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2023 5 31
4,339,457 94.93
10,013 0.21]
— 221,457 4.84
( 4,570,927 100.00
2023 5 31
) ) ) ) )
1 324.082 12,982.09 4,207,263 13,390 4,339,457] 94.93
2 8,360 1.1986 10,020f 1.1978 10,013] 0.21
2023 5 31
94.93
0.21]
95.15
2023 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
5 (021 5 17 ) 13 13 9,914 9,914
6 (2021 11 15 ) 14 14 10,424 10,424
7 (022 5 16 ) 17 17 11,379 11,379
8 (2022 11 15 ) 8 8 11,993 11,993
9 (2023 5 15 ) 4 12,433 12,433
2022 5 16 — 11,129 —

16/75



EDINETOOOO

OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooodooodooodnoodd

6 16 11,838 —
7 17 11,719 —
8 21 12,284 —
9 11 12,521 —
10 11 12,579 —
11 5 12,011 —
12 3 11,714 —
2023 1 3 11,731 —
2 3 12,351 —
3 3 11,972 —
4 3 12,277 —
5 4 12,802 —
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
2021 11 16 2022 5 16 0
2022 5 17 2022 11 15 0
2022 11 16 2023 5 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
2021 11 16 2022 5 16 9.2
2022 5 17 2022 11 15 5.4
2022 11 16 2023 5 15 3.7
)
100
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1 2018 11 30 2019 5 15 10,121,735 59,744 10,061,991
2 2019 5 16 2019 11 15 728,691 433,585 10,357,097,
3 2019 11 16 2020 5 15 2,174,503 96,979 12,434,621
4 2020 5 16 2020 11 16 390,983 502,783 12,322,821
5 2020 11 17 2021 5 17 1,639,807, 804,501 13,158,127,
6 2021 5 18 2021 11 15 1,174,552 711,508 13,621,171
7 2021 11 16 2022 5 16 2,682,240 840,474 15,462,937,
8 2022 5 17 2022 11 15 48,939,984 57,663,828 6,739,093
9 2022 11 16 2023 5 15 2,492,779 5,822,233 3,409,639
1)

2) 1
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2023 5 31
106,921,119,599 78.03
( ) — 30,091,151,932 21.96
( ) 137,012,271,531] 100.00
137,009, 200,000 99.99

2023 5 31

)

() () ) () ()
36,700,000, 000 100.091 36,734,865,000[ 100.00f 36,703,413,100| — 2023 6 20 |26.78
36,100,000, 000 100.13 36,147,291,000( 100.02 36,108,772,300| — 2023 7 20 |26.35
34,100,000, 000 100.05 34,117,105,461f 100.02| 34,108,934,199 — 2023 7 24 |24.89

2023 5 31
78.03
78.03

2023 5 31
92,200,000,000 134,105,308,670f 137,009,200,000 99.99

2023 6
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(2022 11 ° 15 ) (2023 5 ’ 15 )

613,129 284,120
7,722,553 4,344,714
9,927 10,020

750,000
9,095,609 4,638,854
9,095,609 4,638,854
90,000 370,000
841,310 14,406
2,869 535
68,760 12,965

1
10,364 1,913
1,013,304 399,819
1,013,304 399,819
6,739,093 3,409,639
1,343,212 829,396
132,148 87,220
8,082,305 4,239,035
8,082,305 4,239,035
9,095,609 4,638,854
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8
2022 5 17
2022 11 15 )

9
2022 11 16
2023 5 15 )

1,416,487 152,254
1,416,487 152,254
1,426 141
2,869 535
68,760 12,965
10,364 1,913
83,419 15,554
1,333,068 136,700
1,333,068 136,700
1,333,068 136,700
1,616,793 14,140
2,132,274 1,343,212
12,355,678 523,331
12,355,678 523,331
12,861,015 1,159,707
12,861,015 1,159,707
1,343,212 829,396
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9
( 2022 11 16
2023 5 15 )

2022 11 16 2023 5 15
8 9
( 2022 5 17 ( 2022 11 16
2022 11 15 ) 2023 5 15 )
8 9
(2022 11 15 ) (023 5 15 )
6,739,093 3,409,639
1 ) 1
1 1.1993 1 1.2433
(10,000 11,993 ) (10,000 12,433 )
8 9
( 2022 5 17 ( 2022 11 16
2022 11 15 ) 2023 5 15 )
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8 9
( 202 5 17 ( 2022 11 16
2022 11 15 ) 2023 5 15 )
9
( 2022 11 16
2023 5 15 )
8 9
(2022 11 15 ) (2023 5 15 )
15,462,937 6,739,093
48,939,984 2,492,779
57,663,828 5,822,233
8 9
(2022 11 15 (023 5 15 )
305, 254 132,189
68 93
305,186 132,282
(2023 5 15 )
(2023 5 15 )
- 334.698 4,344,714
1 334.698 4,344,714
102.5% 99. 8%
4,344,714
8,360 10,020
1 8,360 10,020
0.2% 0.2%
10,020
4,354,734
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$ 800,
1,
34,
4,

81

380,237
070,191
708,221
766,611
3,593
611,630
777,223
-0-
298,510
804,963
-0-

-0-
52,585

851,

473,764

6,
3,
1,
2,
2,
1,
1,
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225,900
938,736
569,722
518,357
141,606
825,181
529,030

-0-
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0000000000000000000
321,300

1,150,361
21,760,468
$ 829,713,296

) (2021 9 1 2022 8 31 )

MORTGAGE
INCOME

PORTFOLIO
(USD)

$ 83,138,392
1,741,104
-0-

-0-
84,879,496

8,713,870
564,370
413,629
400,992
395,900

1,865
312,141
178,449
136,890

10,931
138,582

11,267,619
(1,977)

11,265,642

73,613,854

(66,940,168)

-0-

)
(43,994,147)
-0-
(2,382,470)
5,753,275
(44,715)
(33,994,371)

(595,593, 445)
(34,471,801)

1,493,772,913
-0-
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) (2022 8 31 )
e ——
Rae Dhate Principal Value Mok Assots
(000) {Usm %

THRANSFERARLE SECURITIES QUOTED O8N ASTOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
COLLATERALIZED MORTGAGE OBRLIGATIONS

RISK SHARE FLOATING RATE
Bellemeads Fe Lid.

Serics 2020-1A. Class MICR). ..o vvvninnas RB3% (GR2501031 UED 3000 5 2,940,730 4%
Series 2020 1A Clam Ma) .. ... o .. TO3% ORS00 1,000 970,462 ol
Serica 2022-1, Class M), ..o oovve cheaiiaiinniaiiae e GT8% DL2GM2062 504 480,760 LA
Connpecticet Avenoe Securitics Trast
Series 2018-ROT, Class 1BMay. . ... o0 GT% Q452031 2.000 1990177 0.2
Seies 2019-RO4 Class JBI@Y. ..o vvemviaranrinnnianiae  1.91% DG/252039 2,697 2,767334 [LE]
Series 2019-R06, Class IBIGAY. oo cioniviininnaians GI9% OWSABY 3.500 3432333 LLE
Series 20-ROL, Class 2BMa). ... oovveniiininnenae 2% 0LAEA0UD 4,000 3,736,720 ns
Series 2020.2RTH, Class IBMah. . ... .ooooooia o0 R19% 025200 100G 043,218 (L8]
Series 2020-SBTL Chass 2BICaY. . .o cvccvnvnanniaciaes MR ONENIMO 1.0} 03,262 ol
Series 2020.2ETL, Clase 2Mad ... ... ooooao BN OXSRU0 2840 2,875,139 [LE
Serica J021-ROD, Class 1IBMa). ...oocovminiiiiiiiaa B16% 1WESH S0 465 542 (L8]
Seriea H2-ROI, Class 1B, 00 vvv e cvirraninananas  RIS% 1HE2M) P L 2,228,09] o3
Series 2022.RON, Class IMIa) ... oo 408% 12500 7215 6,898.424 0ne
Serica 2002-RO% Claas JBI@). v vvemvvnnnnrnninnan  Gb8% ONIS2042 10040 1,854,597 nz
Series 2022-RO2, Class 2BMAY. oo ove i i cvnnnnrrvnseinness B3R ON2SN2042 1,000 T 604 0.1
Series J022-R05, Class 2BRa). ......oocooivivniiaa s B18% 0252042 2004 197191 ne
Federal Home Loan Mortgage Corp.
Scrics 2018-HOAZ, Chsa Bla) . . oo comviviinnniian  15:4% MVIRI043 T.550 3427842 L0
Series 2019-DMAL, Clhes Bliz) . ... . E69% 1VEM20A9 3,850 3,742,105 L8
Zeries MO8 HOA2, Class Ba) 13.69% DURSR049 15060 2,073,837 [LE
Series 2019-HOAS, Clasa BIGa) . .o invnnrnan e BM% OR2HI049 5.650' 5 621.669 0.7
Series 2020-DNAL Clma BHa) . ..o oooooviviaoianos TO9R 00252050 T.500 6,507,254 [LE:]
Zeries 2020-DMAZ, Cr:u.aﬂ!{al.............. peasraeres  Te2A% 0252050 E.GS] 7648, 106 ne
Zepies 020-DMAS, Chaa BIa) . .. ..ovoov i ovecveerine e 1368% 1V2572050 3,004 3,595.791 LLE |
Series 2020-HOAL CMlBI{:l].... Chaeswae v aeies % 01252030 16, (0 5377057 .7
Series H20-HOA2, Chas BHa) .. .00 oveevinrnrnnnren,. MRS 032572050 6, 00 5,890, 0ih L
Zeviea 2020-HOAS, Clama M) . ... .ooooviiiiinaniaa . G04% OTI52050 1 iz oo
Series 202 1-DMNA], CLIMBI{H].. e e eeasies | SAS% 01RS05] 4400 4,080,824 s
Seried 2020-DMAL Claa BIa) . ... ... oo .. B35 0152051 2,000 1,674.915 2
Serica 2021-DMNAS, Clasa B2@)} ..o vvcavvcinnnaiiae e B43% MVZH20G3 1.0 912,265 1
Series 2020-DNAS, Clsa Bl@) ..o, S35 012SR2034 R 3,691,395 0
Zenies J021-DMAS, Class Bla) ... cevssias  TGE% DL2SI2004 3,004 1,567,717 ni
Federal Home Loan Mortgage Corp. Slructvr:d .i"l.g,:nm'
Credit Risk Debt MNotes
Series 2015-DNAL Clasa Biad. ... vanranrssnnanias 16 IUES02T T.347 7,416,547 ne
Series 2015.DNAL Clasa M3ak ... ... ooiiiiaiia . STMS 1VISR02T 1,533 1,555,002 02
Serica 2015-DMAZ, Clisa Blad. o oo vvaaiiananinariania: W% 12INI027 T.297 TAFT.59 0.9
Seriea 2015-DMA3, Chas Ba). .. ....oooooiooiaaoes 10T 040250008 6435 6,836,110 (LR
Berica 2015-HOQL Class Biad .. ..o cvcinviiiian e IR19% (352502025 327 23177137 [LE]
Seriea HOIS-HOZ, Class Ba) . ovvvvivavinrarinnrans  1039% 0E025 L.839 2834715 0.4
Sevies 2015.HOAL Clsa Biad. ... oocoooooaoooooss 1L% 031252028 3455 3487451 (L2

Beriea 2015-HOAZ, Class Blad. oo v vveevinnnnrnnniane 13.94% 05252028 3,600 AT0017 05
Series 2016-DMHAL Choa Bad. . ... oovv i i nane .. 10265 OTRSI2028 1.716 2,008 558 L1353
Zeries 2016-DMAL Class Biad. ....ooooiiciiciinn e 10949%  IV252023 TS 7, 168, (i ne
Series 2016 DMAS, Chsa Bad. . ovvvveceneinernvenen o 13699 122502008 1.481 1600660 0.2
Zerien J016-DMAL, ClasaBiad. ..o cvoniiinciineiaae LM% 0372572029 S 0aE EEY 0l
Series 016-HOAL ClhaaBiad. ... ivvc v neinie 1R 19% OWI52023 1487 2,709,740 o3
Zeries 2016 HOAZ, Clasa Biad. .. ... ooooiniinnnono. 15995 102572028 407 547 858 ol
Zeries 015-HOAL ClhsaBla). ... vevncvnan e B69% 1V2ET043 2.000 2,063, 169 o3
Series 2018-3F |, Class Bib) remrdeeaebeeeaeres  ATE% OLISF2048 1.250 936,441 ol
Snii:uZﬂlE-SFli.ChuBib]...... crrmreranraaeaees S H% 05252048 1579 1,227 492 ol
Serics 2018-SP13, Class BIB) . .o vvvrvecn s sraremnnranrne  Sh16% 082552043 730 94632 0l
Series J01B-3P14, Class Bih) .. ..o 451N T12502048 1507 1AL, 10 0oz
Senes 19-DNAL Class B2a), . .oovveevvevnnnnnereera, 13,195 012572049 3,500 3,893,582 (%]
Seriea 2019-DMAS, CRaas BIGEY . .vvvve i S09% OTIZSI2049 2,001 1958737 02
Series NZL-DMAL Class BIa) . ..ooooveviivncvinn i 558% 08252053 2000 1,850,526 0wz
Series 02LDNAL Clasa BMa) . ... ... .. ovn v e .. RIS ORZSS2053 1.250 1,133,903 ol
Serics 2021-DMAZ, Chesa MMak . oo e cvneravinaniaers h48% 032502033 2. 00K 19692929 0.2
Serics 2021-DMNAS, Clsa BIRY . o0 crcnnnre s rana, R68% 10/2572033 4000 3T0L%00 04
Serica 202 1-DMNAS, Clasa BI). . ... .. ocoiiiiniiniian, o 558% lVaszodl 1000 046,230 0l
Serics 2021-DMAG, Cless BIEY .. .o v cvvmvivnanpninniney . REEE 12512041 1,500 1417434 02
Series 202 1.DMNAS, Clasa MMk : .. cioniiiiirinniiane. s 568% 1V25R2041 <, T0d) 4441, 502 (L5 ]
Senies M2L-DMAT, Clasa BIa) . .. ocoovaiiiiicinnnninias 583% 1V25204] 1000 1,896, 100 nz
Series WAL-DMAT, Clasa BIa) . . ... oooon i oiniiiia s 29E% 1IA2572041 1,000 30,628 ol
Serica 2021-DMNAT, Class MIak .o ocvicainnnnsiianianss  SH%8% 1HZNIND 4650 4,570,993 (%]
Series HL-HOAS, Clras BIa) .. ..o oo v nneinennn  S53% 002572041 2.000 1314937 02
Berics 202 1-HOAY, Class MIak . ... coooiiiiiiininian: 300% 0252041 1.819 2738124 (LX)
Series N2L-HOAL, Clhas BIa) .. ... oovcvivracrinnianian 2R 1TIWIMI L3267 1,760, 264 oz
Senies 2022.DNAL Chma Bla). . ... ..o iiiioinl 5.58% 0L/25rz0d2 1,000 412,550 ol
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Rate Dare Principul Vaahie Mot Asets
] (Usm %
Serica 2002-DNAL Clax BMad. oo v vavivmianiinninns 9.28% 012500042 LIED L300 § 1,332,462 0.7%
Beriea 2022-DMNAL Class MIBa) ... .o oooooocicianons 035 0125/2042 T.312 7,439,925 o
Series 2022-DNA, Class Bliza). . . .. e Soremw e oo G939 02510042 100 50,513 0l
Series 2022-DMAL, Class B2, . .o ooveremimnraean s 10.68% (22512042 500 467,065 (18]
Segies 2022-DMAZ, Class MIB() ... ..o oevvvvieneinan . 458% 2252042 3,000 4855198 G
Sewies 2022-HOAL Class MIAG). creeeeees  A28% 03252042 2,651 2,654,147 03
Federal Matoral Morigage Association Lmnm:ut
Awenue Securities
Beties 2013001, Class M2{a) .. T cimeeeie..  T.69% 10S25/2023 k] 478 550 ol
Series 201400, Fhﬁ]hﬂm... vireansiawierarearans L% 125024 459 479817 ol
Sevien 2015-004; Class 1IN (a). 5 14% (2502028 4,625 4,856,815 LY
Series 2015-004, Clasa 202030 ... ..o vviiininianiaa.  T99% 42512028 2,148 2,320,995 03
Series 20016-000, Class 1BE). . . ooovorygrrramrnranensars M 19% 0RA25/2028 1685 2 969,927 [LE]
Series 2016-C0), Clasa 2W2030 .. ... ivieiciania o, R3R% 0G25/2028 51 561,195 LY
Series 2016-002, Class 1B@E). . ... oo ovvvnivnrcnonnenans 1699 V2510028 6,066 6,813,054 e
Seriea 2016-002, Class IME(EL ..o ovvieciiiciniea . B4% 0252028 45 676,279 (1§ ]
Serica 2016-003, Clasa 1B@). ... .o ov v vianimiainniass 14.19% 10725/ 2015 3478 3549 1% 0s
Berien 2016008, Class 2Bfa). ... ... oo ooiiinoiiooa o 15198 10252008 3220 3,662,089 [IE]
Series 2016-004, Class 1BG). ...ocovv v vnvinnimnanena,  1269% 01A25/2029 3115 1,453,405 04
Sewies 2006-0085, Class ZB6). ... ... oivvecrncncennnen . 1319% 0L25/2029 4,921 5300416 (LT
Seriea 2016-006, Clasa 1Bf)..........ccoivvianaiaea. 1LES% 042512029 5044 5,268,704 06
Series 2016-007, Class 2B43). .. . ... - S S cee TLOEE 08252029 3,558 3TI8TIE 05
Beriea 2017-004, Chass BWBY. ..o oo iiiiiaiieaan. 529% 112572029 6 70491 0
Seriea 2001-RO02, Class IBI(pd. .. ... e it WA e o 548% 1125/2041 3,000 28371 03
Leries 2021.R02, Clasa 2B2Ga). .. ..o oo .. BIES 1152041 10K 903,745 0ot
PMT Credit Risk Transfer Trust
Series 2019-2R, Class Ada). . A RN TSR ©r . % 1L ur 15} 4,800 4,705,155 6
Series 2019-3R, Class Ada). . - 4 . [l (] 245 G396 ol
R::lnurmm..&nnzm:.ﬂmmt{u;........ varnnanrs  RIE% LL2SIE03] 4,000 3715371 0.5
ETACKE Truar, Series 2008.DMAS. Class B2a) ... .. ... ... 101%% 09725/ 2048 3,015 3088 M6 4
Triangle Re Lid,. Series 2021-3, Clasa MIBa). . .......... cee B08% 02252034 1,500 1444326 [L%]

TR0 01T 316

NOM-AGENCY FIXED RATE
Aliernative Loan Trust

Beriea 20055008, Clasa 1AL .., . ... ci s 5500 11/25/2035 833 715238 0l

SﬁiuiW-]lEB.Chu]M........................... G00% 05252036 29 535813 @l

Series 2006-28CH, Clam Ald. .. .. .o viiivmianarnians 6.15% 1VZ5/I036 399 241,900 oo

Zeties 20062808, Clasa AIS. ... .. e, GO0 NOV25)2036 nl ] g Ta3 LiX1]
Angel Oak Mortgage Trust, Series '."MI :." Elmﬁl vevernarans  WTFR DARSII0GH 3,462 3097, 247 4
BCAPLLC Trust, Seviea 2008-IND2, Class AZ ... .. ..., 305% 04252038 71 622,976 ol
Bream Asset Backed Zecurities Trust

Serics TR LB, QImBA . . -vibvumsnrsis eraesmrasnesnes L75% 1/25/2061 5,446 4,833,348 i

Seriea 2021.RWE, Clase MIE ... ooon ciiiviicinvaniarass L7T5% 162552061 1,524 1,213,783 [N}

Seriea 2027-RM3, Class M2, « L7E% uI5IM0eT 2,475 L315624 0z
Chase Mortgage Finance Trust, Senu m:m SS Chn lAI‘.‘ G.00% 0725/ 2057 1,563 B8, T09 1
CHL horigage Poss-Throsgh Trust, Serica 2006- 10, Class I:'luﬂ 6.00% DS25I036 1. 165 [ nl
f_ilil\lwlgu;z Aleernative Loan Trust, Senes 2007 A8, Class ]A.I] GO0 M25/9037 (117 4, 306 oo
Fimst Hosizon Altemaiive Mongage Securities Tres

Sewiea 2005-FAS, Clasa 1A12........... B L K 550% 11/25/2035 83 & B0 0.0

Beriea 2006-FAZ, Class 1A% . ....... creiaeaes GO0 OS/25/2036 174 B8.300 Lixi]
Flagstar hlortgage Trust, Series 2017-1, Chu Hﬁ vevemrars  XO6TR 03F2SMT 1,615 1,464,437 02
JPdorgan Morizage Trost

Seriea 2017-2, Class B3, . .. ...o00 0, S8 and i AR N con 36F% D525/ 2047 1,722 1.564, 165 L%

Serien 20074, Clasa B3. ... ... .o, LBER 112502048 1,999 1.517,607 [

E:ﬂ:aiﬂl.'?-ﬁ,(.‘.hmﬂi..... P R A S Ty N LRl ] 1350 1221581 ol

Series 2018-3, Chuss B2, | i e B e B AT H e 3.71% 0AH25/204% 1,549 2318703 03

Beriea 20186, Class BI. . - ceeeeeeens LB 12252048 LGl 1460375 0

Sﬁlniﬂ[ﬂ-?ﬂhﬂﬂ‘l..... e immnere i nscen e nenes kel DRS040 2422 104,784 03
Muorgan Stantey Morigage Loan Trust,

Beriea 2006-T, Class 444 ... ... ..., L e e BOE DGZ5IM3G 434 162,122 i
Shellpoint Co-Crigimator Trast,

Series 2017- L Chass B3, . .. couviveain i iinniniainanas R0 042502047 1,583 1655 §38 LY

29, 147,643 3.5

NOM. AGENCY FLOATING RATE

Alternative Loan Trost, Senes 2005 19CH, Class A2()(ch. .. ... 1L536% Q51035 L] 57081 L]
Bear Stearns Asset Backed Secanties [ Trust

Beries 2005-ACT, Clas A2(a) (). ... . ovvivvnnicnnnacian.  1R16% 1KI5/ 2035 39 195716 L

Series 2005 ACT, Class AN (E), . ove v erramrmneneesan.  LROS%T 1212502035 259 160,839 [1A1]
Chase Mortgage Finamnce Corp.

Sewies 2016-2H1, Class Mdib) . . P o7 -y - [kt 12 L 1,129 1,003,497 0.1

Beriea 2016-8HZ, Class Mdby ... ... ... cmeeeens  ETER 1225/204% 495 407,156 [N}
C5FB Morigage-Backed Pass- 'l‘hmgh C-:mﬁcah:s.

Sedien 2005-9, Class 4A 1{a) (o). . G ceee.lRBOE 1O/25/2035 59 51102 LLE1]
Letvman Mortgage Trust, Series 100‘1 I C!ushﬂ[a}i,c:l = 4801% 05037 ARS8 L5, 5460 LA
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Hate Date Primcipal Valur et Asmots
] (LI %
FeALD Trest, Series 2006.003, Class Ala) . veviieseecs BBG% D2S/DMG UED 1,333 % 718,048 01%
Zequoia Mortgage Trust, Series 2018-T, Chn E-Z(b: crnvereaes CA25% UZSII0ME 2,347 L1TRE3T 03
Strmetured Asset Secarities Corp Truat
Seriea 2006-11, Class A3A) ... .o veiivnnnn e, DGR IOO2RVI035 6,658 454,179 G
FATHEIS. _ L2
AGENCY FLOATING RATE
Federal Home Loan Mortgage Corp. REMICs
Seriea 398 Clasa SE() (e} . - . oo oo iiicii i A 1%5% 0 IS4 3,754 511,582 ol
Series M6 Class B3ad(ed oo oo o iiviimieinnieian 371% 12157204 1,544 182,749 0D
Series AT 19tl.:uJS{:]:n}............................. F.76% 04152047 2,830 356,290 (X1}
Series ATH7, Class SB(a)(ed ..., ciaveiaves 3 81% 03RS 043 3044 398,275 LA
Federal National Mortgage Association REMIEI
Zeriea 2011131, Clasa ETia) (e). . cveiraensnsieeeans A 10% 122502041 4,122 560, TO5 [N}
Ectinzl:llz-]ﬂ.Clmhﬁf:](c}.............. veresians RGO 11L25/MT 1.5%1 119587 no
Seriea 201315, Class BALab(ed .. .. ..o ooionioioiaaos RTIS 0325/2043 3,735 481,544 ol
Series 2014-40, Class HB (@) .o i viinicineia, A26% 07252044 2,162 398,378 ol
Sewiea 200590, Class BLOD(EL . . .o vn v camnccsaneann 1715 1225045 4, 457 561655 [N |
Beriea 20161046, Class BSfadded. ... ooooviainiinia R56% 01252047 1,558 192,484 Lixi]
Serica 2017-20, Claas 8JEMCI- oo vvvvvnirinimncrnnees  SBO% 04250047 3,661 AT6, 207 ol
Sevica 2018-28, Class EBda)y (e} 376% 0525/2048 3951 5213 1
Seriea 2018-30, Class SAfapie) . cereir e asieseans R TE% DEISIT48 ER AW 386,497 o0
Series 201858, Class SALaie) ., .. eerarienateerers  hoTES OR25/2048 1,932 285303 o
Grovermment Mational \hngag:ﬁumnmu
Serien 2014-181, Class TVindde) , cerererrenins FBE% OUEGII035 3,193 21599 L]
&tiu!ﬂlﬂ-].thﬂﬂﬁ{:]tc}.......................... 1239 1120/2041 2,643 081 00
SR8 0T
AGEMCY FINED RATE
Federal Home Loan Martgage Corp. REMICs,
Series 5040, Class Al(d) . . cieereeiens RS0 11252050 2730 460,650 l
Fedgral Mational Mortgage "iwclzllun R-Eh'lll!;h
Beriea 2015-30, Claas BI(d). . - o0.oooiiviiiiniiaioniaas 500% 05725/2045 518 B8, 660 o
Series 2016-64, Clasas BIEL .. ..ooovovvvivianinninenans 5000 02512046 4,544 G55, 009 ol
Governmeat Mational Morigage Associalion,
Sedies 2021-117, Clags MId) . . ciaaasassmrarseeans B3R 052002042 15164 2 bl | 0.2
33465910 4
318.421,089 384
COMMERCTIAL MORTGAGE-BACKED SECURITIES
RON-AGENCY FIXED RATE CWBS
225 Libesty Street Trust Series 2006-225L, Class E ... .. .00 4800 021072036 2,000 LT72.397 0z
M‘!u.. Com mercaal h‘l-nﬂgnse Zecunties 'r:'ual.
Seriea 2013-WHBRK, Class D . ciassnsainnnens SR 0G/N0D0GT 3,000 2,611,945 03
Bane of America Commercial Murlg:ge Tmst
Zetiea 2015.UBET, Class AS. . ¥ e 399N 0152048 1. 140 1,092,747 ol
Seriea 2015-UBE7, Clm‘:ﬁ(d}... P PP & B R 64,794 L2 1a209 ol
BANK
Serica 201T-BMES, Claas A% . .. .o oiiiiiiinminnanaaiass  RED% DG/TSI2060 2,500 321,530 03
Series 201 7-BIICA, Chem A% . o vvvernraisriarimrdinmsnrs 3.74% 0715/ 2060 2,500 2,333,980 w3
Seriea 2018-BM13, Claas AR, . ... ... i iiiienaiiaiann AATRH MBIS20G1 5,000 4,794,139 LS
BECME Mortgage Trust, Series 2017-C1, Class AS. ... ......,,  390% (/152050 2,500 2368702 03
Benchmark Mosigage Trust Series 200882, Class AS. . . ... L08% 02/15/2051 2,500 2363317 03
Benchmark 3018-B1 Mortgage Trust, Series 2018-B1,
Class AM. . cievecs 3BB® 011582051 6,809 6,433,397 [1%:]
CCUBE Com nmuu.l hlnng:gc T:‘u:u S-l:rlu il)!‘." CI
Class XA}, . T T LI7T% 11152050 13,743 468,969 ol
CFCRECMummmJ Muﬂ;a;e‘!‘ml
Series 2016-C4, Class AM ..o oo viiinnien i 165% 0510/ 2058 190 180,530 L]
Beriea 2016-CT, Clam Al .. ccvvivereraneriniionanensers bR 121072054 2,500 2,406,044 3
Citigroup Commercial H-Ioﬂglge Tnuu
Beries 2002-GO8, Class B ..o oo i viinmicrcianenns 4.29% 09/ 10/2045 o971 956,158 [18 ]
Seriea 2013-GC11, f_‘lnnD.. sebean svrahcvsbiarasnanscs i DAI0I0MG 1,056 1,028,295 LA
Series 2013-GC1T, Class D, .. ... ... bl W e 5.25% 1110VI046 2,430 LIXTTH 03
Berien 2015.GC2Y, Class NAGY ., ..., oiiiioionio. L16% 04/10/2048 6,382 135,157 LXH]
Serica 2016-P6, Chass AS . ovvivenaivniamnnneiaean 403% T2THNE9 3,310 3. 148, 066 LS
Serien 2007-P8, Class XAML - ... iie i ci e aes LO2% 05K 15/2050 45,253 1,451,662 02
Beriea 201806, Class NAM) . ..o viiiiiinicien s O 111002051 T.868 254,200 o
Commercial hMorigage Trust
Beriea 20010.C1 Clasa D o oo it iiinitiaian i S99 0T 10F04G 2365 2315153 03
Seriea 2010-C1, Class F . .., : A00% 07102046 3,780 3230571 [LE
Seriea 2012-CRL, Qs B.coovvieicravemrnninnarrenans  G1% OST5M2045 LR 932,386 L8]
Benies 2012-CR2, Class G.v o vivnn s vaciininnainnn o 425% 08152045 1, 500 3185900 ol
Seriea 2002-CR3, Classi B . oo veornvrraricraranrans 4.93% 10/15/2045 5173 1,086,437 0l
Seriea 2012-CRY, Claas KAL) . o ocviivinrininicneanas LEFR IOVIS/20435 T 9 0
Series 2012-CR5 Class KA. . o.ovoivvivivnnmnainenans L3R 12100045 9,788 404 oo
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Series 2013-LO06, Class Dy, . . ....... e R Fre
Sories 2013-LCS, Claas NALA) .o v oo ciii covananisianas
Series 2014-CR16, Class D, .. .00 G W
Zerien 2014.CR19, Class XAM) . . e
S:nniﬂl.#ﬂml:l.[.‘lm‘m[d}
Eprims 2004-LC17, Class B . = o A Lot
Beries 2014-UBE2, CuhD
Serica 2014-UB26, Chss AM. ... oo v invinmimninnanes
Serlen 2015-CR22, Clasa KAL) .ol iitiiniivacaiia
Series 2015-LC19, Class Xdld) ., ..o oo vivianinncnans
Serien 2016-DCZ, Class XAM). . B
CEAIL Commercial Mogtgage Trusl. S-:.-nn II:II"-' (3.
Class XA), . R e
G2 Mortgage Sbnrum:nTrual
Series 2010-0C5 Class .. ... R W e
Borlon 200-GOK, Clama P . oo cn oy vivrnmim s s en
Serica 2013-GCILL Class C.
Zeries 2013513, Class &
Berica2013-5C13, Class Dk oo vvvcicvniivrnmnsinnaarass
Sovien 2014 GCIE Clam D, - v vmsvraisrrarrme s msera
Seriea 2014-GC2L, Class A .o olucy o veviinimnasaravs
Seriea 20140022, Class XA . ..o oiivnrinninrmsnnrais
Berlea 2016-G33, Claaa Ak . ..oivoniviiiciimimnainaans
Series 2017-G35, Class XA(d)
setiniul'r.GSE.Clm.iB.._....................._....
Beries 2017-G37, Class XA(d) .
Sewies 2017 GSS Clasa XAid) . . =
JPLBEB Commerdcial Morigage 'ﬂmu rities Tnul
Series 2013 C14, Class 1,
Smniuli{_‘t'.cma[}._.
Serica 2014-C2], Clasa B ..o ..viu e o e B
Series 20014022, Clasa XA . . oooi i
Serica 20014024, Clsa C .o vowvivenan i vnciinnassinsnans
JPhforpan Chase Com mercial \lprln.'lgc Epowrities Tras
Beriea 2011-C4, Clasa C | .
$:t|:12Dt2C6.C1mE....
Sarlea 20106, Clasy G . . . icihioii i iieithabaaiats
Seriea 2013-CI0, Class B .. ..., .., S — S .
Eerieg 201 CHE CM TN - (o wivh oo tos snvmr irtma prrptass
Beries 2014-C20, Class K.Pl.lfd} ..... e i Liate =i R Wi
Zerien 2016-JP2, Class XAid). . e o T T R T i
Series 2016-JP3, Class B. .
10T, &ll:slﬂ]"‘mﬂlﬁ.c‘lmx&Kﬂ
Morgan Sianley Bank of America Mermill ].;.-m:i TJu.u
= L B s L .
Serien 201206, Clam X AM) - . . Loy o i mii i
Berica 2014-C18, Clasa C .. avvvuciaiisunnsmisimniniass
i - e A KL Lo T b Rt e e e N e
Seriea 2014-C1%, Clasa XA .o oooviviiiiinimiaiiia
Serica INTS-CA0; Tl KAL) . oo cioiiihsivaisrensssnis
Seviea 2015022, Clasa XA .o 0ocoovvve conbiansioaea s
Series 2015-C15, Class XA)
Seriea 2017034, Clasa XA . ..o oo oo
bergan Stanley Capital 1 Tnest
Zewies 200003, Class © . . A T N e S S
Smt—.;][!l.bUBSﬁChu‘:A[dl
UB3 Commercial Mortgage Trust
Berleg 2012 CL CHME oo ciiuvey v cvian avi s aiass
Series 2017-C3, Class Xadh .. ... I PR JIEFHE i
Berien 200704, Clasa X&) - . ..o
Seriea 2017-C5, Class Xaid) . . ..
Seriea 2018-C10, Class XAcd) .
Beriea 2018-C 14, Class XAMd) .
Seriea 2013-C15, i.hu?{.r’i[:l}
UB . Barelays Commercial Martgage Trast
Semica2012-C4, Clam L .. oo v nra v m s =
Beriea 2012-C8, Cam X AM) - vv i ooy s v prasuiansinsacs
Series 201306, Class D ...ooo o0 ey it e Zrd ety
Seriniﬂtlﬂﬁ\.c'llnxﬂfdj...........................
Wells Fargo Commercial Morgage Trust
Series 2015-CI7, Class XA} .. ..., R R s
Berlon 2005029, Clama 0. . o .onicicrn s s
Seniea 20153, Clmld o wvvnaisvi v pvaninnmnnminia
Berien 2005 P00, Clama A _ oo i siitien i
Betica 2015-8GL, Clas AS. (o iviciarniinmnmisnamuanasi
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4,43% 01006 LIED

L35% 00/10/ 2046
5.08% 0410/ 1047
L09% 08/ 10/2047
L13% 1072047
AAF% DOVE0/ 2T
515% 03 10/2047
405% 12107207
096% 03/ 10/2048
L24% 02/10/2048
L10% 02/10/2049

1.25% 06/15/0050

530% OE/10/2044
S30% 08/ 10/290:44
4,15% 1076
A2 1% 0T E0/2046
A201% 0710046
52¥% 011042047
186% 06/ 10/2047
1095 /1072047
L85% 10/10/ 2049
0L99% 03/ 10,2050
6% 05/ 10/2050
L24% 08/10/2050
L10% 11/10/2050

470 OR/15/2046
S.05% 01152047
434% 8507
0 96% 08 ESMT
4.53% 1VIS2047

S60% 07/15/ 246
511% 05152045
297 08150458
367% 1VISIHAT
4.30% V15T
0.96% 07/ 15/2047
1934 /1502040
3A40% 0BS540
La%% 07/ 12/250

476% 11152045
L57% 1U15/2045
4.65% 1051047
315% 121SIaT
L0 §2/15/2047
1.40% O/ E5/2048
L15% 04/)5/2498
1.20% JOV15/ 2048
091% 11152052

5.25% 07115/2049
L27% 03/15/2049

6.66% ON10/M45
L1IT% D8/15/2050
L16% HVIS/2450
L19% 11152050
Lk 05152051
L15% 12/15/2051
L15% V152051

4.53% 1210/ 2045
LE5% 121072045
A% V100G
L3M% 0/ 10/2045

0.97% 02151048
A36% DS540
343% VIS8
362% (AH1SI205T
405% (151048

Principal Vs Mt Assits
LE LT [LEE L] %

G40 % 622389 0, 1%
9507 2,761 i
1,841 1,686,872 0.2
&9, 170 956,730 (i}
73461 [ ER i
2,000 1,940,732 02
1,250 L171, 183 ol
190 184,390 0.0
13,715 T34 268 i
45,207 910,823 0l
4, 508 1, 165239 o1
3,197 2,040, 903 03
4,850 4,025,500 s
! 0mEIE 00
3540 5,443,795 0.7
4,537 4,162,260 (18]
2,190 953,745 ol
621 256,358 LIEi]
2,500 2460577 03
6,465 GRG0 0
2,500 2,342,451 3
52,377 1634, 510 0z
2,000 1,875,963 (1 5]
25,884 1,005,974 ol
36,971 1,314,979 {15
3,425 2015375 02
1.535 1385462 (K]
2,000 1928333 (L}
93, 38% 1,100,071 [N ]
G, 0400 523474 i
30 15,501 L)
2,250 178,019 0.2
2,500 1,113, 550 [ |
2113 178105 0.3
1,550 1,497,467 02
9,572 TT.B65 LLLL]
39642 7,105,929 0.3
2,000 1.80% 108 L1 ]
4,91 L365475 02
425 414,450 L |
1,055 i1 0
1,333 1261, 064 02
1,225 1,060 446 0.1
26,588 427,246 il
55,131 1,137,293 (LN ]
45,707 332,999 Ll
29412 670,489 ol
30,635 F95,049 ol
460 455,540 ol
55,5090 L6558 &9 0z
360 31T %5 L]
31440 L184378 01
17,987 T80, 246 [N |
3204 1,216,502 L%
73355 2940837 04
50,100 330,187 03
24,351 1,150,709 LA |
TN &, 211,459 0.8
3,933 39 i
3618 3,090,689 (1]
3,055 4,133 [
125,109 1063523 03
3,852 1615 606 (e ]
L 147 1,103,706 01
1425 1,386,017 1%
1,313 1264, 151 w2
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Raie Date Principal Value Mt Asrts

L] {USDY %
Sorlea 2016-C32, Chama XALY .o 0o ciineciianaisiieaac: L3TH 0VISI0ES USD 55,128 § 1825 2%
Seriea 2016-C33, Class XAM) . .. .o oo v viamnmnnienan LT5% 0311512059 34,837 1,544,068 0.2
Beried 2016-C38, Class A% ... 267% 07152048 2419 2268684 03
Seriea 2016-C35, Chsa B .. ooov v e vninnmnmn s 3% 0TS 2048 1,500 2,280,068 03
Zeries 2016-C36, Class XAM) . e crrmrereee e L3N 11512050 45,429 1,682,719 0.2
Benies 2016 LmiCJmASlh: PP 11 b b1 Rt (] 22116 2,112,981 03
Seriea 2017-C38, Clas XA .. vvvvvvnvinmimninnanes  LW12% OT1S/2050 28,603 1,0:05, 051 ol
Bavlea 2N TCHS Clamt WS Lo i e s JArs 0152050 2,500 LITONTE 03
Series 2018-C46, Chss AS ., ..., .., S e e o e A3R% 0R/15/2051 4,500 4,257,973 0.5
Seriea 2018047, Clasa Ad - oo o rrenm s es PR DI5OG 5,000 4,960,288 [
Seties 2018-C48, Chasa A5 . ... o iveieiiiiiininncinaa 430 01152052 2,000 1.96% 178 L%
Serien 2018048, Class XAMW) ... ..o vrnncnenee s LIZE 011502052 44,155 2 (06, 087 0.2

WF-RB2 Commercial Morngage Trost

Serica 01104, Clias B . ..o iinvaiiinnnins cvavneeansCA99% DESI044 713 557,557 ol
Letiea 20005 Class B ... ... e, BT LSO el 965,122 ol
Seriea 2012-C% Class D .0 oaw e ciererenras CA99% IIIS2045 615 G0, 663 1
Seriea 2002-C0 Clam NAM) ... ..o oin v i e LE4% 1U15/2045 1212 12 LIXY]
Seriea2012-CI0, Clasa B .. o.ocvimiiiniiviininiacaasass RT4% JUISI4S 2,500 TARLT00 03
Serics 2002-Cl0, Class XA ... oovvvnvnrianimnernaraes  L59% T215/HM5 13,536 I35 LY
Seviea 2015 CH), Clama A8 _ .ol o, ciilionatianion 330% 03152045 2,000 1,980,456 02
Series 2013-C11, Class XAMY .o covvvviiivraniancenaiary  L34% 03152045 15449 14,505 no
Seriea 2014022, Class XAM) ..o oo oo iiimicimee e 0B% 01512057 34,003 403,943 (18]
Seriea 2014-C24, Class AS . ... ..., ity o S con 393 IU1S/2047 3084 3,061,779 LS
Senica204-C08 Clam D .. oo e e 3E0% 11152047 1,290 1,128,256 [ ]
Serica 2014-C25, Clasa XA . oooooivvieciiiiciccia, LBI% LI15/2047 22,198 36419 0o

187481790 226
NOMAGENCY FLOATING RATECMBS

Ashford Hozpataliey Trusd, Seqies 2018-KEY 8, Class Aa). ......  33%% (/152035 3000 1.920,733 03
BAMLL Commercial Morigage Secusitiea Trust,

Series 2017-2CH. Class AFia) . vabesiens R3ITRO1L5/2033 5000 1,835 804 3
Braemar Hodels & Resons Trust, &nu EQ!E-FR!\-!]I.

Class Aia) . - 3209 152035 5,000 A, T 054 L
BX Tinest, Sm:uZﬂl]S Eh.{l.'!_'.'lm.q.{a} P T - - T L §15 B10,9%9 L8]
DEWE Moetgage Trost, Seres 2008 GLES, Class Eia). . . S3E 121972030 2.420 286,897 03
Federal Home Loan Mongage Coip.,

Seriea 2021-MNL Clams MIGL . oo vevivniansinea 8 93% 0LZS051 1,700 1,572,985 0z
F5 Rialto 2022-Fi4 Dsswer LLC, Series J022-FLA, Class Aday . ... 393% 01192039 5,040 A4861,736 i
HGI CRE CLO 2021-FL3 Lid., Series 2022-FL3, Class Adak , ... 265% 04/20/2037 5,000 4,391,623 (X
Mergan Stanley Capital 1 Trast

Zevies 2019-BPE, Class [Na) . veriracranianareaians 6% OS1ISI2036 2,750 2,551,826 03

Series 2019-BPR, Class Ea). .. .. ... T e T.A9% D5/15/2036 2,250 1,760,545 0z
Riad 2022-018 A, Seres 2022-FLE, EIanA{a] creseniens CA55% 0L1SVI0RT 3000 1954 04

COLLATERALIZED LOAN OBLIGATIONS
CLO . FLOATING RATE

512 Funding CLO Lad., Serics 2021-TA, Clasa Adad oo vcovenan RB5% 042312034 7,004 6,796,083 08
AGLCLO9 L, Series 2000-9A, Olass D). .. .ovcvvvnenn . 6415 0120/2034 4, 04040 367412 0.5
AGLCLO 10 Lad., Seres 2020004, Class DNa)y . ... ..o S41% 04152034 3,500 11300928 [LE ]
AGLCLO 10 Lad,, Series 2021-10A, Class B(3) ..o vwvvvneians  S31% 041502034 2250 2,000,159 02
.-‘\GLL‘T_EIHLbd...ﬂ-erictml-ilﬁn,ﬁmﬂ{:}.............. S.66% 0152034 3,000 2.755,601 03
AGLCLO 11 Lad.. Series 202F-11A, Clans Bfah . ........o.... 287% 04152034 1,000 856,421 ol
AGLCLO L Lad, Series 20201-12A, Clam BEfn) ... .oo00eeo0, BE6% 07/20/2034 3,250 LIS 04
AGLCLO I3 Lad., Series 2020134, Clasa Bfad ... ..... P201% IW20/2034 AL 1581356 L2
AIG CLO LA, Senes 2021-3A, ClassINa), . ..oooovennenn,, A88% ONESIES 3,000 1659 160 03
AIGCLOLid, Seres 202034, OassBia) ..o o.s 24% 0125035 3,400 1065514 (L2 ]
Apidos CLO XXXV, Series 2021-35A, ChssDia). . ...........  336% 04720/7034 3,500 3187 BT LS
Apidos CLO XXXV, Serses 2021 357, Clasa E(a). . B S46% 2002034 3,250 2943, 597 [LE ]
Bain Capital Credit CLOLid., Series 2021-4A, 'CF:lﬂ Dl:l:l 581% 102002034 5,000 4465570 05
Ballyrock CLOLid, Zeries fﬂla'-l.l’i. ClhoaD{a), .. ...oo0i00 B51% MG 1040 35954 ol
Ballyrock CLO L., Series 20200144, Class C(:}.. eeieeeecs GF1% 0L20/2034 2,000 1,867 364 0z
Ballyrock CLOL,, Series 2020-14A, Class Diap. . ... ........  A71% 012002034 2,000 1,304,520 02
Ballyrock CLO L., Series 2021064 Class Diay. .. .. ... S96% 0T/20/2054 3,500 3,105,595 o
Ballyrock CLOLd., Series 2021.17A, Class Dia). . vee BASE OV20VI034 2,000 1. 760624 02
Black Diamond CLO Lid., Series 2006-1A, f'bﬂﬂ-a\lﬂm;i} ----- 450% 04026/2031 5,000 4,751,100 i
Black Dhiam ond CLC Lid., Series 200924, Class Bia) . 553% 077232052 4,125 3,892,536 3
Bloehfoantain Faji LS CLO] Lad., Series 2007-2A, C|E!-! D{.‘I]. BT 120,030 1,000 B6H.056 o1
Carlyle UL CLO L., Senes 2017. 3-’-. Class Diap. . u b S83% 07/ 20/202% 1500 1,271,661 02
Cedar Fusding IX CLO L., Series 2005-94, Clasa E(i:l vennans B0 0020/2031 §7s TET. 3 ol
DI}I‘IE!??CI.QLH Zenies 2008-5TA, Oass Eda) .. ceee. BRI 0S/ESI031 1,750 1,551,191 0.2
Dreyden CLOL.. 2eries 2018-64A, Class Bia). . . A14% V182031 3,800 3,447,539 LE ]
Eaton Vames CLO Lad,, Serigs 2014-1RA, Chﬂ-]:'(t] veveenans e OUISIT030 1,300 LITHA2 L4
Elmwoad CLO 15 Lid., Seriea 2022.2A, Clasa Dia) .- vers o AZE A2IN0RS 4,060 1,658 856 o
Galaxy XX CLOLed,, Series 2007-23A, Chﬁﬂ]“’lﬂ vereans A 13% 0402972029 L350 1,259,740 0.2
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Rate Daie Primcipal Value Nt Asots
(000 {USD) %
Goldentree Loan Management US CLO T Lid.,

Series 2020-TA, Class DR{a) 5.36% 0V20/2034 LISy L0 5 FI6, 509 %
Guldentree Loan Opportunities X1 L!d..

Serica 2015 1A Clhss BREAL . oo vvvvevinninnsnnaians 400% OLI3I03] 000 TIEL05E 0.9
Greywoll CLO VI Lid., Series 20018 1A, Class AZ(a). . AA B26/2031 5,000 4,814,380 i
Halexon Loan Advisors Funding Lid., Series 2018- 1A, le C‘[’a: 591% 07/21/203 1 2,000 1,740,688 02
Inveseo CLO Lid,, Series 2021-1A, ClasaBiak . oooovenon. A06% DUVT5/2034 3,000 2,540, 503 (%3
Tnvesco CLO Lod., Seriea 2021 - 1A, Clasa Eia). . cenevevs BT OISI2034 3,000 L6598 46T 03
Jamestown CLOXI L., Zeries 2013-11A, {.‘lmD{:] vennerans  BE0R OTIATI0RN 500 1,252,501 0z
Miloa CLO Lad, Seriea 2017 1A, Class DRia). .. .o.ooooooonon. S46% 10020029030 2,000 1,857,178 [
Mewberger Berman Loan Adwisers CLO L.,

Seriea 2019334, Clasa DRGY ... .. ..o oooooioinas S6R I0VIGI2033 1,875 745,081 02
Mewberger Berman Loan Adwisers CLO L.,

Sewies 2019334, Class ERja). . PP = T T o T o 599% 10/16/2033 2,000 1.812,594 L1354
Meubetzer Berman Loan Advisers CLOLI.:I !

Series 2020-394, Class Da). . cemrramrmesennrers GBI 010052 1,250 1,202,305 02
Mewberzer Borman Loan Adwisers CLG'LHL.

Serica 2000-304, Class B{a)....oocovcviniian IR ced 9.91% DL20/2032 2.500 2311185 03
NEI:IMI:F\!r Berman Loan Adwisers CLO Lid,

Serica 2021-92A. Class B{ak. ..o ovvovvvniinmimninnaa  S69% OT16/2035 3,625 3.275.518 LS
Meuberger Berman Loan Advisers CLOLad,,

Beriea 2021-43A, Class Dya). . PP £ e L ] 3,000 L80TA16 03
Mewberger Berman Loan Advisers C'i.ﬂl.ld ;

Zevies 2021-344, Class Bap. . . ... coeees B4% 10VE6/2034 L, 500 1,351, 604 L%
Mew Mountain TLOF L, Series ﬂm.-k ﬂm D{a} ..... con BUDGET 1002034 5,000 4,486,215 0.5
OCPCLO L, Serica 2008-15A, ClassINa). . - ovveivniciaen 8.56% 07/20/2031 1,040 850,157 0
Ovtagon Investment Parmers 35 Lad, Series 2018- 1A, Class Dyay  7.901% 01200203 § 3,000 L638451 03
OFEM XX Lok, Sertes 2018-22A, ClasaDa). . .. oo0ouoon .. B0 0111772031 1,750 1,374,625 0"z
Peace Park CLO Lod., Serbes 2021-1A, Class Bay. ... oooavnos BT1% 1020/2034 2,830 1565624 03
Pikes Peak CLO 1, Series 2008-1A, ClamE@). .. ..oovvenn., . BEIR 0772402031 1500 1301787 L%
Fikes Peak CLOT, Beries 2020.7A, ClasaDia) .. ... ..., 640 02252034 50440 4,618,520 i
Pikes Peak CLOE, Scries 2021-3A, Qlass Ada) o ooviwvwnnaian MWEE% 072002034 10,000 9,718,580 1.2
Pikes Peak CLOE, Seriea 202884, ClasaDia) . ....o....o ... 5815 O07/20/2034 5,000 4,515,495 (15}
Pikes Peak CLO 10, Series 2022- 104, C{auD{i} ceresesassens  AT3% 0220034 4,040 3,686,048 [IE ]
PPMCLO S Lid, Series 2021-5A, Class Ea) . peremrars  R3I% 1OV1S/2034 1,00 1,183,735 i
PPM CLO Lid, Serses 2018- 14, Class E(ad. | = F46% 07152031 5,040 235749 03
Rockford Tower CLO Lid., Senes 201734, C‘ImR[a} coe 418% 10R20K2030 3,000 2,884, 161 04
Feockiord Tower CLO L, Serbes 2018 LA, Class Da) .. ... ... 598% 05/20/2031 3,450 314070 L2
Rockford Tower CLO Lad., Series 2018-2A, ClassBia). .. ......  4501% 0202031 7,000 6, 750310 0nE
Foocklord Tower CLO Lad., Series 2021-1A, Class Bia). ... ... P07 0T20/2034 5,000 656, 260 03
TOW CLOLad, Series 2008 1A, Class B(a) . ....ovweinny oo BEFN 02512031 2,250 1,984,754 0
TIAACLO ] Lad., Serpes 2006- 14, Class AR(a). . .cvvcionnon. 391% 0772002031 2,000 1,950,562 0z
TIAACLOT Lad., Series 2006- 1A, Class BIRMa). ... ........  446% 07/720/2031 5,000 4,762, 15 L
TIAACLOI Led., Serves 2016-1A, Class CR(a). ..o cvvvnnnnn.  S.06% 0772000031 2,000 1,340,372 L%
TIAACLOI L, Serses 2006- 1A, Clas DR{ay ..............  &Z1% 07°20/2031 <, 00H) 3,535,480 (L2
TRESTLES CLO Lad.. Series 20 15-2A, Class AJa) .. .oo0u0 4.45% 0725/ 131 3,000 IRET.HI0 e
Vemture XXV CLOL,, Series 2017274, Class Dia)y ... ... 6&71% 07/20/2030 1,500 1,360,302 1%
Wehle Park CLO Lad., Series 2022-1A, Class Diiak .. .. ooov0enn 409% 2135 ERL LY 1.737.515 03

158911466 208
MORTGAGE PASS-THROUGHS
AGENCY FINED RATE 30-YEAR
Federal Home Loan Morgage Corp. Gold Poal, Senes 2018 . ... 4.00% 10/01/2048 4753 4. 711600 i
Federal Mational Morgage Association, Series 2000, ., ., ..., T.50% 10012030 3 2710 o
Federal Mational Mortgage Association, Seriea 2001 . _. ... ...  T.50% 06/01/2031 5 1072 o
Federal Mational Mortgage Associztion, Series 2003 ... ... ... 500% 11012033 139 145,542 oo
Federal Mational Murlg,a.se Association, Seres 2004 . ..., SO0 0012033 315 343 551 [iXi]
Federal Mational Mortgage Association, Seres 2008 ... ... ... 00 0T LI0ET (BT 150,292 0.0
Federal Mational Mortgage Association, Series 2008 .., ........  550% 05012038 154 195,641 LA
Federal Mational Mortgage Assonation, Series 2000 . ... 500% 0501/2039 mn 75652 LLX)]
Federnl Mational Mortgage Association, Series 2000, ., ., ... ... 5.00% 020172040 459 ATETTS 0l
Federal National Mortgage Association, Series 2000 ... .. SO0 (e 00 [l ], TR (14 ]
Federal Mativnal Morigage Association. Series 2000, .. .. 000 R00% 120007/2040 509 G31.424 ol
Federal National Mortgage Association, Series 2000 ... ....,.,.  500% 04:01/2041 kL] 312,520 i
Federal Mational Morigage Association, Series 2004 ... .. .. ... 5.00% 08012044 T34 765,543 0l
Government Mational Mortgage Association, Senies 000 S00% 101512030 142 147,450 00
Governmenl Matonal Morigage Association, Senes 2002 ... ... 550% 0&/15/2035 A <48, 206 o
Government Mational Morigage Association, Senes 2004 ... ... 5.00% 08720/2041 453 A%, 075 0l
9,172,993 1.1
AGEMNCY FIXED RATE 15 YEAR
Federal Home Loan Mortgage Corp. Gold, Seres 2010, ........  500% 07012025 5 15504 L]
Federal Home Loan Morigage Corp. Gold, Senies 2000, .,......  6.50% 03/01/1026 3 2720 00
Federal Home Loan Morgage Corp. Gold Pool, Senes 2012, ... 5.00% 0601/2026 1 st L]
Federal Home Loan Morigage Corp. Gold Poal, Series 2004, ... 350% 0201/202% 417 AR 0l
441,421 LY}
Pal4414 L2
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ASSET-BACKED SECURITIES
OTHER ABS - FINED RATE
Consumer Loan Underlying Boad Credit Trost,
Sevien 2018-P2, Class & ... vaeranaieerens 2% 101512025 UED Il 5 100,812 [IX
TGIF Funding LLC, Serics “'ﬂl'i' IA {‘I:l.ﬂ Az 6,205 D430/2047 5343 5,133,430 (LX)
S52MI4T 06
AUTOS - FIXED RATE
Octane Rieceivables Trust 2022- 1, Series 2022-1A, Class D .. ... 554% 0212012029 3,708 3,504, 109 (%]
HOME EQUITY LOANS - FIXED RATE
Cingroup Morgage Loan Trust, Ine., Series 2005 WF 1,
T ; 500% 11252034 o* 11 0o
i 36 LI
CORPORATES « NONINVESTMENT GRADE
FINANCIAL INSTITUTIONS
FINANCE
Curo Growp Holdimgs Corpe. . oo vincinrsinsrariarsranions T.50% 08R01/2028 5373 3,209 762 [1F ]
Esnpova Imtemnational, Ine ... .ooooniniiiiiiiininneinea. B50% 09152025 10dx2 34434 0l
4165696 05
OFTIONS PURCHASED - PLITS
OPTIONE ON BEQUITIES INDICES
&P 500 Index
Expiration; Oct 2022, Exercie Price: USD 3, 700000, . ... ... 170 _ M0 00
TS061T,204 906
OTHER TEANSFERABLE SECURITIES
ASSET-BACKED SECURITIES
OTHER ABS - FIXED RATE
Consumer Loan Underlying Boad Certificate lasuer Truse [
Seiiea 2018-7, Chass PT. . cieiesiass ISR DA1S/2043 LRED 30 28,032 LLu]
Serln.i[llﬂﬁn f‘lmw eeiarraeeeae e ae . 1160 1116/2043 98 93,772 LEXH]
Seriea 2019-2, Claaa PT. .. vvvivnsciavncissnsvai s LGS ORINI044 411 3,233 o
Sewiea 2019-34, Class PT. 10.95% 11/15/2044 o] 4¥7.991 01
Consumer Loan Underlying Bum! Cluh- {'cmﬂ-::m Insum Tm!.l:l
Serica 2018-3, Clw FT. o vvnnvivanainvnminminnainsnain  Sidede (3T6INM3 3l 22,138 0o
Zeviea 20184, Class FT. . T S e 10.73% 05/ 15/2043 22 11176 LA
Heriea 201812, -.‘"ImFT - o T E 58 55,533 o
Seriea 2019-48, Clasa FT....... N O 1= 1 W P 1) fri 413 39,78 (L2}
Eragonily Erergy Corp., S-:m:a CI..[H'e] veraresaees B50% 1LIS/I024 2,500 1914, 500 04
EME Private Education Loan Trast
S-nliuiﬂ!]-ﬂ.{'humu.............................. 0.00% 01152053 1 4,355,780 05
Series 2021-C, Class Kied .. 0005 01/15/2053 14 T, 155,000 ne
Seriea 2022.A, Claa B ., 0005 1116/2054 ] 900, 584 (2]
ZoFi Consumer Loan Fm,gnm I.J..C *tn:s ﬂ{rlﬁ I f‘!aa th] vao DOD% 08252015 L 53459 00
18,926,582 23
ALUTOS « FINED RATE
Oxctame Roceivables Trust
Series 2000- 1A, Class RIGE). .. ove v vvvvn e amvmnmnnanaes  O00% 0372012028 9 1,400, 106 0.2
Serien 2021- 1A, Class Rlde). . J eveeimnaeraoe. Q0O 11202028 5 1,286,072 ol
Zantasder Consumer Auto mes-htﬂ Trnl
Zerien 2021.BA, Clasa Rie) . . veraweeraenensererary OO0 OMES20Z9 5 HE0,001 il
Seriea 2021-CA, Class Fiiek ..o voveviiiiaciananaian 0.00% /152028 [ 315771 LN ]
4431, %60 05
23.358.942 18
COLLATERALIZED MORTGAGE OBLIGATIONS
RISK EHARE FLOATING RATE
Bellemeade Re Lid., Series 202044, Clasa Blta) ... .. ........ T.4% 06/25/2030 500 455, WG ol
Federal Home Loan Mortgage Corp.,
Series 2019-FTR2, Class BE{:} e EME 112572048 1, 01 953,129 [18 |
Federal Home Loan Mortgage Corp. -51l'd¢lLI-1'ﬂI| Ag:m}
Credit Risk Dbt MNotes
Zeries 2019.FTRA, Class B2{a). . - T.06% 25T 6,980 S.0d0,112 07
Seriea 2019-HQAL CI:uBE{aJ............ T 8 T Tad 831, ol
JPforgan Madison Avenue Secunties Trust
Beriea 2014-CHI, Class M2ia). G.69% 1125/2024 582 557,159 0l
Seriea 2015-CHI, Clam MIGEY 0o vvr nrvres T94% WWISI2025 1,351 L3e631 Ol
PAIT Credit Risk Transfer Trust, Series :!ﬂ!l]- IR, f_‘lmﬂ[nj AB% 02T 1,342 1315867 i
Wells Fargo Credit Risk Tramsfer Securities Trust,
Seriea 2015-WFL Chasa IMER(a). o .co ol i ciiininiiaiae 6% 112502025 A5 590,743 0
23411l L4
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Rate Do SharsPrimcipal Value M Aoty
(-0 USE) %
COMMERCIAL MORTGAGE-BACKED SECURITIES
MON-AGENCY FIXNED RATE CMBZ2
Grrantor Trast COMNM, Stl'lﬂ'ml-ﬂ-uﬂq-'llﬂ} veveenaes  0OR IOROR/D0AT LISD M 3 256,552 00%
Grantor Trast CEAIL, Serves 2015-Clie) .. R ST A.00% 04/15/2050 126 1338448 (L2 ]
Grantor Trest JPMBB, Series 2014- Cﬂ‘i[t!. I L R N R ) 210 1,208, 143 ol
Grantor Trasl WEFREBS, Series 2014-C230e) | | 340% IVLSI05T 17 5,290 340 LT
borgan Stanbey Capital 1 Tresi, Series 2019- BPR. Cl:ua ?\l’.'ﬂ'd'l 0.00% 4152023 163,600 1,636 L]
LB £-Barclays Commercial Mortgage Trost,
Sevies 2013-C5, Clast XAMY .. ... oo ioniiiieeaiiinns L% 03/ 10/2046 17,063 15,036 L]

o 1ok 1%s 1.2
COMMON STODKS
M Logan Re Lid, (Prefereace Shares) (Series Ixe) .. ........ 4,000 1,706,546 [LE]
Mt Logan Fe Lid, (Special lovestmenthe) . . ............. i 632 S, 108 ol
4270654 0.5

EMERGIMNG MARKETS - CORPORATE RONDS

INDUSTRIAL
COMEUMER MO CY CLICAL
Virgoline de Oleveira Finance SAeI (D .. oovin ooy oo 1088% 011372020 URED (R 167 o
49,763,033 59
Total Investments
=0 T 3 400 | PR S 5 03B 13T 965%
'I'lml]qruﬂ'l:
BEH, Grand Cayman(g) . ... .ooiiiiininiiiinnainaac (OTES - 1 LER]
AP LMo < 5o i vnim wienke @ s i i e e ... DB - 116 o
BEH, Grand Caymandg) ... ... o..oooiiiiiiinicniaaea. (013Y% . 1 L]
BEH, Grand Caymam(g) ... .oouuviiriariaiia e R e 4.15% - 12,124 0o
Hong Kong & Shanghai Bank, Hong Kosgigd . .........._.... 040% - 1 on
HungKnng.S:Sh:nghl Bank ﬁugapwﬁg]......._......... 110 % - 13 L]
S-u-ﬂmn'l'nk:,lnﬁg} B S g - 168 % - . I3_:I‘6§‘1|'"66 d‘EL
Tk D i o o L i 3708721 41
ﬂthnrm:lshmhlhﬂhiw.......... S e B R e e e (33T5 162 _(0LG)
Mel Ammels . .ooocvinran S TRATE, e e (T T T T . A o o P = § 819713296 100.0°%

FORWARD FOREIGN CURRENCY CONTRACTS

Cantracts 1o In Exchamge Unrealieed

Dediver For Sptthmeent M pprecition

Comnborjerty L] L] [ A DparveEation
Brown Brathers Hamiman & Coct. ..o oo oo an CMH 180 LED rl} O 2 2 5 500
Brown Brothers Hamiman & Cot. oo v vvacrvnicarions EUR 3 Lrsn 3 0D 2022 7
Brown Beothem Hamiman & Co+. .o oo oiiia oy EUR 2 LED b4 e 102 2 (]
Brown Brothes Hamiman & Cov,.oo0ooinoinicanian LUz 3431 xH 5188 el 102 2 (67, 343)
Brown Brothem Hamiman & Coct. . oo e inninioionnno. UzD 1,682 EUR 1674 O/ 2022 37
Brown Brothers Hamiman & Cotooooonoai i iiiiaiian, uspD 637 EUR G24 O 12 2 (9,555
Brown Erathern Hamiman & Cot, . o v o viorineicarnns ALD i LD T O 12 1352
Brewn Brothes Hamtiman & Co+. . ..o oiiiio.o, EUR 1 gD 1 O 12/ 2022 15
Brown Brothes Hamiman & Cov, Loonoi i iinicanian ELUR 2 L2 4 O 1212072 {m

Brown Brathes Haariman & Co+. o .o oo ooooonio. EGD 3 LED 1 O 12 2022

Brown Brothers Hamiman & Cot, .00 i iiiicanian LzD 25,721 ALD 41,926 0 |21 2022 (1,028,673
Brown Brothems Hamiman & Cot. oo ioremramicarrans UED 1,688 ER 1,674 Oy |2 i85
Brown Beothers Hamriman & Co+. ..o iiiioian L2 60T EUR 586 O 120002 (17.868)
Brown Brothers Hamiman & ot . oo oo o eeae e ans uzn 162 GRp 11& OO0 27 I_'?.SBT_:
Brown BrotheraHasriman & Cot .o n oo iiininnnaes USD T8l SGIy 1,065 Ul il | d {16,157
Brown Brothers Hamiman & Cov, Lo oonnccan i . L2 6,683 LAR  10E3T4 Ll bl L] (361,347
Brown Brothes Harmiman & Co+, ... ... .. ... ... ... ZAR 10 LED 30 Ll el ke 0%
Brown Brothems Hamiman & Coc,.oon oo iiiicnnine CWH &4 LIED 9 TN I 1022 150
Brown Brothem Hamriman & Co+, .. ..o oov v cincicarana, ELUR I LIS 1 O 19 2022 15
Brown Brothers Hamriman & Coct, ..o oo, EUR 1 LEn 1 O I 2022 {2y
Brown Brotherns Hamiman & Cot, oo vvvrvssinrranimarrans Uz 3410 CNH 3 138 LT e d 53,31
Brown Brothers Hamiman & Co+. . oo oaooiio UsD 1,679 EUR 1670 O 190 202 2 i
Brown Brothers Homiman & Cod. oo m e oo iinr o nnnns Uz 547 BHIR 536 A 9 M2 2 = 4]
§ (1,566, 12%)

Appreciation  § 3,593
Depreciabion % (1,569,722

+  Used for share class hedging purposes.
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FUT OPTIONS WRITTEN
Exgrvion Expiration Fromimms Wit
Dumcription Price [hate Ci Roorwdvad Vihwe
S&P 300 [ndex LS 3400 LU EL L 170 § 276,585 3 (3203000
CREIMT DEFAULT SWAPS
Uptroat
Petiemal Frominms Unrvulizsd
Trrminatics Amomni Markot Paid/ Apgrociation’
Coanloparty Hofirencad Obligation Dt ] Value {Reoviveed) (Deprvcintion)
Hale Contracts
Citigroup Global Markets, Ine. COX-CHBX MA BB Senes 6 011263 USD n 5 (1322 % @06 5 (7.255)
Ciligroup Global Markets, Ine. COX-CMWMBRMNABB Series & 05N 1HE3 TIBD 529 (220.507) [THA4E) {142,459,
Ciligroup Global Markets, Ine. COXCMBR MA BH Series 6 051 U2M3 LISD 2,008 (B0, 605 (29, 366) (34732
Cilmgroup Global Markets, Tne. COR-CHWBXNA BB Seriea 6 011/ 2eE3 USD 2,057 (862357 (234,585} (6254020
{filig,rm:p Cilobal Markets, Inc. COX-CMEX NA BHB- Sened & 0511163 USD 1 466 (319.065) (165 585) {149, 480)
Ciligroup Global Markets, Ine. COX-CHBX MA BBE- Serics & 051123 USD 2,199 (ATE 597y (224,463) (254,134
Credil Suisse Imtemnational COXCMWBXNA BBBE- Seriea 6 LU WL L6 T ) (1252640 (8, 525 (83,736
Credil Suisse [mternational COXCMBX MA BBE. Sories & 05113 TSD 1466 (315 065y (188 781) {130,284
Credil Suisse [mtemational COX-CHWEXN MNA.BBBE- Serics & O 1M3 USD 1,833 (3FEEF1p (M6, THG ) (3020750
Goddman Sachs International COR.CMBR NABBB. Series 6 05 11UHm3 USD 1,833 (395.851) (107,021 (290,810
JPMorgan Becurities, LLC COX-CHWMBX MABB Series &6 051123 USD 873 (365 B54) (157,743) (208, 113y
.I'[-"'Mnrpn Secunties, LLC CDX-CMBX MNA BB Series 6 0811363 LS 900 @ATTITE) q]ﬁ&ﬂlﬂ-} (21,1650
JPMorgan Securities, LLC COX-CMBR NABB Series 6 051 1HM3 USD 1368 (573, 5500 (250,847 (321,683)
JPMorgan Securities, LLC COX-CMBXMNA BBE- Seriea 051123 LIED 1,508 (328, 158) {156, T0S5) (141,453
JPMorgan Securitien, LLC COXCMWBR A BBBE. Series 6 051112063 TR0 1,833 (3B EH1Y {180, 668) (2059, 163
Margan Stanley & Co, International FLC  CDX-CWMBX.NABB Series 6 03113063 U 1029 (431.522) (%335 (3LL1ED
Toial 5 (6455049 5 (2516313 5 (3935736
CENTRALLY CLEARED INTEREST RATE SWAPS
Hute Type

Maotkanal Univadinel

Amessni “Tiewam i o Paymmmts hsde FPuyneemts Koo ved A pprociation’
Choariag Broles{Exbange) LU Date By the Fumsd By thee Fund Dt ot
Morgan Stanley & Co. LLCHTME Groap)y UsD 15200 252024 1 Day SOFR 2705 % i 363373
Margan Stanley & Co. LLCHLEH G‘mup‘: uzn 9 Wi 07012024 1 l'h:.r 30FR 3.131% T 254
Morgan Stanley & Co. LLOACME Group) UsD 14,760 252027 1 Day SOFR 2774 % 218788
Muorgan Stanley & Co, LLCALCH Group) UsD 11330 07012027 1 Diay 50FR, 199T% B4, 1%
Morgan Stanley & Co. LLOTTME Groap)y UsD 3370 /2872032 1 Day BOFR 1719% 63 125
Muorgan Stanley & Co, LLCALCH Group) usD 3040 0TL2032 1 Day SCFR 2.914% il
Todal ] B0, 53
Tivtal for Swaps 5 5133 7THy

" Principel amount less tun 500

(s} Flostng Rate Secumity. Stated imterest rate was in effect at August 31, 2022
{b) Variable rate coupon, rate shown as of August 3], 2002

{c) Imverse interest only secunty.

{d) 1O - Interest Only.

{e} Fair valued as determined in accordance with prooedures established by and under the general supervigion of the Management Compamny's
Board of Managers

}  Defaulted matured secusity,
(g) Owvermight deposit.

Currency Abbreviations:

AUD — Australian Daollar

CHH — Chingse Yuan Renminbi (Offshore)
EUR - Euro

GBP — Great British Pound

8GD - Singapore Dollar

USD — United States Dollar

ZAR - Sputh Afncan Rand

Glossary:

ABS Asmset-Backed Securnities

CDX-CMBX.NA - North Amenican Commercial Morgage-Backed Index
CLO = Collateralized Loan Obligations

CMEBES Commercial Mongage-Backed Sccunties

CME — Chicago Mercantile Exchange

LCH - London Clearing House

REMICs — Real Estate Morigage Investment Conduts

SOFR ~ Secured Overmipght Fimneang Rate
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(2023 5 15 )

155,128
28,049,307,497
106,929,458,400
2,996,221,965
3,245,930
137,978,388,920
137,978,388,920

708,926,911
48,341,371
79,152
744,135
758,091,569
758,091,569

114,479,481,031

22,740,816,320
137,220,297,351
137,220,297,351
137,978,388,920

( 2022 11 16
2023 5 15 )

( 2022 11 16
2023 5 15 )
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(2023 5 15 )

2022 11 16
119,337,886,763
1,337,058,124
6,195,463,856
114,479,481,031

2022 11 16
2022 11 16

2023 5 15
2023 5 15

60,194,432,318
21,203,813,834

32,658,307,594

8,360
296,016,477
126,868,980

8,367

8,367

8,367

8,367

2023 5 15 1
1 1.1986
(10,000 ) (11,986 )

(2023 5 15 )

(2023 5 15 )

36,700,000,000

36,706,312,400

36,100,000,000

36,111,552,000

34,100,000,000

34,111,594,000

77.9%

106,900, 000,000

106,929,458,400
100.0%

106,929,458,400

2023

5

15

133,956,478,035

136,952,700,000

2,996,221,965

133,956,478,035

136,952,700,000

2,996,221,965
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2023 5 31

4,574,102

3,175

4,570,927

3,570,428

1.2802

2023 5 31

137,013,412,144

1,140,613

137,012,271,531

114,391,015,302

1.1978
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@
1,630 2023
100,000 32,600
2018 130 1,630
@
2023
73 4,450,410
8 78,129

81 4,528,539
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@D
26 27
2021 12 31 2022 12 31
4,570,642 4,656,186
1,621,085 1,884,828
65,463 70,193
114,728 32,300
3,051,626 2,911,346
895,717 718,696
10,319,261 10,273,549
*2 660,965 556,594
*2 167,051 129,338
828,016 685,932
412 206
2,204 2,204
2,616 2,410
37,861 21,184
194,526 169,629
18,354 -
608,223 522,955
858,964 713,768
1,689,596 1,402,110
12,008,857 11,675,659
35,829 41,929
1,417,316 1,354,503
24,200 21,696
*1 2,823,208 2,928,028
240,824 177,916
657,216 714,600
440,840 97,761
13,333 3,333
5,652,766 5,339,766
403,844 439,844
1,554,593 1,781,258
1,958,437 2,221,102
7,611,203 7,560,868
1,630,000 1,630,000
1,500,000 1,500,000
1,207,935 783,518
1,207,935 783,518
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4,337,935 3,913,518
59,719 201,273
59,719 201,273

4,397,654 4,114,791

12,008,857 11,675,659

6)

*1

*1

26 27
( 2021 1 1 ( 2022 1 1
2021 12 31 ) 2022 12 31 )
34,651,137 48,656,523
1,784,623 1,458,018
248,571 277,755
13,331,168 19,697,921
23,353,163 30,694,375
16,603,457 23,912,669
137,531 126,700
68,809 74,854
2,327 2,538
613,204 684,371
42,226 47,439
34,836 33,626
21,987 31,841
2,276 2,664
17,526,653 24,916,702
134,453 137,061
1,483,892 1,651,064
638,530 661,328
3,429 5,314
4,050 15,468
82,756 77,220
249,682 252,770
115,419 99,745
192,811 180,888
622,428 797,221
482,170 533,765
4,009,620 4,411,844
1,816,890 1,365,829
1,335 30,693
1,713 643
3,048 31,336
176,125 184,798
69,126 72,068
245,251 256,866
1,574,687 1,140,299
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61 2,861
- 521
1,574,748 1,142,639
605,997 362,690
98,640 3,561
507,357 359,129
1,067,391 783,510
(€))
26 2021 1 1 2021 12 31
( )
i - e
#HErEE e g
ErRsE ¥l i Bk
TR El e T+ Mith F 1 EESIT
b Y ok Y Sl Bl it thEE S et | ST iEE
§8 A 2 T 2 s Lk
LAEES 1, 620, 000| 1, 500, 000 257, 143 88T, 149 4,017, 149 & 140, 517 3,876, 32
Rl & Doy - - M TAE, BOS M TAE,E0S | A TAR, BOS - & TAE, BOS
LA IR - - 1,067, 331 1, 0BT, 391 1, 0E7, 391 - 1,067, 391
t#hEmEL A
MIEE ML - - - - - 00, 236 zon, 235
FhEE (SR
|éilﬁ’.ﬂ:$h%ﬁ%§+ - - 320, 786 320, 786 220, 795 200, 236 521,022
|éinﬁ5EEE 1, 630, 000| 1, 500, 000 1,207, 935 1,207, 935 4,837,935 59,713 4,397, 654
27 2022 1 1 2022 12 31
( )
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. - BE
#reEF s
e of ol e ey P& E =
= T ] 25 R FhihEM | T E S
e o) e 2 Bl ot thErEFait |SERFEE
TR RTETE TP e Lk
LHE RS 1, 630, 00a| 1, 500, 000 1,207, 935 1, 207,335 4,537, 935 59,713 4,397,654
Bl& DALY - - Mo 1,207,927 A 1,207,927 |2 1,207, 927 - & 1,207,927
LEA T & - - 723,510 783,510 783,510 - 782,510
#rEEbis
MIEE DHEFE - - - - - 141,554 141,554
FhEE (§EEE)
LR St - - MoArd, A7 MoA24. A7 A Az, M7 141,554 & 292,863
B R R 1, 630, 000 1, 500, 000 783,518 783,518 3,913, 518 201,273 4,114, 7491
1

10
10

25
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1
( 2020 3 31
) 2022 12
( 2019 7 4
) 2022 12 19
( 10 2019 7 4 ) 44-2
26 27
2021 12 31 2022 12 31
*1 *1
1,669,855 1,882,909
*2 *2
441,832 546,203
220,949 272,096
26 27
( 2021 1 1 ( 2022 1 1
2021 12 31 ) 2022 12 31 )
*1 *1
13,331,609 19,697,921
69,126 72,068
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26 2021 1 1 2021 12 31

32,600 - - 32,600
2021 6 28
746,605
1 22,902
2020 12 31
2021 6 30
27 2022 1 1 2022 12 31
1.
32,600 - - 32,600
2.
2022 6 28
1,207,927
1 37,053
2021 12 31
2022 6 30
26 27
( 2021 1 1 ( 2022 1 1
2021 12 31 ) 2022 12 31 )
264,498 88,166
88,166 -
352,664 88,166
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26 2021 1 1 2021 12 31

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
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4,570,642
1,621,085

114,728
3,051,626

895,717

37,861

10,291,659

- 1,554,593

- 1,554,593

27

2022 1 1

2022 12 31
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3
27 2022 12 31
1,781,258 1,727,464 -53,794
1,781,258 1,727,464 -53,794
1
2
(
2 3
1,727,464 - 1,727,464
1,727,464 - 1,727,464
1
2 ( )
1 5
i - - - - 1,781,258
- - - - - 1,781,258
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62/75

1.
€)) - - -
@
®3) 37,861 35,000 2,861
37,861 35,000 2,861
€)) - - -
@)
3) - - -
37,861 35,000 2,861
1,621,085
2.
€)) - - -
@
() 2,052 61 _
2,052 61 -
27 2022 12 31
1.
(€Y - - -
)
(©) - - -
o - - -
&)
®3) 21,184 22,970 -1,786
21,184 22,970 -1,786
21,184 22,970 -1,786
1,884,828
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2.
(€)) - - -
@
(©) 16,420 2,861 -
16,420 2,861 -
26 27
2021 1 1 2022 1 1
2021 12 31 2022 12 31
1. 1.
2. 2.
€)) o
353,187 403,844
65,089 65,473
14,432 29,473
403,844 439,844
@ (0
403,844 439,844
403,844 439,844
403,844 439,844
403,844 439,844
(©) ©)
65,089 65,473
3. 3.
25,860 27,960
26 27
2021 12 31 2022 12 31
1. 1.
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25,939 8,868
66,679 53,767
95,084 86,511
181,366 195,914
1,656 1,193
104,233 130,656
129,183 133,856
28,341 35,782
4,083 1,021
— _ 88,831
636,564 558,737
28,341 35,782
608,233 522,955
2. 2.
30.6% 30.6%
1.6 2.4
0.5 0.7
0.5 2.3
32.2 4 31.4 4
26 2021 1 1 2021 12 31
10
27 2022 1 1 2022 12 31
10
27 2022 1 1 2022 12 31
( )
48,656,523 |
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1,458,018
277,755
19,697,921
30,694,375
26 2021 1 1 2021 12 31
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

65/75



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

27 2022 1 1 2022 12 31
1.
19,697,921
4,694,098
1,882,909
100.0
797,221
157,256 ) 13,500
100.0
546 153
2.
26 2021 1 1 2021 12 31
1 ( )
34,651,137 1,784,623 248,571 13,331,168 23,353,163
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2.
@
36,436,201 13,324,321 241,283 (23,353,163
@
90
3.
10%
13,324,321
27 2022 1 1 2022 12 31
1 ( )
48,656,523 1,458,018 277,755 19,697,921 30,694,375
2.
@
50,125,538 19,703,419 272,256 (30,694,375
@
90
3.
10%
19,703,419
1
26 27
( 2021 1 1 ( 2022 1 1
2021 12 31 ) 2022 12 31 )
1 134,897 38 126,220 60
1 32,742 06 24,034 06
1 1
1
26 27
( 2021 1 1 ( 2022 1 1
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1,067,391

1,067,391

32,600

783,510

783,510

32,600
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o
342,037 2023
51,000 2023
@
2023
48,323
19,495
@

&)

70/75



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2023 14
2023 14

71/75



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad
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193
2022 2022 12 31 27

2022 12 31
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