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(2) REAMIEZFAMEK (20235F9A308)

Security Mame Sactor 1Mame Sector2hame Coupon_Maturity Crigind Cost Frice Frincipal Country of fisk Currency
FHAS K27 1 Wortgage Backed Securiies CHBS 073 2024725 0552018172 59356102 028 F0,220.82 UNITED STATES USD
CD 2017 CDS XB Mortgage Backed Securies  ChMBS 010 20808415 T1700000.00 0570658 0.8 39507401 UNITED STATES UsD
US TREASURY BILL 10/12:2023 hon ey hitat et T Bilks - zOzEALG 570000000 5579425310 2075 SO0 55955  UNITED STATES UsD
COOMT 2014 GL21 XA Mortgage Backed Securiies  CMBS 128 Z0FEM0 ABI00065.57 TIBAZITS 0.8 132,850.65 UNITED STATES UsD
FHAS 1720 23 Mortgage Backed Securies CMBS 203 20011025 H000000.01 132800625 208 237E765 UNITED STATES UsD
JPNEE 2015-C28 XA Mortgage Backed Securies  CHBS 108 20484015 MAAS2EE 85463472 020 351,506.97 UNITED STATES UsD
COMM2020- SEX. X Mortgage Backed Securies  CMBS 065 200 A ZTOM.00 1,111,740 111 A495,032.85 UNITED STATES usD
WFCh 206 C38 XA Mortgage Backed Securies  CMBS 173 2050618 AABAFAZ 165608 202 117019545 UNITED STATES usD
BACH 2017- BHKE XA Mortgage Backed Securies  CMBS 148 2050215 IE2F 260.08 15237355 267 2070497 UNITED STATES UsD
US TREASURY BILL 100122023 hhon ey hitat et T Bilks - zOEEAW2 31450000.00 3052002853 o088 3143303945 UNITED STATES UsD
US TREASURY WB U.§. Govemment usT 463 202518 26,155000.00 2506201002 o082 2602830515 UNITED STATES UsD
UBSEMZ01T- 4 XA Mortgage Backed Securies CMBS 124 205011015 25ETTABIT ALTITEE 332 563,245.53 UNITED STATES UsD
CFCREZ017-C8 XA Mortgage Backed Securies  CMBS 164 2050615 25513673.12 1,184563.64 am 102762774 UNITED STATES UsD
FHRS K042 31 Mortgage Backed Securiies  CMBS 145 2024112725 2512827258 120020812 047 2SETESD UNITED STATES UsD
UNES 20 YR 2.5 TBA DCT23 Mortgage Backed Seouriies  Residental MBS 260 205112025 21775000.00 1202451985 7035 1727703380 UNITED STATES usD
UNES 30 VRS0 TEA DCT 23 Mortgage Backed Securiies  Residental MBS 500 Z0534/25 20875000.00 20,081 05273 0438 107815054 UNITED STATES UsD
FHRS WOGS 23 Mortgage Backed Securies CMBS 225 Z0M67/25 20000000.00 14562500 5.04 138825000 UNITED STATES usD
FHAS K725 31 Mortgage Backed Securies  ChMBS 084 202401125 19343 524.26 501,006.55 0.05 11817 72 UNITED STATES UsD
MEBAMZ015 C22 XA Mortgage Backed Seouriies  CMBS 119 209418 1929620270 2467125 0 17847033 UNITED STATES UsD
US TREASURY BILL 372024 hhon ey hitat et T Bills - 20487 17 30 000.00 17 465 245,53 oree 175196450 UNITED STATES UsD
FHe, 2018- W2 2 Mortgage Backed Securiies  CMBS 070 202025 16,550 000,00 E58,181.69 282 45571028 UNITED STATES UsD
FHRS WR1 % Mortgage Backed Securies  CMBS 147 206625 15837 130.57 w@ESTZ01 212 3587874 UNITED STATES UsD
FHIS K027 23 Mortgage Backed Securiies  CMBS 230 2025 13274878.00 1,060.290.78 082 70.782.39 UNITED STATES UsD
COMMZ014-UBSZ XA Mortgage Backed Seouriies  CMBS 118 Z0FE0 12 PE20TE.50 SABETEST 0.02 287778 UNITED STATES UsD
FHRS KOO 23 Mortgage Backed Securiies  ChMBS 241 202025 1227000000 136830285 0.24 113403573 UNITED STATES UsD
FHRS WCOE X1 Mortgage Backed Securies  CMBS 101 206625 119891398.19 527,540.00 113 13452043 UNITED STATES UsD
CAFLZING 2 X8 PssetBacked Securities  Single Famiy Rental 173 20526015 1150000000 1,202,850.00 a95 511,006.23 UNITED STATES UsD
UNES 20 YR 2.0 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 200 205111025 1118000000 822167188 TB05 247016245  UNITED STATES UsD
COOMT 2015 GL27 XA Mortgage Backed Seouriies  CMBS 145 2098210 1090157200 B40.253.58 114 12963674 UNITED STATES usD
FHRS KE08 X Mortgage Backed Securies  ChMBS 147 0268425 10323073.19 8562054 180 1053771 UNITED STATES UsD
NCS 2020 2PAC XB Mortgage Backed Securiies  CMBS 140 20381215 1031000000 30358329 001 2340 56 UNITED STATES UsD
WFRBS 2014 C29.%4 Mortgage Backed Securifies  CMBS 008 Z0FANE 012203587 §10,101.07 054 596398 UNITED STATES UgD
FHMS KLDS XTHG Mortgage Backed Securiies  CMBS 137 2WFN25 950000000 785805497 372 3E4656.10 UNITED STATES UED
JPNBE 2014-C23 XA Mortgage Backed Seouriies  CMBS 074 207015 8501,142.04 286,920.72 0.0 3929037 UNITED STATES UsD
UNES 30 VR 5.5 TEA DCT23 Mortgage Backed Securiies  Residential MBS 550 Z0534/25 700000000 776761328 5.5 TEMHITE  UNITED STATES UsD
UNES 20 YR 45 TBA DCT23 Mortgage Backed Seouriies  Residental MBS 450 Z053R/25 787500000 746862770 o182 723089085  UNITED STATES usD
FHNS KCOS 251 Mortgage Backed Seouriies  CMBS 138 202725 7938,150.74 528,760.85 262 107, 209.23 UNITED STATES UsD
UNES 20 YR .5 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 550 2053/25 726000000 7,120212.87 B TO0G722.43  UNITED STATES UsD
UNES 20 YR 2.0 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 300 20522025 70000000 6,132,397 65 270 SE7169498  UNITED STATES usD
UNBS 30 VR0 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 500 20538/25 700000000 6.790,000.00 243 BE0323462  UNITED STATES usD
FHNS KO0 23 Mortgage Backed Securiies  CMBS 188 204412025 685000000 7717718 525 3605126 UNITED STATES ugD
GHR 2010-97 O Mortgage Backed Securiies  CMBS - 20524016 6028 257.72 TR AR 0.0 68.28 UNITED STATES UgD
GEAA 20065 AFS Mortgage Backed Seouriies  Residental MBS 674 Z0TAS 652231260 2238675.08 = 191270108 UNITED STATES UED
UNBS 30 YR 5.5 TBA DCT23 Mortgage Backed Securiies  Residental MBS 550 2083R/25 657500000 6.568.157.50 e 645102238  UNITED STATES usD
JPNEB 2015-C29 XA Mortgage Backed Securiies  CMBS 062 20936/15 642525062 24421007 068 43254 UNITED STATES usD
UNES 20 YR 2.0 TBA DCT23 Mortgage Backed Seouriies  Residental MBS 300 20522025 632500000 546160695 270 523072651 UNITED STATES usD
US TREASURY NB U.E. Govemment usT 463 202BA/E0 626000000 625277402 007 626415605  UNITED STATES usD
UWES 30 YR 40 TBA DCT23 Mortgage Backed Securiies  Residental MBS 400 20526/25 625000000 5772849.22 .04 556494138 UNITED STATES UsD
UWBS 30 YR 2.0 TBA DCT23 Mortgage Backed Securiies  Residental MBS 300 20822/25 587500000 507751465 a7 4888579.08  UNITED STATES usD
UNBS 30 YR 40 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 400 20526/25 585000000 5.377.656.72 204 520878513 UNITED STATES usD
UNES 20 YRE.0 TBA DCT23 Mortgage Backed Seouriies  Residental MBS 500 2053725 577500000 5500.719.72 fetbec] SATEES  UNTED STATES usD
UWBS 30 YR 50 TBA DCT23 Mortgage Backed Securiies  Residental MBS 500 20838/25 570000000 550005469 243 53TEERTTE UNITED STATES usD
GHR 2014103 10 Wortgage Backed Securifies  CMBS 018 20555/16 5597 26420 237.000.16 068 3827353 UNITED STATES usD
LBALT 2008-10 243 Mortgage Backed Securiies  Residental MBS 575 209M 125 552316506 196143595 313 173013974 UNITED STATES usD
UNES 30 YR 45 TBA DCT23 Mortgage Backed Seouriies  Residental MBS 450 20538/25 550000000 5.212.539.08 ELE= 508011722 UNITED STATES usD
FPMER 2007-1 AZC Mortgage Backed Securifies  Residential MBS 503 207A05 5481436538 221870842 ;e 212010365  UNITED STATES UsD
G25F 30 YR 55 TRA OCT23 Mortgage Backed Securiies  Residental MBS 550 2083820 545000000 5.365.269.53 o708 5280005463  UNITED STATES usD
WELS FARGO & COMPANY Credit Inwestment Grade 335 20382 528500000 455263390 e0.80 429525020 UNITED STATES UsD
US TREASURY BILL 117742023 Won ey hitat et T Bills - 20T 487500000 479212927 =g 489930268 UNITED STATES usD
CUALT 2006 19CHE A5 Mortgage Backed Seouriies  Residental MBS 600 2098/25 470571082 294160425 | 276739522 UNITED STATES usD
TSV INFLIXNE U8, Govemment 2 125 2O0MME A4580A92.20 447116745 o508 430625743 UNITED STATES UsD
UWBS 30 YR 45 TBA DCT23 Mortgage Backed Securiies  Residental MBS 450 20838/25 430000000 4068147265 o182 3882F3B  UNTED STATES usD
HASE 2008 HEZ 14 Mortgage Backed Securiies  Residental MBS 562 20WM225 426217851 220035022 N8 173279285 UNITED STATES usD
BANK OF AMERCA CORP Credit Inwestment Grade 230 2082721 421000000 324389430 7589 3194969.00  UNITED STATES usD
hiSEA 2013 C1 XA Wortgage Backed Securies  ChBS 020 2045815 4458 1240 5431847 0.00 <kl UNITED STATES UsD
US TREASURY BILL 10/282023 Whon ey htsdcet T-Bills - 2mEMES 443000000 407574243 s 414548240 UNITED STATES UsD
CUVL 2007-12 2844 Mortgage Backed Securiies  Residental MBS 678 209A25 400000000 3.737.500.00 == 359963000  UNITED STATES usD
GRIF 2007 AR 2A14 Mortgage Backed Securiies  Residental MBS 583 209R25 392080838 351126025 85,70 340715485 UNITED STATES usD
PERLF 20020-1 AZ Wortgage Backed Securifes  ChBS 560 ZOERAANT 35MAH.23 300500558 10400 300720048 IRELAND BIR
DEALT 2007. 043 AZ Wortgage Backed Securiies Residential MBS 568 Z04TS 30T22TRFY 3ATOSTT06 7008 200453231 UNITED STATES usD
CUIALT 200558 141 Mortgage Backed Securiies  Residental MBS 610 20351120 363414456 3.268.142.30 .9 323163813 UNITED STATES usD
SAM 2006- ARS AZ Mortgage Backed Securiies  Residential MBS 585 20WANS 3507 567.99 3.065909.95 8313 299391088  UNITED STATES usD
SAM 2007 ARS A4 Wortgage Backed Securiies Residential MBS 613 Z04EI5 3458 45454 300257550 708 273443104 UNITED STATES usD
NSLT 2005 4 A4 #iss et Backed Securities  STDNT LN FFELF 568 ZOERAIE 346015319 331147460 ore 338025560  UNITED STATES UsD
OOM_T 20072 343 Wortgage Backed Securlfies  Residential MBS 568 208785 34970708 22400568 fodd] 163120525 UNITED STATES UsD
FHRS KOO X1 Mortgage Backed Securifes  CMBS 140 2012025 34965166 24212136 189 6520817 UNITED STATES usD
NCS 2020 2PAC XA Wortgage Backed Securies  ChBS 154 2OEAZHM5 342370146 19275430 129 44,3408 UNITED STATES UsD
UNES 30 YR 2.0 TBA DCT23 Wortgage Backed Securiies Residential MBS 200 Z051A 125 337500000 266037505 605 256650263 UNITED STATES UsD
TRT 20175 hE Wortgage Backed Securiies  Residential MBS 528 20575 325000000 320,206,585 252 353200603 UNITED STATES UsD
UBS GROUP AG Credit Irwestment Grade 449 203144 322500000 275665505 ara7 2ETESTZF  SWITZERLAND usD
OONL_T2007-5 242 Wortgage Backed Securiies Residential MBS 560 20875 320055277 2214,130.02 5207 1706327 UNITED STATES usD
WIAALT 2006 ARA0 AZA Wortgage Backed Securiies Residential MBS 560 ZOEBMRES 32177043 253506107 aras 2EE5TB6E5  UNITED STATES UsD
RALIZ0OT-0A3 A1 Wortgage Backed Securiies Residential MBS 563 ZOB7A5 321335324 2851851.00 e0.07 2EO1B05  UNITED STATES UsD
UBS GROUF AG Credit Investrment Grade 002 ZOEBAAME 319500000 3,050,770.15 1595 370440643 SWITZERLAND UsD
JPMORGAN CHASES CO Credit Irwestment Grade 255 20ERADe 340500000 25321520 et 245214270 UNITED STATES UsD
FHRS 0010 XPT3 Wortgage Backed Securifes  ChBS 048 ZUBEI5 340011456 7072137 054 1874406 UNITED STATES UsD
UNES 30 YR 2.0 TBA DCT23 Wortgage Backed Securiies  Residential MBS 200 Z051M 125 340000000 247666002 6,05 235743530 UNITED STATES UsD
GSAMP 2007- FhE A1 Wortgage Backed Securiies Residential MBS 557 ZOBTAIS 303877065 12270533 5528 17023187 UNITED STATES UsD
CUUL 2004-10 v Wortgage Backed Securiies  Residential MBS 414 20BANRES 20 BE28 2OP5557.55 [ 270523148 UNITED STATES UsD
G000 2023265 & fssetBacked Securties  Energy - Face 570 2085640 201747203 2820,133.70 o538 272668 UNITED STATES UsD
SFAVEZN1S SAVED Wortgage Backed Securifes  ChBS 453 2043145 200500000 2.460,127.34 5518 1B0G270.57  UNITED STATES usD
TRT 20182 B Wortgage Backed Securiies Residential MBS 362 Z0SBA/5 200000000 2.341,750.00 T4 223710021 UNITED STATES UsD
WARNERWEDIA HOLD N GS INC Credit Inwestrment Grade 514 2052815 286400000 2408264213 7430 2ATER3E UNITED STATES usD
JPNBE 2014-C21 X4 Mortgage Backed Securies ChMBS 108 Z0FEMS 289542937 11479548 028 2176.21 UNITED STATES UsD
SLhA 20083 B fssetBacked Securties  STONTLMFFELPSUE 652 20E3A06 250000000 2,733,500.00 @ ZE01811.24  UNITED STATES UsD
ARUC 20181 C Wortgage Backed Securifes  ChBS 557 Z0EDAIZ 277078219 2ETT.ET A2 0532 2EE2TI6Z2  IRELAND BIR
FHRS 0004 XFL Wortgage Backed Securies  ChBS - ZDMEES 27 A28 T205004 302 8287558 UNITED STATES UsD
FHRR 201 FOO2 X, Mortgage Backed Securies  CMBS 144 20337125 273500000 206,140.22 766 20052562 UNITED STATES UsD
FILGRIM § PRIDE CORF Credit Inwestment Grade 625 2037 270000000 256 42400 o418 254220300 UNITED STATES UsD
G2SF 30 YR 45 TRA OCT23 Mortgage Backed Securiies Residential MBS 450 Z053A0 257500000 2.530,606.20 ek 247139471 UNITED STATES UsD
LS 2006-17 143 Wortgage Backed Securiies Residential MBS 503 204585 267131008 228307855 8572 231660610 UNITED STATES usD
TRT 2016 2 G Mortgage Backed Securiies  Residential MBS 350 Z085E.25 250000000 2,066,257.50 7550 19647575 UNITED STATES usD
US TREASURY WB U.8. Govemment usT 500 20258030 250000000 2,586,558.03 2000 258743852 UNITED STATES usD
EMERGT TRANSFER LP Cradit Inwestment Grade 500 2050015 257500000 210067175 B 201839075 UNITED STATES UsD
FHRS 000 XPTZ Wortgage Backed Securies  CHBS 030 2024825 255019628 3354003 0.1 535598 UNITED STATES UsD
INDX,2006-ARZ 1418 Mortgage Backed Securiies  Residential MBS 585 2095425 25 FUB5E 246021317 773 223523332 UNITED STATES UsD
ChLTIZ006- HES AZB Mortgage Backed Securiies  Residential MBS 563 2022 251220000 152347210 8412 151031408 UNITED STATES UsD
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2500 000,00
2,500,000.00
248025313
248508911
2475000.00
2466000.00
245255629
239623847
238951221
2335555.09
2,208,194.03
2,290,000.00
2283 342.36
2271718.20
226011585
228300000
225000000
222300000
220000000
2471879.21
21877471
219831875
2137 308.31
2,115,000.00
2,03,107.29
2,100,000.00
208639495
2077 55619
2PE8 53175
2052177.38
2020000.00
2005 455.88
185430570
1880,000.00
1866 575.11
1853538.45
185027121
1850,000.00
184 A61.70
194672082
1840,000.00
1.840,000.00
181122439
180882040
1807 077.40
1886037.52
1875 000.00
187444275
1870372.06
1858 598.87
1,2885,000.00
184600000
1538 461.37
182102374
17902398.73
1780,002.65
1,750,000.00
1,750,000.00
179643202
1.745000.00
1,740,000.00
173952208
170546672
1.705,000.00
1,706,000.00
1.700,000.00
1.700,000.00
158955217
1583.353.32
1575,000.00
1568,117.80
185357562
1/450,000.00
1543.245.29
16370112
1537 808.93
1537 500.00
152500000
1517 257 22
1510,000.00
1,/500,000.00
1/00,000.00
1582000.00
157259269
1565,000.00
155034581
154352039
153155669
1522 552.87
1510,000.00
150657381
1500,000.00
1,500 000.00
1500,000.00
1500,000.00
1500 000.00
1429,063.20
1489021.14
1481240.20
1472149 .02
1467 000.00
1.463.308.19
1480,000.00
1448 237.95
144907238
1436 000.00
1423 407.09
1415,000.00
1414,243.00
1,400,000.00
1,400000.00

2,356.250.00
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RANP 2008- FZ3 bl

WA Z005-AR18 181
SPRNT SPECTRUM/ SPEC |
HJNLT2007- 1 2418

WELE FARGO & COMPANY
ROCKT207- 28 AR

TRMT 2017-4 B1

CUALT 2005 BSCE 284
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US BANCORP

RRNE 15% A28

BANIK OF AMERCA CORP
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TAURS 2021 UKS B
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Wortgage Backed Securiies
Wortgage Backed Securiies
Whrtgage Backed Securiies
#iss et Backed Securities
Credit

Credit

#iss et Backed Securities
Credit

Credt

Wortgage Backed Securiies
Wortgage Backed Securiies
#iss et Backed Securities
Credit

Credit

Credt

Mortgage Backed Securiies
Wortgage Backed Securiies
Wortgage Backed Securities
Credit

Mortgage Backed Securiies
Credit

Piss et Backed Securities
Credit

Mortgage Backed Securiies
Credit

Credit

Credit

Credit

Credit

Credit

Piss et Backed Securities
Credit

Wortgage Backed Securiies
Cradit

Credit

Piss et Backed Securities
Cradit

#iss et Backed Securities
Piss et Backed Securities
Wortgage Backed Securiies
Cradit

Credit

Wortgage Backed Securiies
Cradit

Mortgage Backed Securiies
Credit

Wortgage Backed Securities
Mortgage Backed Securities
Wortgage Backed Securities
Credit

Cradit

Credit

Credit

Credit

Credit

Credit

#iss et Backed Securities
Credt

Credit

Wortgage Backed Securiies
Credit

Mortgage Backed Securiies
Credit

Credit

Mortgage Backed Securiies
Credit

Credit

Credit

Mortgage Backed Securiies
Wortgage Backed Securiies
Credit

Credit

Credit

Mortgage Backed Seouriies
Mortgage Backed Seouriies
Credit

Credit

Credit

Mortgage Backed Seouriies
Credit

Wortgage Backed Seouriies
Mortgage Backed Seouriies
Mortgage Backed Securities
Mortgage Backed Seouriies
Credit

Inwestment Grade
Residential WBIS
Residential WBS
Inwestment Grade
Residential WNBS
Inwestment Grade
CLO-US Aas
Residential NS
Residential WBS
High ¥ ield
Inwestrent Grade
CLO- EU MEZZ
Inwestment Grade
Investment Grade
Residential WEIS
Residential NBS
Residential NBS
(= -
Inwestment Grade
Inwestrent Grade
STONT LN FFELF SUE
CLO-US MEEZ
High ' ield
Investrent Grade
High ¥ ield

High v ield

Air Nesct Gen
Residential WBIS
Residential MBS
Residential MBS
STONT LN FFELF
Inwestrment Grade
High ' ield
Settlements - Structur
Investrent Grade
High vield
Residential MBS
ChES

CLO-US MEZ
Inwestrent Grade
High Vel

High vield
Residential WBIS
Residential WBIS
Residential WEIS
High v ield
Residential WBIS
Inwestment Grade
CLO-US MEZ
Inwestment Grade
CHES

High el
Inwestent Grade
Inwestment Grade
Inwestment Grade
High ¥ ield

High v ield
Energy - Pace
Inwestment Grade
Residential WBIS
High v ield
Inwestrent Grade
CLO- EU MEEZ
Inwestrent Grade
CLO-US MEZZ
CLO-US Aas
(= -
Inwestrent Grade
Inwestment Grade
Residential WEIS
Inwestment Grade
ChES

High 'V ield
Residential WEIS
ChES
Residential MBS
High 'Vield
Inwestment Grade
High 'V ield
Investiment Grade
Investrent Grade
Emrrging hakets
High Vel

Single Famiy Rental
Irwrestment Grade
Inwestrment Grade
Residential WEIS
High vield
Residential WBIS
High el
Investiment Gr ade
Residential WBIS
High v ield

High ¥ ield
Emerging Markets
CHES

CHES
Inwestment Grade
Inwestent Grade
Inwestment Grade
ChES

ChES

Emerging Markets
Inwestrent Grade
Inwestrent Grade
Residential WBS
High  ield
Residential NBS
Residential WS
ChES
Residential NBS
High el

530
a78

515
&70

6450
3458
6460
&00

608
207
626
503
a77
626
G628
550
&80
TAT
Tz4
625
638
G675
Ta8
323
673
501
a81
618
255
413
349
613
788
643
G5
708
350
G50

650
442
G041

3
h
=1

583
a05
7na
225
7A3

400
243
620
613
628
20z

&873
550
220
610
6325
TAT

Q55

6450

20443425
2036825
2026126
20235/,
20Fang
203726
202010015
2057625
2026M228
20201201
20420
2026810015
20200205
205244
20965025
207 H25
2064026
20:8MT
204801
202
20827
203470
202980
202G
202285
202910015
2037 AMAD
ZOET ARG
20T E25
2036625
rduv st ot i)
2028204
20218015
2060816
2052615
2029541
2036625
20316MT
20EM
2026841
2028801
20E0M 115
2035/25
2036825
2056825
20291115
2037 Bi25
20420015
2029720
2031824
2mrnns
2022018
2032A115
202Fnae
20215
2020416
2020215
20N
2096815
20251125
2026215
202262
207G
2032M2M15
202410015
2026420
20251115
priuccich-]
20EEM Mg
2068025
20800201
2036616
20257115
priucrfy a3
2018M7
205280
2029051
2028MT
2020115
20E2EM
2028415
2032619
2028801
20817
2052544
20FAANE
2083612
2029801
2085M/20
20278415
2052815
2036825
203144
202910015
20:AWT
20187
2087
20024
20252415
20805301
206716
20215
20za29
2022810
20511101
20 A26
2021815
2026619
20267726
2087
20268/26
20200215

1.400000.00
138129551
137857714
1377 000.00
1375037.00
1.375,000.00
1373 566.16
1.370000.00
136821231
1,366,000.00
1,385,000.00
1,350,000.00
1,350,000.00
1,350,000.00
139883142
1328500.35
123011281
132500000
1,325,000.00
1,320,000.00
1,310,000.00
1,300,000.00
129300000
128500000
129100000
128200000
128140689
1277 52288
1278 561.66
1278351.45
127246183
1.270,000.00
126500000
1263 591.50
1.260,000.00
1.253000.00
125337016
1250313.09
1,250,000.00
1.250,000.00
1247 p0o.00
1,246 000.00
124421244
123956877
1230160 47
123500000
123157193
1225000.00
1.200,000.00
1.200000.00
117859439
1,175,000.00
1470 270.52
1,168 000.00
1,150,000.00
1,146 000.00
1,122,000.00
112132892
1,120,000.00
1,119 550.38
1,113,000.00
1,110,000.00
1,100,000.00
1,100,000.00
1,100,000.00
1,100,000.00
1,100,000.00
1,100,000.00
1,100,000.00
1078.337.14
1,045,000.00
1,043,000.00
1043 000.00
103534246
1027 537.80
102325470
101400000
1,010,000.00
1003,000.00
1p05,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00

9495 po0.00

990 po0.00

990 p00.00

958 po0.00

987 D288

981000.00

951p00.00

9ER.175.42

962 D00.00

861,000.00

942 D00.00

941 505.12

935 390.68

935 pm0.00

920 000.00

520 000.00

919 pm0.00

900 po0.00

800 000.00

895 pm0.00

895 p00.00

B2 ATE.65

883 000.00

82542880

BTOFT23T

87252.32

868 318.02

862 p00.00

1:315.420.00
138FE
122248721
140637938
126386187
1.287,746.25
1372666,
1.116.550.00
1.262,190.61
1,162,206.08
1,324,195.10
1,490,727 .50
1,387,126.20
1,047 320,00
1,239,084.50
75625260
127025850
1831,216.25
1,179,035.25
1315,650.05
1,300,673.05
1,300,000.00
w3525
1.355,050.80
1,285, 188.58
1,150,020,
1,281,406.84
1.214,650.61
1.294745.11
1,120,507 58
1265701 58
1,168,644 30
1,143,246.10
12T
1,200,850.57
1,227 80272
1.221,252.56
175301454
1,250,000.00
122613750
1054855 48
078,854
147790829
1142727 46
1477.214.00
1.112.809.08
1.182.309.08
1.191.758.10
1.:200.000.00
845.996.00
118221004
1,047 99649
147087058
110444075
1,361,197.50
18220062
1028,763.54
meEEEsd
1060,579.20
1087 70827
1018,243.58
1,126,268.70
1,174,195.00
1,183,317.50
1,100,000.00
1,100,000.00
1,114600.38
1,90°,027.00
1,100,000.00
107155246
@ 1,010.56
1,043,000.00
0.00
047,338,358
1,425,554.57
707,608, 11
37,535,090
5137080
30,770.20
100332165
00,960.00
055,232.00
E37,500.00
TET A1 EE
TBEEIETE
740,024.10
65, 121.50
2084506
13745247
2273651
37,65
917.082.25
73536870
0.0
744.850.00
657.193.25
1.108.304.15
73711820
102997500
72271880
918,000.00
10,000.00
21.650.00
20,5909
556,604
74480.19
0802296
7082521
753721
851,380,194
200,706.56
845,200.00

944,096.40
1327 075,24
1212788.78
1353.192.28
1274321.18
129497212
1262 05272
107338938
o7y ey
107572500
120506295
1424.119.21
12z E2re
101020253
1241 32361
1032.989.21
1,100, 906.27
1560,655.32
1037 296.82
128099278
1210,235.81
1272,440.00
1067 505.00
125579504
12732206
T2 006,22
1AM 279z
111020073
1091,039.77
101900972
1232781.21
113238280
1.040,145.25
1062 82513
113108940
aZ3R36S
12135910
143413888
123658375
116037249
107553750
a51 63250
1,147 08560
900,230,941
1,402 622
1.060.251.45
113775284
943 640,00
118231320
SE3.22414
1158595797
100529775
1053838.39
207 6a6.57
112285037
1,010,439.60
100559250
02218285
26228412
1097 954.20
1,040,995.07
07270468
116501167
1127 367.90
1082 543,00
108022200
1082,168.23
1061 632,00
23225710
a0z 74485
65125263
Q44 13185
onn
TE0z30.92
119455529
600,345,282
83279820
23279540
22350224
BIZETTES
A6 A20.00
207 245,00
8495,230.00
81936970
78913450
06327 23
633552 60
TEOMDE
1.192,1098.39
519.930.42
81408323
TE3 T2 67
TISE07.EE
oo
THE093E0
94252878
1112 026.70
TG 10265
929,330,490
G643937.20
206,036,449
212,7a0.62
65430000
T 29028
f22202.60
240,244,205
522 296,449
23672438
27237495
262 256,90
G20 17167
TH a2

LUXBMBOURG
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
FRANCE
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
United kingdom
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
United Kingdom
UNITED STATES
UNITED STATES
1ALy

UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
NETHERLANDS
UNITED STATES
SPAN

UNITED STATES
IRELAND
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
AUSTRALLS
UNITED STATES
UNITED STATES
UNITED STATES
LUXBMBOURG
UNITED STATES
United kingdom
AUSTRALLS
UNITED STATES
United Kingdom
UNITED STATES
UNITED STATES
UNITED STATES
WEXCO

UNITED STATES
UNITED STATES
SUITZERLAND
UNITED STATES
AUSTRALLA
UNITED STATES
United Kingdom
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
LUXBMBOURG
GUATEMALA
IRELAND

United Kingdom
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
PANANS,
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
IRELAND
UNITED STATES
LUXBMBOURG



CENTENECORP

SHINVICTUS INTERMEDISTE
EXTRA SPACE STORAGELFR
GOLDKAN SACHS GROUP INC
COMNICAN REPUBLE
JPMORGAN CHASEE CO
INVCO2021-3A B

PAPA JOHN'S INTERNATIONS,
P& ECON DEV-B TXBL

TRTMN 2022 1F

JPWORGAN CHASEE CO
OPTIOM CARE HEALTH IMC
PEMMN ENTERTAINMENT INC
GOLD AN SACHS GROUP INC
ALLEG 2020-14 B

FED REFUBLIC OF BRAZIL
CLEARWATER PAPER CORP
REFUBLEC OF PHILPFNES
CCOHLDGS LUCCAR CORP
BMERGEER HOLDINGS IMC
BYERIHOLDNGS INC
BVYERSOURCE ENERGY

PHC FINANCIRL SERVICES
CIMEROUP INC

120 MEDICAL NC

ADTALBA GLOBA L EDUCATION
SCRPPS BSCROWS INC

HCA INC

LLOYDE BAMKING GROURP PLC
Thits T 2004 3 B1

SPRNT SPECTRURM/ SPEC |
UMIFR A ES CRONY 155 CORP
OO CARE ES CROWY ISSUER
POST HOLDINGS INC

Slhid 20083 A%

BWEECTA CORP

ANERICAN TOMER CORF
ARTERA SERVICES LLC

FHR 2014-49 CF

SABR 2007-BR1 A2C
ORACLE CORP

MPASH MILTIFA MACD INC
FRONTIER COMWUNC ATIONS
GOLDKAN SACHS GROUP INC
WT TOPCO NG

SANTANDER UK PLC

1375200 BC LTD

TELEFLEX INC

ATHNG

BSARM 2005-4 241

CAPTAL ONEFINANCIL CO
JPMWAC 2007- HEN AFE
BAUSCH & LOMB ESCROW COR
REPUBLLC OF COLORMBLA
PERUSAHA AN PENERBIT SBEN
LRATAR ENERGY

LCh INVESTMWENTS HOLDINGS
ANERICAN TOWER CORP
BEG FOODE INC

INVITATION HOWES OF

MSC 2012 WP A

EXTRA SPACE STORAGELR
TES A PHARMACEUTICALS NE
ALLENTHOLD / CO-ISSUER
TRIVIIM PACKA GING FIN
MACQUARIE GROUPLTD

H FOOD HOLDN G/HEARTHEDE
CHIMA AQTIAN GROUP LTD
DIGITAL DUTCH FINCO B
KETROPOUTAN EDISON CO
BERRY GLOBAL INC

PHC FINANCIRL SERVICES
GLOBAL SWAITCH FINANCE
AWER ARLN 15-2 AAPTT
TES A PHARRMFHNC ML
FFMWER 20072 AZC
COLLE2005-2 B

HUDSON PACIFIC FROPER TIE
SAST 2007-2 284

CHARTER COWhA OPT LLCACAP
ChA TIZ007-MF H3 bt

SGEHR 2021 1A C

ROCKIES EXPRESS FIFELINE
REFUBLE OF PERU

REPUBLE OF CHILE
ACRISURE LLE £ FH INC
GLOBAL PAYMBENTS INC
ACRISURE LLE S FH INC
FARMERS INS EXCH

SLhia 200410 B

RO ARE MG

TEMHET HOLDHG BY
ROCKIES EXPRESS PIPELINE
ANERICAN HOMES 4 RENT
CBASS 2007-CE2 AZC

GLP CAPTALLP/FINT

UBS GROUP AG

SLMA 20026 A4

REPUBLE OF POLAND
TEACHERS INSUR & ANNUITY
CWE HEALTH CORP

AN Z005-AR3 A1
HIAGARA MOHAH POUWER
ATHEME GLOBAL FUND MG
Sl 2007-2 B

LXP INDUETRIAL TRUST
TELECOLUNMBUS AG

HCA IHC

ANERICAN TOWVER CORP
ANERICAN ASSETS TRUST LR
VICIPROPERTES LP
CATALBYT PHA RS SOLUTION
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Credit

Credit

Credit

Credit

Credit

Piss et Backed Securities
Credit

Credit

Mortgage Backed Seouriies
Credit

Credit

Credit

Credit

fiss et Blacked Securities
Credit

Credit

Cradit

Cradit

Credit

Credit

Cradit

Cradit

Credit

Cradit

Cradit

Credit

Credit

Cradit

Whrtgage Backed Securiies
Credit

Credit

Credit

Credit

#iss et Backed Securities
Credt

Credit

Credit

Wortgage Backed Securities
Mortgage Backed Securiies
Credit

Credt

Credit

Credit

Credt

Credit

Credit

Credit

Credit

Mortgage Backed Securiies
Credit

Mortgage Backed Seouriies
Credit

Credit

Credit

Credit

Credit

Credit

Credit

Credit

Mortgage Backed Securiies
Credit

Credit

Cradit

Cradit

Credit

Cradit

Cradit

Credit

Credit

Cradit

Cradit

Credit

Cradit

Cradit

Wortgage Backed Securities
#iss et Backed Securities
Cradit

Mortgage Backed Securities
Credit

Wortgage Backed Securiies
Wortgage Backed Securies
Credit

Credit

Credt

Credit

Credit

Credit

Credit

Piss et Backed Securities
Credit

Credit

Credit

Credit

Mortgage Backed Securiies
Credit

Credit

Piss et Backed Securities
Credit

Credit

Credit

Mortgage Backed Seouriies
Credit

Credit

Piss et Backed Securities
Credit

Credit

Credit

Credit

Cradit

Credit

Credit

Inwestment Grade
High ¥ ield
Inwestment Grade
Inwestent Grade
Emerging Markets
Inwestment Grade
CLO-US MEZZ
High ¥ ield
Inwestrent Grade
Residential WS
Inwestrent Grade
High ¥ ield

High izl
Inwestment Grade
CLO-US MEZZ
Emerging Markets
High izl
Emerging hiakets
High v ield

High el

High v ield
Inwestrent Grade
Inwestment Grade
Investrent Grade
Inwestment Grade
High v ield

High 'Vield
Investrent Grade
Inwestment Grade
Residential MBS
Investrment Grade
High 'V ield

High 'V ield

High 'V ield
STONT LN FFELP
High ield
Investrment Grade
High 'Vield
Residential WEIS
Residential WBIS
Investrent Grade
High vield

High v ield
Inwestment Grade
High vield
Inwestment Grade
High v ield

High ¥ ield

High 'V ield
Residential WBIS
Inwestrent Grade
Residential WS
High v ield
Emerging Markets
Emerging Markets
Emerging Markets
High v ield
Inwestrent Grade
High el
Inwestment Grade
(= -
Inwestrent Grade
High el

High v ield

High v ield
Inwestment Grade
High ¥ ield
Emerging hiakets
Inwestment Grade
Inwestment Gr ade
Inwestment Grade
Inwestment Grade
Inestrment Grade
Inwestment Grade
High ' ield
Residential MBS
STONT LN FFELF SUE
Inwestment Grade
Residential MBS
Investiment Grade
Residential MBS
ChES

High Vel
Ermerging harkets
Emerging Makets
High 'V ield
Investrment Grade
High vield
Inwestment Grade
STONT LN FFELP SUE
High 'V ield
Inwestment Grade
High ¥ ield
Inwestrent Grade
Residential WBIS
Inwestment Grade
Inwestment Grade
STONT LN FFELP
Emerging Markets
Inwestment Grade
Inwestment Grade
Residential WBS
Inwestment Grade
Inwestrent Grade
STONT LN FFELF SUE
Inwestrent Grade
High ¥ ield
Inwestrent Grade
Inwestrent Grade
Inwestment Grade
Inwestrent Grade
High el

245

226

380
575
500

663
a7
161
622
270
288
628
a68
2328
663
&00

20287015
20280030
202eME
2028224
20328023
202F e
2manz
2029815
2078
2052011
20224
20200021
202057
20z
20z2M2
20N
2022815
200515
203261
20202521
2027 M5
2022121
20Nz
pancylited
202910015
20220
2027 TG
20986015
20zeer
20498125
2025840
2029850
2029101
20E7EM
2O21M02E
200205
2033715
2025124
20437125
20372425
2087AAME
2064015
202851
202410721
20308415
20231477
2028120
202861
20308415
2036MV25
20Fnz
20226
202301
2029015
20206022
202712
2018
203:NME
20264
20815
20900711
2010015
2021015
20ETN0E
2068015
2028022
2056
209ziE
202M
20258415
2026715
2024129
20E0M07
20Tz
201815
2037525
20ETAME
20T
2025
204841
2037 E25
20511117
2008015
e By Prec)
20037827
2029215
20528015
2029841
2024501
2040025
20251115
2042V
20297015
2052405
2037 2425
2023481
20x3enz
20227726
203NV
2054815
204922/26
2098.2/26
2052816
20256/20
2082827
2020015
2026872
2026416
20218
202M
2052816
2027 FME

BE7 DO0.00
866 000.00
860 p00.00
8455 000.00
855 000.00
846 pm0.00
835 po0.00
§34000.00
830 pm0.00
830 pm0.00
525 p0.00
820 pm0.00
812 pm0.00
510 000.00
500 p00.00
800 p00.00
800 0m0.00
300 p00.00
300 000.00
798 pm0.00
784000.00
790 po0.00
790 p0.00
790 po0.00
758 p0.00
7E3p00.00
753 po0.00
770 p00.00
780 p0.00
73831827
757 500.00
755 po0.00
7453 po0.00
752 po0.00
751305.57
751p00.00
743 po0.00
745 p00.00
745 895.25
THRETIAB
740 po0.00
735 po0.00
734000.00
725 000.00
721p00.00
715000.00
715000.00
713 000.00
708 000.00
FO5537.08
705 000.00
702 B850
700 000.00
700 000.00
700 pm.00
700 .00
598 po0.00
595 po0.00
590 po0.00
90 po0.00
557 po0.00
625 po0.00
&75 pm0.00
572 p0.00
552 po0.00
BE0 po0.00
455 po0.00
450 po0.00
540 p0.00
535 po0.00
535 po0.00
530 p0.00
630 po0.00
82 553.81
525 p0.00
8221862
611537.52
510 000.00
510 p00.00
505 po0.00
500 503.73
500 p0.00
500 po0.00
500 po0.00
600 po0.00
592 po0.00
591p00.00
585 po0.00
585 D00.00
578.105.79
563 po0.00
585 D00.00
550 D00.00
546 000.00
542 46735
537 po0.00
535 000.00
53407 .47
5232 D00.00
530 000.00
520 pm.00
528 821.51
525 000.00
525 pm0.00
S23571.42
520 pm0.00
520 000.00
514pm0.00
510 pm0.00
510 p0.00
50 po0.00
507 po0.00

85331875
83032213
2007420
76761900
705,4995.00
702040826
FISE7.e0
ELET e s
£20,000.00
f05,068.50
B56,732.96
F40,2%2.19
BE1,6490.02
20202020
200,000,000
720,020,000
f22,000.00
£20,254.00
612,000,000
B73,02006
70012432
72714020
201,710.65
G57.450.70
TEA4252
74026672
4757 06
84081006
725515.00
G20.530.00
B07.30000
713781
600,116.92
T304 as
TAIAG636
71188477
746,167 A0
GR2A0000
756,137 14
43150676
64352370
TN0533 96
E75835.00
72475380
72193000
77954100
71321250
691,480,123
71155296
0142561
611562496
510,121.82
702,187.50
621,250.00
B26,206.00
£22,700.00
a7, 160,10
5123,252.00
BE7 20565
51461580
750,720.02
562,244.26
710,256.00
605,000.70
540,670,694
80322120
14770
220,500.00
H2a75.00
540,642.10
54223275
61365225
62213134
B850,274.91
66224275
5352560
SABOZT 88
54322425
F27,250.00
GR5.A56135
831,791 68
545,220.25
64773300
51581200
4a5042 00
487000 42
56220008
431,501 16
74351560
80170144
5253006
B16.628.65
536,706.50
H5E30.00
0589810
530,353.50
237230
52020720
54163400
s30662.50
AF2,108.10
s02.216.57
52500000
£26,000.00
05,0220
518,011.60
G276
s00.227.80
S1167226
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Inwestment Grade

674
&75
226
188
278

288

705
G650
fal

375
545
100

ans
3464
G039
TA7
100
414
526

230

775

a72

20291023
20 N25
2022816
202:6M21
2030001
209115
2029016
20zzens
2022216
2026015
202044
208
20man0z
20za6/22
20272
20260026
20m022
2029615
20zEM0M2
20226/22
2032015
200613
20:Enx
20341425
202802
2029215
2067125
20FAZN
202415
2OETIRE
20431431
2027 2MG
2022215
202G
2030121
2OO6M22E
ZOET 225
2046125
2O7T 25
203526
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205288
202471
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2080121
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2021
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2026.2/26
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pdnc iy P
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2036625
2068
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202R7 M5
2025115
2OBEME
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203025
2034825
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20NN
20260026
209n2M5
2096/7 125
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20z
203218
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2026028
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2020815
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290 5%.79
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235 000.00
235 000.00
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215 000.00
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210 p0.00
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200 po0.00
200 po0.00
200 po0.00
200 po0.00
200 pm0.00
200 p0.00
200 p0.00
200 po0.00
200 p0.00
200 p0.00
198 564.63
183308.50
190,000.00
190,000.00
183 865.73
150,000.00
130,000.00
170,000.00
165,000.00
165,000.00
160,000.00
150,000.00
150,000.00
143 79181
143395.09
A 358.81
145,000.00
146000.00
145,000.00
14377114
140,000.00
140,000.00
13872849
135,000.00
130253.89
128 733.05
12500000
12500000
120 493.20
120,000.00
12000000
11801157
117 gE8.79
115,000.00
110,000.00
110,000.00
109 060.72
10425281
103 490.72
100,028.97
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
90308 35
&7 318.80
7 078.90
2333716
8558108
3 500.00
52 p00.00
8000000
77 p00.00
75000.00
7238024
70, 000.00
B3 827 B8
6000000
6000000
6000000
£0,000.00
83.340.00
5781181
57.305.81
8633048
£5.118.66
500000
5442845
S1528.79
&0530.52
S0000.00
0 000.00
WA072
4278289
46 55488
46 po0.0o
H2B|I2
4 000.00
42.388.36
40 592.05
fe=F=l Rk
34543.36
jecinic=Ral.]
23 po0.oo

243,168
ZET2EE
239656.20
Z33919.00
236.186.75
ZEEA0.16
22349300
21464095
215,000.00
Z22,070.00
152,856.25
14852820
214370.00
207 620,00
160,227.00
180,112.00
195,000.00
178,750.00
201420.00
19522.00
154,284.00
11842300
1Tag1480
192,532 H
14184430
168,505.90
18728474
218.250.00
192,042.00
170,000.00
15166600
14487350
155,187.65
70,4000
7350000
1034058
108.444.38
140,802.13
144.734.26
0271315
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1181205
148.438.60
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009360
12170147
8406008
312500
038500
&7 89309
1omaa
117.219.60
0H83.02
06420
115000.00
o7 BE5 50
o7 12170
@ 70161
21535
85.600.57
w@pezyy
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43687 00
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7 400.11
100,000.00
325000
£6,330.00
593400
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TEETETE
1,187 65352
7345022
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67 46817
7500000
67 56 47
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6173604
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B2 005 20
089900
4127.10
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6,059,086 95
6077 33
28515
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FoEa0
BpZR20
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R
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180,260.00
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a0.22 23
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Q272411
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TRIHIZ
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105,075,860
9123050
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UNITED STATES
UNITED STATES
UNITED STATES
GERRNY
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
United Kingdom
UNITED STATES
UNITED STATES
UNITED STATES
NETHERLANDS
HUNGARY
Unitad Kingdom
UNITED STATES
PARAGLAY
MEXICO

SOUTH AFRICA
SINGAPORE
SPAIN
GERMSNY
IREL&ND
UNITED STATES
SUITZERLAND
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
AUSTRALLA
IRELAND
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
SUITZERLAND
LUXEMBOURG
UNITED STATES
UNITED STATES
United Kingdom
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
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GERMSNY
Unitad Kingdom
UNITED STATES
United Kingdom
GERMSNY
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SUWITZERLAND
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UNITED STATES
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UNITED STATES
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UNITED STATES
UNITED STATES
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UNITED STATES
UNITED STATES
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UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
POLAND
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES



KINDER MORGAN ENERPART
MLCC 2006-2 2A

RALI 2006-QS5 A1

BOAA 2005-10 3CB1

FHAMS 2004-AA6 A1
SARM2006-12 1A1

SASC 2003-26A 3A5

HCA INC

BAFC 2006-3 4A13

JPVMT 2006-A7 3A2

HVMLT 2004-5 2A6

INTELSAT S.A. COMMON SHARES
JPVIMT 2007-A3 2A3

BALTA 2005-2 2A4

VIC PROPERTES LP
WARNERMEDIA HOLDINGS INC
ACCR2007-1 A4

PENN ENTERTAINVENT INC
HSBC HOLDINGS PLC
REXFORD INDUSTRAL REALT
INTL FLAV OR & FRA GRANCES
CSFB 2004-ARS5 2A1
CHASE2007-A15A1

MH. 2005-1 1A1

INTELSAT SERES A CVR
INTELSAT SERES B CVR
HOMER CITY HOLDINGS LLC (FLA CEHOLDER)
SLMA 2007-4 R

JDAC 2022-1A R1

JDAC 2023-1A R1

JDAC 2022-2 R1
GNR2011-1010
GNR2011-4210

GNR2016-22 X

MSRR 2013-R7 4B

Credit

Mortgage Backed Securities
Morigage Backed Securities
Mortgage Backed Securities
Mortgage Backed Securities
Mortgage Backed Securities
Mortgage Backed Securities
Credit

Mortgage Backed Securities
Mortgage Backed Securities
Mortgage Backed Securities
Other

Mortgage Backed Securities
Mortgage Backed Securities
Credit

Credit

Mortgage Backed Securities
Credit

Credit

Credit

Credit

Mortgage Backed Securties
Mortgage Backed Securities
Mortgage Backed Securities
Other

Other

Other

Asset Backed Securities
Asset Backed Securities
Asset Backed Securities
Asset Backed Securities
Mortgage Backed Securities
Mortgage Backed Securities
Mortgage Backed Securities
Mortgage Backed Securities

Investment Grade
Residential MBS
Residential MBS
Residential MBS
Residential MBS
Residential MBS
Residential MBS
Investment Grade
Residential MBS
Residential MBS
Residential MBS
Common Equity
Residential MBS
Residential MBS
Investment Grade
Investment Grade
Residential MBS
Hgh Yield
Investment Grade
Investment Grade
Investment Grade
Residential MBS
Residential MBS
Residential MBS
Warrant / Right
Warrant /Right
Common Equity
SL Residual

Auto Residual
Auto Residual
Auto Residual
cvBS

MBS

CMVBS

Residential MBS

5.00
5.01
6.00
6.00

5.75
6.46
463

4.36
4.63

5.63

2042/8/15
2036/5/25
2036/5/25
2035/11725
2035/1/25
203711125
2033M/25
2052/3/15
2036/3/25
20371125
2034/%6/19

20375/25
20354725
20302115
2032/3/15
20372/25
20271115
2044/3/9

203181

2048/9/26
2034/8/25
2037/2/25
2035/2/25

204211725
2029/8/15
2030/7/15
20301115
2045/12/16
2050/8/16
2038/6/16
2046/12/26

30,000.00
29,917.97
29,844.51
27,261.05
26,684.20
23,889.26
23,052.89
20,000.00
19,376.80
19,365.35
19,245.35
19,238.00
18,296.05
15,112.24
15,000.00
15,000.00
14,471.14
11,000.00
10,000.00
10,000.00
10,000.00
9,806.84
9,672.88
7,516.58
2,014.00
2,014.00
1,603.00
1,205.00
3.00

2,00

2.00

0.28

0.27

0.08

0.01

28,971.00
29,275.20
25,144.00
23,512.65
25,883.68
18,753.07
22,620.65
15,608.40
18,601.72
16,968.89
18,619.87
643,983.80
15,780.35
14,517.20
13,953.60
14,914.05
11,766.85
9,735.00
10,000.00
7,695.40
8,330.60
9,684.26
9,521.74
7,282.87
0.00

0.00
74,098.80
619,129.00
1,194,960.27
950,000.00
1,100,000.00
0.00

0.00

0.01

0.01

0.00
21,370.45
27,654,657.37
39,654,548.75
36,376,243.27
0.00

0.00

0.00

100.00

24,287.04
28,988.59
2340947
2291147
25,852.80
20,910.81
2214444
15,03840
14,403.20
15,851.86
18,102.19
433,816.90
14,94644
13,292.68
13,840.20
12,734.25
14,362.08
10,356.39
9,608.70
746340
747355
9,768.29
9,184.49
7,197.90
0.00

0.00

0.00
257,513.92
829,639.72
793,090.98
727524.87
0.00

0.00

0.00

001

UNTED STATES

usp
usbD
usb

usb
usbD
usb

usb
usb
uspD

usb
usb

usbD
usb
usb

usp
usb
usb
usb

usbD
usb
usb

usb
usbD
usb

usb
usb
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