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Report of Independent Registered Public Accounting Firm

To the Trustees and Shareholders
of Putnam Global Income Trust:

Inour opinion, the accompanying staterment of assets and liabilities, including the
portfolio, and the related statements of operations and of changes in net assets and the
financial highlights present fairly, in all material respects, the financial position of Putnam
Global Income Trust tthe “Fund”) as of October 31, 2017, the results of its aperations
fortheyearthen ended, the changes inits net assets for each of the two yearsin the
periodthen ended and the finandal highlights for each of the five years in the period
then ended, in confarmity with accounting principles generally accepted in the United
States of America. These financial statements and finandcial highlights (hereafter referred
to as “financlal staternents”) arethe responsibility of the Fund's management, Qur
responsibility s to exprass an opinion on thesefinancial statements based on our audits,
We conducted our audits of these financial statermerts in accordance with the standards
of the Public Cormpany Accounting Cwversight Board (United States). Those standards
require that we plan and perform the audit to obtain reasonable assurance about
whetherthe financial statements are free of matenial misstatement. An audit includes
examining, on a test basis, evidence supporting the amounts and disclosures in the
financial statements, assessing the accounting principles used and significant estimates
made by management, and evaluating the overall financial statement presentation. We
believe that our audits, which included confirmation of securities as of October 31, 2017
by correspondance withthe custodian, brokers, and transfer agent of the underlying
funds, and when replies were not recelved from brokers, we performed other auditing
procedures, provide a reasonable basis for our opinion.

Pricasntodnalomena LE

PricewaterhouseCoopers LLP
Boston, Massachusetts
Decernber 7, 2017

PricewaterhouseCoopers LLP, 101 Seaport Boulevard, Suite 00, Boston, MA o22i0
T: (617} 530 5000, F: (617} 530 5001, WU PLC.CON/US
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FeRMEA T Y g v (GREI%E) 10, 800, 000 /L
FEREAT v 7 e AT a VK (GRKIEE) 390, 300, 000 K /v
Vit /e SO oF ) 500
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17, 200, 000 K/
10, 800, 000 K /v
418, 600, 000 /L
34, 300, 000 /v

TR (B

278, 000, 000 KL

OTCERIRAT v 7K (FAETA)

9, 100, 000 R/
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438, 200, 000 R/

OTC h—ZNY H—r « 2T o 7TEK (FETAR)

29, 700, 000 RV
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7,800, 000 K1
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&5t 184, 630 1, 205, 747 513, 413 (1,906, 918) (3, 128)
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Ck Fv)

Credit Suisse
First Boston
(clearing
broker)
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©® HEAMRERIIMRS

KERMIISHAMEE
20174E10 H 31 A HifE

KEBFS K UBFREEE— —CBHKISE (42.7%) * BmE Bl CREL)
KEBFRIEE—7—EHKISE 4 7%)
Government National Mortgage Association Pass—Through Certificates

4.50%, TBA, 11/1/47 $3, 000, 000 $3, 179, 766

4.00%, TBA, 11/1/47 3, 000, 000 3,150, 234

3.50%, TBA, 11/1/47 2, 000, 000 2,074, 688

3.50%, 7/20/47 991, 558 1, 029, 555

3.00%, TBA, 11/1/47 2, 000, 000 2,023, 594

11, 457, 837

KEBAT RGBT —4 — BRI (38.0%)
Federal National Mortgage Association Pass—Through Certificates

4.00%, TBA, 11/1/47 5, 000, 000 5, 247, 656

3.50%, TBA, 12/1/47 27, 000, 000 27,705, 586

3.50%, TBA, 11/1/47 27, 000, 000 27,753, 046

3.00%, TBA, 12/1/47 5, 000, 000 4,995, 117

3.00%, TBA, 11/1/47 17, 000, 000 17, 010, 625

2.50%, TBA, 11/1/47 9, 000, 000 8, 689, 922

91, 401, 952

KEBATS & UBRREEE— 7 — SEBES A $102 859 789
(Bf2[E{f $103, 023, 759) , 899,
KEMBFEME (—%) * Bm BHE CKRIL)
KEHE P IRERL. 25%, 3/31/21 1 $114, 000 $112,014
KEMBLASHFEET @SR $112,014) $112, 014
NEEES S UBFREEE (36.7%) * BmE Bl CREIL)
TR TF o EMEEG BEERE sr. unsec. 6.875%,
1/26/27 (F ¥ F1) $780, 000 $850, 200
T oF o fnEERE 144A sr. unsec. 7.125%,
8/1/27 (F AL F>) 285, 000 303, 032
F—A N T U THNIEE sr. unsec. Ser.133, 5.50%, 4/21/23

(F—2 5 7) AUD 690, 000 614, 793
F—A FZ U TEHFEE sr. unsec. Ser. 144, 3.75%, 4/21/37

(F—2 5 F) AUD 200, 000 166, 814
F—A b Z U TEHFEE sr. unsec. Ser. 149, 2.25%, 5/21/28

(F—2 F 5 7) AUD 670, 000 491, 837
F— A 7 U T EFIETE sr. unsec. Ser.122, 5.25%, 3/15/19

(F—2 57 7) AUD 1, 010, 000 809, 675
F—A bV 7 HFEELE sr. unsec. 0.50%, 4/20/27

(F—2 ) 7) EUR 2,097, 000 2,433, 392
~)L ¥ —FEEEE sr. unsec. Ser. 77, 1.00%, 6/22/26 (~LF—) EUR 620, 000 756, 367




NEEES L CBITREEE (36.7%) * (DDF)

BmE Rl CRERL)

~)L ¥ — EEEE ELEE sr. unsec. Ser. 65, 4.25%, 9/28/22

(L) EUR 530, 000 $755, 593

~ULE—TFEEME unsec. Ser. 60, 4.25%, 3/28/41 (~ULF—) EUR 330, 000 600, 010
a2 4 [ ESE B 3lis 0,

72f{k@¥ﬂ/\$ﬂ1ﬁ fESEEME sr. unsec. 5.875%, 1/15/19 $100, 000 104, 650
(FT7on)

7 T D )E AR EEE unsec. 10.00%, 1/1/21 (7 /L) (units) BRL 790 255, 695

T ) AT A LV AMNBHE ESEEE 144A sr. unsec. 9.125%,

3/16/24 (FALVF ) $150, 000 175, 185

HF FHFER sr. unsec. 3.50%, 12/1/45 (17 %) CAD 180, 000 172, 893

HF A BOFER unsec. 1.50%, 3/1/20 (FF4) CAD 400, 000 310, 857

7 ~—27 EEEE unsec. 4.50%, 11/15/39 (Fr~—7) DKK 740, 000 196, 529

5 v~ —7 FEEME unsec. 1.75%, 11/15/25 (Fr~—7) DKK 2, 550, 000 448,907

75 v ABUFERE unsec. 4.50%, 4/25/41 (75 R) EUR 830, 000 1, 552, 296

75 v ABUFERE unsec. 4.00%, 4/25/55 (75 ) EUR 150, 000 279, 529

75 ZBHFEME unsec. 3.25%, 10/25/21 (752 %) EUR 3, 410, 000 4, 553, 022

75 v ZBHFEME unsec. 2.75%, 10/25/27 (75 2 %) EUR 250, 000 350, 882

75 ABUNEE unsec. 0.50%, 5/25/25 (75 R) EUR 1, 490, 000 1, 768, 256

XY oy fEEME sr. unsec. 4.375%, 8/1/22 (FVU %) EUR 474, 000 550, 156

XU v FEEE EREE sr. unsec. Ser.PSI, stepped-coupon

3.00% (3.65%, 2/24/20), 2/24/33 (XU y) T EUR 36, 000 32, 886

X oy EfEEE BXEE sr. unsec. Ser.PSI, stepped—coupon EUR 36. 000 33 398

3.00% (3.65%, 2/24/20), 2/24/32 (XU ) T1 ’ ’

¥ U oy REEME EEEME sr. unsec. Ser.PSI, stepped-coupon EUR 95. 000 89. 081

3.00% (3.656%, 2/24/20), 2/24/31 (V) T ’ ’

X oy EfEEE EBXEE sr. unsec. Ser.PSI, stepped—coupon

3.00% (3.65%, 2/24/20), 2/24/30 (XU ) T1 EUR 597, b4l 570, 340

XU v FEEE EREE sr. unsec. Ser.PSI, stepped-coupon

3.00% (3.65%, 2/24/20), 2/24/29 (¥ x) T1 EUR 656, 903 638, 936

XU v FEEE EEE sr. unsec. Ser.PSI, stepped-coupon

3.00% (3.65%, 2/24/20), 2/24/28 (XU y) T EUR 44,000 43, 852

X oy EfEEE BSEE sr. unsec. Ser.PSI, stepped—coupon

3.00% (3.65%, 2/24/20), 2/24/26 (¥VU i v) T1 EUR 338, 000 33, 335

¥ U oy REEME EEEME sr. unsec. Ser.PSI, stepped-coupon EUR 62. 319 66. 192

3.00% (3.656%, 2/24/20), 2/24/25 (¥Vy) TT ’ ’

X oy EfEEE BXEE sr. unsec. Ser.PSI, stepped—coupon

3.00% (3.65%, 2/24/20), 2/24/24 (XU y) T EUR 118, 000 127, 296

XU v FEEE EREE sr. unsec. Ser.PSI, stepped-coupon

3.00% (3.65%, 2/24/20), 2/24/23 (¥ v) T1 EUR 630, 884 694,018
R RS 4 [ ESE B 3lis o,

S /‘]\ Z‘\\/??/\fl]{/a B EE 144A sr. unsec. 3.375%, 4/15/23 $1, 235, 000 1, 255, 069
(A FxRv7T)

T AT FEFEER unsec. 5.00%, 10/18/20 (7 A /LT K) EUR 380, 000 515, 856

T AT FEEFEER unsec. 5.40%, 3/13/25 (FA LT K) EUR 250, 000 397,913

S &Y 7 IFEER sr. unsec. 6.50%, 11/1/27 (L Z VU 7) EUR 670, 000 1,116, 006

4 &Y 7 IHFEERE sr. unsec. 4.75%, 9/1/44 (L X2 U T7) EUR 820, 000 1, 275, 330

4 % U 7FEERE sr. unsec. 2.50%, 12/1/24 (£ &V 7T) EUR 1, 060, 000 1,336,016




NEEES L CBITREEE (36.7%) * (DDF)

BmE Rl CRERL)

A &) 7 HFEEME sr. unsec. 0.05%, 10/15/19 (£ &V 7) EUR 1, 600, 000 $1, 872,922
1 HFnE EE A& 0
4’(/5{’;'5/7;?!{5 {ESEEfE sr. unsec. 4.75%, 8/1/23 EUR 1, 950, 000 5. 768, 964
S e Sl 0,
El(éigﬁ S EE 104 sr. unsec. Ser. 330, 0.80%, 9/20/23 JPY 650, 000, 000 6, 006, 147
HAEE 204 sr. unsec. Ser.95, 2.30%, 6/20/27 (HA) JPY 500, 000, 000 5,346, 511
& EAEE 9
EI(TIEIK;,E\ EREE 204 sr. unsec. Ser. 125, 2.20%, 3/20/31 TpY 308, 000, 000 3, 408, 031
Sl S i 0,
El(éigﬁ S EE 204 sr. unsec. Ser. 156, 0.40%, 3/20/36 JPY 120, 000, 000 1,035, 553
& EAEE 9
El(éig,a\ EREE 204 sr. unsec. Ser.318, 1.00%, 9/20/21 TpY 1, 377, 000, 000 12, 629, 090
S e 5l 0,
B(éigﬁ HESEEE 204 sr. unsec. Ser.41, 1.50%, 3/20/19 JPY 170, 000, 000 1,529, 439
S Sla o,
El(éig,a\ ESREE 304 sr. unsec. Ser.32, 2.30%, 3/20/40 Py 407, 000, 000 4, 765, 950
HAEE #ESeER 404F sr. unsec. Ser.4, 2.20%, 3/20/51 (HA) JPY 230, 000, 000 2,759, 434
* 5 v XEFEE unsec. 3.75%, 1/15/42 (5 4) EUR 290, 000 526, 674
* 5 v XEFEE unsec. 2.25%, 7/15/22 (5 v 4) EUR 1, 290, 000 1, 687, 332
=—a——F  NENEE o
(iL li/zgil%\()ﬁjr{ﬁ sr. unsec. Ser.423, 5.50%, 4/15/23 NZD 360, 000 984, 569
Vvt = —EEE unsec. Ser. 476, 3.00%, 3/14/24 (/w7 = —) NOK 1, 760, 000 237, 798
F o2 ) FIBFE unsec. 4.00%, 6/2/21 () %) CAD 1, 690, 000 1, 404, 837
:_»— N S SIESlES o)
T(ngi/mﬁu@ unsec. Ser.0721, 1.75%, 7/25/21 PLN 2. 400, 000 645, 174
o 7 ERENE 144A sr. unsec. 4.50%, 4/4/22 (2 7) $1, 200, 000 1,279, 404
> 1 Sl alis 0,
1:7(;2;%;;’&{;! {ESEEE 144A sr. unsec. 5.625%, 4/4/42 600, 000 663, 750
1 H c| B 0,
ﬁ(%;;?j;b)fn@ unsec. Ser. 2023, 7.75%, 2/28/23 7AR 11, 140, 000 767, 033
AL CFEEEE sr. unsec. 5. 15%, 10/31/44 (R~ V) EUR 350, 000 603, 186
22 FEEME sr. unsec. 5.15%, 10/31/28 (ZA~3A V) EUR 590, 000 934, 289
22 FEERE sr. unsec. 4.40%, 10/31/23 (Z~3A V) EUR 890, 000 1, 270, 703
AL CFEEE EERE sr. unsec. 4.65%, 7/30/25 (A2A ) EUR 440, 000 652, 724
AL CFEEE ELERE sr. unsec. 4. 00%, 4/30/20 (R2A ) EUR 590, 000 759, 104
° N 5[] SN ] =24 Ie)
7};/4;/‘/)315\ ESEEE sr. unsec. 2.90%, 10/31/46 EUR 20, 000 24, 070
2V REMSERIIEEE ELEME 144A sr. unsec. $200. 000 991 971
6.85%, 11/3/25 (AYU F> %) ' '
— FEE 0,
X(Z:;Iz;‘lgz)ﬁ?ﬁ unsec. Ser. 1053, 3.50%, 3/30/39 SEK 270, 000 43, 804
— FEME 9
A7 = —F CEUFEE unsec. Ser. 1054, 3.50%, 6/1/22 SEK 6. 120, 000 853, 502

(AT =—F )




NEEES & UBRFREREE (36.7%)* (DDF) BmE Bl CREL)
A A ZABFEE unsec. 2.00%, 4/28/21 (A A R) CHF 600, 000 $658, 066
HEHAE IS unsec.  4.00%, 1/22/60 ([E) GBP 1, 320, 000 2,944, 937
PEEMBE A unsec.  3.75%, 9/7/19  (JEH) GBP 920, 000 1, 296, 751
WE AR unsec. 2.75%, 9/7/24 (3EE) GBP 70, 000 103, 606
D A/ SIES £ 0,
f(i’r;;;;ﬁ%{a sr. unsec. Ser.M 20, 10.00%, 12/5/24 VXN 12, 310, 000 743, 193
D A EE B & 0
}(j\,;i;;}z{ﬁ {BEScEE sr. unsec. Ser.MIN, 4.75%, 3/8/44 $440, 000 443, 586
%EE{%.B&UE&H“T%%FQ{E%E‘I‘ $88 218 128
(BEEfm $92, 022, 664) . 218,
& (30.9%) * Bm BHE CKRL)
EARFH# (1.6%)
Celanese US Holdings, LLC company guaranty sr. unsec. notes 5.875%,
6/15/21 (Germany) $160, 000 $176, 455
Celanese US Holdings, LLC company guaranty sr. unsec. unsub. notes
4.625%, 11/15/22 (Germany) 153, 000 164,690
Eastman Chemical Co. sr. unsec. notes 3.80%, 3/15/25 427, 000 444, 381
Georgia—Pacific, LLC sr. unsec. unsub. notes 7.75%, 11/15/29 96, 000 134, 329
. o
?T?i?;é Pacific, LLC 144A company guaranty sr. unsec. notes 5.40%, 10, 000 10, 920
Glencore Finance Canada, Ltd. 144A company guaranty sr. unsec. unsub
notes 6.00%, 11/15/41 (Canada) 187, 000 215,751
Glencore Funding, LLC 144A company guaranty sr. unsec. unsub. notes
4. 6259 4/29/2§ pany & v 408, 000 434, 646
Glencore Funding, LLC 144A company guaranty sr. unsec. unsub. notes
4. 00%, 4/16/25g pany g 4 150, 000 153, 195
International Paper Co. sr. unsec. notes 8.70%, 6/15/38 6, 000 8, 873
Sherwin—Williams Co. (The) sr. unsec. unsub. bonds 3.45%, 6/1/27 456, 000 463, 228
s o)
Sﬁfg}zgynamlcs, Tnc. 144A company guaranty sr. unsec. notes 4.125%, 495, 000 496, 238
: 0,
g?ig};ge Chemical Corp. company guaranty sr. unsec. unsub. notes 3.60%, 604, 000 609, 408
0,
??Tgiggk MWV, LLC company guaranty sr. unsec. unsub. notes 8.20%, 999, 000 321, 797
0,
g??g?gik MWV, LLC company guaranty sr. unsec. unsub. notes 7.95%, 58, 000 81, 232
Weyerhaeuser Co. sr. unsec. unsub. notes 7.375%, 3/15/32® 156, 000 216, 896
3,932,039
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Johnson Controls International PLC sr. unsec. unsub. bonds 4.50%,

9/15/47 $436, 000 $458, 341
L3 Technologies, Inc. company guaranty sr. unsec. bonds 3.85%, 12/15/26 94, 000 97, 607
Legrand France SA sr. unsec. unsub. notes 8.50%, 2/15/25 (France) 253, 000 328, 118
Rockwell Collins, Inc. sr. unsec. bonds 4.35%, 4/15/47 777, 000 833, 080
1,717,146
BEH—ER (2.8%)
ﬁzigécg'¥ggé%’Sg?ggi4gv(§23?22§ guaranty sr. unsec. unsub. 100, 000 123, 383
American Tower Corp. sr. unsec. notes 4.00%, 6/1/25R 235, 000 244, 090
American Tower Corp. sr. unsec. unsub. bonds 3.375%, 10/15/26 258, 000 254, 871
AT&T, Inc. sr. unsec. unsub. bonds 5.15%, 2/14/50 815, 000 803, 410
AT&T, Inc. sr. unsec. unsub. notes 4.25%, 3/1/27 455, 000 466, 947
Chayter Communications Operating, LLC/Charter Communications Operating 484. 000 554. 193
Capital Corp. company guaranty sr. sub. bonds 6.484%, 10/23/45 ’ ’
Charter Communications Operating, LLC/Charter Communications Operating 118. 000 195 531
Capital Corp. company guaranty sr. sub. notes 4.908%, 7/23/25 ’ ’
Chayter Communications Operating, LLC/Charter Communications Operating 178. 000 180. 200
Capital Corp. 144A company guaranty sr. bonds 5.375%, 5/1/47 ’ ’
gzgzzsg'Zg?%z)CiT?Tg}§;t1ons Holdings, Inc. company guaranty sr. unsec. 56, 000 74,323
Comcast Corp. company guaranty sr. unsec. unsub. notes 6.50%, 11/15/35 60, 000 80, 227
g??i?ig Corp. 144A company guaranty sr. unsec. unsub. bonds 3.999%, 138, 000 137, 407
Cox Communications, Inc. 144A sr. unsec. bonds 3.50%, 8/15/27 490, 000 484, 562
Crown Castle International Corp. sr. unsec. bonds 3.65%, 9/1/27 R 476, 000 475, 005
Crown Castle International Corp. sr. unsec. notes 5.25%, 1/15/23 R 192, 000 212, 504
Crown Castle International Corp. sr. unsec. notes 4.75%, 5/15/47 R 336, 000 349, 195
g;Tg?ZSastle Towers, LLC 144A company guaranty sr. notes 4.883%, 152, 000 160, 501
%;Ziﬁiiiiﬁzs§PN NV sr. unsec. unsub. bonds 8.375%, 10/1/30 34, 000 46, 839
z?gggz’Cg?Tg?igaEéZEzaainc. company guaranty sr. unsec. unsub. notes 150, 000 158, 351
Sprint Spectrum Co., LLC/Sprint Spectrum Co. II, LLC/Sprint 585. 000 593. 483
Spectrum Co. III, LL 144A company guaranty sr. notes 3.36%, 9/20/21 ’ ’
Telecom Italia SpA 144A sr. unsec. notes 5.303%, 5/30/24 (Italy) 600, 000 646, 500
Verizon Communications, Inc. sr. unsec. unsub. notes 4.522%, 9/15/48 54, 000 51, 592
zégizgzsn, Ltd. /Videotron Ltee. 144A sr. unsec. notes 5.125%, 4/15/27 390, 000 409, 988
6, 633, 102
aftE (0.1%)
gz?iiﬁiyElectric Co. jr. unsec. sub. FRB Ser.D, 5.00%, perpetual 977, 000 989, 119
289,119
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21st Century Fox America, Inc. company guaranty sr. unsec. notes

7.85%. 3/1/39 $92, 000 $133, 756

Alimentation Couche-Tard, Inc. 144A company guaranty sr. unsec. notes

3.55%, 7/26/27 (Canada) 405, 000 405, 457

Amazon. com, Inc. 144A sr. unsec. bonds 4.05%, 8/22/47 460, 000 471, 959

Amazon. com, Inc. 144A sr. unsec. notes 3.15%, 8/22/27 445, 000 447, 663

Autonation, Inc. company guaranty sr. unsec. unsub. notes

5.50%, 2/1/20 155, 000 165, 032

CBS Corp. company guaranty sr. unsec. unsub. bonds 2.90%, 1/15/27 313, 000 296, 478

CBS Corp. company guaranty sr. unsec. unsub. notes 3.50%, 1/15/25 140, 000 142, 133

D.R.Horton, Inc. company guaranty sr. unsec. sub. notes

5. 75%. 8/15/23 340, 000 385, 448

Expedia, Inc. company guaranty sr. unsec. unsub. notes

5.00%, 2/15/26 57, 000 61, 628

Ford Motor Co. sr. unsec. unsub. notes 4.346%, 12/8/26 212, 000 220, 915

General Motors Financial Co., Inc. company guaranty sr. unsec. notes

4.00%. 10/6/26 242, 000 244, 029

Grupo Televisa SAB sr. unsec. unsub. bonds 6.625%, 1/15/40 (Mexico) 215, 000 260, 096

Grupo Televisa SAB sr. unsec. unsub. notes 5.00%, 5/13/45 (Mexico) 250, 000 249, 505

Hilton Domestic Operating Co., Inc. company guaranty sr. unsec. sub.

notes 4.25%, 9/1/24 125,000 127, 656

Hilton Worldwide Finance, LLC/Hilton Worldwide Finance Corp. company

guaranty sr. unsec. notes 4.875%, 4/1/27 655, 000 687,750

Host Hotels & Resorts LP sr. unsec. unsub. notes 6.00%, 10/1/21 R 49, 000 54, 431

Host Hotels & Resorts LP sr. unsec. unsub. notes 5.25%, 3/15/22R 23, 000 25, 029

Hyatt Hotels Corp. sr. unsec. unsub. notes 3.375%, 7/15/23 128, 000 130, 901
3 O,

IHS.Marle, Ltd. 144A company guaranty notes 4.75%, 2/15/25 700, 000 738, 500

(United Kingdom)

L Brands, Inc. company guaranty sr. unsec. sub. notes b.625%, 2/15/22 220, 000 235, 400

Lear Corp. sr. unsec. unsub. bonds 3.80%, 9/15/27 408, 000 409, 372

Moody’ s Corp. 144A sr. unsec. bonds 3.25%, 1/15/28 224, 000 222,862

0’Reilly Automotive, Inc. company guaranty sr. unsec. sub. notes

3.55%. 3/15/26 176, 000 178, 076

Omnicom Group, Inc. company guaranty sr. unsec. unsub. notes

3.60%, 4/15/26 146, 000 148, 022

Priceline Group, Inc. (The) sr. unsec. notes 3.65%, 3/15/25 93, 000 95, 640

QVC, Inc. company guaranty sr. notes 4.85%, 4/1/24 238, 000 250, 344

S&P Global, Inc. company guaranty sr. unsec. unsub. notes

4. 40%. 2/15/26 156, 000 168, 556

Sirius XM Radio, Inc. 144A sr. unsec. bonds 5.00%, 8/1/27 630, 000 635, 513

Standard Industries, Inc. 144A sr. unsec. notes 5.00%, 2/15/27 268, 000 279, 310

Time Warner, Inc. company guaranty sr. unsec. unsub. bonds

3.80%, 2/15/27 76, 000 75, 967

Time Warner, Inc. company guaranty sr. unsec. unsub. bonds 128, 000 121, 373

2.95%, 7/15/26
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Vulcan Materials Co. sr. unsec. unsub. notes 4.50%, 4/1/25 $100, 000 $106, 823

Wyndham Worldwide Corp. sr. unsec. unsub. bonds 4.50%, 4/1/27 220, 000 224,722
8, 400, 346

EFENFS (2.2%)

Anheuser—-Busch InBev Finance, Inc. company guaranty sr. unsec.

unsub. bonds 4.90%, 2/1/46 526, 000 591, 545

Anheuser—-Busch InBev Finance, Inc. company guaranty sr. unsec.

unsub. bonds 3.65%, 2/1/26 160, 000 165, 101

Ashtead Capital, Inc. 144A notes 4.375%, 8/15/27 635, 000 642, 938

Bacardi, Ltd. 144A unsec. notes 4.50%, 1/15/21 (Bermuda) 230, 000 244, 341

Constellation Brands, Inc. company guaranty sr. unsec. unsub. bonds

3.70%, 12/6/26 148, 000 152, 228

CVS Pass-Through Trust sr. notes 6.036%, 12/10/28 45,799 51, 744

CVS Pass-Through Trust 144A sr. mtge. notes 7.507%, 1/10/32 283, 424 349, 545

ERAC USA Finance, LLC 144A company guaranty sr. unsec. bonds

4.50%. 2/15/45 12, 000 12, 030

ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes

7.00%, 10/15/37 68, 000 90, 195

ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes

5.625%. 3/15/42 378, 000 438, 479

ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes

3.85%. 11/15/24 277, 000 287, 626

Grupo Bimbo SAB de CV 144A company guaranty sr. unsec. notes

3.875%, 6/27/24 (Mexico) 550, 000 566, 553

Grupo Bimbo SAB de CV 144A company guaranty sr. unsec. unsub. notes

4.875%, 6/27/44 (Mexico) 500, 000 496, 987

Kraft Heinz Co. (The) company guaranty sr. unsec. bonds

4.375%, 6/1/46 185, 000 180, 650

Kraft Heinz Co. (The) company guaranty sr. unsec. unsub. notes

6.50%, 2/9/40 297, 000 372, 536

Lamb Weston Holdings, Inc. 144A company guaranty sr. unsec. unsub

notes 4.875%, 11/1/26 481, 000 505, 651

Walgreens Boots Alliance, Inc. sr. unsec. bonds 3.45%, 6/1/26 185, 000 181, 981
5, 330, 130

IRILF— (4.2%)

BP Capital Markets PLC company guaranty sr. unsec. bonds 3.119%,

5/4/26 (United Kingdom) 79,000 79,645

Canadian Natural Resources, Ltd. sr. unsec. unsub. bonds 3.85%,

6/1/27 (Canada) 172, 000 176, 357

Cenovus Energy, Inc. sr. unsec. bonds 6.75%, 11/15/39 (Canada) 206, 000 243, 338

Cenovus Energy, Inc. 144A sr. unsec. notes 4.25%, 4/15/27 (Canada) 276, 000 276,941

Cheniere Corpus Christi Holdings, LLC 144A company guaranty sr. bonds

5.125%, 6/30/27 315, 000 324, 844

0,

Concho Resources, Inc. company guaranty sr. unsec. notes 3.75%, 680, 000 687, 382

10/1/27

Devon Energy Corp. sr. unsec. unsub. notes 3.25%, 5/15/22 106, 000 107, 573
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EQT Corp. sr. unsec. unsub. notes 3.90%, 10/1/27 $480, 000 $477, 041
Lukoil International Finance BV 144A company guaranty sr. unsec. notes
4.563%, 4/24/23 (Russia) 310, 000 321, 625
Marathon Petroleum Corp. sr. unsec. unsub. notes 6.50%, 3/1/41 36, 000 44, 164
MPLX LP sr. unsec. unsub. notes 4.125%, 3/1/27 252, 000 259, 231
Petrobras Global Finance BV company guaranty sr. unsec. unsub. notes
8.75%, 5/23/26 (Brazil) 284, 000 343, 995
Petrobras Global Finance BV company guaranty sr. unsec. unsub. notes
6.25%, 3/17/24 (Brazil) 1, 162, 000 1,246, 245
Petrobras Global Finance BV 144A company guaranty sr. unsec. notes
5.299%, 1/27/25 (Brazil) 239, 000 239, 777
Petroleos de Venezuela SA company guaranty sr. unsec. unsub. notes
5.375%, 4/12/27 (Venezuela) 23,000 6, 647
Petroleos de Venezuela SA 144A company guaranty sr. unsec. notes
6.00%, 11/15/26 (Venezuela) 155, 000 43,013
Petroleos Mexicanos company guaranty sr. unsec. unsub. bonds
5.625%, 1/23/46 (Mexico) 315, 000 285, 595
Petroleos Mexicanos company guaranty sr. unsec. unsub. notes
5.50%, 1/21/21 (Mexico) 625, 000 665, 852
Petroleos Mexicanos company guaranty sr. unsec. unsub. notes
4.50%, 1/23/26 (Mexico) 1, 281, 000 1,264, 988
Philips 66 Partners LP sr. unsec. bonds 3.75%, 3/1/28 394, 000 395, 497
Sabine Pass Liquefaction, LLC sr. bonds 4.20%, 3/15/28 20, 000 20, 401
Sabine Pass Liquefaction, LLC sr. notes 5.00%, 3/15/27 640, 000 688, 569
Spectra Energy Partners LP sr. unsec. notes 3.375%, 10/15/26 144, 000 143, 319
Statoil ASA company guaranty sr. unsec. notes b.10%, 8/17/40 (Norway) 132, 000 155, 151
Targa Resources Partners LP/Targa Resources Partners Finance Corp.
144A company guaranty sr. unsec. unsub. bonds 5.00%, 1/15/28 290, 000 290, 725
Transcanada Trust company guaranty jr. unsec. sub. FRB 5.30%,
3/15/77 (Canada) 476, 000 495, 278
Valero Energy Partners LP sr. unsec. unsub. notes 4.375%, 12/15/26 140, 000 146, 372
Williams Partners LP sr. unsec. sub. notes 4.30%, 3/4/24 404, 000 427,024
Williams Partners LP sr. unsec. sub. notes 3.60%, 3/15/22 124, 000 128, 240
Williams Partners LP/ACMP Finance Corp. sr. unsec. sub. notes
4.875%. 3/15/24 166, 000 174, 083
10, 158, 912

&Fh (8.8%)
Aflac, Inc. sr. unsec. notes 6.45%, 8/15/40 23,000 30, 164
Air Lease Corp. sr. unsec. unsub. notes 3.625%, 4/1/27 100, 000 100, 543
Ally Financial, Inc. sub. unsec. notes 5.75%, 11/20/25 425, 000 469, 094

. . o
Amerlgan Express Co. jr. unsec. sub. FRN Ser.C, 4.90%, perpetual 172, 000 176, 730
maturity

: : : 0,
American International Group, Inc. jr. unsec. sub. FRB 8.175%, 414, 000 565, 110
5/15/58
Aon PLC company guaranty sr. unsec. unsub. notes 4.25%, 12/12/42 436, 000 441, 749
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AXA SA 144A jr. unsec. sub. FRN 6.463%, perpetual maturity (France) $385, 000 $394, 386
3 3 O,

Bank of Amer1ca.Corp. jr. unsec. sub. FRN Ser.Z, 6.50%, 460, 000 526, 125
perpetual maturity
Barclays PLC unsec. sub. bonds 4.836%, 5/9/28 (United Kingdom) 455, 000 474, 641
BGC Partners, Inc. sr. unsec. notes 5.125%, 5/27/21 324, 000 343, 161
BPCE SA 144A unsec. sub. notes b5.15%, 7/21/24 (France) 215, 000 233,976
BPCE SA 144A unsec. sub. notes 4.50%, 3/15/25 (France) 740, 000 772,673
Cantor Fitzgerald LP 144A unsec. notes 6.50%, 6/17/22 256, 000 286, 584
Capital One Financial Corp. unsec. sub. notes 4.20%, 10/29/25 120, 000 123, 726
CBRE Services, Inc. company guaranty sr. unsec. notes
5.25%, 3/15/25 156, 000 171, 694
CBRE Services, Inc. company guaranty sr. unsec. unsub. notes
4.875%. 3/1/26 184, 000 198, 612
Citigroup, Inc. jr. unsec. sub. FRB Ser.B, 5.90%, perpetual maturity 152, 000 163, 037
Citigroup, Inc. jr. unsec. sub. FRB Ser.P, 5.95%, perpetual maturity 148, 000 161, 928
Citigroup, Inc. jr. unsec. sub. FRN 5.875%, perpetual maturity 59, 000 61, 508
Citigroup, Inc. unsec. sub. bonds 4.75%, 5/18/46 412, 000 447, 230
CNO Financial Group, Inc. sr. unsec. unsub. notes 5.25%, 5/30/25 220, 000 233, 750
Commerzbank AG 144A unsec. sub. notes 8.125%, 9/19/23 (Germany) 320, 000 388, 981
Cooperatieve Rabobank UA 144A jr. unsec. sub. FRN 11.00%,
perpetual maturity (Netherlands) 790, 000 896, 650

. . . o
Credit Suisse Group AG.144A jr. unsec. sub. FRN 6.25%, 200, 000 218, 000
perpetual maturity (Switzerland)

3 : O,
Creq1t Suisse Group AG 144A sr. unsec. bonds 4.282%, 1/9/28 850, 000 886, 128
(Switzerland)
Dresdner Funding Trust I 144A jr. unsec. sub. notes 8.151%, 6/30/31 1, 000, 000 1, 301, 688
Fifth Third Bancorp jr. unsec. sub. FRB 5.10%, perpetual maturity 66, 000 67, 485
Goldman Sachs Group, Inc. (The) sr. unsec. unsub. notes 3.85%, 1/26/27 532, 000 544, 332
Goldman Sachs Group, Inc. (The) unsec. sub. notes 6.75%, 10/1/37 9, 000 11, 867
Hartford Financial Services Group, Inc. (The) jr. unsec. sub.
FRB 8.125%, 6/15/38 176, 000 183, 040
Healthcare Realty Trust, Inc. sr. unsec. unsub. notes
3.875%. 5/1/25 124, 000 125, 163
Hospitality Properties Trust sr. unsec. unsub. notes
4.50%, 3/15/25 R 118, 000 122, 816
HSBC Bank USA, NA unsec. sub. notes 7.00%, 1/15/39 250, 000 356, 712
HSBC Capital Funding LP 144A company guaranty jr. unsec. sub.
FRB 10.176%, perpetual maturity (Jersey) 456, 000 728,743
ING Bank NV 144A unsec. sub. notes 5.80%, 9/25/23 (Netherlands) 631, 000 718, 878
Liberty Mutual Group, Inc. 144A company guaranty jr. unsec. sub.
bonds 7.80%, 3/15/37 303, 000 384, 053
Liberty Mutual Group, Inc. 144A company guaranty jr. unsec. sub.
FRN BBA LIBOR USD 3 Month + 2.91%, 4.225%, 3/15/37 172, 000 168, 560

. . o

Lloyds Banking Group PLC 144A jr. unsec. sub. FRN 6.657%, 530, 000 614, 800

perpetual maturity (United Kingdom)
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Massachusetts Mutual Life Insurance Co. 144A unsec. sub. notes

8.875%. 6/1/39 $508, 000 $830, 319

MetLife Capital Trust IV 144A jr. unsec. sub. notes 7.875%, 12/15/37 230, 000 309, 925

Mid-America Apartments LP sr. unsec. notes 4.30%, 10/15/23 R 155, 000 164, 434

Mitsubishi UFJ Financial Group, Inc. sr. unsec. unsub. notes

3.85%. 3/1/26 (Japan) 240, 000 250, 275

OneAmerica Financial Partners, Inc. 144A sr. unsec. notes

7.00%, 10/15/33 30, 000 37,984

Peachtree Corners Funding Trust 144A company guaranty sr. unsec.

unsub. bonds 3.976%, 2/15/25 100, 000 101,958

Primerica, Inc. sr. unsec. notes 4.75%, 7/15/22 72, 000 78,078

Prudential Financial, Inc. jr. unsec. sub. FRN 5.625%, 6/15/43 72,000 78, 480

Prudential Financial, Inc. jr. unsec. sub. FRN 5.20%, 3/15/44 139, 000 147, 340

Prudential Financial, Inc. sr. unsec. notes 6.625%, 6/21/40 68, 000 93, 498

o)

Royal Bank of Canada unsec. sub. notes Ser.GMIN, 4.65%, 1/27/26 127, 000 136, 662

(Canada)

Santander Issuances SAU company guaranty unsec. sub. notes 5.179%,

11/19/25 (Spain) 200,000 215, 432

0,

San?ander.UK PLC 144A unsec. sub. notes 5.00%, 11/7/23 970, 000 992, 402

(United Kingdom)

Sberbank of Russia Via SB Capital SA 144A sr. unsec. notes 6.125%,

9/7/22 (Russia) 275, 000 300, 781

Teachers Insurance & Annuity Association of America 144A unsec. sub.

notes 6.85%, 12/16/39 136, 000 188, 240

Toronto-Dominion Bank (The) unsec. sub. FRB 3.625%, 9/15/31 (Canada) 209, 000 207, 782
. o .

UBS.Group AG jr. unsec. sub. FRN 6.875%, perpetual maturity 300, 000 336, 593

(Switzerland)

UBS Group Funding Jersey, Ltd. 144A company guaranty sr. unsec

notes 4.125%, 4/15/26 (Switzerland) 579, 000 608, 923

VEREIT Operating Partnership LP company guaranty sr. unsec

notes 4.60%, 2/6/24 r 465, 000 489, 463

Vnesheconombank Via VEB Finance PLC 144A sr. unsec. unsub.

notes 6.80%, 11/22/25 (Russia) 500, 000 567, 945

VTB Bank 0JSC Via VTB Capital SA 144A sr. unsec. notes

6.875%, 5/29/18 (Russia) 699, 000 714,728

Wells Fargo Bank, NA unsec. sub. notes Ser.BKNT, 6.60%, 1/15/38 276, 000 376, 504

WP Carey, Inc. sr. unsec. unsub. notes 4.60%, 4/1/24R 448, 000 468, 520

21,090, 583

ANILRTT (1.3%)

AbbVie, Inc. sr. unsec. notes 3.60%, 5/14/25 9, 000 9, 252

Amgen, Inc. sr. unsec. bonds 4.663%, 6/15/51 253, 000 273, 620

Amgen, Inc. sr. unsec. unsub. notes 2.60%, 8/19/26 127, 000 121, 699

Becton Dickinson and Co. sr. unsec. unsub. bonds 4.669%, 6/6/47 492, 000 515, 786

Becton Dickinson and Co. sr. unsec. unsub. bonds 3.70%, 6/6/27 422, 000 425,102

HCA, Inc. company guaranty sr. bonds 5.25%, 6/15/26 88, 000 93,610
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HCA, Inc. company guaranty sr. sub. bonds 5.50%, 6/15/47 $310, 000 $315, 425

HCA, Inc. company guaranty sr. sub. notes 5.00%, 3/15/24 75, 000 79, 031

Omega Healthcare Investors, Inc. company guaranty sr. unsec

notes 4.50%, 4/1/27r 144, 000 143, 280

Omega Healthcare Investors, Inc. company guaranty sr. unsec. unsub.

notes 4.95%, 4/1/24 r 80, 000 84, 464

Roche Holdings, Inc. 144A company guaranty sr. unsec. bonds 4.00%,

11/28/44 (Switzerland) 340, 000 304,814

Shire Acquisitions Investments Ireland DAC company guaranty sr.

unsec. unsub. notes 3.20%, 9/23/26 (Ireland) 352, 000 343, 011

Shire Acquisitions Investments Ireland DAC company guaranty sr.

unsec. unsub. notes 2.875%, 9/23/23 (Ireland) 188, 000 186, 107

Teva Pharmaceutical Finance Netherlands 111 BV company guaranty sr.

unsec. unsub. bonds 3.15%, 10/1/26 (Netherlands) 284, 000 251,212
3,196, 413

ErEHRE (1. 8%)

European Investment Bank sr. unsec. unsub. bonds 5.625%,

6/7/32 (Supra-Nation) GBP 1, 900, 000 3, 699, 835

European Investment Bank sr. unsec. unsub. notes Ser.EMTN,

4.125%, 4/15/24 (Supra-Nation) EUR 450, 000 663, 800
4,363, 635

T0/8Y— (1.0%)

Apple, Inc. sr. unsec. notes 3.45%, 5/6/24 $133, 000 138, 555

Broadcom Corp. /Broadcom Cayman Finance, Ltd. 144A company

guaranty sr. unsec. unsub. notes 3.875%, 1/15/27 627, 000 645, 073

Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A company

guaranty sr. unsec. notes 7.125%, 6/15/24 490, 000 540, 838

Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A sr. bonds

8.35%. 7/15/46 117, 000 151, 617

Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A sr. notes

5.45%. 6/15/23 594, 000 650, 870

Jabil Circuit, Inc. sr. unsec. sub. notes 8.25%, 3/15/18 80, 000 81, 760

VMware, Inc. sr. unsec. notes 3.90%, 8/21/27 275, 000 275, 497
2,484,210

gk (0.4%)

Burlington Northern Santa Fe, LLC sr. unsec. unsub. notes

5.75%. 5/1/40 8, 000 10, 255

Continental Airlines, Inc. Pass—Through Trust pass—through 3 671 3 630

certificates Ser.97-4, Class A, 6.90%, 1/2/18 ’ ’

Delta Air Lines, Inc. sr. notes Ser.A, 7.75%, 12/17/19 30, 784 33,518

Norfolk Southern Corp. 144A sr. unsec. unsub. bonds 4.05%, 8/15/52 148, 000 150, 653

Penske Truck Leasing Co. LP/PTL Finance Corp. 144A sr. unsec. bonds

3.40%, 11/15/26 287, 000 284, 432

Southwest Airlines Co. Pass Through Trust pass—through

certificates Ser.07-1, Class A, 6.15%, 8/1/22 135, 104 147,900

United AirLines, Inc. Pass—Through Trust pass—through 95, 597 97,794

certificates Ser.07-1, Class A, 6.636%, 7/2/22
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United Airlines, Inc. Pass—Through Trust pass—through
certificates Ser.14-2, Class A, 3.75%, 9/3/26 $146, 074 $150, 629
808, 861
DHEE-FEH (2.5%)
AES Corp. /Virginia (The) sr. unsec. unsub. bonds 5.125%, 9/1/27 270, 000 277, 155
Boardwalk Pipelines LP company guaranty sr. unsec. unsub
bonds 4.45%, 7/15/27 76,000 78,029
Consolidated Edison Co. of New York, Inc. sr. unsec. unsub.
notes 4.20%, 3/15/42 33, 000 39, 546
El Paso Natural Gas Co., LLC company guaranty sr. unsec. unsub.
notes 8.375%, 6/15/32 84,000 109, 479
Emera US Finance LP company guaranty sr. unsec. notes 3.55%, 6/15/26 210, 000 211, 994
Enbridge, Inc. sr. unsec. unsub. bonds 4.25%, 12/1/26 (Canada) 164, 000 172, 936
Energy Transfer Equity LP sr. sub. notes 5.875%, 1/15/24 653, 000 708, 505
Energy Transfer Partners LP sr. unsec. unsub. bonds 4.20%, 4/15/27 20, 000 20, 234
Energy Transfer Partners LP sr. unsec. unsub. notes 6.50%, 2/1/42 412, 000 469, 596
Energy Transfer Partners LP sr. unsec. unsub. notes 5.20%, 2/1/22 168, 000 181, 653
FirstEnergy Transmission, LLC 144A sr. unsec. unsub. notes
5.45%, 7/15/44 830, 000 960, 056
Iberdrola International BV company guaranty sr. unsec. unsub. bonds
6.75%, 7/15/36 (Spain) 155, 000 202, 196
TPALCO Enterprises, Inc. 144A sr. notes 3.70%, 9/1/24 175, 000 175, 452
Kinder Morgan Energy Partners LP company guaranty sr. unsec. notes
5. 40%, 9/1/44 250, 000 261, 779
Kinder Morgan Energy Partners LP company guaranty sr. unsec. notes
3.50%, 3/1/21 32,000 32,755
: o,
Kinder Morgan, Inc. company guaranty sr. unsec. unsub. notes 3.15%, 32, 000 392,192
1/15/23
NextEra Energy Capital Holdings, Inc. company guaranty jr. unsec
sub. FRB BBA LIBOR USD 3 Month + 2.41%, 4.80%, 12/1/77 320, 000 320, 000
Puget Sound Energy, Inc. jr. unsec. sub. FRN Ser.A, 6.974%, 6/1/67 192, 000 187, 440
Texas Gas Transmission, LLC 144A sr. unsec. notes 4.50%, 2/1/21 369, 000 387, 390
Texas—New Mexico Power Co. 144A 1st sr. bonds Ser.A, 9.50%, 4/1/19 530, 000 578, 745
WEC Energy Group jr. unsec. sub. FRN BBA LIBOR USD 3 Month + 2.11%,
3. 428%. 5/15/67 664, 000 639, 233
6,042, 365
wHEEET (BRI $70, 909, 681) $74, 446, 861




T (24.6%) "

BmE Rl CRERL)

BAFRMEE—7—RRERIES (8.8%)
Bellemeade Re, Ltd. 144A FRB Ser. 17-1, Class M1, 1 Month

US LIBOR + 1.70%, 2.738%, 10/25/27 (Bermuda) §700, 000 §701,313
Federal Home Loan Mortgage Corporation
IFB Ser. 3408, Class EK (-4.024 x 1 Month US LIBOR) + 25.79%,
20.808%, 4/15/37 13, 440 20,314
IFB Ser. 3072, Class SM (-3.667 x 1 Month US LIBOR) + 23.80%,
19.254%, 11/15/35 43,825 62,633
IFB Ser. 3249, Class PS (-3.3 x 1 Month US LIBOR) + 22.28%,
18.187%, 12/15/36 25,498 35, 266
IFB Ser. 3065, Class DC (-3 x 1 Month US LIBOR) + 19.86%,
16. 143%, 3/15/35 61,317 87,490
IFB Ser. 2990, Class LB (-2.556 x 1 Month US LIBOR) + 16.95%,
13.779%, 6/15/34 35,898 42, 469
IFB Ser. 4076, Class MS, 10 (-1 x 1 Month US LIBOR) + 6.70%,
5. 461%. 7/15/40 1, 701, 859 233, 566
Ser. 3707, Class PI, 10, 4.50%, 7/15/25 152, 573 10, 388
Ser. 4355, Class DI, 10, 4.00%, 3/15/44 1,771, 446 233, 331
Ser. 4193, Class PI, 10, 4.00%, 3/15/43 1, 297, 323 199, 623
Structured Agency Credit Risk Debt FRN Ser. 15-DNA2, Class M2
1 Month US LIBOR + 2.60%, 3.838%, 12/25/27 344, 929 352, 380
Ser. 4369, Class IA, 10, 3.50%, 7/15/44 1, 748, 339 335, 656
Ser. 4141, Class PI, 10, 3.00%, 12/15/42 2, 454, 330 2178, 787
Ser. 4165, Class TI, 10, 3.00%, 12/15/42 5,959, 134 592, 386
Ser. 4206, Class IP, 10, 3.00%, 12/15/41 2,010, 215 194, 166
Ser. 3300, PO, zero %, 2/15/37 3, 204 2,770
Ser. 3326, Class WF, zero %, 10/15/35 W 1, 810 1, 352
Federal National Mortgage Association
IFB Ser.06-8, Class HP (-3.667 x 1 Month US LIBOR) + 24.57%,
20.028%, 3/25/36 34,874 53, 039
IFB Ser.07-53, Class SP (=3.667 x 1 Month US LIBOR) + 24.20%,
19.661%, 6/25/37 38,009 55,084
IFB Ser. 05-75, Class GS (-3 x 1 Month US LIBOR) + 20.25%,
16.536%, 8/25/35 21,280 35, 003
IFB Ser. 12-58, Class SM, 10 (-1 x 1 Month US LIBOR) + 6.50%,
5. 262%. 6/25/42 1, 306, 646 215, 639
IFB Ser. 10-46, Class SB, 10 (-1 x 1 Month US LIBOR) + 6.45%,
5.212%. 5/25/40 388, 991 68, 874
IFB Ser.12-103, Class LS, I0 (-1 x 1 Month US LIBOR) + 6.00%,
1. 762%. 9/25/42 2,076, 578 335, 496
Ser. 12-124, Class JI, 10, 3.50%, 11/25/42 1, 435, 856 177, 687
Ser. 13-55, Class IK, 10, 3.00%, 4/25/43 1, 342, 309 148, 192
Federal National Mortgage Association
Ser. 13-35, Class IP, 10, 3.00%, 6/25/42 3, 086, 038 240, 535
Ser. 13-55, Class PI, 10, 3.00%, 5/25/42 3, 037, 768 248, 338
Ser. 13-23, Class PI, 10, 3.00%, 10/25/41 3,734,011 233,674
Ser. 14-28, Class AI, 10, 3.00%, 3/25/40 2, 567, 885 272, 820
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Federal National Mortgage Association
onth 1S LIBOR & 1.55% o.568%, 1728720 $282, 360 1283, 972
Ser. 07-64, Class LO, PO, zero %, 7/25/37 4,501 4, 144
Government National Mortgage Association
Ser. 16-75, Class LI, 10, 6.00%, 1/20/40 1,571, 862 375, 282
éfiligzglg;;gféSClass BS, 10 (-1 x 1 Month US LIBOR) + 6.65%, 9,722,903 396, 748
éfglfgz;lggizéy4glass SB, T0 (-1 x 1 Month US LIBOR) + 6.45%, 1,203, 190 204, 121
Ser. 14-76, 10, 5.00%, 5/20/44 826, 760 172, 504
Ser. 14-25, Class QI, 10, 5.00%, 1/20/44 1,681, 817 326, 784
Ser. 10-35, Class UI, 10, 5.00%, 3/20/40 276, 522 60, 068
Ser. 10-9, Class UI, 10, 5.00%, 1/20/40 565, 931 123,121
Ser. 09-121, Class UI, 10, 5.00%, 12/20/39 179, 960 38, 009
ifgligz;lg;;gy4glass SL, 10 (-1 x 1 Month US LIBOR) + 6. 15%, 9. 609, 102 300, 423
Ser. 15-80, Class IA, 10, 4.50%, 6/20/45 2,091, 216 408, 879
Ser. 13-182, Class 1Q, 10, 4.50%, 12/16/43 1,634, 196 324, 796
Ser. 12-91, Class IN, 10, 4.50%, 5/20/42 2,801, 264 515, 788
Ser.11-18, Class PI, 10, 4.50%, 8/20/40 690, 701 88, 306
Ser. 10-35, Class AI, 10, 4.50%, 3/20/40 1,337,501 263, 274
Ser. 10-35, Class QI, 10, 4.50%, 3/20/40 956, 989 188, 097
Ser.10-103, Class DI, 10, 4.50%, 12/20/38 257,191 10, 927
Ser. 16-19, Class PI, 10, 4.00%, 2/20/46 1, 876, 886 328, 455
Ser. 16-47, Class CI, 10, 4.00%, 9/20/45 3,799, 136 572, 834
Ser. 17-57, Class AI, 10, 4.00%, 6/20/45 1, 585, 755 277,872
Ser. 15-64, Class IG, 10, 4.00%, 5/20/45 2,004, 488 382, 496
Ser. 15-40, 10, 4.00%, 3/20/45 1, 480, 528 308, 588
Ser. 14-116, Class IL, 10, 4.00%, 8/20/44 2,028, 741 305, 680
Ser. 13-24, Class PI, 10, 4.00%, 11/20/42 576,679 90, 828
Ser. 15-94, Class NI, 10, 4.00%, 12/20/41 3,983, 317 404, 092
Ser. 16-83, Class PI, 10, 3.50%, 6/20/45 3,110, 525 484, 495
Ser. 13-27, Class PI, 10, 3.50%, 12/20/42 925, 592 141, 764
Ser. 12-136, Class BI, 10, 3.50%, 11/20/42 1, 555, 752 317,061
Ser. 14-102, Class IG, 10, 3.50%, 3/16/41 1,529, 032 197, 678
Ser. 13-90, Class HI, 10, 3.50%, 4/20/40 1, 169, 596 61,591
Ser. 15-124, Class NI, 10, 3.50%, 6/20/39 1,893, 871 168, 390
Ser. 15-124, Class DI, 10, 3.50%, 1/20/38 1,238, 203 149, 440
Ser. 13-53, Class PI, 10, 3.00%, 4/20/41 3, 106, 531 327,522
Ser. 16-H23, Class NI, 10, 2.422%, 10/20/66 v 4, 682, 597 638, 238
Ser. 17-H04, Class BI, 10, 2.42%, 2/20/67 v 3,499, 606 501, 144
Ser. 17-H02, Class BI, 10, 2.342%, 1/20/67 v 3,748,918 514, 726




E—4F—TE%H (24.6%) * (DDF)

BmE Bl CRERL)

B REEETE—7 —CHEREHBESF (DDF)

Government National Mortgage Association

Ser. 16-H20, Class NI, 10, 2.334%, 9/20/66 v $2, 263, 229 $267, 344
Ser. 16-H16, Class EI, 10, 2.237%, 6/20/66 v 3,842,913 478, 058
Ser. 17-H11, Class NI, 10, 2.188%, 5/20/67 v 4,023, 132 547, 818
Ser. 16-H13, Class EI, 10, 2.031%, 4/20/66 3,087,674 358, 942
Ser. 17-H19, Class MI, 10, 2.007%, 4/20/67 2,274, 277 276,779
Ser. 15-H26, Class DI, 10, 1.95%, 10/20/65 v 2,766, 925 305, 192
Ser. 15-H09, Class AI, 10, 1.946%, 4/20/65 v 6, 098, 482 592, 211
Ser. 15-H03, Class DI, 10, 1.811%, 1/20/65 v 5, 147, 240 517, 298
Ser. 14-H21, Class AI, 10, 1.737%, 10/20/64 v 3,121, 068 283,118
Ser. 15-H26, Class EI, 10, 1.717%, 10/20/65 ¥ 3, 157, 540 310, 702
Ser. 16-H01, Class AI, 10, 1.713%, 1/20/66 v 2,433,995 225, 145
Ser. 16-H07, Class HI, 10, 1.676%, 2/20/66 v 4,113, 892 432, 670
Ser. 15-H25, Class AI, 10, 1.617%, 9/20/65 v 3, 256, 165 285, 566
Ser. 14-H12, Class BI, 10, 1.557%, 5/20/64 4, 066, 101 325, 406
Ser. 16-H25, Class GI, 10, 1.514%, 11/20/66 v 4,604, 313 270, 361
21,142,018
AMERE—S— T (10.0%)
Bank of America Commercial Mortgage Trust 144A
FRB Ser.07-5, Class XW, 10, 0.083%, 2/10/51 W 1,997, 453 20
FRB Ser.04-4, Class XC, 10, 0.048%, 7/10/42 31, 378 11
Bayview Commercial Asset Trust 144A
Ser. 06-CD1A, 10, 7/25/23 1,378, 857 1
Ser. 07-CD1A, 10, 3/25/21 322, 566 1
Bear Stearns Commercial Mortgage Securities Trust 144A
FRB Ser. 06-PW11, Class B, 5.301%, 3/11/39 v $690, 614 539, 819
FRB Ser. 06-PW11, Class C, 5.301%, 3/11/39 (In default) W 403, 000 163, 691
FRB Ser. 06-PW14, Class X1, 10, 0.336%, 12/11/38 w 507, 112 7,353
CD Mortgage Trust 144A FRB Ser.07-CD5, Class XS, 10, zero %, 594, 238 6
CFCRE Commercial Mortgage Trust 144A
FRB Ser. 11-Cl, Class E, 6.078%, 4/15/44 v 285, 097 142, 926
FRB Ser. 11-C2, Class E, 5.754%, 12/15/47 v 1, 053, 000 1,062, 426
Z?S;ggz?p55?8?2;01al Mortgage Trust Ser. 14-GC21, Class AS, 477, 000 493, 208
Cluiigup Cpmrcial Jontgas Tt 100 HO Ser, 06 1521
E?ZQETAgyBE'22222T0é315¥22t§age Trust FRB Ser. 07-C3, 208, 790 213, 334
COMM Mortgage Trust
FRB Ser. 14-CR18, Class C, 4.735%, 7/15/47 v 393, 000 396, 022
FRB Ser. 14-CR17, Class C, 4.735%, 5/10/47 v 478, 000 470,010
FRB Ser. 14-UBS6, Class C, 4.465%, 12/10/47 w 369, 000 373, 717
Ser. 12-CR2, Class AM, 3.791%, 8/15/45 356, 000 373, 443
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FRB Ser. 12-CR1, Class XA, 10, 1.879%, 5/15/45 v $2,719,924 $188, 818
FRB Ser. 14-UBS6, Class XA, 10, 1.024%, 12/10/47 v 10, 245, 824 495, 283
COMM Mortgage Trust 144A Ser.13-LC13, Class E, 3.719%, 8/10/46 ¥ 489, 000 329, 159
Credit Suisse Commercial Mortgage Trust 144A FRB Ser. 07-C2, 922. 679 16
Class AX, 10, 0.041%, 1/15/49 v ’
Credit Suisse First Boston Mortgage Securities Corp. 144A
Ser. 98-Cl, Class F, 6.00%, 5/17/40 23,744 23, 846
FRB Ser. 03-C3, Class AX, 10, 2.048%, 5/15/38 W 50, 508 1
Credit Suisse Mortgage Capital Certificates 144A FRB Ser. 06-C4, 498. 359 6
Class AX, 10, 0.167%, 9/15/39 w ’
i?géggg?mZ?ig}gé ?ortgage Trust FRB Ser. 15-Cl1, Class C, 985, 000 288, 624
CSMC Trust FRB Ser. 16-NXSR, Class C, 4.364%, 12/15/49 v 808, 000 829, 305
DBUBS Mortgage Trust 144A FRB Ser. 11-LC3A, Class D, 5.34%, 8/10/44 v 918, 000 956, 541
0 Comere ol oty Co Tt 1400 S 07 oo
??5ngZ?agilgizgr;tles Trust FRB Ser. 13-GC10, Class XA, 10, 8, 740, 482 547, 067
GS Mortgage Securities Trust 144A
FRB Ser. 10-C1, Class D, 6.051%, 8/10/43 w 257, 000 272,818
FRB Ser. 12-GC6, Class D, 5.652%, 1/10/45 v 771,000 741, 085
FRB Ser. 13-GC10, Class E, 4.412%, 2/10/46 v 650, 000 508, 497
JPMBB Commercial Mortgage Securities Trust
FRB Ser. 13-C14, Class C, 4.569%, 8/15/46 W 211, 000 216,718
FRB Ser. 15-C33, Class XA, 10, 1.029%, 12/15/48 v 8, 126, 568 511,974
FRB Ser. 14-C22, Class XA, 10, 0.926%, 9/15/47 v 10, 905, 590 516, 878
FRB Ser. 13-C12, Class XA, 10, 0.66%, 7/15/45 23,939, 679 509, 700
JPMorgan Chase Commercial Mortgage Securities Trust
FRB Ser. 06-LDP7, Class B, 5.943%, 4/17/45 v 914, 000 137, 100
Ser. 13-C10, Class AS, 3.372%, 12/15/47 133, 000 134, 178
FRB Ser. 13-LC11, Class XA, 10, 1.341%, 4/15/46 v 5, 056, 228 274, 958
FRB Ser. 13-C16, Class XA, 10, 1.111%, 12/15/46 v 11, 827, 580 468, 846
FRB Ser. 06-CB17, Class X, 10, 0.69%, 12/12/43 v 824, 258 12, 341
FRB Ser. 06-LDP8, Class X, 10, 0.308%, 5/15/45 v 196, 058 2
FRB Ser. 07-LDPX, Class X, 10, 0.142%, 1/15/49 v 2,722, 657 23, 164
JPMorgan Chase Commercial Mortgage Securities Trust 144A
FRB Ser. 07-CB20, Class C, 6.322%, 2/12/51 v 301, 000 294, 980
FRB Ser. 12-C6, Class E, 5.136%, 5/15/45 W 1, 313, 000 1,189, 181
FRB Ser. 12-C8, Class D, 4.652%, 10/15/45 w 1, 260, 000 1, 246, 326
FRB Ser. 12-LC9, Class D, 4.373%, 12/15/47 v 251, 000 256, 474
FRB Ser. 07-CB20, Class X1, 10, 0.004%, 2/12/51 v 508, 190 5
LB-UBS Commercial Mortgage Trust FRB Ser.07-C2, Class XW, 10, 81,979 10

0.26%, 2/15/40 w
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LB-UBS Commercial Mortgage Trust 144A

FRB Ser. 06-C6, Class XCL, 10, 0.485%, 9/15/39 v $3, 740, 271 $25, 275
FRB Ser.07-C2, Class XCL, 10, 0.26%, 2/15/40 525, 417 66
FRB Ser. 05-C2, Class XCL, 10, 0.195%, 4/15/40 v 46, 295 3
g?¥?gg§?m2?ggiié ?ortgage Trust 144A FRB Ser. 15-3, Class C, 373, 000 329, 978
¥8?25?32532Tmigjig}4go§tgage Trust 144A FRB Ser.07-Ch, Class X, 35, 929 1,168
ngiznAgfag}$g2gz?k8?f5ﬁzgrlca Merrill Lynch Trust Ser. 12-C5, 850, 000 886, 525
Sor- 1306, Class X0, 10, 1. 670%. 1115748 8 6 112,256 399, 797
Morgan Stanley Capital I Trust
Ser. 07-HQ11, Class C, 5.558%, 2/12/44 v 4717, 000 98, 768
Ser. 07-HQ11, Class AJ, 5.508%, 2/12/44 v 191, 696 190, 450
Morgan Stanley Capital I Trust 144A
FRB Ser. 04-RR, Class F7, 6.00%, 4/28/39 v 80, 076 79, 424
FRB Ser.11-C3, Class D, 5.155%, 7/15/49 w 582, 000 600, 787
FRB Ser. 05-HQ5, Class X1, 10, 0.015%, 1/14/42 v 1,257,311 15, 742
g?isgaﬁz}a¥8yC?ngnga12¥?g;igg§ Trust 144A FRB Ser. 12—C4, 3, 653, 864 934, 756
Wachovia Bank Commercial Mortgage Trust
FRB Ser.05-C21, Class D, 5.291%, 10/15/44 v 357, 000 355, 376
FRB Ser. 07-C34, 10, 0.173%, 5/15/46 419, 374 419
Wells Fargo Commercial Mortgage Trust
FRB Ser. 13-LC12, Class C, 4.294%, 7/15/46 v 363, 000 348, 517
FRB Ser. 16-LC25, Class XA, 10, 1.088%, 12/15/59 W 6, 570, 060 423, 953
WF-RBS Commercial Mortgage Trust
Ser. 14-C19, Class C, 4.646%, 3/15/47 v 360, 000 374,816
Ser. 13-C18, Class AS, 4.387%, 12/15/46 v 799, 000 853, 460
Ser. 13-UBS1, Class AS, 4.306%, 3/15/46 v 507, 000 536, 918
Ser. 13-C11, Class AS, 3.311%, 3/15/45 153, 000 154, 984
FRB Ser. 13-C14, Class XA, 10, 0.804%, 6/15/46 16, 700, 642 544, 608
WF-RBS Commercial Mortgage Trust 144A
FRB Ser. 11-C5, Class C, 5.671%, 11/15/44 v 183, 000 197,926
FRB Ser.11-C5, Class E, 5.671%, 11/15/44 v 453, 000 464, 114
FRB Ser. 11-C2, Class D, 5.652%, 2/15/44 v 447, 000 456, 754
Ser. 11-C4, Class E, 5.247%, 6/15/44 v 861, 000 832, 472
FRB Ser. 12-C10, Class D, 4.448%, 12/15/45 w 298, 000 265, 453
FRB Ser. 12-C10, Class XA, 10, 1.582%, 12/15/45 v 3, 645, 029 234, 631
FRB Ser. 13-C12, Class XA, 10, 1.362%, 3/15/48 v 1, 139, 849 59,118
24,197, 500
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BankUnited Trust FRB Ser.05-1, Class 1A1, 1 Month US LIBOR +

0.30%, 1.538%, 9/25/45 $334, 111 3317, 306
Bear Stearns Asset Backed Securities I Trust FRB Ser. 04-FR3, 12. 196 5 291
Class M6, 1 Month US LIBOR + 3.25%, 6.113%, 9/25/34 ’ ’
Bellemeade Re Ltd. 144A FRB Ser.15-1A, Class M2, 1 Month
US LIBOR + 4.30%, 5.538%, 7/25/25 (Bermuda) 223, 450 221,758
Citigroup Mortgage Loan Trust, Inc. FRB Ser.05-2, Class 1A2A,
3.319%, 5/25/35 ¥ 626, 231 641,887
Countrywide Alternative Loan Trust
— o, o,
FRB Ser. 06-0A10, Class 1A1, 1 Month US LIBOR + 0.96%, 1.904%, 344, 170 301, 224
8/25/46
FRB Ser. 06-0A7, Class 1A2, 1 Month US LIBOR + 0.94%, 1.884%, 6/25/46 727,051 625, 119
— o, o,
FRB Ser. 06-0A10, Class 4Al, 1 Month US LIBOR + 0.19%, 1.428%, 627, 044 520, 447
8/25/46
Federal Home Loan Mortgage Corporation Structured Agency
Credit Risk Debt FRN Ser. 14-HQ3, Class M3, 1 Month US LIBOR + 470, 000 518, 456
4.75%, 5.988%, 10/25/24
Federal National Mortgage Association
Connecticut Avenue Securities FRB Ser. 16-C03, Class 2M2,
1 Month US LIBOR + 5.90%, 7.138%, 10/25/28 166, 780 191, 286
Connecticut Avenue Securities FRB Ser.15-C04, Class 1M2
1 Month US LIBOR + 5.70%, 6.938%, 4/25/28 304, 960 343, 389
Connecticut Avenue Securities FRB Ser. 15-C04, Class 2M2,
1 Month US LIBOR + 5.55%, 6.788%, 4/25/28 1,654,513 1,833, 110
Connecticut Avenue Securities FRB Ser.16-C03, Class 1M2
1 Month US LIBOR + 5.30%, 6.538%, 10/25/28 566, 000 648, 409
Connecticut Avenue Securities FRB Ser.15-C03, Class 2M2,
1 Month US LIBOR + 5.00%, 6.238%, 7/25/25 159, 597 174, 323
Connecticut Avenue Securities FRB Ser.15-C01, Class 1M2
1 Month US LIBOR + 4.30%, 5.538%, 2/25/25 132, 065 141, 896
Connecticut Avenue Securities FRB Ser. 15-C02, Class 1M2
1 Month US LIBOR + 4.00%, 5.238%, 5/25/25 297, 297 318, 356
Connecticut Avenue Securities FRB Ser. 14-C02, Class 1M2
1 Month US LIBOR + 2.60%, 3.838%, 5/25/24 1,690, 000 1,772,251
MASTR Adjustable Rate Mortgages Trust FRB Ser.04-13, Class 3A7
3.467%, 11/21/34 v 516, 697 526,514
Merrill Lynch Mortgage Investors Trust FRB Ser. 05-A2, Class A2
9.974%. 2/25/35 195, 469 197, 363
Morgan Stanley Resecuritization Trust 144A Ser.15-R4, Class CBI,
0.598%, 8/26/47 170, 000 141, 100
Renaissance Home Equity Loan Trust FRB Ser.03-4, Class Al,
1 Month US LIBOR + 0.52%, 1.758%, 3/25/34 237,528 234,545
Structured Asset Mortgage Investments II Trust
FRB Ser. 07-AR7, Class 1A1, 1 Month US LIBOR + 0.85%, 2.088%, 5/25/47 509, 403 458, 743
FRB Ser. 07-AR1, Class 2A1, 1 Month US LIBOR + 0.18%, 1.418%, 1/25/37 301, 196 283, 630
WaMu Mortgage Pass—Through Certificates Trust
FRB Ser. 05-AR12, Class 1AS8, 3.194%, 10/25/35 W 677,976 681, 366
— o, o)
FRB Ser. 05-AR9, Class A1C3, 1 Month US LIBOR + 0.96%, 2.198%, 709, 014 702, 207
7/25/45
FRB Ser. 05-AR1, Class A1B, 1 Month US LIBOR + 0.78%, 2.018%, 1/25/45 366, 423 349, 934
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FRB Ser. 05-AR13, Class A1C3, 1 Month US LIBOR + 0.49%,

1. 798%.  10/25/45 $1, 256, 487 $1, 233, 465
ngSEZg.O5fAR2, Class 2A1B, 1 Month US LIBOR + 0.37%, 1.608%, 587, 258 575, 748
13, 965, 129

E—4—UiHAR (WERM $59, 992, 884) $59, 304, 647
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Bank of America N.A.

(1.9325) / 3 2> A ¥k K/LLIBOR-BBA/20194E 8 A 201848 H/1.9325 $30, 992, 500 $102, 275
(2.2625) /3 2>A ¥k K/LLIBOR-BBA/20224FE 8 A 20214 8 H /2. 2625 13, 946, 600 80, 193
2.2625/ 3 7 A ¥k RVLIBOR-BBA/20224- 8 H 20214 8 H /2. 2625 13, 946, 600 69, 175
1.9325/ 3 > A%k R/LLIBOR-BBA/20194E 8 A 201848 H /1.9325 30, 992, 500 41, 220
2.234/ 3 AWK K/VLIBOR-BBA/20274:11 A 20174111 /2. 234 13,407, 200 15, 284
2.172/ 3 ™A%k K/VLIBOR-BBA/20274:11 A 2017411 H /2. 172 13,407, 200 6, 167
2.214/ 3 7AWk K/LLIBOR-BBA/20274-11 H 20178111 /2. 214 12, 397, 000 1,612
Citibank, N.A.

(2.518)/ 3 H AWk RIVLIBOR-BBA/20494F 5 H 201945 H /2.518 1, 363, 700 116, 351
2.276/ 3 A%k K/VLIBOR-BBA/20274:11 A 20174114 /2. 276 21, 451, 600 45, 263
(1.896)/ 3 7 H ¥k R/VLIBOR-BBA/20224F12 H 20175121 /1. 896 3, 980, 000 41, 631
(1.975) / 3 M H ¥k RIVLIBOR-BBA/20224F11 H 20175114 /1. 975 6, 198, 600 40, 291
(2.464) / 3 H>HA ¥k R VLIBOR-BBA/20274-11 H 20174111 /2. 464 21, 451, 600 30, 461
(2.57)/ 37> A%k RILLIBOR-BBA/20224F11 A 201741117 /2. 57 6, 198, 600 29, 443
1.9175/ 3 7> A%k R/LLIBOR-BBA/20194F 3 A 201843 H/1.9175 18, 596, 000 15,063
2.301/ 3 A ¥k K/VLIBOR-BBA/20274-11 H 2017811 H /2. 301 10, 725, 800 9,439
2.57/ 3 ™ H ¥k F/LLIBOR-BBA/20224F-11 H 20174111 /2. 57 6, 198, 600 9, 236
(2.429)/ 3 H»HA ¥k RVLIBOR-BBA/20274-11H 20174114 /2. 429 16, 103, 800 9,018
2.175/ 3 7AWk K/VLIBOR-BBA/20274-11 H 20178111 /2. 175 12, 397, 000 5, 207
2.245/ 3 7AWk K/VLIBOR-BBA/20274-11 H 20175111 /2. 245 16, 103, 800 5, 153
2.248/ 3 7AWk KVLIBOR-BBA/20274:11 A 20174114 /2. 248 6, 198, 500 5,021
1.975/ 3 > A ¥k K/VLIBOR-BBA/20224E11 H 20174114 /1. 975 6, 198, 600 4, 463
1. 6525/ 3 > A%k R/LLIBOR-BBA/20184E12 A 2017412 H /1. 6525 18, 595, 500 2,975
1.896/ 3 7> A ¥k R/LLIBOR-BBA/20224£12 A 20175121 /1. 896 3, 980, 000 2,030
(1.091)/ 6 7> A ¥ = — v EURIBOR-Reuters/20234- 7 A 201847 H /1.091 EUR 2,124, 800 1,411
1.541/ 3 7> A ¥k K/VLIBOR-BBA/20184E11 H 2017411 H /1. 541 $24, 794, 000 25
Credit Suisse International

(2.18)/ 3 M H¥£K RIVLIBOR-BBA/20274F11 H 2017TH11H /2. 18 6, 198, 500 94, 217
(2.32)/ 37> A%k RILLIBOR-BBA/20274F11 H 20174114 /2. 32 24,794, 100 72,399
2.2655/ 3 72 A ¥k RK/LLIBOR-BBA/20274-11H 2017411 H /2. 2655 6, 198, 500 13, 823
2.1975/ 3 ) A ¥k RK/VLIBOR-BBA/20274-11 H 20175114 /2. 1975 12, 266, 000 123
Goldman Sachs International

1. 522/ 3 /»H#p57K > RLIBOR-BBA/20284E10 H 20184104 /1. 522 GBP 3,931, 000 127, 391
1. 673/ 3 /A ¥WHAR > FLIBOR-BBA/20484F10 H 20184104 /1. 673 GBP 1, 530, 000 124, 220
(0.597)/ 3 2> A WHAR > RLIBOR-BBA/20194F11 A 20174114 /0. 597 GBP 15, 936, 000 112,177
(1.6775) / 3 >A ¥k K/LLIBOR-BBA/20184E11 A 20174114 /1. 6775 $14, 876, 400 48, 200
-0.117/ 6 A #)=— a2 EURIBOR-Reuters/20194-11 A 20174114 /-0. 117 EUR 21, 248, 000 39, 106
2.30/ 3 7 H ¥k R/VLIBOR-BBA/20274-11 H 2017811H /2. 30 $10, 725, 800 35,610
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Goldman Sachs International (D2J%)

2.695/ 3 7> A ¥k K/VLIBOR-BBA/20234-10 A 2018410 H /2. 695 $2, 603, 400 $31, 657
(2.41875)/ 3 7AWk KIVLIBOR-BBA/20274-11 H 20174111 /2. 41875 21,451, 600 31, 105
2.27/ 3 D> AWk F/VLIBOR-BBA/20284 3 H 201843 H/2.27 2,975, 300 28, 206
2.485/ 3 7AWk K/LLIBOR-BBA/20484- 3 A 20184 3 H /2. 485 1, 239, 700 27,534
2.2245/ 3 AWk RK/LLIBOR-BBA/20274-11H 2017411 1 /2. 2245 13, 407, 200 18,904
1.9175/ 3 7> A ¥k K/LLIBOR-BBA/2019410 A 20184101 /1. 9175 11, 281, 300 16, 019
2.156/ 3 7> A ¥k K/VLIBOR-BBA/20274-11 H 20174111 /2. 156 13, 407, 200 8, 178
2.20125/ 3 7> A ¥k K/VLIBOR-BBA/20274-11 A 20174111 /2. 20125 21,451, 600 7,294
1. 6775/ 3 7> A ¥k K/LLIBOR-BBA/20184E11 H 20174111 /1. 6775 14, 876, 400 149
2(6(1)9{%?1% 6 2> #=-— HEURIBOR Reuters/ 20174114 /-0.117  EUR 21, 248, 000 25
0.597/ 3 2> H#JER > KLIBOR-BBA/20194F-11 A 20174111 /0. 597 GBP 15, 936, 000 21
1.95/ 3 7> A ¥k R /LLIBOR-BBA/20274F11 A 2017411 /1. 95 $8, 052, 000 8
JPMorgan Chase Bank N. A.

1. 376/ 6 7> A ¥ — 2 EURIBOR-Reuters/20294- 9 H 201949 H /1. 376 EUR 3, 889, 000 152, 664
1. 758/ 6 7> A ¥y — 2 EURIBOR-Reuters/20494- 9 H 201949 H /1. 758 EUR 1, 551, 000 143, 125
(1.919)/ 3 A ¥k RVLIBOR-BBA/20194F 8 H 201848 H/1.919 $30, 992, 500 104, 755
(2.25)/ 3 72 A¥pk RILLIBOR-BBA/20224E 8 A 20214 8 H /2. 25 13, 946, 600 80, 890
2.25/ 3 AWk F/VLIBOR-BBA/20224 8 H 202148 H/2.25 13, 946, 600 68, 338
1.919/ 3 7> A ¥k R/LLIBOR-BBA/20194E 8 A 201848 H/1.919 30, 992, 500 39, 670
2.2425/ 3 7AWk RK/LLIBOR-BBA/20274-12 A 2017412 /2. 2425 10, 725, 800 25,527
(1.964)/ 3 7»HA¥k R/LLIBOR-BBA/20214F 1 A 201841 H/1.964 6, 199, 000 17, 047
1.964/ 3 7> A ¥k R/LLIBOR-BBA/20214E 1 A 201841 H/1.964 6, 199, 000 13, 390
FREEERTY T - AT a3 &5 WBRE $3, 056, 288) $2,170,179
Ty by (0.2%) * BHE RE CKRIL)
[SJ;aE}ESRPiag'eggg/z?r;iggg/ij)n2}12”gjzgl44A FRB Ser. 17-1, Class A, 1 Month $558. 333 $558, 333
Ty b -y DS (BGR $558, 333) $558, 333
#AE (0.2%) * ¥mE Bl CREFIL)
CA State G.0.Bonds (Build America Bonds), 7.50%, 4/1/34 $100, 000 $146, 594
North TX, Tollway Auth.Rev. Bonds (Build America Bonds), 6.718%, 1/1/49 95, 000 142, 248
OH State U. Rev. Bonds (Build America Bonds), 4.91%, 6/1/40 115, 000 137,579
AEESE (BFEE $310, 606) $426, 421
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Bank of America N.A.

USD/CNH ("> ) 2017412 H /CNH 6. 50 $6, 160, 500 $6, 160, 500 $3, 481
USD/JPY (z—1) 20184 1 A /JPY 115. 00 4,822, 800 4,822, 800 40,270
JPMorgan Chase Bank N.A.

Taora Hasional Mortgage Assoclation 30 yr 8:00% 90176212, /$100. 52 5,000, 000 5,000, 000 10,935
ggiez(ﬁmﬁ;’lzzzl(@fgﬁ‘fe Association 30 yr 3.00% 90176155 /100, 42 5, 000, 000 5, 000, 000 37,800
ggiez(ﬁmﬁ;zzzl(@fgﬁ‘fe Association 30 yr 3.00% o0 76155 /100, 33 5, 000, 000 5, 000, 000 34, 810
USD/JPY (Zv 1) 20184 1 A /JPY 107. 00 11, 978, 600 11, 978, 600 21,621
RRFEREA T avAET EEEM $251,062) $178, 917

THIRE (6.6%) *

HE/O% Befli CREIL)

RbEFheva—heH—b+ f_XZARALV R 7708 1.22% L Shares 5, 853, 952 $5, 853, 952
KREMBEREWEESRL. 113%., W A201842 8 H A § $246, 000 245, 242
KEMBERIGESRL. 081%., Wil H20184-2 H15H § 355, 000 353, 829
KEMBEFEWIREZRL. 065%., Wi A20185E2H 1 H § 2, 722, 000 2,714, 104
KEMBEFEWIREZRL. 065%., Wi 201841 A18H § 30, 000 29, 929
KEMBERIGESRL. 063%., WiIH20184:1 H11H § 557, 000 555, 855
KEMBEFEWIREZRL. 043%., Wi A20184- 1 A25H § 375, 000 374, 035
KEMBEFEIEESRL. 038%., T H20174:12H 7H A § 196, 000 195, 807
KREMHBEREWEESRL. 033%., Tl H20174127 14H #A § 5, 660, 000 5, 653, 451
BPRESSt VSR $15, 976, 637) $15, 976, 204

RARMAESEF

REFMIEAHEET (SR §346,213,928)

EHhnTWL L BEBRE
AD  ZE R

BRL TSI LTI
CAD A FH - R

CHF  AA A 75

CNH AR (A7 a7”)
CZK  F=x=z - z3i)

DKk Fr~v—2 -« Zua—x

ElR  2—nm
GBP ALK
JPY  HAKH

KRW  #EEY 4+

MXN AFxa XY

MYR ~L—37 «UrFy |
NOK I — s JE—FR
NZD =a—U—F K- R
PLN R—F K- XaF

SEK A z—F - Ja—F

$344, 251, 493
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FRB EIFIHE (R R) - RARSNEREEE, ERRRIEORITHETH L, @iy v 7 Ek

X7 a7 ORBEZIT D N5, FEDOAMERFIZOWTIE, SFITHREHHRARBERE ST

WOHEESNERT Z LN H D,

FRN EEFIHE (/—F)  FoRENERERE, SEMRRAEOBRITHIR E 3B T 5, &Fli
Xy o 7ERETaTORBEZTHI RN D, FEOHMIERICOW T, &FITHE IR ARR

ERESNTODEESFERETZ 08D D,

GMTN Ta—s)b e ST 4T b X—Ah+ J— ]|

G.0.Bonds —%AIRERFEE

IFB WEBRIHEIL, THEROEE L KHHT 548F8 % XI55 TH D, &R0 EATHIE, HEH)
FUAHE AT YIRS WD+ 5, FoRENTHRIT, REMBRBEEOHRTRRTH S, &

v FERIITOTOEERZITL L ND 5,

10 AVHE VAR AU — (FIFLERSY)

MTN RTAT h X —Lh)—h

0JsC =T e Vaf ARy T U NR=—
0TC JE B S|

PO T oYL F Y — (GEARERSY)

TBA T B AGES:

BEAMAEFERRICNT HiERE

BB DFHE N 72 WVER Y | HEHMAEAEIMER IR 2ERIE. 7 7 > ROMEWR (20164115 1 H2>520174F

10A3IHET) LT T#HEHHEL Lo, ) RBEEDOLDOTH D, LT OREAMRESRAMEI I 2 ELIC

BT, TASCEB20%] LT SULES20% (A EMEMEL LR . [VShFA w3 A

M EE7 7y FOBBEASHETH ST, ST LA AU R_RA ALY « AT —OREN R 2HEEE T

SHTHLRI T L A RAFAL b XA b sy — BEXORTOTCY &, b Lbiu,

JESAIG| 2 Bk 2,

% FRSNZHERIT. 240, 694, 791 RALOHUEFERICIES VT WD,

v OUREMRERIIRLES bR,

o FEINICR LERIERB KO HE AT, DD REFRIFRS LOMEAIRIC L D 7 7 FOFRI BSR4k
AaRT,

# UFAMEHRO—FHFE T TTH, WEMIRKRERL, RO 0imLe s LTiish, 7r—0—T4%H
BURE SN TW5, HIFITHIRBEAEAE 281,662 KL THY . GHER LI OCAEFREEOREAMIE SIS
Fnd (E1, 8),

A HBEAMEEFRO M E T TH, REMFKRBIE, FEDT VAT 7R ORI I, RES
TS TV S, HIRIHREBEIESE, 866,560 NLTHh Y . EiEdr L A EEDOREA M
RERICEEND (FE1. 8) .

§  UZAMREFO—EHEITTTH, REWRARBIE, FEOTHIIEREECER NG TV AT 4 7R
RO BYFEILE ORI S L, RE S THORRE STV 5, HRITHREIESF6, 123,226 KL T
BV, EEBLOCAENEEOREAMGRICEEND (EL, 8) ,

i WEAMAERIL, FFEDOT VAT 4 TEHOMMRE L LTT 7 v RICiRtES 7z, HEE LT 7 RIS
feftan=BecEASNE (E1)

L BESt (E5) . AMFEAO#EMA ISR SN RIRIE, SEYMEKRILEDO 7 7> o 7 B OFE Y
FHERBHE LT HOTH D,

R RENEREERE
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K [E 66. 3% = 1.1%
BN 11.0 XUy 0.9
7T A 3.0 A A A 0.9
AZ0T 2.6 A=A KU T 0.7
AFYU R 1.9 TIIN 0.6
AF = 1.5 AL F— 0.6
kot 1.4 F—=ALZ VT 0.6
ARA 1.4 Z D 3.0
[ BB B 1.3 a5t 100. 0%
FIoH 1.2

0 77 v FOHGREFICHED STV DAMEFITERO A MEER~OREIZHT D7 7 > FOGEHNINE D HRYTHA &
NLHEL TR D,
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Bank of America N.A.
R Z 70 1/17/18 $98, 356 $87, 665 $ (10, 691)
FR R 70 12/20/17 2, 068, 887 2, 039, 335 (29, 552)
HFH - R B 1/17/18 1,002, 986 1,086, 143 (83, 157)
Fxa LS =4 12/20/17 186, 706 189, 154 (2, 448)
a—n 78 12/20/17 608, 322 602, 296 (6, 026)
HAM 7EY 11/15/17 344, 515 347,517 3,002
Za—Y—=F R RL 5E ) 1/17/18 196, 959 203, 270 6,311
NI = JE—3R B 12/20/17 806, 810 834, 233 (27, 423)
ny7 e —T =4 12/20/17 1,301, 586 1,288, 544 13,042
Barclays Bank PLC
E A% =4 1/17/18 584, 401 601, 817 (17, 416)
WAR R 5 12/20/17 3,325 3,288 (37)
a—u 7EY 12/20/17 1,799, 502 1,831, 302 31, 800
HAM 7EY 11/15/17 601, 218 605, 564 4, 346
AV z—F v e Ja—F 720 12/20/17 602, 946 602, 462 (484)
Citibank, N.A.
TSN LTI B 1/3/18 77, 400 88, 520 (11, 120)
PR R =4 12/20/17 1,399, 565 1,400, 195 (630)
HFH - R B 1/17/18 17, 144 17, 594 (450)
Trw—J «Ja—x 7eY 12/20/17 369, 565 372,728 3,163
a—u 7EY 12/20/17 4, 539, 403 4, 505, 359 (34, 044)
EENE 70 11/15/17 5,612,931 5,804, 334 191, 403
~l—v7 s UrFyh =4 11/15/17 328, 523 323, 036 5, 487
Za—V—Fv K- KL 70 1/17/18 587,118 597, 276 10, 158
N = J R B 12/20/17 1,018, 358 1,053,610 (35, 252)
By e =T B 12/20/17 700, 532 695, 505 5,027
Ay xz—F v - ya—F 70 12/20/17 598, 261 647, 282 49, 021
B o e =4 11/15/17 259, 697 260, 454 (757)
Credit Suisse International
AT E - R B 1/17/18 12, 955 13, 211 (256)
o—n B 12/20/17 372,725 385, 451 (12, 726)
HAM 7EY 11/15/17 1,211,848 1,245, 149 33, 301
Ay xz—F v - ya—F 70 12/20/17 589, 180 606, 437 17, 257
Goldman Sachs International
5 Mv =4 1/17/18 557, 862 569, 896 (12, 034)
TIIN e LT 720 1/3/18 310, 269 290, 197 (20, 072)
FR R 7 12/20/17 4, 170, 229 4,097, 829 (72, 400)
ARG (A7 a7) =R 11/15/17 38,613 40, 053 (1, 440)
a—n 70 12/20/17 563, 702 554, 293 (9, 409)
NH Y= TF Y b H 12/20/17 590, 404 605, 579 (15, 175)
NH Y= T b 70 12/20/17 590, 065 606, 654 16, 589
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Goldman Sachs International (D3%)
AV RRYT - LET H 11/15/17 $598, 207 $603, 130 $(4,923)
A RRTT - LET 7eh 11/15/17 598, 207 603, 787 5, 580
AAM 530 11/15/17 4,985, 165 4,973, 425 (11, 740)
Za—V—J R L ) 1/17/18 577,072 592, 366 15, 294
IV z— s JE—X = 12/20/17 1,176, 793 1,209, 766 (32,973)
M7 7U% 7K i) 1/17/18 520, 316 538, 665 18, 349
Ay z—FT v« yu—F) Hu 12/20/17 64, 935 54,232 10, 703
AA R« TT i) 12/20/17 143,612 133,115 (10, 497)
= B 12/20/17 114, 833 202, 606 (87,773)
HSBC Bank USA, National Association
ERIZ B 1/17/18 190, 288 194, 394 (4, 106)
JFH - Rv ) 1/17/18 558, 085 560, 219 2,134
T—n Hu 12/20/17 361, 863 347, 239 14, 624
HAM 7 11/15/17 587,990 614,077 26, 087
AFa Y i) 1/17/18 865, 119 896, 645 31,526
JPMorgan Chase Bank N. A.
5 R = 1/17/18 204, 744 229,127 (24, 383)
AR K Hu 12/20/17 1, 305, 923 1,279, 190 26, 733
JF & - Rv B 1/17/18 434,273 447,700 (13, 427)
1—n Hu 12/20/17 5,357,274 5, 654, 089 (296, 815)
A RRTT - LET Hu 11/15/17 598, 207 602, 330 (4,123)
AV RRYT - LET i) 11/15/17 598, 207 603, 877 5,670
HAM i) 11/15/17 9, 477, 200 9, 625, 199 147,999
Za—Y—J YR KL = 1/17/18 302, 751 319,019 (16, 268)
VRIES A= S S "W 12/20/17 997, 066 1,032, 620 (35, 554)
UK=L - RV = 11/15/17 152, 382 154, 314 (1,932)
FHEE T 4 = 11/15/17 1,558, 814 1, 564, 605 (5,791)
Ay z—FT 2~ yu—F) i) 12/20/17 1,202, 392 1,234, 029 31,637
Royal Bank of Scotland PLC (The)
R B 1/17/18 41, 147 46, 180 (5,033)
JFH - v i) 1/17/18 499, 980 516, 330 16, 350
T—n Hu 12/20/17 8, 059 12, 458 (4, 399)
AAM i) 11/15/17 489, 961 506, 497 16, 536
Za—Y—J VR KL = 1/17/18 47,018 53, 964 (6,946)
VRIES A= S B 12/20/17 798, 744 822, 631 (23, 887)
A z—F v« Ju—F 7 12/20/17 587,910 620, 668 32,758
= i) 12/20/17 147, 652 104, 232 (43, 420)
State Street Bank and Trust Co.
Z= Kv Hu 1/17/18 1,183, 104 1,202, 068 (18, 964)
WA R B 12/20/17 612, 526 599, 522 13, 004
ARV R i) 12/20/17 611, 994 625, 643 13, 649
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State Street Bank and Trust Co. (D3J%)
a—n 7EY 12/20/17 $4, 126, 964 $4, 087, 642 $ (39, 322)
NeAY = TF Yk =4 12/20/17 244, 539 255, 077 (10, 538)
AATITIV e T a )b B 1/17/18 74, 432 74,701 (269)
Za—V—=Fv K R =4 1/17/18 825, 902 877, 689 (51, 787)
T = JE—3R B 12/20/17 1,435, 780 1, 506, 444 (70, 664)
R—=Fr R XaF 70 12/20/17 295, 645 297, 485 1,840
Ay z—F e yu—F =4 12/20/17 520, 579 537, 095 (16,516)
UBS AG
R =4 1/17/18 848, 647 864, 697 (16, 050)
T R B 1/17/18 629, 378 649, 841 (20, 463)
a—n 7EY 12/20/17 1,298, 641 1,329, 195 30, 554
EENE 7EY 11/15/17 32, 289 45, 956 13,667
Za—V—=Fv K. KL 5D 1/17/18 594, 841 597, 107 2, 266
N = R B 12/20/17 1,435, 020 1, 500, 453 (65, 433)
Ay xz—F v - ya—F 7EY 12/20/17 251 11,992 11, 741
WestPac Banking Corp.
32 7EY 1/17/18 571, 552 587, 427 15, 875
a—n 7Y 12/20/17 600, 262 605, 583 5,321
EENE 7EY 11/15/17 586, 834 607, 231 20, 397
REHEFlifE 920, 201
REHEHEE (1, 346, 995)
At (426, 794)
RSN TV DTN TORMOBEEBEIL, KLV THD,
2017610 A31 BIREDRRFEMEH
el DRI B GkEL) ORI
CKFIL)
T A BIFEE L0 (a2 ) 3 $319, 580 $319,580  20174E124 $ (1, 288)
- R P HEE S R (m ) 8 1,228, 031 1,228,031 2017412/ 2, 959
2—nf A Y REYEMFE10E (m2) 19 3, 602, 007 3,602,006 2017412 17, 208
a—a il KA REIEELI0FE (a—b) 29 5, 497, 801 5,497,798 2017412 (26, 771)
L—u i RA Y 30EYEE (m ) 5 967, 524 967,524 2017412/ 15, 830
a—n 7 7 U RAEBIE (a—h) 7 1,283, 921 1,283,920  20174E12A (13,614)
a—miE R Y HRHEE 24 (a— 1) 21 2,746, 210 2,746,208  20174E12A (2,507)
AAREMLI0E (23— 1) 10 13, 233, 367 13,233,367 2017412 50, 969
KEMBERIWGER0E (S a—1) 12 1, 829, 625 1,829,625 2017412/ 33,796
KEMBERWYRER0ER (7 2) 49 8,074, 281 8,074,281  20174E12J] (162, 426)
KEMBETWRER24E (S a—1) 3 646, 078 646,078  20174E12 2,525
KEMBEPWREZR S 4F (v a— 1) 39 4,570,313 4,570,313  20174E12 43, 829
KEMBE TWEERI0E (22 7) 95 11, 869, 063 11,869,063  20174£12H (160, 478)




2017 10AN BIREDRRFLMEL (D3E)

s TELE B Gk %8 EMET ﬁf %
CRFIL)
KEMEE P WIREZRL0FE (v a— 1) 114 $14, 242, 875 $14,242,875  20174E12H $184, 133
KEMEE T WRER L0 (7 2) 27 3,615,891 3,615,891  20174E12] (53, 757)
REHEFlifE 351, 249
REHFHEE (420, 841)
- $(69,592)

2017TF10A3BRAEDKRFTRERAI Y T - A T3> (FLIT7LEE $3,699, 368)

WEIEFA
ZWMELE (X)) BEEEF%.
EENFIRER W

KB ATERE BETK R

Bl K FIL)

Bank of America N.A.

2.506/ 3 /> H ¥k K/VLIBOR-BBA/20274-11 4 20174114 /2. 506 $12, 397, 000 $744
(2.2625)/ 3 7> H ¥k R/VLIBOR-BBA/20194F 8 H 20184F- 8 H /2. 2625 13, 946, 600 30, 543
(2.296)/ 3 2> H ¥k R/VLIBOR-BBA/20274F11 H 20174E11H /2. 296 13, 407, 200 33,518
2. 2625/ 3 7> A ¥k R/LLIBOR-BBA/20194E 8 A 20184 8 H /2. 2625 13, 946, 600 41, 421
(1. 9325) / 3 7 A ¥k R/VLIBOR-BBA/20204F 8 H 20194 8 H /1. 9325 30, 992, 500 64, 774
1. 9325/ 3 /A ¥k K/LVLIBOR-BBA/20204 8 H 20194 8 H/1.9325 30, 992, 500 125, 830
Citibank, N.A.

(1.755) / 3 /" H ¥k K/VLIBOR-BBA/20184-11 A 20174114 /1. 755 24, 794, 000 25
(2.212)/ 3 D> H¥>k R/VLIBOR-BBA/20274F11 H 20174114 /2. 212 10, 725, 800 536
(1. 642)/ 3 2> H ¥k R/VLIBOR-BBA/20194F12 H 20174124 /1. 642 12, 397, 000 620
1.291/ 6 7> H #)=— 2 EURIBOR-Reuters/20234 7 A 201847 A/1.291 ELR 3,378, 000 1,377
(2.00)/ 3 7»A ¥k R/LLIBOR-BBA/20184F12 20174F12H /2. 00 $18, 595, 500 3,161
2.39/ 3 i H#¥k K/LLIBOR-BBA/20274-11 H 2017114 /2. 39 10, 725, 800 10, 726
(2.257)/ 3 D> H ¥k R/VLIBOR-BBA/20274F11 H 20174E11H /2. 257 6, 198, 600 12, 583
(2.05)/ 3 7 H¥k K/LLIBOR-BBA/20194F 3 A 20184 3 H/2.05 18, 596, 000 15, 063
2.398/ 3 i H ¥k K/VLIBOR-BBA/20274-11 4 20174114 /2. 398 9, 297, 800 18,503
(2.337)/ 3 D> H¥>k R/VLIBOR-BBA/20274F11 H 20174E11H /2. 337 8,051, 900 18,761
2.337/ 3 /A ¥k K/VLIBOR-BBA/20274-11 4 20174114 /2. 337 8, 051, 900 27,135
2.37/ 3 > H ¥k R/VLIBOR-BBA/20274-11 H 20174F11H /2. 37 10, 725, 800 44,512
2. 3635/ 3 7> H Wk R/VLIBOR-BBA/20274F11 H 20174114 /2. 3635 12,397, 000 50, 084
1. 642/ 3 7>H#k R/LLIBOR-BBA/20194F12 H 20174124 /1. 642 12, 397, 000 52,439
(2.37)/ 3 A ¥k R/LVLIBOR-BBA/20274F11 H 20174F11H /2. 37 10, 725, 800 59, 528
2.257/ 3 /A ¥k K/VLIBOR-BBA/20274-11 4 20174114 /2. 257 6, 198, 600 68, 557
2.208/ 3 H*H ¥k RIVLIBOR-BBA/20244F- 5 H 201945 H /2. 208 6, 198, 500 117, 586
Credit Suisse International

(2.32)/ 37 A ¥k R/VLIBOR-BBA/20274F11 H 20174F11H /2. 32 24,794, 100 12, 893
2. 4155/ 3 7> A Wk R/VLIBOR-BBA/20274F11 H 20174114 /2. 4155 9, 297, 800 28, 544
2.295/ 3 /»H ¥k RIVLIBOR-BBA/20274-11 H 20174E11H /2. 295 18, 595, 500 97, 440
Goldman Sachs International

2.5525/ 3 7> H Wk R/VLIBOR-BBA/20274F11 H 2017411 H /2. 5525 8, 052, 000 8
0.393/ 6 7>H#)=— a2 EURIBOR-Reuters/20224F11 H 201747114 /0.393  EUR 8, 499, 200 10
(1.495) / 3 /" H ¥k K/LLIBOR-BBA/20184-11 A 20174£11H /1. 495 $24, 794, 000 25




2017 10BN BREDKRRFRBRAT vy T AT 3y

(FL =7 L% §3,699,368) (DDF)

WEIEFA
ZWMFELE (X)) BEEEF%.
EHFRER . HH

KB TERE

BETAZHE BE CREL)

Goldman Sachs International (D3&)

(0.7685) / 3 7> AWy - RLIBOR-BBA/20224-11 A 20174:11H /0. 7685  GBP 6, 374, 400 $85
2. 6025/ 3 7> H WK R/VLIBOR-BBA/20274F11 H 20174114 /2. 6025 $10, 725, 800 3,754
(0.217)/ 6 7> A ¥ = — 2 EURIBOR-Reuters/20224-11 A 201742114 /0.217 EUR 8, 499, 200 10, 791
(2.31)/ 3 A ¥k R/LLIBOR-BBA/20274F11 H 2017411 H /2. 31 $10, 725, 800 23,382
(2.293)/ 3 7 AWk R/LLIBOR-BBA/20274-11 A 2017411 4 /2. 293 13, 407, 200 39, 685
1.495/ 3 7» H Wk R/VLIBOR-BBA/20184F11 H 20174F11 1 /1. 495 24, 794, 000 47,604
(2.3025) / 3 7 H ¥k R/VLIBOR-BBA/20194F10 4 201842104 /2. 3025 24, 794, 000 52,811
(2.46)/ 3 7 H ¥k K/LLIBOR-BBA/20384F 3 A 201843 H/2.46 3,347, 200 55, 865
2. 31/ 3 H¥K R/VLIBOR-BBA/20274F11 H 2017411 H /2. 31 10, 725, 800 63, 282
0. 9135/ 3 7> A #8e7R o RLIBOR-BBA/20224F-11 20174:11H/0.9135 GBP 6, 374, 400 83,900
(1. 6975) / 3 7 H #p5e7R > RLIBOR-BBA/20384F-10 H 2018410 /1. 6975 GBP 4, 250, 000 252, 147
JPMorgan Chase Bank N. A.

2. 6525/ 3 7> H WK R/VLIBOR-BBA/20274F12 H 201742121 /2. 6525 $10, 725, 800 3,861
(2.3205) / 3 7 A ¥k R/LLIBOR-BBA/20284F 1 H 20184F 1 H /2. 3205 1, 996, 000 14, 052
2. 4115/ 3 7>HA Wk R/VLIBOR-BBA/20284F 1 A 20184 1 H/2.4115 1,996, 000 15, 249
(2.25)/ 3 A ¥k R/VLIBOR-BBA/20194F 8 A 20184F-8 /2. 25 13, 946, 600 29, 706
2.25/ 3 17 A ¥4 K/VLIBOR-BBA/20194F- 8 A 201848 H/2.25 13, 946, 600 42, 258
(1.919)/ 3 > A ¥k R/VLIBOR-BBA/20204F- 8 H 20194F-8 /1. 919 30, 992, 500 62,915
(6.00 Floor)/ 3 />H#k K/LLIBOR-BBA/20184F 3 A 201843 H /6. 00 3,723, 000 86,001
1.919/ 3 7»A ¥k R/VLIBOR-BBA/20204F- 8 A 201948 H/1.919 30, 992, 500 127,999
(1.733)/ 6 2> H ¥ — 2 EURIBOR-Reuters/20394F 9 H 20194F9 H/1.733  EWR 4, 250, 000 291, 691
&t $2, 243,984
2017F10AN HRADRREFTEA T3> (FL 27 LE §161,076)

LEEESY KME R 2w BE KL
Bank of America N.A.

USD/CNH (7" ) 20174123 /CNH. 6. 40 $6, 160, 500 $6, 160, 500 $400
USD/JPY (=x—s) 201841 A/JPY 118.00 4, 822, 800 4, 822, 800 12, 843
JPMorgan Chase Bank N. A.

Poderal Navional Norteage Association 50 yr 3 00% TBA 901742121 /599. 96 5, 000, 000 5, 000, 000 24, 480
Fedel'"al Nationeil Mortgage Association 30 yr 3.00% TBA 20174£12 1 /99. 86 5, 000, 000 5, 000, 000 99, 955
commitments (v k)

Fedel'"al Nationaﬂl Mortgage Association 30 yr 3.00% TBA 20174E12 1 /99. 77 5, 000, 000 5, 000, 000 20, 180
commitments (v k)

Fedel'"al Nationaﬂl Mortgage Association 30 yr 3.00% TBA 20174£12 1 /99. 40 5, 000, 000 5, 000, 000 13, 400
commitments (v k)

Fedel'"al Nationaﬂl Mortgage Association 30 yr 3.00% TBA 20174612 /99. 30 5, 000, 000 5, 000, 000 12, 020
commitments (7> k)

Fedel'"al Nationaﬂl Mortgage Association 30 yr 3.00% TBA 20174£12 7 /99. 21 5, 000, 000 5, 000, 000 10, 760
commitments (7> k)

USD/JPY (> ) 201841 A/JPY 103.00 11, 978, 600 11, 978, 600 5,175
ast $121,513
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33%&%75 N n BESTAS RIRS _(ﬂi?lx) } 5&%}%
xﬂii?‘gli (X3h) BEEEF%. KB ATERE sgnem 7’!{ iTA #ﬁ@' (1}5\) i
EE)FIRER W Gk FL) K FWL)
Bank of America N.A.

(2.647)/ 3 /> H ¥k K/LLIBOR-BBA/20294E 6 H (E#E) 20244F 6 H /2. 647 $3, 099, 300 $ (121, 183) $310
(2.203)/ 3 D> A ¥k R/VLIBOR-BBA/20244F 6 H (E#HE) 201946 H /2. 203 3, 099, 300 (61, 986) (155)
2.785/ 3 iAWk K/VLIBOR-BBA/204745 1 A (H ) 202741 H /2. 785 1, 859, 600 (199, 535) (8,052)
2.5925/ 3 > AWk R/VLIBOR-BBA/20274-1 H  (E%k) 20194 1 H /2.5925 1, 859, 600 (65, 551) (9, 856)
2.647/ 3 /A ¥k K/VLIBOR-BBA/20294F 6 A (E ) 20244F 6 H /2. 647 3, 099, 300 (121, 183) (11, 591)
(2.785)/ 3 D> AWK R/VLIBOR-BBA/20474E 1 H (E#HE) 2027421 H/2.785 1, 859, 600 (199, 535) (13,203)
2.203/ 3 A ¥k K/VLIBOR-BBA/20244F- 6 A (HZR) 201946 H /2. 203 3, 099, 300 (61, 986) (17, 759)
(2.5925)/ 3 M H#¥pk KVLIBOR-BBA/20274-1 A (E&) 20194 1 A /2. 5925 1, 859, 600 (65, 551) (32, 841)
2.7175/ 3 D> A ¥k R/VLIBOR-BBA/20474-1 H  (5E4k) 20194F 1 H /2. 7175 1, 859, 600 168, 015 67, 094
(2.7175) / 3 ) A ¥k KIVLIBOR-BBA/20474- 1 A (GE&) 201941 A /2. 7175 1, 859, 600 168, 015 38, 587
(2.413)/ 3 D> A ¥k R/VLIBOR-BBA/20294F 6 H  (5e4E) 201946 H /2. 413 3, 099, 300 119, 168 31, 830
2.413/ 3 /A ¥k K/VLIBOR-BBA/20294F 6 A (F4k) 20194F 6 H /2. 413 3,099, 300 119, 168 2,448
Barclays Bank PLC

(2.205)/ 3 D> A ¥k R/VLIBOR-BBA/20244F 6 H (E#HE) 201946 H /2. 205 3, 099, 300 (61, 986) (310)
2.43/ 3 /A Wk K/VLIBOR-BBA/20224F 2 H  (E#k) 201942 /2. 43 1, 859, 600 (25, 941) (2, 325)
(2.43)/ 3 > H¥k R/VLIBOR-BBA/20224F- 2 A (H ) 201942 H/2.43 1, 859, 600 (25, 941) (15, 472)
2.205/ 3 /A ¥k K/VLIBOR-BBA/20244F 6 A (E &) 20194F 6 H /2. 205 3, 099, 300 (61, 986) (17, 635)
Citibank, N.A.

2.206/ 3 /A ¥k K/VLIBOR-BBA/20274E11 7  (E &) 20174114 /2. 206 6, 198, 500 (9, 298) (124)
(2.654)/ 3 D> AWk R/VLIBOR-BBA/20294F 6 H (EH#HE) 202446 H /2. 654 3, 099, 300 (121, 183) (155)
2.654/ 3 A ¥k K/VLIBOR-BBA/20294F 6 A (EER) 202446 H /2. 654 3, 099, 300 (121, 183) (11, 157)
(2.42)/ 3 7AWk RF/LLIBOR-BBA/20294 6 H (Fe4k) 201946 H /2. 42 3,099, 300 119, 323 31,117
2.42/ 3 Ak KIVLIBOR-BBA/20294F- 6 (GE&E) 201946 H/2.42 3,099, 300 118,703 3,037
2.507/ 3 /»H ¥k K/VLIBOR-BBA/20274E11 7  (FE4k) 20174114 /2. 507 6, 198, 500 9, 298 (248)
Credit Suisse International

(2.18)/ 3 7> A ¥k K/LLIBOR-BBA/20274E11 A (FEAR) 2017T4E11A /2. 18 6, 198, 500 310 310
Goldman Sachs International

2.8175/ 3 )™ A ¥k K/VLIBOR-BBA/20474 3 H (B &) 20274 3 A /2. 8175 371,900 (46, 952) (335)
(2.8175)/ 3 ) H ¥k KIVLIBOR-BBA/20474 3 A (E&) 202743 A/2.8175 371,900 (46, 952) (2, 960)
JPMorgan Chase Bank N.A.

2.8325/ 3 )™ H ¥k K/VLIBOR-BBA/20524= 2 H (B &) 202242 A /2. 8325 1, 859, 600 (259, 647) (8, 666)
(2.8325)/ 3 1AMk KIVLIBOR-BBA/20524F 2 A (H&R) 202242 H /2. 8325 1, 859, 600 (259, 647) (57, 536)
2.79/ 3 /A ¥k K/LVLIBOR-BBA/20494E 2 A (524k) 201942 A/2.79 1, 859, 600 176, 569 80, 559
(2.79)/ 3 > H¥k R/VLIBOR-BBA/20494F- 2 A (F24k) 201922 H/2.79 1, 859, 600 176, 569 21,720
Morgan Stanley & Co. International PLC

1.85125/ 3 7> H ¥k R/VLIBOR-BBA/20194F 4 A (E#HE) 20184F- 4 A /1. 85125 18, 595, 500 (19, 525) (2,603)
(2.01)/ 3 >H¥k K/VLIBOR-BBA/20194F 4 H  (F84) 201844 H /2. 01 18, 595, 500 19, 525 (19)
RE At 277,012
RERFEE (213,002)
&t $64,010



2017F10A3HIREDRRE T B ATTAIRH (RINFEEE $40, 096, 328)

%8m RER w e
Do EN GE R (B8 BHE (K FIL)
Federal National Mortgage Association, 4.50%, 11/1/47 $3, 000, 000 11/13/17 $3, 207, 422
Federal National Mortgage Association, 4.00%, 11/1/47 2, 000, 000 11/13/17 2, 099, 062
Federal National Mortgage Association, 3.50%, 11/1/47 27, 000, 000 11/13/17 27,753, 046
Federal National Mortgage Association, 3.00%, 11/1/47 7, 000, 000 11/13/17 7,004, 375
&t $40, 063, 905
2017410 A3 BREDRRFO T CEFRT v TEH
279 TBEEES S g ) MILTUSTL  MIRE I RIZED ER YT T I -
BETK ; ZWM(XiNE (A-/B/F) B2 ) SHR%E i GE FIL)
Goldman Sachs International
B 3 month KRW-CD-KSDA- o
KRW 6, 086, 000, 000 $99, 681 $ 12/9/21 BLOOMBERG—Quarterly 1. 67%—Quarterly $(97, 507)
JPMorgan Chase Bank N. A.
- 3 month MYR-KLIBOR- o
MYR 3, 770, 000 11, 986 11/14/21 BNM-Quarterly 4. 08%—Quarterly 13,238
B 6 month THB-SIBOR- o e
THB 42, 200, 000 11, 750 11/16/21 THFX6M-Semiannual ly 2.07%-Semiannual ly 14, 778
BiL L 2 7 LRI - REB ML 28,016
BL LI 7 LRI EE - REHTHMEE (97,507)
&5t $- &5t $ (69, 491)
2017510 A3 BREDRRFOPRBEEME TEEINISNR T v TEH
e = o - o - REH
a5 : g e A ILE7 LA HIRA T7URIZkD 27U RI2&B = =
=R Bl CKEV) gmEni@ (A B %) * 14 F 4 R () g
o _ . 3 month USD-LIBOR—
$6, 198, 500 $91,614 $ (41, 265) 10/31/27 2. 18%-Semiannually BBA-Quarterly $50, 586
3 month USD-LIBOR— o/ _ .
18, 595, 500 81,076 60, 300 10/31/27 BBA-Quarterly 2. 295%-Semiannually (21, 489)
o/ _ . 3 month USD-LIBOR—
6, 198, 500 79,093 (12, 442) 10/3/27 2.201%-Semiannually BBA-Quarterly 62, 700
2. 2495%— 3 month USD-LIBOR—
6, 198, 500 52, 067 (10, 582) 10/3/27 Semiannually BBA-Quarterly 37, 300
2. 2405%— 3 month USD-LIBOR—
6, 198, 500 57, 088 (10, 582) 10/3/27 Semiannually BBA-Quarterly 42, 365
o/ _ . 3 month USD-LIBOR—
9, 398, 000 215, 496 (60, 842) 10/31/27 2.09%-Semiannually BBA-Quarterly 155,014
3 month USD-LIBOR— o _ .
28, 194, 000 340, 020 79,991 10/31/27 BBA-Quarterly 2.21%-Semiannually (261, 108)
2. 34875%— 3 month USD-LIBOR-
18, 796, 000 9, 586 (19, 559) 10/31/27 Semiannually BBA-Quarterly (28, 424)
o/ _ . 3 month USD-LIBOR—
2, 324, 400 35, 261 (14, 332) 10/18/27 2. 176%-Semiannually BBA-Quarterly 20, 326
o _ . 3 month USD-LIBOR—
17, 152, 000 90, 563E (50, 856) 12/20/22 2.00%-Semiannually BBA-Quarterly 39, 707
3 month USD-LIBOR— o _ .
2, 880, 000 17, 280E 30, 151 12/20/27 BBA-Quarterly 2.30%-Semiannually 12,871
9, 297, 800 78, 380 (59,573)  10/31/27  2.25%-Semiannually o month USD-LIBOR- 19, 163

BBA—Quarterly




2017 10AN BREDKRREDFREFRE CTEREINDIEFRT v TR2H (0TF)

$27, 893, 300 $55, 229 $66,741  10/31/27 EBzfgizrfzgitlBOR’ 2. 365%-Semiannually $120, 901
4, 648, 900 48, 256 (27,549)  10/25/27  2.23%-Semiannually EBXSSEQrEEEIEIBOR* 20, 215
13, 946, 650 6,973 30,086  10/25/27 EBngizrngitlBOR’ géiiiiiiﬁily 24, 841
47, 050, 400 60, 695E (1,926)  12/20/19  1.80%-Semiannually EBzfgizrgigitlBOR* 58, 769
27, 824, 500 80, 691F 14,202 12/20/22  2.05%-Semiannually EBzfgizrgigitlBOR* 94, 892
44, 137, 500 464, 327F (214,411 12/20/27  2.25%-Semiannually EBzfgizrgigitlBOR* 249,918
3, 154, 100 65, 858F (32,735)  12/20/47  2.50%-Semiannually EBzfgizrgigitlBOR* 33,122
2,930, 000 13,039 (21)  10/2/27 géi?iiiﬁ;11y EBngizrgzgitlBOR’ 10, 858
7,800, 000 28, 002 48, 303 11/1/27 EBXSBEQrE:EIEIBOR* 2. 306%-Semiannually 20, 301
4,472, 000 17,799 (36)  10/17/27  2.30%Semiannually EBXSSEQrEEEIEIBOR* 16, 284
1, 487, 600 5, 608 (12)  11/1/27  2.304%-Semiannually EBngizrgzgitlBOR’ 5, 596
7,800, 000 31, 044 31,143 10/17/27  2.30%-Semiannually EBXSSEQrEEEIEIBOR* 59, 609
2,304, 500 9,840 a7 10/4/27 géi?iiiﬁ;11y EBngizrgzgitlBOR’ 8, 250
5,913, 000 23, 297 (43)  10/10/27  2.30%-Semiannually EBXSSEQrEEEIEIBOR* 20, 200
3,622,000 12, 206 (26)  10/5/27 géi?i;iﬁ;lly EBngizrgzgitlBOR’ 9,795
3,622,000 12, 858 (26)  10/5/27 ﬁgigﬁﬁﬁzﬁily EBngizrgzgitlBOR’ 10, 453
5, 362, 900 22, 953F (44)  11/7/27  2.301% Semiannually EBXSBEQrE:EIEIBOR* 22, 909
2,629, 000 16,957 (19)  10/6/27 EBngizrgzgitlBOR’ géi?;iiﬁ;lly (15, 386)
1, 296, 000 5,871 (9 10/10/27 EBngizrgzgitlBOR’ géi?iiiﬁ;11y (5, 216)
3,970, 500 17, 470 (29)  10/10/27 EBngizrgzgitlBOR’ géi?:iiﬁ;11y (15, 460)
2, 855, 000 8,222 @D 10/10/27 3;§1§ﬁ§2§11y EBngizrgzgitlBOR’ 6,707
3,970, 500 19, 376 (29)  10/10/27 EBngizrgzgitlBOR’ §;§?2§§Z§11y (17, 378)
2,781, 600 4,840 (20)  10/10/27 géi?:iiﬁ;11y EBngizrgzgitlBOR’ 3,343
2,781, 600 5,229 (20)  10/10/27 3;§?§2§Z§11y EBngizrgzgitlBOR’ 3,735
2,782, 000 473 (200 10/10/27 §;$?i§ﬁ2§11y EBngizrgzgiblBORf (2, 004)
2,782,000 3,311 (20)  10/10/27  2.357%-Semiannually EBngizrgzgiblBORf (4, 860)
4,834, 800 6, 769E (39)  11/8/27  2.364% Semiannually 5 month USD-LIBOR- (6, 808)

BBA—-Quarterly




2017 10AN BREDKRREDFREFRE CTEREINDIEFRT v TR2H (0TF)

$1, 342, 000 $2,926 $(10)  10/17/27  2.32%-Semiannually EBngizrgzgitlBOR’ $2, 462
4,091, 000 11, 659 (30)  10/18/27 EBngizrgzgitlBOR’ g;i}igiﬁ;lly (10, 427)
1,013, 000 5, 632 (1 10/17/27 EBngizrgzgitlBOR’ géi?iiiﬁ;11y (5, 312)
1,549, 600 14, 551 (11)  10/18/27  2.24%-Semiannually EBngizrgzgitlBOR’ 14, 102
6, 818, 400 48, 615F (56)  11/20/27  2.275% Semiannually EBzfgizrgzgiblBOR’ 48, 560
2,502, 400 19, 544 (18)  10/18/27 EBngizrgzgitlBOR’ géi?iiiﬁ;11y (18, 839)
2,502, 400 18,418 (18)  10/18/27 EBngizrgzgitlBOR’ g;ﬁ?igggﬁily (17, 709)
2,502, 400 18,918 (18)  10/18/27 EBngizrgzgitlBOR’ géi?i;iﬁ;lly (18, 211)
2,502, 400 16,291 (18)  10/18/27 EBngizrgzgitlBOR’ g;ﬁ?;giﬁgily (15,573)
2,502, 400 16, 766 (18)  10/18/27 EBngizrgzgitlBOR’ ﬁ;ﬁ?iﬁﬁﬁﬁily (16, 051)

24,794, 100 59, 754E (180)  11/3/27 EBngizrngitlBOR’ 2.32%-Semiannually (59, 934)
2,324, 450 24,198 (19,728)  10/27/27  2.23%Semiannually EBXSSEQrgzgiblBOR’ 4,337
6,973, 325 5, 858 10,065  10/27/27 EBngizrgzgitlBOR’ g;i?jﬁizgily 16, 416

690, 000 2, 601 (5)  10/23/27  2.303%-Semiannually EBngizrgzgitlBOR’ 2,478
3,399, 000 3,331 (25)  10/24/27 g;i?igizgily EBngizrgzgiblBORf (3,882)
2,859, 100 257 (1) 10/25/27 géi?i;iﬁ;lly EBngizrgzgiblBORf (636)
2,859, 100 600 (1) 10/25/27 §;$?Z§32§11y EBngizrgzgiblBORf (979)
3, 604, 000 10, 920 (26)  10/26/27 géi?iﬁiﬁ;lly EBngizrgzgiblBORf (11,314)
2,975, 300 8, 896 (22)  10/27/27 EBzfgizrgzgitlBOR’ 2. 378%Semiannually 9,093
1, 260, 000 4,687 (9)  10/26/27  2.386%-Semiannually EBngizrgzgiblBORf (4, 826)

958, 000 4,991 (1 10/26/27 géi?iiiﬁ;lly EBngizrgzgiblBORf (5, 099)
2,303, 500 15,986 a7 10/21/27 g;ﬁ?;ggzgily EBngizrgzgiblBORf (16, 183)
2, 303, 500 16,954 a7 10/21/27 géi?iﬁiﬁ;lly EBngizrgzgiblBORf (17, 152)
2, 676, 000 22, 880 (19)  10/27/27 géi?iiiﬁ;lly EBngizrgzgiblBORf (23,114)
4,719, 300 39, 831F (39)  11/29/27  2.45%-Semiannually EBzfgizrgzgiblBOR’ (39, 869)
3,217, 700 23, 843F (26)  12/6/27 géi?iiiﬁ;lly EBngizrgzgiblBORf (23, 869)
2,191, 000 10, 188E (16)  10/27/27 EBngizrngitlBOR’ §;$?§ﬁ33§11y 10,172
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e = < - < - RER
g g g EIE AV N HRA 272 FRIZkB 272 FRIZkB - >
BELA Bl KEV “gmeewm (A8 0 ESRS 254 )
2. 4026 %~ 3 month USD-LIBOR-
$1, 850, 000 $9, 861 $(13) 10/30/27 Semiannually BBA-Quarterly $(9, 856)
2.40336%— 3 month USD-LIBOR-
1, 850, 000 9, 990 (13) 10/30/27 Semiannually BBA-Quarterly (9, 985)
. 3 month USD-LIBOR-
o/ _
1, 035, 000 7,959 (8) 10/31/27 2.428%Semiannually BBA-Quarterly (7,927)
2. 38997%— 3 month USD-LIBOR-
3,079, 500 13,088 (22) 10/31/27 Semiannually BBA-Quarterly (12, 992)
2.38792%— 3 month USD-LIBOR-
3,079, 500 12, 503 (22) 10/31/27 Semiannually BBA-Quarterly (12, 407)
2.39108%— 3 month USD-LIBOR-
3,079, 500 13, 396 (22) 10/31/27 Semiannually BBA-Quarterly (13, 300)
2.36789%— 3 month USD-LIBOR-
2,267, 000 4, 557 (16) 11/1/27 Semiannually BBA-Quarterly (4, 573)
2.36421%— 3 month USD-LIBOR-
2,267, 000 3, 809 (16) 11/1/27 Semiannually BBA-Quarterly (3, 825)
2. 3654%— 3 month USD-LIBOR-
2,267, 000 4, 058 (16) 11/1/27 Semiannually BBA-Quarterly (4,074)
‘ 3 month USD-LIBOR- o
1, 016, 600 549E (7 11/6/27 BBA-Quarterly 2. 342%Semiannual ly (556)
2,107, 500 738E (17)  12/4/27  2.356%-Semiannually EBX‘_’BEZ‘rEEE#BOR’ 720
6 month AUD-BBR- o
AUD 180, 000 2,102 519 6/28/27 BBSW-Semiannually 3.001%~Semiannually 3,162
6 month AUD-BBR- o
AUD 1, 520, 000 10, 586 (9, 641) 6/28/22 BBSW-Semiannually 2.601%Semiannually 3, 859
. 6 month AUD-BBR-
R O/ _«
AUD 7,567, 000 50, 443E (12, 674) 12/20/22 2.65%Semiannual ly BBSW-Semiannually (63, 117)
‘ 6 month AUD-BBR- o e
AUD 2,464, 000 21, 668E (9, 903) 12/20/27 BBSW-Semiannually 3.00%~Semiannual ly 11, 764
Brazil Cetip DI
BRL 6, 060, 615 5, 645 an 1/2/23  Interbank Deposit 0.00%-At maturity 4, 819
Rate—At maturity
Brazil Cetip DI
BRL 2, 744, 859 101,515 (7 1/2/23 0.00%-At maturity Interbank Deposit (101, 522)
Rate-At maturity
Brazil Cetip DI
BRL 3,036, 045 46, 333 (8) 1/2/23  Interbank Deposit 0.00%-At maturity 45,970
Rate—At maturity
Brazil Cetip DI
BRL 11,772, 640 77,237 (14) 1/2/19 0.00%-At maturity Interbank Deposit (75, 876)
Rate—At maturity
Brazil Cetip DI
BRL 3,077, 385 8,011 (12) 1/2/23  0.00%-At maturity Interbank Deposit (7,681)
Rate—At maturity
Brazil Cetip DI
BRL 5,115,185 16, 356 (16) 1/4/21  Interbank Deposit 0.00%-At maturity (16, 372)
Rate—At maturity
Brazil Cetip DI
BRL 13,661, 395 956 (1) 1/2/19 0.00%-At maturity Interbank Deposit 2,284
Rate—At maturity
3 month CAD-BA- o/ s
CAD 1, 250, 000 10, 803 (6, 781) 6/21/27 CDOR-Semiannually 2.151%Semiannually (13, 756)
CAD 1,010, 000 10,303 (4,559)  6/21/47 5 month CAD-BAZ 2.501%-Semiannually (10, 716)

CDOR-Semiannually
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e - .- . RER
— g g EIE AV N HRA 272 FRIZkB 272 FRIZkB =5 =
BELA Bl KEV “gmeewm (A8 0 ESRS 254 )
CAD 1, 220, 000 §12, 417 $(3,705)  6/21/22 (?;D'S‘R’fgzmgg‘ggg’;hy 1. 701%-Semiannually $(13,974)
CAD 5, 444, 000 42, 114 (9,817 12/20/22 ngCR’fgzmgg\E;E’;hy 2. 25%-Semiannually 32, 206
. 3 month CAD-BA-
R O/ ¢
CAD 1, 346, 000 17, 455E 13,212 12/20/27 2.50%~Semiannual ly CDOR-Semiannually (4, 243)
6 month CHF-LIBOR-
R o/ _
CHF 946, 000 2, 086E (7,472) 12/20/27 0. 25%Annually BBA-Semiannually (5, 386)
0.25% plus 6 month
CHF 13, 680, 000 34, 555E (66, 346) 12/20/22 - CHF-LIBOR-BBA- (31, 790)
Semiannually
0.528% plus 6 month
CHF 5, 884, 000 3,775 (14) 9/29/19 - CHF-LIBOR-BBA— (4, 542)
Semiannually
0.526% plus 6 month
CHF 5, 884, 000 3, 893 (14) 10/2/19 - CHF-LIBOR-BBA- (4, 608)
Semiannually
0.53% plus 6 month
CHF 12, 258, 000 6, 881 (29) 10/6/19 - CHF-LIBOR-BBA— (8,161)
Semiannually
o _ 6 month CZK-PRIBOR-
CZK 8, 330, 000 13, 541 (5) 7/13/27 1. 35%-Annually PRBO-Semiannually 12, 407
0.124% plus 1 day
EUR 2, 376, 000 2, T68E (9) 2/18/20 - EUR-EURIBOR-REUTERS- (2,777)
Annually
0.104% plus 1 day
EUR 2, 376, 000 3, 321E (9) 2/18/20 - EUR-EURIBOR-REUTERS- (3,331)
Annually
6 month EUR-EURIBOR— o _
EUR 5, 140, 000 71, 848 (41, 321) 6/21/22 REUTERS-Semiannually 0.401%—-Annually 45,271
6 month EUR-EURIBOR— o _
EUR 6, 400, 000 145, 150 (119, 968) 6/21/27 REUTERS-Semiannually 1. 001%-Annually 59, 782
0.051% plus 6 month
EUR 11, 320, 000 39, 163 (8, 720) 6/21/19 EUR-EURIBOR-REUTERS- - 41, 276
Semiannually
6 month EUR-EURTBOR- o
EUR 110, 000 1,172 (3,138) 6/21/47 REUTERS-Semiannually 1.501%Annually (3,483)
6 month EUR-EURIBOR-
o/ _
EUR 5, 716, 000 26, 766 (50) 4/26/22 0.21%Annually REUTERS-Semiannually (34, 232)
6 month EUR-EURIBOR-
o/ _
EUR 5, 724, 000 26, 004 (50) 5/4/22 0.21%Annually REUTERS-Semiannually (41, 167)
6 month EUR-EURIBOR-
R o/ _
EUR 10, 687, 000 45, 313E 3,283 12/20/22 0.30%Annually REUTERS-Semiannually (42, 030)
‘ 6 month EUR-EURTBOR- o
EUR 10, 210, 000 155, 324E (77,762) 12/20/27 REUTERS-Semiannually 1. 00%—Annual ly 77, 562
6 month EUR-EURIBOR-
R o/ _
EUR 1, 649, 000 10, 430E (14) 10/27/27 1.61375%Annually REUTERS-Semiannually (10, 444)
. 6 month GBP-LIBOR-
R o/ _
GBP 1, 078, 000 22, 865E (20) 1/19/32 1.912%Semiannually BBA-Semiannually (22, 885)
. 6 month GBP-LIBOR-
o/ _
GBP 1, 330, 000 17,399 (8,201) 6/21/27 1.251%Semiannually BBA-Semiannually 3,942
GBP 4, 310, 000 72, 184 24,227 6/21/22 g&fgggigﬁigzﬁgw 0.801% Semiannually (40, 370)
GBP 4,903, 000 6,512 (15) 9/15/19 6 month GBP-LIBOR™ 0. 766%Semiannually (4, 051)

BBA-Semiannually




2017 10AN BREDKRREDFREFRE CTEREINDIEFRT v TR2H (0TF)

GBP 7,471, 000 $39, 790E $(43,029)  12/20/22  1.05% Semiannually EBngzgiggigziﬁgR’ $(3,239)
GBP 1, 432, 000 913k (6,067)  12/20/27  1.40%Semiannually EBngzgiggigziﬁng (6,979)
GBP 981, 000 11, 062E (12)  9/22/32  1.863%-Semiannually gBngzgigﬁigziﬁgR’ (11, 074)
GBP 4,903, 000 5, 665E 6,088  12/20/19 gBngzgiggigziﬁgR’ 0.85% Semiannual ly 422
JPY 97, 000, 000 207, 027 (34) 9/2/43 ééi?iiiﬁﬁily gBngzgigizgziﬁng (209, 659)
MXN 18, 821, 000 75, 689 - 1/1/26 éAﬁi?ég-gﬁNﬁliiEf 6.16%-28 Days (76, 127)
MXN 21, 780, 000 51, 065 - 10/6/21 éAﬁi?ég-géNﬁliiEf 5.93%-28 Days (52, 035)
MXN 6, 330, 000 15, 822 (4)  12/24/26  8.12%-28 Days éAﬁi?ég-gﬁNﬁliiEf (15, 963)
MXN 6, 240, 000 17, 400 @ 1/7/21  8.20%-28 Days éAﬁi?ég-gﬁNﬁliiEf (17, 448)
NOK 10, 283, 000 6, 232F (3,922)  12/20/27 ﬁlgﬁﬂggmﬁgﬁgﬁiﬁ?ﬁ’ 2.00%-Annual ly 2,310
NOK 58, 233, 000 T1E (5,176)  12/20/22  1.50%-Annually glgﬁfgzmﬁgggﬁiﬁ?ﬁf (5, 247)
NZD 7, 485, 000 54, 959F (10,629)  12/20/27 ﬁszgizrfggisBR’ 3.30%Semiannual ly 44, 330
NZD 3,461, 000 15, 892E 2,765 12/20/22 ﬁszgizrfggisBR’ 2.80%Semiannual ly 18, 657
SEK 44, 373, 000 23, 216F (9,813)  12/20/22  0.50%Annually glggﬁgﬂaffi;?ilBOR’ (33,028)
SEK 14, 809, 000 9, 7658 3,300 12/20/27 glggﬁgﬂaffg;?ilBOR’ 1. 25%Annually 13, 065
ZAR 26, 825, 000 531 (1) 10/31/20 gAgggfguiﬁigi{EAR’ 7.48%Quarterly (536)
ZAR 10, 320, 000 593 (5)  10/31/27  8.365%—Quarterly gAgggfguiiigi{EAR’ (598)
A&t $ (622, 294) $7,194

E BOHITER SN,
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Bank of America N.A.

Synthetic TRS Index
0 1SP—
$68, 751 $68, 953 - 1/12/41 ﬁiggé)£¢ miﬁfh USD= 4 "00% 30 year Fannie $837
onthly Mae pools—Monthly
Barclays Bank PLC
Synthetic TRS Index
0 1SP)—
24,393 24, 326 - y12/42 ﬁiggé)£¢ miﬁfh USD= 47 00% 30 year Fannie 144
onthly Mae pools—Monthly
Synthetic TRS Index
0/ _—
68, 604 68, 806 - 1/12/41 ﬁi§8§>f¢ :iﬁfh USD= 47 00% 30 year Fannie 835
© Y Mae pools—Monthly
o ~ Synthetic TRS Index
576 568 - 1/12/38 fi§8£>f$oﬁiﬁfh USD= " 6750% 30 year Fannie (1)
¥ Mae pools—Monthly
Synthetic MBX Index
0 1SP)—
256, 862 256, 154 - 1/12/40 fi§8§>f¢ miﬁfh USD™ 4 50% 30 year Fannie (318)
onthly Mae pools—Monthly
o ~ Synthetic MBX Index
185, 443 184, 932 - 1/12/40 ﬁi§8§)5$ miﬁfh USD= 4 '50% 30 year Fannie (230)
onthly Mae pools—Monthly
Synthetic MBX Index
0/ —
43,300 43,557 - 1/12/39 E?Eggf& ltET“th USD=6700% 30 year Fannie (348)
onthly Mae pools—Monthly
Synthetic TRS Index
0/ —
86, 505 85, 864 - 1/12/41 5i§8£>f$ miﬁfh USD= 5 00% 30 year Ginnie 284
onthly Mae II pools—Monthly
Synthetic TRS Index
0 1SP—
36, 558 36, 287 - Y1241 Eiggé)f&oiiﬁfh USD= " 5700% 30 year Ginnie 120
¥ Mae II pools—-Monthly
Synthetic TRS Index
0 1SD)—
54,910 54,179 - 1/12/38 ﬁi§8§>f¢ :fﬁfh USD™ " 6750% 30 year Fannie (71)
© Y Mae pools—Monthly
o ~ Synthetic TRS Index
84,391 83, 644 - 1/12/41 E?Eggf&oitﬁinth USD= 5 00% 30 year Fannic (165)
¥ Mae pools—Monthly
Synthetic TRS Index
0/ —
36, 591 36, 308 - y12/43 E?Eggf& ltET“th USD™ 3750% 30 year Fannie (108)
onthly Mae pools—Monthly
Synthetic MBX Index
0/ —
297, 393 296, 209 - 1/12/40 5i§8£>f$ miﬁfh USD= 5 00% 30 year Fannie (674)
onthly Mae pools—Monthly
Synthetic MBX Index
0 1SP—
5,768,534 5,746,413 - Y1241 Eiggé)£¢ miﬁfh USD= " 5700% 30 year Fannie (12, 250)
onthly Mae pools—Monthly
Synthetic MBX Index
0/ —
1,096,987 1,104,099 - 1/12/38 Eﬁéggf& itET“th USD= 6504 30 year Fannie (9, 609)
© v Mae pools—Monthly
Citibank, N.A.
Synthetic MBX Index
0 1SD—
109, 533 109, 113 - 1/12/41 Eiggé)f¢ :fﬁfh USD= " 5700% 30 year Fannie (233)
© Y Mae pools—Monthly
Credit Suisse International
Synthetic MBX Index
0 1SD—
452,299 450, 598 - 1/12/41 fi§8§>f¢ miﬁfh USD= 4 50% 30 year Ginnie (1,018)
onthly Mae II pools—-Monthly
o ~ Synthetic TRS Index
61,568 61,023 - 112741 (5000 1 month USD= (%000 "an ™ ot Fannie (121)

LIBOR-Monthly

Mae pools—Monthly
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Credit Suisse International (D3&)

Synthetic TRS Index
0 1SP—
§53, 459 $53, 621 - 1/12/4 iiggé)£¢ miﬁfh USD=" 3 50% 30 year Fannie $603
onthly Mae pools—Monthly
Synthetic TRS Index
0/ _—
14,815 14,737 - 1/12/43 fi§8£>f$ miﬁfh USD™ 57508 30 year Fannie 44
onthly Mae pools—Monthly
Synthetic TRS Index
0 1SP—
131, 493 128, 760 - 112/45 ﬁiggé)f&oiiﬁfh USD= 4 "00% 30 year Fannie (1, 550)
¥ Mae pools—Monthly
Synthetic TRS Index
0 1SD—
115, 479 113,078 - 1/12/45 fi§8§>f¢ :fﬁfh USD= 47 00% 30 year Fannie (1, 362)
0 Y Mae pools—Monthly
o ~ Synthetic TRS Index
109, 710 110,133 - 1/12/45 Eiggé)f&oiiﬁfh USD= 3 508 30 year Fannie 1,346
¥ Mae pools—Monthly
Synthetic TRS Index
0/ —
243,709 244, 425 - Y1241 E?ngf& ltET“th USD= 4 00% 30 year Fannie (2, 966)
onthly Mae pools—Monthly
Goldman Sachs International
Synthetic TRS Index
0 1SP—
19, 639 19, 438 - 1/12/39 ﬁiggé)£¢ miﬁfh USD= " 6700% 30 year Fannie 10
onthly Mae pools—Monthly
Synthetic TRS Index
0/ .
3,910 3, 858 - 1/12/38 fi§8§)5$ miﬁfh USD™ 67508 30 year Fannie (5)
onthly Mae pools—Monthly
Synthetic TRS Index
0 1SP—
60, 558 60, 390 - y12/42 ﬁiggé)f&oiiﬁfh USD= 47 00% 30 year Fannie 358
¥ Mae pools—Monthly
Synthetic TRS Index
0 1SD)—
60, 558 60, 390 - 1/12/42 fi§8§>f¢ :fﬁfh USD= 47 00% 30 year Fannie 358
© Y Mae pools—Monthly
o ~ Synthetic MBX Index
24, 054 24,210 - 1/12/38 E?Eggf&oitﬁinth USD= 6508 30 year Fannic (211)
¥ Mae pools—Monthly
Synthetic MBX Index
0/ —
28, 857 29, 044 - 1/12/38 E?Eggf& ltET“th USD= 6 50% 30 year Fannie (253)
onthly Mae pools—Monthly
Synthetic MBX Index
0/ —
545, 033 548, 566 - 1/12/38 Eﬁéggf& 1tﬁ?nth USD= 6504 30 year Fannie (4, 774)
onthly Mae pools—Monthly
Synthetic TRS Index
0 1SP—
171,015 170, 540 - y12/42 ﬁiggé)£¢ miﬁfh USD= 47 00% 30 year Fannie 1,011
onthly Mae pools—Monthly
Synthetic TRS Index
0/ —
90, 052 89, 803 - 1/12/42 ﬁi§8§>f¢ Eiﬁfh USD= 47 00% 30 year Fannie 532
© Y Mae pools—Monthly
o ~ Synthetic TRS Index
101, 530 100, 633 - 1/12/41 E?Eggf&oitﬁinth USD= 5 00% 30 year Fannic (199)
¥ Mae pools—Monthly
Synthetic TRS Index
0 1SD—
64, 431 64, 092 - 1/12/43 iiggé)f¢ miﬁfh USD™ " 3750% 30 year Fannie 190
onthly Mae pools—Monthly
o ~ Synthetic TRS Index
133,826 134, 230 - 1/12/44 Eiggﬁ)f& miﬁfh USD= " 3750% 30 year Fannie 1,508
onthly Mae pools—Monthly
Synthetic TRS Index
0 1SD—
114, 607 112,225 - 115 R00% (1 month USD= R a0 e Fannie (1, 351)

LIBOR) -Monthly

Mae pools—Monthly
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JPMorgan Chase Bank N.A.

Synthetic TRS Index
0/ —
$106,354  $106, 666 s~ 1/az/ar R00% (L month USD= a0 a0" i Fannie $1, 204
LIBOR) -Monthly
Mae pools—Monthly
~ Synthetic TRS Index
101, 530 100, 633 - 112741 (5000 1 month USD= (%000 e o Fannie (199)
LIBOR-Monthly
Mae pools—Monthly
JPMorgan Securities LLC
~ Synthetic TRS Index
42, 656 42,431 - /1223 B 5001’) L month USD™ " 37500 30 year Fannie (126)
LIBOR-Monthly
Mae pools—Monthly
o ~ Synthetic TRS Index
187, 285 187,851 - 1/12/44 (3500 L month USD= 47500 "an" o Fannie (2, 111)
LIBOR-Monthly
Mae pools—Monthly
Synthetic TRS Index
0/ —
406, 577 405, 448 - 11z/az 4008 L month USD= %00 "a0" e Fannie (2, 404)
LIBOR-Monthly
Mae pools—Monthly
~ Synthetic MBX Index
80, 176 79, 581 - 1/12/41 L(?ngo_"h)ﬂ 1£‘1’“th USD= 5 00% 30 year Ginnie (263)
onthly Mae II pools—Monthly
BIL T L 27 LZEEE - REBR T 9, 504
B TL I 7 LRI EE - REHTHMEE (42, 920)
A&t $- A&t $(33, 416)
2017E10AN B RAEDRRFOTRBFEMBTEREIND b—F L) F—> - Ty TRHY
L HHRTLITL g 959 Rt I7UENZIRS RER
BETR BRE (K FJL)  SE(GZIL) &8 (HI/EI/ﬂE) 2 HE B (kS5 ) FHh FlEXHS Tl (18) &
CKRL) > k=2 )a—y K KL)
Eurostat Eurozone
EUR 3, 610, 000 $21, 383 $- 7/15/27 (1. 40%)-At maturity HICP excluding $21, 383
tobacco—At maturity
Eurostat Eurozone
EUR 3,610, 000 40, 790 - 7/15/37 1. 71%-At maturity HICP excluding (40, 791)
tobacco—At maturity
Eurostat Eurozone
EUR 1, 354, 000 8, 367 (18) 8/15/27 (1.42%)-At maturity HICP excluding 8, 349
tobacco—At maturity
Eurostat Eurozone
EUR 1, 354, 000 19, 479 (33) 8/15/37 1. 71%-At maturity HICP excluding (19, 511)
tobacco—At maturity
Eurostat Eurozone
0/) —
EUR 2, 256, 000 11,833 (29) 8/15/27 (1. 4275%) HICP excluding 11, 804
At maturity .
tobacco—At maturity
Eurostat Eurozone
EUR 2, 256, 000 30, 326 (53) 8/15/37 1. 7138%-At maturity  HICP excluding (30, 380)
tobacco—At maturity
Eurostat Eurozone
0/) —
EUR 1,805, 000 6,415 (23  9/15/27 (1447 HICP excluding 6,392
At maturity .
tobacco—At maturity
Eurostat Eurozone
EUR 1, 805, 000 16, 862 (44) 9/15/37 1. 735%-At maturity HICP excluding (16, 906)
tobacco—At maturity
(1.3013%) - Eurostat Eurozone
EUR 3,610, 000 505 (26) 10/15/22 ’ > HICP excluding (530)

At maturity

tobacco—At maturity
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(1. 305%) - Eurostat Eu?ozone
EUR 1, 805, 000 $828 $a3)  10/15/22 ¢ maturity HICP excluding $(841)
tobacco—At maturity
USA Non Revised
$1, 459, 000 7,485 - 7/3/22 /& iifif’i;y ggg;z'fﬁibgfce 7,485
(CPI-U)-At maturity
USA Non Revised
1, 459, 000 7,032 - 7/3/27  2.085%At maturity gﬁgzz‘fﬁibgiice (7,032)
(CPI-U)-At maturity
USA Non Revised
1, 679, 000 11,798 - 7/5/22  (1.89%)-At maturity ?ﬁﬁi?ﬁibiﬁm 11,798
(CPI-U)-At maturity
USA Non Revised
1, 679, 000 14, 087 - 7/5/27  2.05%-At maturity gﬁgZ‘QTaibgi fee (14, 087)
(CPI-U)-At maturity
A&t $(239) $(62, 867)
2017 10ANBEREDKRFOTCILSY b - TIAHILFEH—TOTH 3 00D5%Y
ZRTYTERTS, gepienr oo e BERA  BE  MRA  Jrves L FEE
SRER" % Rl (K F) (RkFL) (A/7B%)  2ITESX GE R IL)
Bank of America N.A.
CMBX NA BBB-.6 Index BBB-/P $2, 666 $39, 000 $6,525  5/11/63 300 bp-Monthly $(3, 836)
CMBX NA BBB-.6 Index BBB-/P 5,303 88, 000 14,722 5/11/63 300 bp-Monthly (9, 368)
CMBX NA BBB-.6 Index BBB-/P 10, 865 176, 000 29,445  5/11/63 300 bp-Monthly (18, 477)
Credit Suisse International
CMBX NA A.6 Index A/P 159,152 3,136,000 187,219  5/11/63 200 bp-Monthly (26, 847)
CMBX NA BBB-.6 Index BBB-/P 12,917 102, 000 17,065  5/11/63 300 bp-Monthly (4, 088)
CMBX NA BBB-.6 Index BBB-/P 18,711 177, 000 29,612 5/11/63 300 bp-Monthly (10, 798)
CMBX NA BBB-.6 Index BBB-/P 23,104 199, 000 33,293 5/11/63 300 bp-Monthly (10, 073)
CMBX NA BBB-.6 Index BBB-/P 360,323 3,370,000 563,801  5/11/63 300 bp-Monthly (201, 511)
CMBX NA BBB-.7 Index BBB-/P 14, 465 183, 000 21,356 1/17/47 300 bp-Monthly (6, 784)
Goldman Sachs International
CMBX NA A.6 Index A/P 5, 845 89, 000 5,313 5/11/63 200 bp-Monthly 566
CMBX NA A.6 Index A/P 3,656 120, 000 7,164  5/11/63 200 bp-Monthly (3, 461)
CMBX NA A.6 Index A/P 10,274 184, 000 10,985  5/11/63 200 bp-Monthly (639)
CMBX NA A.6 Index A/P 9,238 187, 000 11,164  5/11/63 200 bp-Monthly (1, 853)
CMBX NA A.6 Index A/P 9,804 199, 000 11,880  5/11/63 200 bp-Monthly (1,999)
CMBX NA A.6 Index A/P 8,165 264, 000 15,761  5/11/63 200 bp-Monthly (7,493)
CMBX NA A.6 Index A/P 9,631 307, 000 18,328  5/11/63 200 bp-Monthly (8,577)
CMBX NA A.6 Index A/P 16, 946 333,000 19,880  5/11/63 200 bp-Monthly (2, 805)
CMBX NA A.6 Index A/P 17,515 346, 000 20,656  5/11/63 200 bp-Monthly (3,007)
CMBX NA A.6 Index A/P 17,515 346, 000 20,656  5/11/63 200 bp-Monthly (3,007)
CMBX NA A.6 Index A/P 18, 006 346, 000 20,656  5/11/63 200 bp-Monthly (2,516)
CMBX NA A.7 Index A-/P 12, 352 245, 000 7,742 1/17/47 200 bp-Monthly 4,706




201710 BRADKREFEOTCHOLISY b TIFHILLEH—TOTFI 3 DFTY (DDF)

RTYTEEETR, e gp g g BERA B IR E SR IR
SHREE" FE L) CRFL) CREL)  (A/7BA7%) ZUORZDXL G L)
Goldman Sachs International (D3%)

CMBX NA BBB-. 6 Index BBB-/P $1, 407 $13, 000 $2,175 5/11/63 300 bp-Monthly $(760)
CMBX NA BBB-. 6 Index BBB-/P 2,976 27,000 4,517 5/11/63 300 bp-Monthly (1, 525)
CMBX NA BBB-. 6 Index BBB-/P 1,826 35, 000 5, 856 5/11/63 300 bp-Monthly (4,009)
CMBX NA BBB-. 6 Index BBB-/P 7,899 73,000 12,213 5/11/63 300 bp-Monthly (4,272)
CMBX NA BBB-. 6 Index BBB-/P 7,929 73,000 12,213 5/11/63 300 bp-Monthly (4,241)
CMBX NA BBB-. 6 Index BBB-/P 6, 093 77,000 12, 882 5/11/63 300 bp-Monthly (6, 744)
CMBX NA BBB-. 6 Index BBB-/P 11, 382 97, 000 16, 228 5/11/63 300 bp-Monthly (4, 790)
CMBX NA BBB-. 6 Index BBB-/P 10, 491 154, 000 25,764 5/11/63 300 bp-Monthly (15, 183)
CMBX NA BBB-. 6 Index BBB-/P 21, 307 175, 000 29,278 5/11/63 300 bp-Monthly (7, 869)
CMBX NA BBB-. 6 Index BBB-/P 48, 302 515, 000 86, 160 5/11/63 300 bp-Monthly (37, 557)
CMBX NA BBB-. 6 Index BBB-/P 46, 305 616, 000 103, 057 5/11/63 300 bp-Monthly (56, 392)
JPMorgan Securities LLC

CMBX NA A.6 Index A/P 2,459 48, 000 2, 866 5/11/63 200 bp-Monthly (388)
CMBX NA A.6 Index A/P 7,129 161, 000 9,612 5/11/63 200 bp-Monthly (2, 420)
CMBX NA A.6 Index A/P 11,017 178, 000 10, 627 5/11/63 200 bp-Monthly 459
CMBX NA A.6 Index A/P 9, 807 181, 000 10, 806 5/11/63 200 bp-Monthly (928)
CMBX NA A.6 Index A/P 9, 756 183, 000 10, 925 5/11/63 200 bp-Monthly (1, 098)
CMBX NA A.6 Index A/P 10, 055 307, 000 18, 328 5/11/63 200 bp-Monthly (8, 154)
CMBX NA A.6 Index A/P 10, 728 374, 000 22,328 5/11/63 200 bp-Monthly (11, 455)
CMBX NA A.6 Index A/P 11,523 381, 000 22, 746 5/11/63 200 bp-Monthly (11, 075)
CMBX NA A.6 Index A/P 20, 955 386, 000 23,044 5/11/63 200 bp-Monthly (1,939)
CMBX NA A.6 Index A/P 15,578 472, 000 28,178 5/11/63 200 bp-Monthly (12, 417)
CMBX NA BBB-. 6 Index BBB-/P 1,088 7,000 1,171 5/11/63 300 bp-Monthly (79)
CMBX NA BBB-. 6 Index BBB-/P 1,752 12, 000 2,008 5/11/63 300 bp-Monthly (249)
CMBX NA BBB-. 6 Index BBB-/P 1,458 13, 000 2,175 5/11/63 300 bp-Monthly (709)
CMBX NA BBB-. 6 Index BBB-/P 1,428 13, 000 2,175 5/11/63 300 bp-Monthly (739)
CMBX NA BBB-. 6 Index BBB-/P 1,974 14, 000 2,342 5/11/63 300 bp-Monthly (360)
CMBX NA BBB-. 6 Index BBB-/P 2,201 20, 000 3, 346 5/11/63 300 bp-Monthly (1,133)
CMBX NA BBB-. 6 Index BBB-/P 2,843 25,000 4,183 5/11/63 300 bp-Monthly (1, 325)
CMBX NA BBB-. 6 Index BBB-/P 2,837 25,000 4,183 5/11/63 300 bp-Monthly (1,331)
CMBX NA BBB-. 6 Index BBB-/P 3,178 26, 000 4, 350 5/11/63 300 bp-Monthly (1,157)
CMBX NA BBB-. 6 Index BBB-/P 3,178 26, 000 4, 350 5/11/63 300 bp-Monthly (1,157)
CMBX NA BBB-. 6 Index BBB-/P 3,642 33,000 5,521 5/11/63 300 bp-Monthly (1, 859)
CMBX NA BBB-. 6 Index BBB-/P 6, 125 49, 000 8,198 5/11/63 300 bp-Monthly (2,044)
CMBX NA BBB-. 6 Index BBB-/P 6,470 58, 000 9, 703 5/11/63 300 bp-Monthly (3,200)
CMBX NA BBB-. 6 Index BBB-/P 10, 154 82, 000 13,719 5/11/63 300 bp-Monthly (3,517)
CMBX NA BBB-. 6 Index BBB-/P 12,394 86, 000 14, 388 5/11/63 300 bp-Monthly (1,944)
CMBX NA BBB-. 6 Index BBB-/P 14, 850 102, 000 17, 065 5/11/63 300 bp-Monthly (2, 155)
CMBX NA BBB-. 6 Index BBB-/P 12,891 116, 000 19, 407 5/11/63 300 bp-Monthly (6, 448)
CMBX NA BBB-. 6 Index BBB-/P 29, 457 199, 000 33,293 5/11/63 300 bp-Monthly (3,720)
CMBX NA BBB-. 6 Index BBB-/P 29, 457 199, 000 33,293 5/11/63 300 bp-Monthly (3,720)
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RTYTEEETR, e gp g g BERA B IR E SrUER e AR
SRES " FE L) (REL)  CREL) (R/7BZ7%)  RORSXL Gk L)
JPMorgan Securities LLC (DD%)

CMBX NA BBB-. 6 Index BBB-/P $30, 584 $247, 000 $41, 323 5/11/63 300 bp-Monthly $(10, 595)
CMBX NA BBB-. 6 Index BBB-/P 251, 969 2, 104, 000 351,999 5/11/63 300 bp-Monthly (98, 803)
CMBX NA BBB-.7 Index  BBB-/P 4,724 48,000 5,602 1/17/47 300 bp-donthly (850)
CMBX NA BBB-. 7 Index BBB-/P 1,621 62, 000 7,235 1/17/47 300 bp-Monthly (5,578)
CMBX NA BBB-.7 Index  BBB-/P 1,694 89,000 10,386  1/17/47 300 bp-donthly (5, 640)
CMBX NA BBB-. 7 Index BBB-/P 4, 980 90, 000 10, 503 1/17/47 300 bp-Monthly (5,471)
BT L S 7 LS 1,467, 326 REREHHL 5,731
LT LS 7 L ()% - REREHEE (684, 138)
&t $1,467, 326 &t $ (678, 407)

* ZREBICEETZ2XIIE, 21V b T HAb - AR_0 MEEICE L TfThbld,
RFAT VI T AL, BITHOSYAT Ly REBITHDO~—7 v b« A7 Ly REDERIZESNTN D,

R R L R DR AL, F OIS E TN D TR TCOAMEEOBRFOVEER L TND, A—T 1 —

R ABUE—=R TR TT=REELT v FORAHE, 20178104 31 HBAIEIZIB W CAFRIBRZRECH O

HbDOLEZBND, /N AT VA SN A MmRERIT.

AP L= R TR TT=AOHERRTH %,

[/P] EFRRINTND, 7N T DDA KA,
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27y THEETS JmIVSTE mExs i WA DrUER g TR
SRIEHE REL) (€ 1] CKFL) (A7B7%) (Z$h35) Xih i GE L)
Citigroup Global Markets, Inc.
CMBX NA BB.7 Index $(8,010) $51, 000 $9, 812 1/17/47 (500 bp) -Monthly $1, 753
CMBX NA BB.7 Index (8, 328) 51, 000 9,812 1/17/47 (500 bp)-Monthly 1,435
Credit Suisse International
CMBX NA BB.7 Index (18, 286) 1, 036, 000 272,157 5/11/63 (500 bp) -Monthly 252, 864
CMBX NA BB. 7 Index (60, 696) 369, 000 70, 996 1/17/47 (500 bp) -Monthly 9,941
Goldman Sachs International
CMBX NA BB.6 Index (38, 567) 377,000 99, 038 5/11/63 (500 bp)-Monthly 60, 105
CMBX NA BB.7 Index (6, 053) 40, 000 7, 696 1/17/47 (500 bp)-Monthly 1, 604
CMBX NA BB.7 Index (45, 077) 222,000 42,713 1/17/47 (500 bp)-Monthly (2, 580)
CMBX NA BB.7 Index (16, 057) 98, 000 18, 855 1/17/47 (500 bp)-Monthly 2,703
JPMorgan Securities LLC
CMBX NA BB.6 Index (12, 630) 95, 000 24, 957 5/11/63 (500 bp) -Monthly 12,234
CMBX NA BB.6 Index (9, 842) 70, 000 18, 389 5/11/63 (500 bp)-Monthly 8, 479
CMBX NA BB.6 Index (7,479) 52, 000 13, 660 5/11/63 (500 bp) -Monthly 6, 131
CMBX NA BB.7 Index (20, 201) 118, 000 22,703 1/17/47 (500 bp) -Monthly 2,388
CMBX NA BB.7 Index (15, 497) 99, 000 19, 048 1/17/47 (500 bp) -Monthly 3, 454
CMBX NA BB.7 Index (9, 257) 57,000 10, 967 1/17/47 (500 bp) -Monthly 1, 654
CMBX NA BB.7 Index (8,010) 51, 000 9,812 1/17/47 (500 bp) -Monthly 1,753
CMBX NA BBB-.7 Index (1, 562) 14, 000 1,634 1/17/47 (300 bp)-Monthly 63
CMBX NA BBB-. 7 Index (733) 7,000 817 1/17/47 (300 bp) -Monthly 80
BT = 7 LRENEE - REHF A 366, 641
EIE/ AW ANG /8L | (286, 285) REH IR (2, 580)
At $ (286, 285) Ait $364, 061
* SIREBICBE T 2HME, 7 LYy b e T 70 b - A XU RBEECEE L TIThILD,
AT VI T AE, BITHDOEPAT Ly FEFUTHDY =7 v b« AT Ly REOERITIESNTND,
2017TE10A ARAEDKRREFOFREEBETEEIADILDY b - TIHIULEY—TOTHI O3 vDE
B TL S 7 L rE e — . 1S he RER
BIRGEH" B (i) B GO kb AoRCE  GR3)Eh ) 8
NA HY Series 29 Index $249, 431 $3, 348, 000 $281, 416 12/20/22 (500 bp)- $(47, 330)
Quarterly
ast $249, 431 $ (47, 330)

* ZREBICEET AT, 20Ty b T4 b« A2 MRAEICEL TThiLs,
BOEHAT LI T AL, BITHOSPA T Ly REBYTHDO~—7 > b« 27 Ly REDERIZESHN TN D,
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FEAT.

Al B = T L —
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H51E - 426, 421 -
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KEBUN I X OB R T — 7 — DS - 102, 859, 789 -
K E M AR - 112, 014 -
ERE 5, 853, 952 10, 122, 252 -
LALGIEE $5, 853, 952 $338, 397, 541 $-

SEEiA > Ty b
e o - ~ ~ ~
T DD FE (;Pﬁ; <§Pﬁf <¥Ptf
2T $- $ (426, 794) $—
RS (69, 592) - -
RRFedEA T v a v - (121, 513) -
RIRFFRHEAT T« T a v - (2,243, 984) -
IS LIT A R T 7« F 723 VE8BK - 64, 010 -
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