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(2) REAMIEZFAMEK (20235F9A308)

Security Mame Sactor 1Mame Sector2hame Coupon_Maturity Crigind Cost Frice Frincipal Courtry of fisk Currency
FHRS KF2T X1 Wortgage Backed Securiies ChBS 073 Z0247/25 0552018172 593561.02 028 304082 UNITED STATES USD
CD2017-CDS XB Mortgage Backed Securiies  CMBS 012 20908/15 T1700000.00 70570658 0.8 396740 UNITED STATES UsD
US TREASURY BILL 10192023 hon ey hitat et T Bills - 2O2EA0S &7 000000.00 5570425310 0075 SO0 55155 UNITED STATES UsD
COOMT 2014 GL21 XA Mortgage Backed Securiies  CMBS 128 Z0EM0 B 300065.57 TIBAZITS 028 132,850.65 UNITED STATES UsD
FHhS 1720 23 Mortgage Backed Securies  CMBS 203 204011025 H000000.01 132800625 208 237E7E5 UNITED STATES UsD
JPNEE 20 15-C28 Xé Mortgage Backed Securies  CMBS 108 204810015 MA0182.28 85463472 020 361,566.97 UNITED STATES UsD
COMM2Z020- SEX X Mortgage Backed Securiies  CMBS 068 202A/10 AN 27E00.00 1,111,741.08 11 495,022.55 UNITED STATES UgD
WFCh 206 C38 XA Mortgage Backed Securies  CMBS 173 2089618 AWABARAZ 166,565 202 117019548 UNITED STATES UsD
BACH 2017- BNKE XA Mortgage Backed Securies  CMBS 148 2050215 IE2T260.08 15237556 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 NB U.E. Govemment usT 463 ZOBAS 26,156 000.00 2506201002 a2 2602230512 UNITED STATES UgD
UBSCM2017- 04 XA Mortgage Backed Securiies  CMBS 129 2080/10/15 25577 AWIT 1TI217.02 332 262,296.53 UNITED STATES UsD
CFCREZ017-C8 XA Mortgage Backed Securies  ChMBS 164 205068 25518673.12 1, 18456364 am 102762774 UNITED STATES UsD
FHRS K042 31 Mortgage Backed Securiies  ChMBS 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 .35 1727703380 UNITED STATES UsD
UNES 20 YRE.0 TBA DCT23 Mortgage Backed Seouriies  Residental MBS 500 2053725 20875000.00 2008106273 o3 1078515084 UNITED STATES UsD
FHNS 1065 23 Mortgage Backed Securiies  CMBS 226 20964725 20000000.00 141562500 5.04 138825000 UNITED STATES UgD
FHAS K728 241 Mortgage Backed Securies  CMBS 084 202401125 19343 524.26 601,006.55 0.05 11817 72 UNITED STATES UsD
MEBAMZ015 C22 XA Mortgage Backed Seouriies  CMBS 119 2094018 1929520270 2467125 0 17247033 UNITED STATES UsD
US TREASURY BILL 372024 Won ey hitatet T Bills - 2mAei 17 9000000 17 466 296.53 ferdl= 1751969250 UNITED STATES usD
N 2018- W20 54 Mortgage Backed Securifies  CMBS 070 2020025 1655000000 E26,18164 282 4g2710.08 UNITED STATES UgD
FHMS KIR1 X Mortgage Backed Securiies  CMBS 147 206G 15837 138.57 WEST201 212 3 EFETS UNITED STATES UsD
FHMS HIB7 73 Mortgage Backed Securiies  CMBS 230 20%M/25 13274878.00 1.069.299.75 053 7076239 UNITED STATES usD
COMMZ014-UBSZ XA Mortgage Backed Seouries  CMBS 118 Z0FE0 12 PE207E.50 SABETEST 0.02 287778 UNITED STATES UsD
FHIS KOG 23 Mortgage Backed Securiies  CMBS 211 20204725 1227000000 1,358.3092.58 024 113409672 UNITED STATES UsD
FHNS KCOE 251 Mortgage Backed Securiies  CMBS 101 206625 11891398.19 527,590.00 112 13952093 UNITED STATES UsD
CAFL20MS 2 XB AssetBacked Securities  Single Famiy Rental 173 20526015 115000000 1.208,650.00 445 511.906.83 UNITED STATES usD
UNBS 30 YR 2.0 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 200 205111025 1115000000 889167155 TB05 547916245  UNITED STATES usD
COOMT 2015 GL27 XA Mortgage Backed Seouriies  CMBS 145 209210 1080157200 B40.853.58 114 12963674 UNITED STATES UsD
FHNS WSO8 X Mortgage Backed Securiies  CMBS 147 20BE25 10223 073.19 556,205 189 10530771 UNITED STATES usD
NCS Z020- ZPAC XB Mortgage Backed Securifies  CMBS 140 20881215 1021000000 3328229 08 0340 56 UNITED STATES UgD
WFRE'S 2014 C24 XA Wortgage Backed Securifies CMBS 098 207115 042293587 510.101.07 054 5463348 UNITED STATES usD
FHMS KLDS %1HG Mortgage Backed Securiies  CVBS 137 20FN2Z5 950000000 7E5E05.47 373 354656.19 UNITED STATES usD
JPNBE 2014023 XA Mortgage Backed Seouries  CMBS 074 207015 850114204 286.020.72 0.0 3928037 UNITED STATES UsD
UNES 20 YR .5 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 550 Z053/25 700000000 7767 612.28 ®E TEHTE  UNITED STATES UsD
UWES 30 YR 45 TBA DCT23 Mortgage Backed Securiies  Residental MBS 450 20838/25 7E75000.00 746863770 9182 723089985  UNITED STATES usD
FHAS KCOS X1 Mortgage Backed Securifes  CMBS 138 207E2S 78301574 52876055 2852 197.209.89 UNITED STATES usD
UNES 20 YR .5 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 550 2053/25 726000000 7.120212.87 ®E TO0G722.43  UNITED STATES UsD
UNES 20 YR 2.0 TBA OCT23 Mortgage Backed Seouriies  Residental MBS 300 20522025 70000000 6,132,397 65 8270 SE7169498  UNITED STATES usD
UWBS 30 YR 50 TBA OCT23 Mortgage Backed Securiies  Residental MBS 500 20838/25 700000000 6.7590,000.00 2433 BE0329462  UNITED STATES usD
FHAS KOG0 53 Mortgage Backed Securiies  CMBS 186 204412025 685000000 FT1TT14 525 3851369 UNITED STATES usD
GHR 2010-97 0 Mortgage Backed Securiies  CMBS - 20528016 6028267.72 73BT AT 0.0 68.28 UNITED STATES usD
GEAA 20065 AFS Mortgage Backed Seouriies  Residental MBS 674 20AS 652231260 2.238675.08 =2 181270108 UNITED STATES UsD
UNBS 30 YR 5.5 TBA DCT23 Mortgage Backed Securiies  Residental MBS 550 20838/25 657500000 6.568.157.50 54 645102238  UNITED STATES usD
JPNEE 2015-C29 X4 Mortgage Backed Securifes  CMBS 062 20435/15 642525062 24421007 068 432054 UNITED STATES usD
UWES 30 YR 2.0 TBA DCT23 Mortgage Backed Securiies  Residental MBS 300 20822025 632500000 5461606495 a7 523072554  UNITED STATES usD
US TREASURY NB U.S. Gowemment usT 463 20288/30 626000000 625377492 007 626415695  UNITED STATES usD
UNWES 30 VR 40 TBA DCT23 Wortgage Backed Securifies  Residential MBS 400 20525/25 825000000 57724022 004 556424135 UNITED STATES usD
UWBS 30 YR 2.0 TBA DCT23 Mortgage Backed Securiies  Residental MBS 300 20822/25 587500000 507751465 a7 4883579.08  UNITED STATES usD
UWES 30 YR 40 TBA OCT23 Mortgage Backed Securiies  Residental MBS 400 20526/25 585000000 537765672 04 520878513 UNITED STATES usD
UWBS 30 VRS0 TBA DCT23 Mortgage Backed Securiies  Residential MBS 500 20838/25 577500000 5589.719.73 243 SATETES UNITED STATES usD
UNES 30 YR 5.0 TBA DCT23 Wortgage Backed Securiies Residential MBS 500 2053825 570000000 550005460 [ S53THERTTE  UNITED STATES UsD
GHR 20103 10 Mortgage Backed Securifes CMBS 010 2055516 5507 26420 23700045 [l 3827353 UNITED STATES UsD
LBRILT 2008-10 243 Mortgage Backed Securiies  Residental MBS 575 20911025 552316506 1.961.435.95 313 173013974 UNITED STATES usD
UNES 30 YR 45 TBA DCT23 Mortgage Backed Securiies  Residental MBS 450 20838/25 550000000 5.212539.06 o182 508011722 UNITED STATES usD
FFWER 20071 AZC Wortgage Backed Securiies  Residential MBS 503 ZOETALS 546143638 221870842 | 212010360  UNITED STATES UsD
G2SF 30 YR 55 THA OCT23 Wortgage Backed Securiies Residential MBS 550 205380 5450 000.00 536526053 oros 528005463  UNITED STATES UsD
WELS FARGO & COMPANY Credt Irwestment Grade 355 20EBA2 528500000 4552£33.00 enen 429525020 UNITED STATES usD
US TREASURY BILL 117742023 Whon ey hitat et T Bills - 20T 487500000 479212927 =g 489930268 UNITED STATES usD
CUUALT 2005 19CE 45 Mortgage Backed Securiies  Residental MBS 600 2098/25 470571082 294160425 |80 276739522 UNITED STATES usD
TEY INFLIX NE U.8. Govemment T 125 Z008AHS 4550 192,20 4471167 45 o508 43063743 UNITED STATES UsD
UNES 30 YR 45 TBA DCT23 Wortgage Backed Securiies Residential MBS 450 2083825 430000000 4081 266 o1& 3048573495 UNITED STATES UsD
HASE 2006 HEZ 14 Mortgage Backed Securlfies  Residential MBS 550 2OEBM225 426247061 220035022 N8 173270205 UNITED STATES UsD
BANK OF AMERICA CORP Credit Inwestrent Grade 230 20827721 421000000 324389430 7589 3194969.00  UNITED STATES usD
hiSEA 2013 C1 XA Wortgage Backed Securifes  ChBS 020 2045815 4458 1240 5431847 0.00 1877 UNITED STATES UsD
US TREASURY BILL 10/252023 Won ey hita et T-Bils - 2OEMIE 443000000 407574243 s 411545240 UNITED STATES UsD
CUYL 2007-12 244 Wortgage Backed Securiies Residential MBS 678 Z04EIS 400000000 3.737,500.00 e0.00 350068000  UNITED STATES UsD
GPAF 007 AR 2A1A Mortgage Backed Securifies  Residential MBS 583 20HB05 3020P068.38 351126025 8570 340715455 UNITED STATES usD
FERLF 20201 AZ Wortgage Backed Securies  ChBS 560 ZOERAANT 35MA23 300500558 10400 300780048 IRELAND BIR
DEALT 2007. 043 AZ Wortgage Backed Securiies Residential MBS 568 Z04TS 307227379 3ATOSTT05 7008 200453231 UNITED STATES usD
AL T 200550 141 Wortgage Backed Securiies Residential MBS 610 20854 120 303414456 3.268,142.30 3.0 323168813 UNITED STATES UsD
SAM F006 ARS AZ Wortgage Backed Securiies  Residential MBS 585 ZOEBANZS 3507 567.09 306590006 8313 200501065 UNITED STATES UsD
SAM 2007 ARS A4 Mortgage Backed Securiies  Residential MBS 613 Z0ELS 348845459 300257550 08 27443104 UNITED STATES usD
NSLT 2005 4 A4 fiss et Backed Securities  STDNT LN FFELF 568 ZOERAE 346015319 331147460 ore 338025560  UNITED STATES UsD
OO T 2007-2 343 Wortgage Backed Securiies  Residential MBS 568 208705 3405 7OF.08 224006565 Fodcd] 163120525 UNITED STATES UsD
FHRS KO0 31 Wortgage Backed Securies  ChBS 140 ZOBAZIE5 344553166 24212135 189 6520847 UNITED STATES UsD
NChiS Z020-ZRAC XA Mortgage Backed Securies  CMBS 154 20381215 342370146 19275430 129 49,13408 UNITED STATES UsD
UNES 30YR 2.0 TE4 DCT23 Mortgage Backed Securiies  Residential MBS 200 Z051A 125 337500000 2660,375.08 605 250650263 UNITED STATES UsD
TRT 20175 hE Wortgage Backed Securiies  Residential MBS 528 20575 325000000 320,206,585 252 353200603  UNITED STATES UsD
UBS GROUF AG Credit Investrent Grade 419 203140 323500000 275666505 ar.a7 2ETEBTZT  SWITZERLAND usD
00T 2007-5 242 Mortgage Backed Securiies  Residential MBS 560 Z0ITAS 32055277 2214,130.02 s207 170601327 UNITED STATES usD
WALT 2006 ARI0 AZA Mortgage Backed Securiies  Residential MBS S50 20225 32177013 253805197 azad 2EE5706.65  UNITED STATES usD
RALIZ0OT-0AF A1 Mortgage Backed Securiies  Residential MBS 563 20375 321335224 2,861851.00 0.7 2EMB0.58  UNITED STATES usD
UBS GROUF AG Credit Investrment Grade 002 ZOEBAAME 349500000 3,060,770.15 1595 370440643 SWITZERLAND UsD
JPMORGAN CHASES CO Credit Investrent Grade 258 ZOERAE 340500000 253241520 7307 245214270 UNITED STATES UsD
FHRS 0010 XFT3 Mortgage Backed Securies  CMBS 048 Z0ZEE25 310011456 7072137 0.54 1874406 UNITED STATES UsD
UNES 30 VR 2.0 TE4 DCT23 Mortgage Backed Securiies  Residential MBS 200 205141025 310000000 247665902 76,05 236743530 UNITED STATES UsD
BSAMP Z007- FhE A1 Mortgage Backed Securiies  Residential MBS 557 ZOAIS 303877085 122780533 o528 1TA0Z31ET  UNITED STATES UsD
CUUL 2004-10 b Wortgage Backed Securiies  Residential MBS 414 Z0BANRES 20 BE28 2OP5557.55 54 270523148 UNITED STATES UsD
GO0D 2023265 & fscetBacked Securties  Energy- Face 570 2085620 201717203 2820,13378 o538 273192668 UNITED STATES UsD
SFAVEZ01S SAVEC Mortgage Backed Securies  CMBS 453 2043015 200500000 2,460,127.34 8512 160327037 UNITED STATES usD
TRT 2018 2 B Mortgage Backed Securiies  Residential MBS 362 Z08BAMS 200000000 2,341,750.00 T4 223710021 UNITED STATES usD
\IARNERMEDLA HOLDHGS INC Credit Inwestrment Grade 514 Z0523/15 256400000 240264213 7430 2ATER3I UNITED STATES usD
JPNBE 2014-C21 X4 Mortgage Backed Securies CMBS 108 Z0FEMS 289542937 11479548 028 2176.21 UNITED STATES UsD
SLhiA 20083 B fscetBacked Securties  STONTLMFFELPSUE 652 2083405 250000000 2.733,500.00 =t 2E01&1124  UNITED STATES UsD
AR 20181 C Mortgage Backed Securies  CMBS SE7 2002 277078219 2ETTET.AZ 03z 2EG273622  RELAND BIR
FHRS 0004 XFL Mortgage Backed Securites  CHBS - 2DMEES 27 AM2E T205004 3.02 2287558 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 20830 257500000 253060620 oz 247139471 UNITED STATES UsD
LS 2006-17 143 Mortgage Backed Securiies  Residential MBS 503 209825 267131008 228307858 8572 2316606.13  UNITED STATES UsD
TRT 2016 2 G Mortgage Backed Securiies  Residential MBS 360 Z0858.25 250000000 2,066,567.50 550 18647578 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 0010 XFT2 Mortgage Backed Securiies  CMBS 035 20248025 2556,195.28 3354003 01 535548 UNITED STATES UsD
IND, 2006-ARZ 1418 Mortgage Backed Seouriies  Residental MBS 585 209425 259 FIR52 26021317 erirc] 223523232 UNITED STATES UgD
ChLTIZ008- HES AZB Mortgage Backed Securiies  Residentil MBS 563 20225 251220000 15234210 812 151081408 UNITED STATES UsD
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1245,162.60
181312233
1,795 65615
147531872
215729525
153307 1.60
154363387
178087465
1834390
1 476,620.00
159302405
165331823
135331960
172188581
1,590,854 37
2787055
195243750
188820290
1442 421 .97
18865180
146328380
ATET 8621
1,720,800.27
151464021
1402 71226
121890945
41956262
142192875
1504024.67
183661983
1,380,956.31
Q90 212.00
160 2202
1563,337.07
TIB 85864
1,.380,900.00
135172545
151935115
156567298
1543.478.20
1578 676.99
17125023
151146880
130300211
1,706,238.90
1524414.40
1548, 843 60
112028277
158732429
123051525
1404.209.57
1550,999.90
140581221
22400329
1,467 65694
1599.781.25
128030850
149095227
1551,950.05
159082560
1587 238.00
131241308
1382905.928
1.421,288.04
151932587
1518821.28
126872042
142260237
1,122,100.18
1425211.24
150220350
1,479,450.00
1422 510,00
125398338
1,149,030.00
1795,952.23
1577 21857
1,190 65265
1302 555.28
1366287.22
127750128
110421200
1379617.29
1,300,707.75
128719211
10711029
1 264826.05
1212381.08
1437 686,20
123242090.00

UNITED STATES
GERMANY
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
United Kingdom
UNITED STATES
UNITED STATES
IRELAND
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
IRELAND
FRANCE
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
United Kingdom
UNITED STATES
FRANCE
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
UNITED STATES
UNITED STATES
UNITED STATES
AUSTRALA
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
NETHERLANDS
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
SUITZERLAND
UNITED STATES
FRANCE
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
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 kKingdom
United Kingdom
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
UNITED STATES
IRELAND
UNITED STATES
UNITED STATES
UNITED STATES
United Kingdom
UNITED STATES
FRANCE
UNITED STATES



SES GLOBAL AMEREAS HLD G
RANP 2008- FZ3 bl

WA Z005-AR1E 181
SPRNT SPECTRUM/ SPEC |
HJNLT2007-1 2414

WELS FARGO & COMPANY
ROCKT2017-28 AR

TRAAT 20174 B

CUIALT 2005 B5CE 244
HERTZ CORFYTHE

US BANCORP

RRWE 153 424

BANK OF AMERICA CORP
CHARTER COMY OPT LLCACAP
IND3 2006- AR A28

FFWER 20072 AZB

O C 2005 1 14PT

TAURS 2021 UKS B

TIME WARNER CABLELLC
FISERV HC

SLhA 20087 B

ROCKT2021- 14 B

TRITON WATER HOLDNGS IN
GLPCARTALLP/FINT
TReANSDIGK INC

OT NERGER CORF

SHYAF 20201 4

BSKF 2007 AR3 2141
SARM2007-4 141

SAM F006- AR 341

SLMA 20126 A3

BANK OF AMERICA CORP
WENTURE GLOBAL CALCASIEU
HENDR 2047- 14 &

WICI PROPERTES LP
MCHAELS COS N/THE

SUHE 2006 OPTS 244

TAURS 2021 UK1A ©

GLW 202104 B

HEALTHCARE RLTY HLDGS LP
KEDRION SPA

CABLE ONE INC

BT 2005 1 b

JPNAT Z006- 4 1 A%

L5 200613 143

JANE STREET GRFUJS G FIN
GRIF S007 ARZ 241
\WARNERWEDLA HOLD N GS INC
BLUBM2017- 14 BR

JDE FEET S N

WSCCG 2015 SAF E

GRIFOLS 54

JETBLUE AIRUIAT § CORF
AMOLON HOLDINGS FHDG LTD
NY BOR TXE- H BN FUR
NCR VO'YLX CORP

UFBOUND GROUF INC

SHuA 2021-C A

DUKE BMER®Y FROGRESS LLC
L5 2005-5H 3414

WASTE FRO USA HC

WELLS FARGO & COMPANY
AMOC A 28 B

AREONA PUBLIC SERVICE
FLAT 20124 B

BXChd 2022 14 A1

W1 2020-FLA D

KESRAN GAS BAST CORP
WACQUARIE SROUF LTD
GRACMZO0EJ1 A
FIRSTENERGY CORF

Wiz 2021-FLAE

INTELZAT JACKSON HLDG ESCRON FOR CUSIF 45524TA
HUMLT 2007-7 141

TAURS 2021- UKSA B
REDZEZ021-1B

SIMVONS FOOD INC/SRAMONS
HEBIC HOLDMGS FLC
FERTITTA EMTERTAINVENT
ALLINT BNERSY FNANCE
BERRY GLOBAL INC

UNITED MEXICAN STA TES
WEDLINE BORROWIER LP
FROG 2027- SFR11 G

UBS GROUF AG

ORACLE CORP

WERMZ021-1 B
COMMSCORENC

TOGET 2021 CRE1 4
ARDAGH FIKG FHHLDS S USA
HEA INC

FHAMS 2006 443 A1
FRESTISE BRANDS NC
INTELSAT JACKSON HLDG ESCRONY CUSIF 45324 TRAZ
REFUBLE OF GUATEMALA.
LMLE 2021 1% B

TAURS 2021- UKSA A

BANK OF AMERICA CORF
NETFLF NG

CHARTER COMM OFT LLC/CAR
W1 2021-FLE A5

JPNEB 2014-C13 B

REFUBLE OF PANARE
ATHENE GLOBAL FUND NG
SOUTHIVES TER M ELEC FOWER
JPALTZ007-51 A1

WAL OLINE INC

HUMLT 2005 3 2414
SAIL2005-HEZ he

LMLE 2021 14 E

N, 2006-AR 10 541
INTELEAT JACKEON HLDG

Credit

Wortgage Backed Securiies
Wortgage Backed Seouriies
Credit

Mortgage Backed Securiies
Credit

Piss et Backed Securities
Wortgage Backed Securities
Mortgage Backed Securiies
Credit

Credit

#iss et Backed Securities
Credt

Credit

Mortgage Backed Securiies
Wortgage Backed Securiies
Mortgage Backed Securities
Mortgage Backed Securiies
Credit

Credit

#iss et Backed Securities
#iss et Backed Securities
Credit

Credit

Credit

Credit

Piss et Backed Securities
Mortgage 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

Credit

Wortgage Backed Securiies
Wortgage Backed Securiies
Wortgage Backed Securities
Credit

Wortgage Backed Securiies
Credit

fiss et Backed Securities
Credit

Whrtgage Backed Securiies
Credit

Cradit

Credit

Credit

Credit

Credit

fiss et Backed Securities
Credit

Wortgage Backed Securiies
Credit

Cradit

fiss et Blacked Securities
Credit

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

Credit

Mortgage Backed Securiies
Cradit

Mortgage Backed Securiies
Credit

Wortgage Backed Securities
Mortgage Backed Securities
Wortgage Backed Securiies
Cradit

Credit

Cradit

Credit

Cradit

Credit

Credit

fiss et Backed Securities
Cradit

Credit

Mortgage Backed Seouriies
Cradit

Mortgage Backed Securities
Credit

Credit

Mortgage Backed Securiies
Cradit

Credit

Credit

Mortgage Backed Securiies
Wortgage Backed Securities
Credit

Credit

Credit

Wortgage Backed Securiies
Mortgage Backed Securiies
Credit

Credit

Credit

Mortgage Backed Securities
Credit

Wortgage Backed Seouriies
Mortgage Backed Seouriies
Mortgage Backed Securiies
Mortgage Backed Seouriies
Credit

Inwestment Grade
Residential WBIS
Residential WS
Inwestment Grade
Residential WBIS
Inwestent Grade
CLO-US AAA
Residential WEIS
Residential WBIS
High v ield
Inwestment Grade
CLO-EU MEEZ
Irwestment Grade
Inwestent Grade
Residential WBIS
Residential WEIS
Residential WEIS
ChES
Inwestrent Grade
Investrent Grade
STONT LN FFELF SUE
CLO-US MEZ
High v ield
Inwestent Grade
High 'V ield
High'Vield

Air Nestt Gen
Residential WBIS
Residential MBS
Residential WEIS
STONT LN FFELP
Inwestrent Grade
High 'V ield
Settlements - Structur
Investrent Grade
High vield
Residential MBS
ChES

CLO-US MEEZ
Irwestment Grade
High 'V ield

High 'V ield
Residential WEIS
Residential WEIS
Residential MBS
High 'V ield
Residential MBS
Investiment Grade
CLO-US MEZZ
Inwestrent Grade
ChES

High 'V ield
Inwestment Grade
Inwestrment Grade
Investrment Grade
High 'V ield
High'Vield
Ensrgy - Face
Inwestiment Grade
Residential WBIS
High 'V ield
Inwestment Grade
CLO-EU MEEZ
Inwestrment Grade
CLO-US MEZZ
CLO-US AaA
(= -
Investrment Grade
Investiment Grade
Residential MBS
Inwestment Grade
ChES

High 'V ield
Residential WEIS
CHES
Residential WEIS
High ¥ ield
Investment Grade
High v ield
Inwestment Grade
Inwestment Grade
Emerging hiakets
High v ield

Single Famiy Rental
Inwestrent Grade
Inwestrent Grade
Residential WEIS
High ¥ ield
Residential WEIS
High v ield
Inwestrent Grade
Residential WEIS
High v ield

High v ield
Emerging Markets
ChES

ChES
Inwestment Grade
Inwestment Grade
Inwestment Grade
ChES

(= -

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

625
550
AA0
TAT
724
625
538
675
Ta8
323
573

725
ars

6450

2OO6A25
201517
20841
pancciclrg
2083
203470
2029541
20264015
202REME
20291015
203750
2037 825
203725
2036625
2056
202324
2031815
2060816
2052615
2029541
2036625
20316MT
20E3M0
2026841
2028801
20301115
2OR6U25
2036625
20360025
20291115
203725
2042815
202070
20829
20ETA0ME
202BA0M5
20z2M118
20TAINE
2033815
20298015
202952015
204M020
2045815
20361 1/25
20625
2022602
20T aME
2032M2M5
20341015
20258020
20251115
priuccich =]
20E3M M9
20368025
20800201
2036616
2025715
priucrfy a3
2018MT
205220
2029020
20208M7
20200115
20E20EM
20224015
20328119
202080
20zNMT
2032619
20F N8
2052812
2029801
2056020
207 eMs
20218
206625
201840
202910015
20T
20:8MT
2087
20024
20262016
2080:21
206716
20 2ME
princd xhe.s]
2022810
2051111
20825
2021815
2026619
20267726
20:8MT
20268/26
20200215

1.400000.00
138129551
13757714
1377 000.00
1375037.00
1.375000.00
1373 56516
1.370,000.00
1.368.312.31
1.366,000.00
1.365,000.00
1.350,000.00
1.350,000.00
1.350,000.00
1396 83.42
1333500.35
133011381
1.325000.00
1.325000.00
1.320,000.00
1310,000.00
1,300,000.00
1.283000.00
1.285000.00
128100000
1282 000.00
1281408.849
127752288
1278 561.66
1278.351.45
127246183
1.270,000.00
1.265000.00
1263 591.50
1.260,000.00
1.253000.00
125337016
1250313.09
1.250,000.00
1,250,000.00
1247 p0o.00
1.246000.00
124481244
1238583.77
1230,182.47
123500000
123157183
1225000.00
1,200,000.00
1200,000.00
117339439
1475000.00
1470270.58
1,169,000.00
1,150,000.00
1,145 000.00
1,422 000.00
112132882
1,120,000.00
1118 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
1,100000.00
1078.337.14
1,045,000.00
1,043,000.00
1043000.00
1035.342.46
1027 537.80
1023858470
1,014,000.00
1,010,000.00
1,008,000.00
1,005,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00

995 p0.00

990 pm0.00

990 p0.00

958 p0.00

987 PZBAB

951p00.00

921pm0.00

080 ,176.492

962 po0.00

961000.00

94 po0.00

941 50812

9F30.68

935 p0.00

930 pm.00

920 po0.00

919 p0.00

900 p0.00

900 po0.00

895 pm0.00

595 000.00

22 47555

858 pm0.00

82542880

BTOFT23T

872520.32

868 318.02

862 p00.00

1231543000
1,358, 479.98
122248721
1.406.379.38
125386187
1.287.746.25
137356516
A, 116.560.00
1.263,190.61
1. 162.206.08
1.224,195.10
1,440,787 50
15387 42630
1,047 230,00
1.239.034.90
766,252 60
1,270,258 80
1.831.216.25
1.179.035.25
1,315 66005
A4.300 67306
4,200,000.00
|352590
1.255,959.80
1,285,188 65
1,150,029 18
1.281.406.84
1.211.850.61
1244745 11
1,129,597 53
126570168
1.162.641.30
1,143,846 10
1,262 BT 02
1,209,939 57
1227 809272
1,221,262 66
17530454
1,260,000.00
1,226,137 50
10654855 47
107893477
1477959550
1442 727 &6
1A77.211.00
1.112,800.08
1,182,300.06
1,191,758 10
1,200,000.00
045,006.00
118221004
1,047 296 44
1,1470,970.582
1,104,440.75
1,361,187 80
1082, 209 G2
1028763 54
02862809
1,060,572.20
1087 798 2T
101884365
1,125,262.70
1,174, 125.00
1,152,217.50
1,100,000.00
4,100,000.00
11460022
1,104,027.00
1,100,000.00
107 1,562.496
az1,010.56
1,042,000.00
0.00
04722825
1,425 564.57
TaT e
23722600
051,270.20
9z0,770.20
100232165
020,050.00
056,222.00
£37,500.00
TET 42182
TREE3675
F40,024.10
765,121.80
82024205
137457 21T
82273651
237 A6 62
Q70225
72525870
0.00
744.250.00
827,192.25
1,102,204.15
T ME0
1,020 975,00
J2a7ee0
210,000.00
£10,000.00
B01,650.00
220,6490.96
566,604.90
87442019
0202296
BT0o2E6.21
erearas
851,220.14
200,706,556
245,200.00

944,096.40
1327 075,24
1212788.78
1353.192.28
127432118
124497212
136898372
107338938
977307
1075,725.00
1.206052.95
1434119.31
123883278
109020253
1241 32361
103245931
1,190 406 27
1560635.32
1037 296,82
128049276
121028581
127244000
1067 605.00
1256,795.04
12732290
TER086.28
1.120279.92
1.110.200.73
1,091,097
101900972
1232781.21
113238280
1040146 25
1062 82513
113108940
aZ3R36S
12135910
143413888
12365375
1460372 94
107553750
a51 63250
1,147 085 60
a00,33091
1,102 HMEG.22
106095145
1137 75294
943 640,00
118231220
20222414
1155457 97
1005247 75
1053 838,20
Q8T 69627
113285957
101043960
100559250
Q218285
26238412
1097 45480
1,040,495 07
a7z Ta6s
116521157
1127 267.40
1082 54300
108022200
1082,168.23
1061 632,00
83235710
a0z 74485
65125263
Q44 13185
Qo0
TE0z30
119455529
G650,345.82
232798.20
23279590
222502249
SIETTES
QF6,620.00
207 246,00
24523000
2190,269.70
789,134.50
60622723
63256265
TE:O04.25
1,192,109.20
210030.42
21908223
TE2TOZET
TISE0T D
Q00

T 002E0
Q42 52275
1,112,026.70
T05, 10265
020,230,490
G42.087.20
206,036,949
2127062
65420000
T 29028
63280280
240,244.25
622 296,449
23672438
27237495
262 266.90
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
AUSTRALA
UNITED STATES
UNITED STATES
UNITED STATES
LUXBMBOURG
UNITED STATES
United kingdom
AUSTRALLS
UNITED STATES
United Kingdom
UNITED STATES
UNITED STATES
UNITED STATES
WEXICO

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
PANANE,
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
DOMHICAN REPUBLEC
JPMORGAN CHASEZ CO
INVCO2021-3A B

PAPA JOHN"S INTERHATIONA.
P& ECON DEY-B- TXBL

TRTH 20221 F

JPMORGAN CHASEZ CO
OPFTION CARE HBALTH MG
PENN ENTERTAINMENT IHC
GOLDKAN SACHS GROUP INC
ALLES 2020-1A B

FED REFUBLIC OF BRAZIL
CLEARMATER PAPER CORP
REPUBLE OF PHILPRNES
CCO HLDGS LLCYCAP CORP
BHERGEER HOLDINGS IMC
BYERIHOLDNGS INC
BVYERSOURCE ENER GY'

PHC FINANCIRL SERVICES
CIMEROUP INC

180 MEDICAL NC

ADTALBA GLOBA L EDUCATION
SCRPPS ESCROW INC

HCA INC

LLOYDS BANKING GROUP FLC
Thits T 2004 3 B1

SPRNT SPECTRUNM/ SPEC |
UNIFRAX ESCRONY 1S5 CORP
RO ARE ES CROWY ISSUER
POST HOLDINGS INC

Slhid 20083 A3

BWEECTA CORP

ANERICAN TOMER CORF
ARTERA SERVICES LLC

FHR 201449 CF

SABR 2007-BR1 AZC
ORACLE CORP

MPASH MULTIFA M ACD INC
FRONTIER COAINCATIONS
GOLD KN SACHS GROLP INC
WT TOPCO IMC

SANTANDER UK PLC

1375200 BC LTD

TH EFLEX INC

ATHNG

BESARMZ005-4241

CAPMAL ONE FINANC KL CO
JPh#AC 2007- HE1 AFG
BAUSCH & LOMB ESCROW COR
REPUBLIC OF COLOMBLA
PERUSAHAMN PENERBIT SBSN
DATAR BNERGY

LCh INSESTMBNTS HOLDINGS
ANERICAN TOWER CORF
B&G FOODS MG

INVITATION HOWES OF

hSC 2018 WP A

EXTRA SPACE STORAGE LR
TES A PHARMACEUTICALS NE
ALLENT HOLD / CO-ISSUER
TRV I PACKA GING FIN
MACQUARIE GROUP LTD

H FOOD HOLDN G/HEARTHEDE
CHIMNA AQYIAN GROUP LT
DIGITAL DUTCH FINCO B
RETROPOUTAN EDISON CO
BERRY GLOBAL INC

PHC FINANCIRL SERVICES
GLOBAL SWITCH FINANCE
AWER ARLN 15-2 AAPTT
TES A PHARRFHNC ML
FFMWER 20072 AZC
COLLEZ2005-2 B

HUDSON PACIFIC FROPERTIE
SAST 2007-2 284

CHARTER COWRA OPT LLCICAP
CHLTIZ007-WF HZ el

SGEHR 2021 1A C

ROCKIES EXPRESS FIFELINE
REFUBLLC OF PERU

REFUBLLC OF CHILE
ACRISURELLC S FM MG
FLOBAL PAYMENTS INC
ACRISURELLC S FH IHNC
FARKMERS INS EXCH

Slhia 200410 B

MODICARE IMC

TEMMET HOLDM G BV
ROCKIES EXPRESS FIFELINE
AWERICAN HOMES 4 RENT
CRASS 2007 CEZ AZC
GLPCARMTALLPAFINT

UBS GROUP AG

SLhia 20026 A

REPUBLLC OF POLAND
TEACHERS INSUR & AMNUITY
CWE HEALTH CORP

WA 2005-4R3 AlA
HIAGEAR A MOHAL POUWER
ATHEME GLOBAL FUND MG
SLhAZ007-2 B

L¥P INDUSTRIAL TRUST
TELECOLUNMBUS AG

HCA IHC

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

Credit
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Cradit
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Credit
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Credit
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Credit

Cradit
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Credit
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Credit
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Credit

Credit

Credit

Credit

Inwestrment Grade
High ¥ ield
Investment Grade
Inwestent Grade
Emerging Markets
Inwestent Grade
CLO-US MEZ
High vield
Inwestrent Grade
Residential WBIS
Inwestment Grade
High 'V ield

High ield
Inwestent Grade
CLO-US MEZ
Ermerging hakets
High ield
Emerging Markets
High v ield

High Vel

High 'V ield
Irwestment Grade
Inwestent Grade
Inwestent Grade
Investrment Grade
High'Vield

High ' ield
Inwestment Grade
Investrment Grade
Residential WEIS
Irwestment Grade
High v ield

High 'V ield

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

High 'V ield
Investrment Grade
High 'V ield
Investrent Grade
High 'V ield

High Vield

High ¥ ield
Residential MBS
Investrment Grade
Residential WBIS
High v ield
Enmrrging hakets
Emerging hakets
Emerging hakets
High'Vield
Inwestment Grade
High 'V ield
Investrent Grade
ChES
Inwestment Grade
High v ield

High 'V ield

High 'V ield
Inwestment Grade
High ¥ ield
Enmrrging hakets
Investiment Grade
Inwestment Gr ade
Inwestment Grade
Inwestment Grade
Inwestrment Grade
Inwestment Grade
High v ield
Residential WEIS
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B11.562.496
510.131.583
T0Z187.50
621,250.00
f26,585.00
83870000
a7 16310
512,252.00
66720565
51461580
T50,730.02
562,244.25
710,255.00
605,000.70
B48670 64
823.231.20
14770
220,500.00
HBATHO0
540,642.10
54223275
61365225
522,131.34
850,274
66224275
6352666
862,027 .92
543,229.25
2725000
62555125
521,701.62
545,220.25
647, 722.00
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METFLPCINC

GLOBAL PAYMENTS INC

HCA INC

SUNAC CHINA HOLDING S LTD
CSCHOLDINGS LLC
FRONTIER COMMINIC ATIONS
FHRS (004 AdH

SLhia 20024 A4

FARMERS INS EXCH

AhGEN HC

AMGEN HEC

GRAY ESCROW I NC
DIAMOND SPORTS GRIDIAMON
GLP CAFTALLPAFINT

FHR 2013-5 GF

CUFNIT 2005-3 A2D

HCA INC

WET LIFE GLOB FUNDING |
AVOLON HOLDINGS FHDG LTD
NORTHWEST FIBER LLCAMORT
HEALTHEQUITY INC

SIRIUS XM RADIO NC
AWERICAN HOMES 4 RENT
SARE HC

SOUTHERH CO &AS CAPITAL
CUALT 2005-43 143
NATWEST GROUP PLC

Slhid 2006-8 B

CINBRARK LISA INC

FIN DEPT GOWT SHARJAH
REPUBLEA ORIBNT URUG LAY
REPUBLE OF NDOMESK
REPUBLE OF SOUTH AFRCA
HUH GARY

Us BANCORF

CATALBYT PHA R4 SOLUTION
DIRECTY FIN LLC/COING
TEMNET HOLDM G BV

FIkE CORF

PROLOGIS BIRO FINAHCE
ARCHROCK PARTNERS LRYFIN
BANK OF AMERICA CORP
HCA NG

CENTRAL SARDEN & FET CO
FRONTIER COAINIC ATIONS
GHR 2012-112 10

COWERICA INC

BROVM & BROWN INC

TN 2072 4 X4

BANLAY BNTERTAINMENT
GRAFHIC PAC KAGING INTERM
CWPNIT 2008-6 A2C

CRASS 2006 CE3 A4

JPh#AC 2006 CH2 AFG

Slhtd 20053 B

DEMTSPLY SIROMA HC
PUBLIC STORAGE OP CO
INWVITATION HOWES OF
AXALTA COATOUTCH HLD B
BHMCOMPASS HEALTH CORP
REALTY INC OME CORP
SALAY FIPELINE AS SETS
L¥P INDUSTRIAL TRUST

PHY SICLANS REALTY LF
HATL GAS TRANSME SION
PRESTIGE BRAMDS MC

Slhtd 200312 B

SELP FINANCE SA4RL
ADVANCED DRAINAGE S STEW
BEWF 2007 ARG 141

SEM DIGITAL IMC

ZHENRO FROPERTIES GROUF
CANOHBALTH LLC
AWERICAN TOWER CORP
HUDSON PACIFIC FROPER TE
TAURS 2021 Uki1x C

CNIT 2008-2 A1

RO ML

REPUBLLC OF PARAGUAY
CIMEROUR INC

BLA CKETOME PP BIR HOLD
BLACKSTONE PP BIR HOLD
DORGANON & COORG
AMGEN NC

DIGITAL INTREPID HOLD (MG
FHe 2015 b2 22

AHMZ005-1 84

MORGAN STANLEY

UBS GROUP AG

JPWORGAN CHASEZ CO
BESARMZ005 1 241

BAFC 2005 B 2htl

AERCAF IRELAND CARGLOBA
AWERICAN EXFRESS CO
CEMTEYE CORP

BANK OF AWERCA CORP
WICIPROPERTES / NOTE
FFMIL 2006 FF4 A2
PARIKABROSPACE HOLDINGS
BROADCOMCRPS CAT MM FI
CITEROUP INC

BROA DCOM INC

OPEN TEXT CORF

DUKE BNERGY CORF
ANERICAN EXFRESE CO
AMMIMGTON FUNDING PLC
CHARLES SCHWAB CORP
ADH CORPAON GLOBAL HOLD
CWLTIZ006 2 244
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GOLDE 2014 94 ARZ
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FEUNSTLVANLA ELECTRIC CO
FRESENLS WED CARE I
COMMONSPRIT HEALTH
NChi5 2018 AL<A E

CAMDEN FROPERTY TRUST
GLOBAL PAYMENTS INC
NATIONWIDE BLDG SOCIETY
QWEST CORP

HUD*SON P CIFIC FROPER TIE
INTL FLAVOR & FRASRANCES
TEHNET HOLD NG By
HUNSARY

AHNINGTON FUNDING PLC
INTL FLAVOR & FRASRANCES
REPUBLE OF PARAGUAY
COMSION FEDERAL DE ELEC
REPUBLE OF SOUTH AFREA
ASCENDAS RET

CELLHEX FINANCE £0 G4
WONOWI SE

FROST 2021 1% EUC

SASE 2003 404 3A1

UBS GROUF AG

WICI PROPERTES / HOTE
NELT 2014 54 A

HCA NG

CORACLE CORP

ATHEHE SLOBAL FUND NG
PROLDGIS BURD FINANCE
WICIPROPERTES / NOTE
HUD:SON P CIFIC FROFER TE
FROLOGIS BURD FINANCE
CSC HOLDINGS LLE

CBASS 2006 CE2 AF2
CBASS 2007 CE2 AZB
A 2005-4RE 2421

SLhA 20085 8

PROLDGIS BURD FINANCE
SFAVE 015 G4V EAZB
REDZEZ021-1 A2

AOLON HOLDINGS FHDG LTD
AR LB 5E CORP
RFR4SI2007- 55 141

INTL FLAVOR & FRASRANCES
RASMAZ004-11AR 141
RALIZ00G-0AZ 141

UBS GROUF AG
BLACKSTONE PR EUR HOLD
GSR 200412 241

CORACLE CORP

SANTANDER: UK GROUF HLDGS
RFWMSI2007- S42 242

COMM 2042- CRA 24
ALABANE ECON SETTLEVE
T MOBILE US# INC

GOLDRAN SACHS GROUR INC
RALIZ00T-054 342

CARR 2006 NC3 A3

FFML 2007 FF2 A2C

ACE 2008-HEI AZD

BAYER 4G

AHMINGTON FUNDING FLC
BARNABAS HEALTH INC
ROLLS-ROVEEFLC
WONOWE FINSHE E By

WET TRANSFRTH AUTH Ny
CSC HOLDINGS LLE

DISITAL INTREFID HOLD NG
WONOWE SE

UBS GROUF AG
ShACMIO0EART 141

SLhia 20141 A3

FHARMS 2008 AA10 241
FFMER 2007-1 AZB

ARMT 20054 541

AGHE INGESTMENT CORP
IMVITATION HOWES OF
ECOPETROL SA

WICI PROPERTES / HOTE
DOMHION ENER 6 NG
CRLTIZ006 AR3 1414

WICI PROPERTES / HOTE
HOMER: CITY GENERA TION LP TL EXIT 1L
FARMERS EXCHANGE CAFITAL
FIRSTENERS TRANSMSSION
SOUTHERN C0 GAS CAFTAL
AMGEN NC

COMM2012- CRE XA

SLMA 20042 B
SARM2004-12 341

TEWY FUNDS - TCUW Bl SUSTAINS BLE BOND FUND UCITS
US AIRMPAY S 2012 14 FTT
INTL FLAVOR & FRASRANCES
HUMLT 2005 11 2414
STARMZ007-2 241

BAFEC 2008 D 341

HERTZ CORFYTHE

UNES 20 YR 2.0 TBA DCT23
CFLX 2006 2 AZE

HENDR 20110-34 A

MERR 2015 F5 141

JERSEY CENTRAL FWR &LT
US AIRMAY S 201114 FTT
REFUBLE OF FOLAND
AN 2007-HYE 141

JPALT 200622 341
CRLTIZO008 8 1424

DEALT 2006-ARS A1

WA 2005-AR19 A1A2
SABINE FASS LIQUEFACTION
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145 000.00
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12873805
125,000.00
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&7 81181
57 205.81
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&5 000.00
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S0530.53
0 000.00
0 000.00
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42782.89
96 554.62
46 po0.0o
H2B/T2
44000.00
42 ,388.36
40 592.05
fe=F=l Rk
pB.36
fecinic=Ral.]
23 po0.oo

243,168
ZET2EE
23965620
Z33919.00
236.186.75
ZOH0E
22344300
214640.05
21500000
22207000
15285625
148,5268.20
214370.00
207.620.00
160.427.00
180,118.00
498,000.00
178.750.00
201.480.00
164,522.00
154,254.00
118.422.00
17a8145
1925324
14184430
168,505.90
187.28474
218.250.00
192,042.00
170,000.00
451,656.00
14457380
155,187 65
7014000
7350000
1034058
108.444.35
140,802.13
144731.26
02.713.45
134,544.14
1181205
148, 436.60
138,548.20
122,262.43
o005 i
42170447
4060 05
&3,12500
90,355.00
BT #6308
EREL 22 ]
117.210.60
A04003.02
064450
115,000.00
a7 fi85 50
a7 13170
o2 701 61
6261535
65,600 57
w2 pEzTT
100,512.00
7010800
o3 FET 00
T1E7500
7 400,11
100,000.00
6325000
£6,330.00
593400
£2,12000
81,504.18
308011
7488871
48398 81
TEATETE
1,187 85352
7346022
£0,595.00
67 46517
7600000
&7 256,47
8702500
6173604
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0431 20
6200520
80,2400
412710
HBEB01
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£,050,005.95
56,077 33
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572700
/13608
A=A
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o7 15565
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183,966,685
112517.98
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182,29490
206,170.00
182.200.07
14 17460
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189.552.00
2030535
18156074
185,260.00
180,350.00
17328800
17235394
165,962 60
116,107 63
183.936.85
186,620.43
17324297
18433383
187 18617
185.269.40
18148072
162,457 64
162 088 A3
180,640.05
133 62T 0
B4610 23
8061900
147, 73082
Q022 23
14272130
190,687 83
101.46871
af.238 30
Q272411
137 14820
132 GB6 53
Q1,629 06
TBIIBIZ
11957073
8633 81
145,462.03
Q8,402
20455014
12368000
105,075,860
Q12050
TA0
106,260 60
afas0 01
2405449
26,217 40
a8.12589
A053579
Q704020
10482119
Q3,403 50
a3170 75
Q051356
202672
20,243 40
81545 18
TITH0Z
T25T288
T3 86
G60,270.12
2371779
TO051 42
2334840
65,600 50
78229000
TE62402
72818300
65,254 26
Toea0z
G1,72096
65,21800
42,252 09
6062012
68,60 02
G547 12
65,15420
20.70
6301050
66,1292
TI95 78288
55,4903 4T
2462070
42,008 50
2017019
945,023 26
Q4562 50
2035
202450
92,200 20
45,4960 89
4460408
44237 70
44,206 52
2342012
230mM 40
10,042 0g
20,702 52
28879
2027402
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SOUTH AFRICA
SINGAFORE
SPAIN
GERMNY
IRELAND
UNITED STATES
SUITZERLAND
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KINDER MORGAN ENER PART
MLCC 2008-2 24
RALI2006-Q55 A1

BOAA 2005-10 3CB1

FHAMS 2004-AA8 A1

SARM 2006-12 1A1

SASC 2003-26A 3A5

HCA INC

BAFC 2008-3 4413

JPMMT 2008-A7 3A2

HWVMLT 2004-5 2A5

INTELSAT S.A. COMMON SHARES
JPMMT 2007-A3 243

BALTA 2005-2 244

VICI PROPERTEES LP
WARNERMEDIA HOLDINGS INC
ACCR 2007-1 Ad

PENN ENTERTAINMENT INC
HSBC HOLDINGS PLC
REXFORD INDUSTRIAL REALT
INTL FLAVOR & FRAGRANCES
CSFB 2004-ARS 2A1

CHASE Z007-A1 SA1

MHL 2005-1 141

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

JDAC 2022-1A R1

JDAC 2023-1AR1

JDAC 20222 R1

GNR 2011-10 10

GNR 2011-42 10

GNR 2016-22 X

MSRR 2013-R7 48
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2042/8i15
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20381525
202511725
2035Mi25
20371025
2033/9/25
205213015
203873725
20371025
20346118

20371525
2035/4/25
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2032/315
203772125
2027M1S
20441309
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204819726
2034/6i25
2037/2i25
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204211725
202918115
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2030M15
20451218
2050/8/16
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2048M2/26

30,000.00
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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
1447114
11,000.00
10,000.00
10,000.00
10,000.00
9,806.84
9,672.88
7516.58
2,014.00
2,014.00
1,603.00
1,205.00
3.00

2.00

2.00

0.28
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18,601.72
16,968 89
18,619.87
643,.983.80
15,780.35
14517.20
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11,766.85
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10,000.00
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1,100,000.00
0.00

0.00

0.01

0.01

9961
94,95

95.76

0.00

0.00

0.00
21,370.45
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23,409.47
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14,946.44
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7,463.40
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828,839.72
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