhﬁu!mﬂoﬂd&idnmn

Series 2018-Fl, Clasz C . e PR - i [ ) B Yo s 292 P0: 220 0.l

Sevies 2015-F2, Class C .. .. - 1 & B 1o e T3 TET SR 0.l
Hardes's Fumding L1.C, Smxlm-m

Class A3 . . remeeaeaeeeeee 30B% 12202050 2085 1191 82 02
Mmmm Sﬂiﬁlw

ClassC..... veramsrssnrasanenses  SPI% LMIN2028 3p00 IN1e 552 02
Vmﬁ:mﬂdnrm]‘.m'!hﬂ

Senies 2014-AA, Clazs ATA .. R B 13 b T e + 544 4,708 210 o3
Neighborty [srner L1C, Series 2001-14,

SERRRTIUR o oo et e B e B e e 158% 0430/2051 4028 5154 005 03
Omedlaim Firancial Lisuance Toast, Senes 2021-1A.

Class B. . : - et 185% Q4167036 4000 4032284 o3
Mﬁmﬁhﬂmmm

Series 2021-A, Clacs ATH . rermrramarrrsnaanaraness oo QUISZ052 5000 3,032,185 03

Sariea W2Y-B CIat A . ool iliiaiciiices—iieacs 131% 07172051 6554 6542 198 04
mn:mmpmmu.c

Senies 2016-2, Class B. . sirssinsssnssesnnacnnacs TR LO2T202S 421 411570 oo

Series 2017-3, Class B. ... .c.oovinniinnananamnnas i 185% ONI3I026 511 13389 oo

Seras 20173, CHEE B, ... oov e imn v rrnmrr i ar e nanees  35P% QS2GT026 2115 2117928 0.1

Senes 2017-5, CLI!.':E’....... e e I e i Tk 402% 1252028 2250 27 2
mcumlmhnmm

Series 20181, Class €. ... ... . ..iiiiiiiiiiiiiioaan 3107% 025N 2 1547319 2

Senies 2018-2. Class C.......... 425% Q4262027 2500 2560502 2

Seaies M018-3,Chass C. .o vvvee i nncnnnm e 467% Q252027 z 1560415 0.2
Zzxby's Punding LLC, Series 2021-1A. Class A2 . .......... 3.24% 07/30/2051 2200 2265150 2

— 438048 37
AUTOS = FIXED RATE
Avis Budget Rental Car Funding AESOPLLC

Serdee MOOLA Claet D . o lLllliiiiiciaieeniac: 3134% DE20/2026 5,000 4 990 580 0.3

Senes 2021-1A Class D ... Liiiiiiieii.o. 3171% 082072027 5 (00 5,040 500 e
CP5 Aute Feceivables Thast

Series 2016-B, Class B ... ...oooiiiiiiiiiiiin e cnneaes B14% OR1S2023 1410 1413217 0l

Conies 2016-C, 0135 B ... .o i rnneeeae s B3R DR1S2023 1218 1822200 0.1

L T I 1 - el LT v 5 REE 77 B66 o1
Flagship Credir Atte Tt

Series 20184 Class B .. ... L.....o_...... G84% 0LN&2024 1,000 1,002 004 0.1

Seches 20194, Class B. ... .. ooonniciiiiniiiinianannaaae A% OWS2027 3000 31171665 2

Series 2020-1, Class D . rernrnnnmsnsenranannnens A% QNIGZ026 5000 3148760 04
quhcwmmuum

Serss 2020-1, Class D ..., srmrrrsariimrsrnsrmner o0 QLASZO02S IpED 2134528 01

23700088 17
OTHER ABS - FLOATING RATE
510 Pavats Credat Stodent Loan Triase

Series 2005-A Chlaes A4a) . - o oiciieiciieiocieana 043% 12152038 32 3183543 02
5MB Povare Educacon Loan Tros

Semies 2014-A Class Aa) ... covvinii i i e 160% 041352032 3lep 1217084 02

Secies J020-PTE, Class AZB(3) ........ vrrenranannnens  DEME QRS205 4626 4 602 457 03
5oFi Professional Loan Program LLC,

Seriee 2015-D, Claet AT(A) .- oo iiiiiiciaeo.o. 158% 102772038 42317 4254 811 03

15358 385 1o
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e Dmer Prineapal Walne et Ausers
1] USDY L]
HOME EQUITY LOANS - FIXED RATE
I::qmnpﬁww].mnﬂ Ing.. Senes 2005-WF1,
Class AS. . veeeas  301% 1L252034 USD L o ] 108 D%
95355150 84
MORTGAGE PASS-THROUGHS
AGENCY FIXED FATE 3-YEAR
Federal Home Loan Mompags Corp_ Semea 2020 ... .. ... 250% 04012050 o2e4 10,334 886 o3
Federal Home Loan M.mpptdqp Gald
Semies 2016 ............ R 430% 0201086 4273 4738310 03
1T e e e SO S Ea e . 4530% 0&DL2047 4103 4515978 03
Senies 2018 .. ..o iiicirieenr e a s nraneae D0 1OOL204E 6223 G,T61.TE8 05
L R 1 R L P R L [ v 1307 15685 988 01
Senes 2018 ... ... S00% 09012048 2105 442 TEE 62
Senies 2018 ........ crsssissessssnsasass  S00% 1LOLZ0SE 1043 L1617 0.l
mmxmmaum
Saries 2000 T750% 10012030 3 E & rr | oo
Seres 2000 .. .. ... eeeae  TS0% DSOL2031 26 31,560 0o
L R 1 e R e I 500% 11012033 17 198,788 oo
Sariaa 200 - . S L R s R EO0% 09/0L2033 2I1 490 817 0o
Series 2008 . R 1+ 1 B ) o 128 210674 00
Senes 2008 v sanmmsngnisansnesnnnaenans  SoW OAOLZ0 =i 285292 oo
i FIRHERRE R A . 300 OSDLTO T 110552 oo
500% 02012040 58D 659062 0l
500% 04012040 04 214,571 0.1
500% 12002040 E34 T T 0l
5.00% 04012041 374 428065 0o
00% 0LOLI0H 1034 LIFL247 ol
4.50% (4017048 3719 4,124 203 03
450% 10012047 3438 3700328 03
4.50% 09012048 1381 1530479 01
500% 10152030 120 103 530 0o
2.30% /152038 =1) 65249 oo
300% 08202041 S04 65,209 o0
250% 09012051 11 550 120832 324 os
150% 09012051 £240 £.100.850 o5
150% 090L2051 15p000 155833503 10
834 3.6
300% 0TOL20Z5 T4 TEST8 oo
6.50% 03012026 b 5,185 el]
5.00% 0AOL2026 2 2541 oo
350% 02OL20X 560 20 s0ES02 00
BRI B0 oo
— E4150150 58
1357TF337T0 908
MONEY MARRKET INSTRUMENTS
VS TREASURY BILLS
US Ty Bill ....ovvmvinnmrnrnssinisanrmnsnsnnanans OO0 TERI0Z] 2383% 23 832 750 17
— 1383768520 638
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED MORTGAGE OBLIGATIONS
FISK SHARE FLOATING RATE
Bellemeade Fe Lod, Secies 2020-4A, Class BI(a) ......c00e-0. 30E% 0GTI2030 00 509,655 oo
Federal Home Loan Mortgage Corp.
Series 2010-FTR2, Clame B2Ma)_ .. . ... ... ... ... .. T48% 112572048 2500 2540 206 b2
Senies 2019-FTRI, Class B2(a). ... ... 4.50% 09252080 7880 TEI0E4G 035
TP Morgan Chase Commercial Mortgage Seamities Trus
Sevies 2014-CHI Chass M) .. .....oocvniinnnnns 4.33% 252024 857 B4 413 0l
Series 2015-CHL Class M0 .. oocovvavvvncannnnnns . 838% 1022015 1759 1LE56.801 o1
FPMT Credit Fick Tromofer Trast, mmm_
Clazs Afa) .. e iieeeeeaae A% DTN a3 233015 62
Ttm;khl.ﬂ. szﬂ‘llmni{a} fereenaaes  458% 08252033 z 2007 249 ol
mwmmmm
Trust, Secies 2015 WFL, Class 1M . .. .oonvnnnnnnns . 333% 11257025 e E0183 _ 01
18897 770 13
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Fste Date: SharexPrincipal Walur Nt Assets
=)0 s «
ASSET-BACKED SECURITIES
OTHER ABS - FIXED FATE
Cmm&m:mmwmml
Senied 2018-20, Clazz PT. . B - cee--  1171% 11162043 USD 34 % 335,126 0.0%
Sorles 2018-T. CBMR BT. . . . ccvnpamancmacnminmnmp g oriss 11.25% 0152043 e #4358 0.0
Semnes 2019-24, Class PT. . 10.35% 08132044 1251 1254 341 0l
Semies 201944, Class PT. . 1LE7% 1115204 1065 1107 883 o1
mhnbmﬂwﬂwmmkmml
Segies 201812, Claszs PT. . h 1000% 06157043 216 214,789 oo
Series 20184, Class PT. ... _...... 12.10% 05152043 Ed 854510 o0
Series 201948, Clos PT. ... ... .oiouoomiiciiaicnainn- 1084% 12152044 1032 1,040 847 01
Consuner Loan Urdetlving Bond Credit Trus
Series 2018-3, Class PT .. ... “a R8T pIER1 k]
$me5mmhnmm‘ﬂllﬂ ClmR..-- : 2592 PR3- -
SoFi Consummer Loan Program LLC
Senies 20161, Class Rfe) ... ... _. Do 08252025 kit 152347 oo
Semes 2017-35, Class R1(e) . v 0.00% 0R252028 14 190 460 ]
mcummprwmm*mn
Class B (o). . 25082 670837 o1
14 a3 ‘E‘
COMMERCTIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FINED FATE CMEBS
Granter Trasr COMM, Serles 2014-UBS2e) .. ... .. ... 0% 03102047 14 258857 00
ﬁlmeC-SAﬂ..Snﬂl‘.‘Dl!p—Cl{t}.................... 4.00% V152050 226 3500001 03
Grantor Trast JPMBE, Senies 2014-Cl40e) . . A00% 152047 210 2590626 ol
Granter Trust WFEBS, Series 2014-C2 3w} . verean  340% 1052057 217 aznzme 03
Eswmmtsn:mll-ﬁ:i 'El-ﬂ.'l-D verean S 30% OSIQ2044 423 252443 oo
Whhqmm'cmmw“mm
Seres 2012-C8.ClassE ... ... 4835 10152045 1645 1443574 01
MMFWHIMSM‘GEBPR_
.......... 015% 0AR2020 163 500 1634 0g
11 Jle 08
COMLDION STOCES
M, Logan Re Lod., (Preference Shams) (Seces Iie)....... + 00 4077352 B2
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING FATE
Eatom Vancs CLO Lid, Serec 201<-1RA Class Dia) ... ....... 3.18% 07152030 USD 1500 40T _ 01
EMERGING MARKETS - CORPORATE BONDS
INDUSTRIAL
CONSUMER NON-CYCLICAL
Vil de Olivedra Fnamee SAD ... .cocvvvninn e 10ER% 01X2020 1563 208,125 0o
—Slolssde 35
Total Investments
foost 81 583 248 2161 ..\ v s e s e s $ 1AMTRIDES $81%
Timse Deposits
BB]-IEWHCM} 0.78% - ] 0.0
BIWP Paribas, Panis(g) . aaamnm s iamemsmnasamssmans (ISR - =1 oo
BNP Paribas, Pagis(g) ....... alaialh 400 % - 14,139 oo
\mmmnur_mm - 00l % - _ 124897144 _E3
Total Tioe Deposls . .. ... ...oue i iiiiiiaiiiianaaaiiaan 124911 535 £3
Ot ansats Tess WaBBIEheS . .. .. ... cvvneisiminnsnosmramsionmrnne (65520588 (4.4
B T el B
FORWARD FOREIGN CURRENCY CONTRACTS
Contract: ta 1z Exchazpr Vmrealized
e F ,
Coumterpary 008 Lo Dt iDeprociatan
Brown Brothers Hasriman & C0.%. .. ... ooooneninoanns usD 21 CNH 18532 080872021 5 28 508
Bream Brothers Hamman & Coe. .. .. . ..oooonooon. usD 2.3 CWH 14465 08132021 16343
Browm Brothers Hamizoam & Cos. .. . UsD 5050 ELR 4200 09r13r2021 23,004
Brown Brothers Hariman & Co+ . ..oooiicioio oo UsD 420593 AUD 33938 10002021 430,346
Brown Brothen Harmman & Cos. . ooooniiiniian UsD 5351 EUR 4470 1ov0L2021 20580
Brgwm Brothers Hamoan & Cos. .. .o vininnnanssnss 5D =72 GBF 198 Vo201 T4
Brown Brothers Hymmam & Cos ... ... . ... sh 2932 SGD 3843 10401,2021 16,205
Brown Brothers Hasrtenon S Co+. .. .. . ... ... UsD 10,027 ZAR 151464 10/01/2021 71248
] E16.341

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

Race Trpe
Notional Unrwalized
Amowat Trrmuinatca Parmrat: Yk Paymras: Rrormred Apprroiabom’
Clearisg BrakerAEschanpe) [l o)) Date By the Fund By ithe Fasd [ -
Morgan Stnley & Co. LLO{CME Growp) usp 7830 052772030 3 Month LIBOR D645 £ HLI5TH)
Meorgan Stanley & Co. LLCACME Group) 5,500 0727/2001 3 Month [ TROR 1321% (400}
Maorgan Sonley & Co, LLCALCH Group) 75,000 033172025 0524% 3 Month LIROR 295354
Texal 5 (1X5710)
Apprecianon § 195254
Depreciadon  § (420973
CREDIT DEFAULT SWAPS
Upbront
Hotiomal T remnznz: Umaralard
Ternsnation Arsousmt M Larfers Paid! Appreeiatan
[T Hedereneed Olshpnnan Daee 00 Vadne 1 Fieeetwed iDepresuses
Sale Comtracts
Citigroup Global Markets, Inc CDX-CMBX XA BB Series 6 0512063 USD 1576 § (113868T) § (303987 3 (E34.700)
Citigronp Globall Markeis, Inc CDX-CMBX NA BB Senes & 05112063 423 (187.076) 63317T) {121.7580
Citigroup Global Magloets, Inc CDN-CMBXNA BB Serie: 6 03112063 663 (293,000 (1019109 (1910807
Citigronp Global Morkets, Inc. CDN-CMBX NA BB Seriet 6 051112063 1514 (1,111.351) (377.581) (733,760
Citigronp Global Markets Ine COX-CMBX NA BBB- Seriec 6 051112083 2 pod (5474000 (243,808 (303,591}
Cirigronp CGlobal Markets, Inc COX-CMBX NA BBB- Senles 8 051172063 3 000 (E21,1000 (322 508 (498.401)
Credat Suisse Inernational CDN-CMBX NA BB Series 6 05112063 - (427.114) (112.796) (314.318)
Credit Suisee Immermational CDX-CMBX NABEB- Seviec § 051112063 i (220055 (63002 (156.063)
Creclt Suizoe Inosmational CDN-CMBX NA BBB- Seriec & 051172063 2000 (47 4000 (271376 (276.024)
Credit Suizse Inbernational CDN-CMBX NA BEB- Seiet 6 0571112063 2 500 (16842500 (139,0485) (545,204)
Croldman Sache Insernatonal CDX-CMBX NA BBB- Setie: 8 05112083 2 (6842500 {153,805 (530,355)
TPMdorgan Securices, LLC CDX-CMBX NA BB Series & 0571172063 1 Da0 (488544 {192 1109 (269434
JPhdorgan Securites, LLC CDX-CMBX NA BB Series 6 05112063 1093 (483.066) (202341) (280.725)
TPhdergan Secunces, LLC CDX-CMBX. NA BB Serfes 6 051112063 1126 (498015} (212043 (2850683
TPidorgan Securites, LLC CON-CMBX. NA BB Serie: § 05112063 1,713 (757,274 (321,767 (435.507)
Securities, LLC CDX-CMBX NA BB Serie: 6 051172063 1532 (B54,229) (405 374) (4438 £55)
TPAdorgan Secarines, LLC CDX-CMBX XA BB Series 8 051172063 2598 (1281.343) (432 660 (E48.683)
TPhdorpan Securines, LLC COX-CMBX NA BBB- Seriec 6 051172063 1057 (563,001) (168340 (204.650)
JTPhlorpan Secuntes. LLC CDN-CMBX NABBB- Series 6 03112063 2500 (6842500 (272676 (4#11574)
Morgan Stnley & Co. Intermational PLC  CDX-CMBX NA BB Seriec 6 051112063 1289 (3697700 (133.074) (4166060
Morgan Somley & Co. Infermational PLC  COX-CMBX WA BB Seriec 6 05112063 1415 {1.067.786) (502.921) (564 B65)

*  Principal amount less than 500.

(a) Floating Rate Secunity. Stated imterest rate was in effect at Augost 31, 2021,
() Variable rate coupon. rate shown as of August 31, 2021.

(c) Imverss interest only secutity.
{d) IO - Interest Only.

§ (13888061) § (51276311 3 {B.'."il.izl
5 (EEET.048)

(2) Fadr valued as determined in accordance with procedures established by and under the penerl supervision of the Management Company’s

Board of Managers.
() Defaulted matored securnity.

(&) Overnight deposit

Currency Abbreviations:
AUD - Anstralian Dollar

CNH - Chinese Yoan Remminbi (Offshore)

EUR - Eufo

GBP - Great British Pound
SGD - Singapore Dollar
USD = United States Dollar
ZAR. - South African Rand

Glossary:

ABS = Asset-Backed Secuntes

CDX-CMBXMA - North Amencan Commercial Mortgage-Backed Index
CLO - Collateralized Loan Obligations

CMBS - Commercial Martgage-Backed Secunties

CME - Chicago Mercantils Fxchangs

LCH = London Clearing House

LIBOR — London Interbank Offered Rate

FREMICs - Real Estate Mortgage Investment Conduits

TBA — To Be Announced
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(2022 5 16 )

295,283
33,933,022,718
113,011,167,357
2,166,494,317
149,110,979,675
149,110,979,675

1,156,751,745
290,448,863
92,744
1,447,293,352
1,447,293,352

125,200,596,668

22,463,089,655
147,663,686,323
147,663,686,323
149,110,979,675

( 2021 11 16
2022 5 16 )

( 2021 11 16
2022 5 16 )
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(2022 5 16 )

2021 11 16

133,665,809,707

2021 11 16 2022 5 16 1,558,269,762
2021 11 16 2022 5 16 10,023,482,801
125,200,596,668

66,311,785,812
23,934,177,996

25,043,252

34,929,514,270

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

2022 5 16 1
1 1.1794
(10,000 ) (11,794 )

(2022 5 16 )

(2022 5 16 )

37,681,800,000 37,690,579,857
37,800,000,000 37,804,725,000
37,500,000,000 37,515,862,500
3 112,981,800,000 113,011,167,357,

76.5% 100. 0%

113,011,167,357,

2022 5 16
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148,693,511,745 147,536,760,000 1,156,751,745

148,693,511,745 147,536,760,000 1,156,751,745
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2022 5 31

16,548,045

200,402

16,347,643

14,689,853

1.1129

2022 5 31

148,712,776,443

1,345,827,327

147,366,949,116

124,814,747,541

1.1807
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@
1,630 2022
100,000 32,600
2018 130 1,630
@
2022
77 4,319,842
8 82,841

85 4,402,684
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19 8 6 52
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€
25 26
2020 12 31 2021 12 31
3,133,817 4,570,642
1,917,831 1,621,085
81,538 65,463
27,089 114,728
1,584,883 3,051,626
720,701 895,717
7,465,859 10,319,261
*2 770,053 660,965
*2 220,106 167,051
990,159 828,016
618 412
2,204 2,204
2,822 2,616
30,559 37,861
218,975 194,526
19,646 18,354
509,583 608,223
778,763 858,964
1,771,744 1,689,596
9,237,603 12,008,857
30,784 35,829
598,252 1,417,316
14,608 24,200
*1 1,493,523 2,823,208
222,247 240,824
509,100 657,216
257,527 440,840
23,333 13,333
3,149,374 5,652,766
353,187 403,844
1,858,410 1,554,593
2,211,597 1,958,437
5,360,971 7,611,203
1,630,000 1,630,000
1,500,000 1,500,000
887,149 1,207,935
887,149 1,207,935
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4,017,149 4,337,935
140,517 59,719
140,517 59,719

3,876,632 4,397,654

9,237,603 12,008,857

€))

*1

*1

25 26
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
17,129,599 34,651,137
1,340,039 1,784,623
62,801 248,571
5,295,180 13,331,168
13,237,259 23,353,163
7,631,332 16,603,457
104,511 137,531
72,491 68,809
2,340 2,327
493,712 613,204
41,776 42,226
30,730 34,836
18,232 21,987
2,312 2,276
8,397,436 17,526,653
116,112 134,453
1,351,104 1,483,892
563,121 638,530
3,931 3,429
13,239 4,050
81,930 82,756
259,172 249,682
88,971 115,419
190,828 192,811
520,782 622,428
410,995 482,170
3,600,185 4,009,620
1,239,638 1,816,890
10,010 1,335
92,273 -
863 1,713
103,146 3,048
- 176,125
76,006 69,126
76,006 245,251
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1,266,778 1,574,687
- 61
195 -
1,266,583 1,574,748
432,487 605,997
12,855 98,640
419,632 507,357
846,951 1,067,391
€))
25 2020 1 1 2020 12 31
( )
. il - |
thEEE o
EERE FlEE RS
I Tt R ToithEl | fEEEST
b o3 thxEtait | EEARFEE
E AR ¥ fE Rl E &t ¥
§4 0 1 £ ) e -
LEEES 1, 630,000( 1,500,000 583,918 883, 913 4013918 A 4An, 181| 3,373,7:7
FlE% DAY - - &o843,720 &842, 720 fo8a3, 70 - Soo8AR, 720
LEAEEH & - - 245,951 246, 951 245,951 - 246,951
L3 o L
T8 B ML # E EhEE - - - - - M00, 326 S 100,326
C3EEE)
LA EhE & it - - 23 %231 23| A 100,326 A 97,095
EpCE S o 1, 620,000( 1,500,000 287,189 227, 143 4,017,143 A 140,517 3,876,632
26 2021 1 1 2021 12 31
( )

62/82



EDINETOOOO

OO000O0000Oo00DoO0O0oOo(EL2480)
Oooooddoodooooooodd

: - RE
e BB
ErHEE s
T R i | HamEARt
ahe | [ lpeakast | e
BRI e &
SEAE S 1.630,000( 1,500,000 887,141 2av. 141 4.017.149] A 140,517 3,876,632
L R
e O - - & 746 L B0G S T46,608) A T4E,B05 - S T46.605
SERAEF - - 1,067,331 1.067.39 1,067,391 - 1.067.391
e A
IR E o S ERE - - - - - 200,238 200,228
3528 (k30)
LR EhEE &Y - - 320,746 320,786 320,796 200,236 h21.022
LERES 1.630,000( 1,500,000 1,207,335 1,207,935 4,337,935 69,719 4,397,654
2.
®
2 10
3 10
@
5
®
3.
W
( )
4.
®
@
1.
®

63/82

25



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

29 2020 31
30 2020 31
1.
1:
2 :
3 :
4 :
5:
2.
2022 12
3.
@
30 2019 7 4
31 2019 7 4
9 2019 7 4
10 2019 7 4
19 2020 3 31
1.
2.
2022 12
3.
25 26
2020 12 31 2021 12 31
*1 *1
852,691 1,669,855
*2 *2
332,744 441,832
174,016 220,949
25 26

64/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooaod

( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
*1 *1
5,295,980 13,331,609
76,006 69,126
25 2020 1 1 2020 12 31
1.
32,600 - - 32,600
2.
2020 6 10
843,720
1 25,881
2019 12 31
2020 6 30
26 2021 1 1 2021 12 31
1.
32,600 - - 32,600
2.
2021 6 28
746,605
1 22,902
2020 12 31
2021 6 30
25 26
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
264,498 264,498
352,663 88,166
617,161 352,664
25 2020 1 1 2020 12 31

65/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

25 2020 12 31

3,133,817 3,133,817 -
1,917,831 1,917,831 -
27,089 27,089 -
1,584,883 1,584,883 -
720,701 720,701 -
30,559 30,559 -
7,414,880 7,414,880 -
598,252 598,252 -
14,608 14,608 -
1,493,523 1,493,523 -
222,247 222,247 -
509,100 509,100 -
257,527 257,527 -
1,858,410 2,117,604 259,194
4,953,667 5,212,861 259,194

66/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

239,050

3,133,817 - - - - -
1,917,831 - - - - -

27,089 - - - - -
1,584,883 - - - - -

720,701

30,559 - - - - -

7,414,880 - - - - -

464,603

1,393,807

464,603

1,393,807

26

2021 1 1

2021 12 31

67/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

26 2021 12 31

4,570,642 4,570,642 -

1,621,085 1,621,085 -

114,728 114,728 -

3,051,626 3,051,626 -

895,717 895,717 -

37,861 37,861 -

10,291,659 10,291,659 -

1,417,316 1,417,316 -

24,200 24,200

2,823,208 2,823,208 -

240,824 240,824 -

657,216 657,216 -

440,840 440,840 -

1,554,593 1,714,841 160,248

7,158,197 7,318,445 160,248
1
2

68/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

194,526
( )
4
1 5
4,570,642 - - _ -
1,621,085 - - - -
114,728 - - - -
3,051,626 - - - -
895,717 B B B B
37,861 - - - -
10,291,659 - - - -
( )
1
1 5
2
i - - - 1,554,593
- - - - 1,554,593
31
(€} - - -
)
©) 30,559 30,000 559
30,559 30,000 559
e - - -
@
®) - . .
30,559 30,000 559
1,917,831
2021 12 31

69/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooodooodooodoooodd

70/82

@ - - -
2
®3) 37,861 35,000 2,861
37,861 35,000 2,861
@ - - -
2
©)] - - -
37,861 35,000 2,861
1,621,085
2.
@ - _ N
2
3 2,052 61 -
2,052 61 -
25 26
2020 1 1 2021 1 1
2020 12 31 2021 12 31
1. 1.
2. 2.
@ [€))
309,930 353,187
57,726 65,089
14,469 14,432
353,187 403,844
@ ()
353,187 403,844
353,187 403,844
353,187 403,844




EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
ooooodoooddoooooodd

353,187 403,844
® ®
57,726 65,089
3. 3.
25,855 25,860
25 26
2020 12 31 2021 12 31
1. 1.
8,496 25,939
68,517 66,679
99,228 95,084
141,845 181,366
1,264 1,656
76,909 104,233
106,179 129,183
20,654 28,341
7,145 4,083
530,237 636,564
20,654 28,341
509,583 608,223
2. 2.
30.6% 30.6%
2.3 1.6
0.3 0.5
0.1 0.5
33.1 % 32.2 %
25 2020 1 1 2020 12 31

71/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

10
26 2021 1 1 2021 12 31
10
25 2020 1 1 2020 12 31
5,295,980
4,271,261
852,691
100.0
520,782
- 18,000
157,256
100.0
715 199

72/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

26 2021 1 1 2021 12 31
1.
13,331,609
4,379,061
1,669,855
100.0
622,428
157,256
4,500
13,500
100.0
629 153
2021 6 30 18,000 4,500
2.
25 2020 1 1 2020 12 31
1 ( )
17,129,599 1,340,039 62,801 5,295,180 13,237,259

73/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2.
@
18,470,439 5,289,155 55,975 13,237,259
@
90
3.
10%
5,289,155
26 2021 1 1 2021 12 31
1 ( )
34,651,137 1,784,623 248,571 13,331,168 23,353,163
2.
@
36,436,201 13,324,321 241,283 23,353,163
@
90
3.
10%
13,324,321
1
25 26
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
1 118,915 10 134,897 38
1 25,980 10 32,742 06
1 1
1
25 26

74/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooaod

( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
846,951 1,067,391
846,951 1,067,391
32,600 32,600

75182



€Y)

@

®

*

®

€Y)

@

©1C)

76/82

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

o
342,037 2022
51,000 2022
@
2022
342,037
48,323
17,495
@)

@

77/82



o

0

®

*

®

®

)

13

78/82

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2022 18

193
2021 2021 12 31 26

2021 12 31

79/82



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

. XBRL

80/82



EY

81/82

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

XBRL

82/82



	表紙
	本文
	第一部証券情報
	(1)ファンドの名称
	(2)内国投資信託受益証券の形態等
	(3)発行（売出）価額の総額
	(4)発行（売出）価格
	(5)申込手数料
	(6)申込単位
	(7)申込期間
	(8)申込取扱場所
	(9)払込期日
	(10)払込取扱場所
	(11)振替機関に関する事項
	(12)その他

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	(1)ファンドの目的及び基本的性格
	(2)ファンドの沿革
	(3)ファンドの仕組み

	２投資方針
	(1)投資方針
	(2)投資対象
	(3)運用体制
	(4)分配方針
	(5)投資制限

	３投資リスク
	４手数料等及び税金
	(1)申込手数料
	(2)換金（解約）手数料
	(3)信託報酬等
	(4)その他の手数料等
	(5)課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	(1)資産の評価
	(2)保管
	(3)信託期間
	(4)計算期間
	(5)その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	ＡＢ米国不動産好利回り債券ファンド（為替ヘッジなし）
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	(1)貸借対照表
	(2)損益計算書
	(3)株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

