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Report of Independent Registered Public Accounting Firm

The Board of Trustees and Shareholders
Putnam Martgage Securities Fund:

Opinion on the Financial Statements

We have audited the accampanying statement of assets and liabilities of Putnam Martgage
Securities Fund (farmerly .S, Gavernment Incame Trust) (the “fund®), including the fund's
partfalio, as of September 30, 2018, and the related statement of operations for the year then
ended, the statements of changes in net assets for each of the years in the twa-year periad
then ended, and the related notes (collectively, the “financial statements”™) and the financial
highlights for each of the years or periods in the five-year period then ended. In cur opinion, the
financial statements and finandial highlights present fairly, in all material respects, the financial
position of the fund as of September30, 2018, and the results of its operations for the yearthen
ended, the changes in its net assets foreach of the years in the two-year period then ended,
and the financial highlights far each of the years ar periads in the five-yearperiod then ended, in
canfarmity with U.S. generally accepted accounting principles.

Basis for Opinion

These financial statements and financial highlights are the responsibility of the fund'’s
management. Our respansibility ista express an opinian on these finandal statements and
financial highlights based on aur audits. We are a public accaunting firm registered with the
Public Campany Accounting Oversight Baard (United States) ("PCAOB") and are required ta be
independentwith respect to the fund in accordancewith the .S, federal securities laws and the
applicable rules and regulations of the Securities and Exchange Cammissian and the PCACBE.

We canducted aur audits in accordance with the standards of the PCAOB. Those standards
require thatwe plan and perform the audit to obtain reasonable assurance about whether the
financial statements and finandial highlights are free of material misstatement, whether due
toerrararfraud. Our auditsincluded performing procedures to assess the risks of material
misstaternent of the financial statements and finandal highlights, whetherdue to erroror fraud,
and performing procedures that respand to thase risks. Such pracedures included examining,
on a test basis, evidence regarding the amaunts and disclosures in the financial statements

and financial highlights. Such procedures included confirmation of securities owned as of
Septernber 30, 2018, by correspondence with the custodians and brokers or by other appropriate
auditing procedures. Qur audits also included evaluating the accounting principles used and
significant estimates made by management, aswell asevaluating the overall presentation of the
financial statements and finandial highlights. We believe that cur audits provide a reascnable
basis for our opinion.

KPre LIP

We have served as the auditor of one or maore Putnam investment companies since 1999

Boston, Massachusetts
Novernber s, 2018
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Goldman Sachs HSBC Bank ' JPMorgan JPMorgan Merrill M{errill Lynch, gz.rgan Stanley & e
International USA, ‘Najuonal Chase Bank Securities LLC Lynch . Pl?rce’ Fenner & International mal
Association N. A. International Smith, Inc. PLC
CK RFV) Ck Fv) Ck F) CK Rv) CK Rv) CK Rv) CK RFV) CK Fv)
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FUE R TIER SN D BRI AT » 75 § - - - - - - - 91, 310
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FUERBBEI TR SND h—F LY X — « 2T v T8 - - - - - - - 5, 890
OTCIZ LYy k- FI4L I RY—FHTaFsrvar*H 7,401 - - - - - 15, 148 26, 543
OTC/ LYy b F74AMI—AT T s v *H 1,818, 356 - - 1,721, 400 358,912 - 1, 044, 709 6,377, 187
FTVIT b AT v T« AT a LB E 224, 524 - 118, 321 - - - 94, 785 1,089, 415
B#EATU 7 - A7y a ¥ 2,300, 516 - 542, 440 - - - 1,122,037 6, 503, 627
Bt 7y a ¥ x# - - 1,564, 335 - - - - 1,564, 335
B R * K - 31, 240, 000 - - - - - 31, 240, 000
BELT 4, 475, 256 31, 240, 000 2,226, 003 1, 730, 698 358, 912 - 2,276, 679 47,091, 334
BfE

FULE R CIE R S D @RI AT » THH § - - - - - - - 564, 808
OTC h—ANY H—r - 2Ty 7y * # 58, 046 - 10, 341 32, 355 - - - 515, 756
FULE RSB TR SN D h—F LY X — « 2T v TEH S - - - - - - - -
OTC/LYy b F74 L bR—FHTaTsvar*F 1, 850, 739 - - 4,238, 356 1, 405, 865 - 17,731, 771 39, 058, 530
OTCZ LYy b« FI4L  BRH—ATRT s g ¥ 8 - - - - - - - 13, 157
T TLIT b AT T « AT a LB E 527, 389 - 2, 065, 898 - - - 165, 256 5,017, 226
HHAT YT A TraH 2, 366, 100 - 2,610, 544 - - - - 9,492, 311
sA s g # - - 3, 152, 769 - - - - 3,152, 769
FERHAY - - - - - - - -
=liva 4,802, 274 - 7, 839, 552 4,270,711 1, 405, 865 - 17, 897, 027 57, 814, 557
ERAEER L OT U AT o TR EOAF] (327, 018) 31, 240, 000 (5, 613, 549) (2,540, 013) (1, 046, 953) - (15, 620, 348) (10, 723, 223)
T GEAN) G EF - 31, 240, 000 (5, 613, 549) (2,540, 013) (945, 549) - (15, 189, 293)

A (327, 018) - - - (101, 404) - (431, 055)

HELFOZRAASE (BARK &) * * - - - - - - - -
L RIS AR O B AR - 31, 870, 775 - - - - - 31, 870, 775
T GEAR) R (TBAZI A& Te) * % - - (5, 789, 065) (7, 619, 058) (945, 549) (651, 876) (15, 189, 293) (46, 240, 979)
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P A MRE SR B
2018%F9 30 H BIfE
KEIBOR R BRI T — o' — DTS (120 4%) » i o i
Ck Fv) Ck Fv)

KIEBURFRGEE — 7 — DIEBRESR (47, 6%)

Government National Mortgage Association Adjustable Rate Mortgages 10. 622 10. 799

(1 Yr Monthly Treasury Average CMT Index + 1.50%), 2.75% 7/20/26 ’

Government National Mortgage Association Pass—Through Certificates
7.50%, 10/20/30 44, 202 49, 939
6.00%, 1/15/29 2 2
5.50%, 8/15/35 260 281
5.00%, TBA, 10/1/48 56, 500, 000 58,985, 119
4.70% with due dates from 5/20/67 to 8/20/67 632, 400 669, 160
4.67%, 9/20/65 145, 069 151,935
4.63%, 6/20/67 696, 078 733, 492
4.51%, 3/20/67 572,417 598, 892
4.50% TBA, 10/1/48 64, 000, 000 66, 135, 002
4.50%, with due dates from 2/20/34 to 5/20/48 26, 668, 673 27,811, 457
4.32%, 5/20/67 207, 544 215, 327
4.00% TBA, 10/1/48 29, 000, 000 29, 484, 845
4.00% with due dates from 7/20/44 to 5/20/46 77,966, 205 79, 658, 723
3.50%, TBA, 10/1/48 61, 000, 000 60, 637, 813
3.50%, with due dates from 10/15/42 to 5/20/46 64, 983, 467 64, 984, 735
3.00%, TBA, 10/1/48 88, 000, 000 85, 215, 627
3.00%, with due dates from 3/20/43 to 10/20/44 2,377, 589 2,310,693

477, 653, 841

KEBU R E— 5 — UEFRESR (72, 8%)

Federal Home Loan Mortgage Corporation Pass—Through Certificates
7.50%, 10/1/29 209, 810 233,985
6.00% 9/1/21 1,394 1,434
5.50%, with due dates from 7/1/19 to 8/1/19 12, 055 12,138
4.50% with due dates from 1/1/37 to 6/1/37 157, 958 164, 504
3.00%, 8/1/48 149, 999 143, 595
3.00%, 6/1/47 227,212 217,582
3.00%, 12/1/46 1,632, 281 1, 563, 610

Federal National Mortgage Association Pass—Through Certificates
6.00% TBA, 10/1/48 11, 400, 000 12, 323, 578
6.00% with due dates from 4/1/21 to 8/1/22 196, 193 202, 031
5.50%, TBA, 10/1/48 52, 000, 000 5b, 534, 378
5.50%, with due dates from 11/1/18 to 2/1/21 34, 836 35, 449
5.00%, 3/1/21 2,537 2,578
4.50% TBA, 10/1/48 35, 000, 000 36, 104, 688
4.50%, with due dates from 3/1/39 to 10/1/46 1, 195, 944 1,238,977
4.00%, TBA, 11/1/48 62, 000, 000 62,518,283




KRBT B CBRTRREIT — 7' — SEOSIES (120, 4%) + (553%) o e
KE BT R T — 7 — PIEFRES (DD &)
Federal National Mortgage Association Pass—Through Certificates
4.00% TBA, 10/1/48 62, 000, 000 62, 600, 625
4.00%, with due dates from 5/1/19 to 9/1/46 13, 338, 942 13, 543, 609
3.50%, with due dates from 5/1/56 to 1/1/57 16, 969, 973 16, 682, 876
3.50%, TBA, 10/1/48 179, 000, 000 176, 147, 188
3.50%, with due dates from 10/1/42 to 1/1/47 24,782, 693 24, 537,795
3.00%, TBA, 10/1/48 212, 000, 000 202, 840, 943
3.00%, with due dates from 5/1/45 to 10/1/46 3,923, 800 3,765, 193
2.50%, TBA, 10/1/48 6, 000, 000 5, 548, 594
2.50%, 3/1/43 58, 603, 174 54, 482, 639
730, 446, 272
SKIEIBOR R OBO R BT — 7 — DAL AR | 908, 100, 113
(EUf3 )M 1, 225, 565, 921K K /L) , 208, 100,
®— s VHER (64,6 Fash e
B AR — 7 — DR AESR (40. 5%)
Federal Home Loan Mortgage Corporation
_ 9
{sélgg%;BES?%/g%ass EK, ((-4.024 x 1 Month US LIBOR) + 25.79%), 349, 590 476, 071
{g?SgZ;;ZgZ?é/géass LC, ((-3.667 x 1 Month US LIBOR) + 24.42%), 1,301, 643 1, 656, 601
_ 0
{EFSES%;B?I§15S§ESS SM, ((-3.667 x 1 Month US LIBOR) + 23.80%), 719, 094 960, 422
{g?lg?§63249’ Class PS, ((-3.3 x 1 Month US LIBOR) + 22.28%), 15.152%, 248, 629 303, 825
é;?Bigg.3065, Class DC, ((-3 x 1 Month US LIBOR) + 19.86%), 13.385%, 3,162, 272 3,828, 879
{T§4gg%;223?%/§iass LB, ((-2.556 x 1 Month US LIBOR) + 16.95%), 1,261, 419 1, 402, 825
S;rﬁiggﬁei iésgig’Cg?gég%ﬁlig/gg?;4FRN Ser. 14-HQ3, Class M3, (1 Month 1,084, 887 1,203, 064
Ser. 4122, Class TI, 10, 4.50% 10/15/42 5, 562, 739 1, 246, 448
Ser. 4024, Class PI, 10, 4.50% 12/15/41 2,946, 003 517, 666
Ser. 4018, Class DI, 10, 4.50% 7/15/41 4,013, 750 560, 786
{1;];125224136, Class ES, 10, ((-1 x 1 Month US LIBOR) + 6.25%), 4.092%, 6, 633, 403 621, 182
Ser. 4546, Class PI, 10, 4.00% 12/15/45 15, 675, 465 3,490, 236
Ser. 4601, Class IC, 10, 4.00% 12/15/45 11, 060, 108 2,004, 976
Ser. 4530, Class HI, 10, 4.00% 11/15/45 8, 637, 493 1, 884, 312
Ser. 4500, Class GI, 10, 4.00% 8/15/45 7,292, 343 1,618, 827
Ser. 4425, 10, 4.00% 1/15/45 9, 102, 258 2,006, 411
Ser. 4425, Class EI, 10, 4.00% 1/15/45 11, 933, 655 2,612, 396
Ser. 4452, Class QI, 10, 4.00% 11/15/44 7,869, 720 2, 156, 075




T s VHEH (660 (H5X) o e

BB T — 7 — VIEBIER (05 F)

Federal Home Loan Mortgage Corporation
Ser. 4213, Class GI, 10, 4.00% 11/15/41 16, 388, 192 2, 280, 696
Ser. 4019, Class JI, 10, 4.00% 5/15/41 7,503, 213 1,197, 805
Ser. 3996, Class IK, 10, 4.00% 3/15/39 6, 890, 706 482, 268
Ser. 4015, Class GI, 10, 4.00% 3/15/27 3,933, 484 427,905
;5?5522.4436, Class SC, 10, ((-1 x 1 Month US LIBOR) + 6.15%), 3.992%, 12, 430, 165 1, 824, 052
FRB Ser.57, Class 2A1, 3.903%, 7/25/43 w 18, 309 19, 135
FRB Ser.59, Class 2A1, 3.758%, 10/25/43 v 10, 642 10, 741
Ser. 4621, Class QI, 10, 3.50% 10/15/46 26, 066, 013 4,178, 643
Ser. 4165, Class AI, 10, 3.50% 2/15/43 5, 461, 662 969, 445
Ser. 4136, Class 1Q, 10, 3.50% 11/15/42 9, 932, 655 1,310, 114
Ser. 4199, Class CI, 10, 3.50% 12/15/37 6, 237, 083 357,298
Ser. 304, Class €37, 10, 3.50% 12/15/27 2,117,752 178, 782
Ser. 4150, Class DI, 10, 3.00% 1/15/43 10, 301, 325 1,294, 104
Ser. 4141, Class PI, 10, 3.00% 12/15/42 8, 945, 317 997, 492
Ser. 4158, Class TI, 10, 3.00% 12/15/42 16,016, 071 1, 559, 645
Ser. 4165, Class TI, 10, 3.00% 12/15/42 18, 098, 595 1, 681, 993
Ser. 4171, Class NI, 10, 3.00% 6/15/42 11, 686, 152 1, 142, 205
Ser. 4183, Class MI, 10, 3.00% 2/15/42 7,220,516 636, 127
Ser. 4201, Class JI, 10, 3.00% 12/15/41 10, 093, 370 849, 008
FRB Ser.8, Class A9, 10, 0.43% 11/15/28 v 1, 166, 984 16, 104
FRB Ser.59, Class 1AX, 10, 0.276% 10/25/43 v 3, 350, 048 32,830
Ser. 48, Class A2, 10, 0.212%, 7/25/33 w 5, 328, 759 38, 367
Ser. 315, PO, zero %, 9/15/43 17,012, 878 13, 241, 841
Ser. 3835, Class FO, PO, zero %, 4/15/41 3, 438, 368 2,791,789
Ser. 3369, Class BO, PO, zero %, 9/15/37 5,324 4,273
Ser. 3391, PO, zero %, 4/15/37 63, 831 52, 335
Ser. 3300, PO, zero %, 2/15/37 75, 596 62,011
Ser. 3314, PO, zero %, 11/15/36 7,811 7,597
Ser. 3206, Class EO, PO, zero %, 8/15/36 3,484 2,894
Ser. 3175, Class MO, PO, zero %, 6/15/36 42,901 34, 621
Ser. 3210, PO, zero %, 5/15/36 11,234 9,998
Ser. 3326, Class WF, zero %, 10/15/35 W 30, 876 20, 850
FRB Ser. 3117, Class AF, (1 Month US LIBOR + 0.00%), zero %, 2/15/36 21, 066 15, 378

Federal Home Loan Mortgage Corporation Structured Agency Credit risk

Debt FRN Ser. 15-HQ1, Class M3, (1 Month US LIBOR + 3.80%), 6.016%, 900, 000 961, 840

3/25/25

Federal National Mortgage Association
%525322.06762, Class PS, ((-6 x 1 Month US LIBOR) + 39.90%), 26.605%, 407, 673 648, 118
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Ck ) Ck )
BUN BB — 0 — UEBRES: (00 %)
Federal National Mortgage Association
IFB Ser.06-8, Class HP, ((-3.667 x 1 Month US LIBOR) + 24.57%)
16, 44%%. 3/25/36 537, 276 752, 041
— — 0, 0,
IFB Ser. 0574, Class NK, ((-5 x 1 Month US LIBOR) + 27.50%), 16.421%, 833, 433 982, 613
5/25/35
IFB Ser.07-53, Class SP, ((-3.667 x 1 Month US LIBOR) + 24.20%)
16. 075%. 6/25/37 652, 521 856, 891
IFB Ser.05-122, Class SE, ((-3.5 x 1 Month US LIBOR) + 23.10%)
15. 345%, 11/25/35 489, 647 597, 810
IFB Ser.08-24, Class SP, ((-3.667 x 1 Month US LIBOR) + 23.28%)
15. 159%. 2/25/38 2,413,401 2,893, 476
— — 0, 0,
IFB Ser. 05-75, Class GS, ((-3 x 1 Month US LIBOR) + 20.25%), 13.603%, 307, 532 370, 023
8/25/35
IFB Ser. 05-106, Class JC, ((=3.101 x 1 Month US LIBOR) + 20.12%)
13.253%, 12/25/35 770, 188 916, 447
IFB Ser. 05-83, Class QP, ((-2.6 x 1 Month US LIBOR) + 17.39%),
11.633%, 11/25/34 205, 181 227, 300
— — 0, 0,
IFB Ser. 11-4, Class CS, ((-2 x 1 Month US LIBOR) + 12.90%), 8.468%, 1,481, 655 1, 606, 707
5/25/40
Connecticut Avenue Securities FRB Ser.14-C04, Class 1M2, (1 Month US
LIBOR + 4.90%), 7.116%, 11/25/24 1,459, 327 1,670, 131
Ser. 15-58, Class KI, 10, 6.00% 3/25/37 12, 395, 297 2,913, 391
Ser. 16-3, Class MI, 10, 5.50%, 2/25/46 9, 508, 865 2,037, 369
Ser. 15-86, Class MI, 10, 5.50% 11/25/45 11, 181, 172 2, 490, 830
Ser. 10-109, Class IM, 10, 5.50%, 9/25/40 23, 489, 739 4,705, 934
Ser. 18-51, Class BI, 10, 5.50% 7/25/38 16, 573,012 2, 805, 421
FRB Ser.03-W11, Class Al, 5.322%, 6/25/33 W 465 485
FRB Ser. 04-W7, Class A2, 5.238%, 3/25/34 W 6, 827 7, 545
Connecticut Avenue Securities FRB Ser. 14-C03, Class 2M2, (1 Month US
LIBOR + 2.90%), 5.116%, 7/25/24 1,695, 393 1,806, 363
Ser. 17-19, Class IH, 10, 5.00% 3/25/47 13, 275, 768 2, 695, 645
Ser. 12-151, Class IM, IO, 5.00%, 4/25/42 11, 862, 719 2,331,279
IFB Ser. 11-123, Class KS, 10, ((-1 x 1 Month US LIBOR) + 6.60%)
4.384% 10/25/41 1,720, 221 262, 729
FRB Ser.03-W14, Class 2A, 4.297%, 1/25/43 W 17, 530 18, 419
Ser. 98-W2, Class X, 10, 4.277%, 6/25/28 w 7,564, 137 245, 834
IFB Ser. 18-47, Class SA, 10, ((-1 x 1 Month US LIBOR) + 6.25%)
4.034% 17/25/48 10, 464, 623 1,417, 643
IFB Ser. 18-36, Class SD, 10, ((-1 x 1 Month US LIBOR) + 6.25%)
4.034% 6/25/48 33, 104, 321 4, 460, 824
Ser. 12-118, Class PI, 10, 4.00% 6/25/42 7,045,412 1, 351, 686
Ser. 12-62, Class MI, I0, 4.00% 3/25/41 4, 878, 986 652, 808
Ser. 12-104, Class HI, I0, 4.00%, 9/25/27 9,015, 701 922, 789
- — 0,
IFB Ser. 16-83, Class BS, 10, ((-1 x 1 Month US LIBOR) + 6.10%), 35, 798, 437 4,740, 092

3.884%, 11/25/46
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BB T — 7 — VIEBIER (05 F)

Federal National Mortgage Association
éfggiif‘i?;gg}4glass SL, 10, ((-1 x 1 Month US LIBOR) + 6.10%), 52, 896, 580 6,379, 328
:Iangier é?;g?zmﬂass SM, 10, ((-1 x 1 Month US LIBOR) + 6.10%), 93, 899, 847 9,969, 575
FRB Ser. 03-W3, Class 1A4, 3.862%, 8/25/42 v 32, 665 33,779
FRB Ser. 04-W2, Class 4A, 3.828%, 2/25/44 v 10, 995 11, 249
Ser. 16-70, Class QI, 10, 3.50% 10/25/46 28, 622, 253 4, 845, 747
Ser. 15-10, Class AI, 10, 3.50% 8/25/43 10, 974, 767 2,096, 497
Ser. 12-124, Class JI, 10, 3.50% 11/25/42 3,430, 538 446, 656
Ser. 13-22, Class PI, 10, 3.50% 10/25/42 9,813, 167 1,875, 234
Ser. 12-114, Class NI, 10, 3.50%, 10/25/41 13, 426, 310 2,417,970
Ser. 13-55, Class IK, 10, 3.00% 4/25/43 7,235, 509 787,238
Ser. 13-6, Class JI, 10, 3.00% 2/25/43 13, 660, 585 1,417, 286
Ser. 12-151, Class PI, 10, 3.00% 1/25/43 7,072, 308 736, 652
Ser. 12-145, Class TI, 10, 3.00%, 11/25/42 6,073, 080 379, 999
Ser. 13-35, Class IP, 10, 3.00% 6/25/42 4, 855, 664 344, 519
Ser. 13-55, Class PI, 10, 3.00% 5/25/42 10, 743, 154 870, 410
Ser. 13-53, Class JI, 10, 3.00% 12/25/41 8,791, 788 859, 556
Ser. 13-23, Class PI, 10, 3.00%, 10/25/41 7,112,674 397, 456
Ser. 13-30, Class IP, 10, 3.00% 10/25/41 9, 537, 842 561, 397
Ser. 13-23, Class LI, 10, 3.00% 6/25/41 7,046, 261 386, 044
Ser. 14-28, Class AI, 10, 3.00% 3/25/40 9, 088, 584 812, 756
FRB Ser. 07-95, Class A3, (1 Month US LIBOR + 0.25%), 2.466%, 8/27/36 25,120, 382 24,294, 070
Ser. 98-W5, Class X, 10, 0.522%, 7/25/28 v 2,237,038 64, 427
FRB Ser.01-50, Class Bl, 10, 0.381% 10/25/41 v 4,172, 434 17,941
Ser.01-79, Class BI, 10, 0.284%, 3/25/45 v 2,220, 267 18, 872
Ser. 03-34, Class P1, PO, zero %, 4/25/43 78, 443 65, 108
Ser. 08-53, Class DO, PO, zero %, 7/25/38 255,471 221, 627
Ser.07-64, Class LO, PO, zero %, 7/25/37 33,474 29, 295
Ser.07-44, Class CO, PO, zero %, 5/25/37 140, 048 111, 730
Ser.07-14, Class KO, PO, zero %, 3/25/37 8,014 6, 405
Ser. 06-125, Class 0X, PO, zero %, 1/25/37 2,035 1, 642
Ser. 06-84, Class OT, PO, zero %, 9/25/36 2, 440 1,971
Ser. 06-46, Class 0C, PO, zero %, 6/25/36 3,477 2,766
Ser. 08-36, Class 0V, PO, zero %, 1/25/36 46, 269 39,013

Government National Mortgage Association
Ser. 16-75, Class LI, 10, 6.00% 1/20/40 8, 315, 077 1, 881, 286
Ser. 14-137, Class ID, 10, 5.50% 9/16/44 8, 182, 489 1,814, 610
Ser. 18-127, Class ID, 10, 5.00%, 7/20/45 349, 866 48, 107
Ser. 15-89, Class LI, 10, 5.00% 12/20/44 11, 103, 224 2, 550, 744
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Government National Mortgage Association
Ser.14-133, Class IP, 10, 5.00% 9/16/44 7, 155, 636 1, 605, 295
Ser. 14-76, 10, 5.00% 5/20/44 6, 590, 627 1,522, 646
Ser. 13-51, Class QI, 10, 5.00% 2/20/43 8, 341, 196 1, 582, 196
Ser.13-3, Class IT, 10, 5.00% 1/20/43 3,729, 155 845, 772
Ser.13-6, Class OI, 10, 5.00% 1/20/43 18, 830, 667 4,319, 943
Ser.10-35, Class UI, 10, 5.00% 3/20/40 3, 214, 532 732, 057
Ser.10-9, Class UL, 10, 5.00% 1/20/40 15, 482, 506 3, 503, 691
Ser.09-121, Class UI, 10, 5.00% 12/20/39 9,187,193 2,109, 839
if§4gif.ii;?é}3§lass SB, 10, ((-1 x I Month US LIBOR) + 6.71%), 3394, 010 168, 377
ifggg;f.}g;;g§h3c1ass SP, 10, ((-1 x 1 Month US LIBOR) + 6.70%), 8. 875, 329 1, 459, 903
Ser.18-1, 10, 4.50% 1/20/48 14, 106, 804 3, 092, 494
Ser.18-127, Class 1B, 10, 4.50% 6/20/45 3, 692, 258 501, 039
Ser.13-34, Class HI, 10, 4.50% 3/20/43 11, 715, 415 2,512, 428
Ser.12-129, 10, 4.50% 11/16/42 5, 994, 009 1, 405, 535
Ser.12-91, Class IN, 10, 4.50% 5/20/42 3, 320, 647 683, 067
Ser.10-35, Class AI, 10, 4.50% 3/20/40 10, 906, 102 2, 381, 893
Ser.10-35, Class DI, 10, 4.50% 3/20/40 15, 295, 873 3, 286, 777
Ser. 10-35, Class QI, 10, 4.50% 3/20/40 4, 303, 349 925, 564
Ser.10-9, Class QI, 10, 4.50%, 1/20/40 2, 523, 545 520, 355
Ser.09-121, Class CI, 10, 4.50% 12/16/39 9, 557, 279 2,076, 016
ifiggif.i}géigé Class SK, 10, ((-1 x 1 Month US LIBOR) + 6.60%), 10, 618, 534 1,791, 878
i#g3ng'é§£§?48CIass LS, 10, ((-1 x I Month US LIBOR) + 6.20%), 14, 908, 907 1, 994, 066
ifgggif.éiggjégc1ass SA, 10, ((-1 x 1 Month US LIBOR) + 6.20%), 09, 378, 852 3141, 344
Ser. 16-69, 10, 4.00% 5/20/46 4,589, 757 833, 683
Ser.16-27, Class IB, 10, 4.00% 11/20/45 9,834, 113 1, 809, 682
Ser. 15-94, 10, 4.00% 7/20/45 20, 721, 487 4,529, 717
Ser.15-53, Class MI, 10, 4.00% 4/16/45 7,996, 988 1, 752, 140
Ser. 15-40, 10, 4.00% 3/20/45 6, 839, 247 1,397, 942
Ser.14-2, Class IL, 10, 4.00% 1/16/44 1, 775, 004 340, 268
Ser. 14-100, Class NI, 10, 4.00% 6/20/43 15,521, 119 2, 237, 369
Ser.13-67, Class IP, 10, 4.00% 4/16/43 10, 064, 709 2,122, 245
Ser.13-165, Class IL, 10, 4.00% 3/20/43 3, 869, 831 746, 761
Ser.12-56, Class 1B, 10, 4.00%, 4/20/42 9, 592, 897 1,924,914
Ser. 12-47, Class CI, 10, 4.00% 3/20/42 4, 435, 820 874, 171
Ser. 14-104, 10, 4.00% 3/20/42 11, 032, 050 1,867, 726
Ser.14-4, Class IK, 10, 4.00% 7/20/39 4,563, 098 393, 841
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Government National Mortgage Association
Ser. 11-71, Class IK, 10, 4.00% 4/16/39 2,061,917 203, 672
Ser. 10-114, Class MI, 10, 4.00% 3/20/39 4,699, 401 312,943
Ser. 14-182, Class BI, 10, 4.00% 1/20/39 12,616, 041 1,641, 058
éfgSEQT.;953940C1ass SC, 10, ((-1 x 1 Month US LIBOR) + 6.15%), 1,473, 925 208, 310
Ser. 16-156, Class PI, 10, 3.50% 11/20/46 17, 047, 934 2,001, 427
Ser.16-111, Class IP, 10, 3.50% 8/20/46 20, 892, 860 2, 500, 875
Ser. 18-127, Class IE, 10, 3.50% 1/20/46 10, 559, 348 1, 824, 655
Ser. 17-176, Class BI, 10, 3.50% 5/20/45 17,764, 875 2,944, 098
Ser. 15624, Class CI, 10, 3.50% 2/20/45 3,419, 559 651, 084
Ser. 17-164, Class I1G, 10, 3.50% 4/20/44 24, 417, 148 2,716, 408
Ser. 13-79, Class PI, 10, 3.50% 4/20/43 12, 084, 196 1,941, 930
Ser. 15-168, Class IG, 10, 3.50% 3/20/43 11, 641, 256 1,928,779
Ser. 13-37, Class JI, 10, 3.50% 1/20/43 5, 375, 425 935, 862
Ser. 13-27, Class PI, 10, 3.50% 12/20/42 4,679, 415 796, 764
Ser. 12-136, 10, 3.50% 11/20/42 11,090, 372 2,054, 278
Ser. 18-127, Class IA, 10, 3.50% 4/20/42 28,679, 749 2,756, 124
Ser. 12-71, Class JI, 10, 3.50% 4/16/41 - -
Ser. 14-102, Class IG, 10, 3.50% 3/16/41 4, 406, 785 472, 580
Ser. 156-52, Class KI, 10, 3.50% 11/20/40 9, 184, 592 1,092, 048
Ser. 156-99, Class TI, 10, 3.50% 4/20/39 11, 655, 859 901, 814
Ser. 16-24, Class AI, 10, 3.50% 12/20/37 12, 882, 240 1,520, 451
Ser. 15-24, Class IC, 10, 3.50% 11/20/37 4,058,013 409, 048
Ser. 12-48, Class AI, 10, 3.50% 2/20/36 7,498, 188 677, 730
gfiggif.éégé}ih Class SA, 10, ((-1 x 1 Month US LIBOR) + 5.60%), 8, 378, 172 973, 962
Ser. 16-H24, Class KI, 10, 3.011%, 11/20/66 12, 297, 321 1,629, 395
Ser. 14-160, Class IB, 10, 3.00% 11/20/40 13,537,793 981, 206
Ser. 14-141, Class CI, 10, 3.00% 3/20/40 5,710, 891 411, 184
Ser. 14-174, Class AI, 10, 3.00% 11/16/29 5,929, 218 598, 851
Ser. 17-H03, Class CI, 10, 2.747%, 12/20/66 W 15, 236, 035 1,942, 594
Ser. 16-H13, Class IK, 10, 2.598%, 6/20/66 W 25,152, 288 3,206, 917
Ser. 15-H22, Class GI, 10, 2.573% 9/20/65 W 21,734, 823 2,673,383
Ser. 17-H25, Class AI, 10, 2.543%, 12/20/67 10, 060, 806 1,270, 177
Ser. 17-H20, Class AI, 10, 2.431%, 10/20/67 35,617,931 4,953, 118
Ser. 16-H04, Class HI, 10, 2.366%, 7/20/65 ¥ 18, 155, 290 1,699, 335
Ser. 156-H20, Class CI, 10, 2.348%, 8/20/65 W 31,092, 825 3,107, 324
Ser. 16-H14, Class AI, 10, 2.341%, 6/20/66 ¥ 18, 526, 489 2,012, 662
Ser. 17-H04, Class BI, 10, 2.327%, 2/20/67 ¥ 19, 102, 290 2, 650, 443
Ser. 16-H27, Class GI, 10, 2.325% 12/20/66 W 28,394, 165 3, 866, 121




T— VR (64. 6%+ (D5X) o e

BB T — 7 — VIEBIER (05 F)

Government National Mortgage Association
FRB Ser. 15-H16, Class XI, 10, 2.316% 7/20/65 W 14, 237, 323 1,415, 190
Ser. 16-H18, Class QI, 10, 2.311%, 6/20/66 v 24, 549, 750 3,029, 734
Ser. 18-H02, 10, 2.303%, 1/20/68 11, 506, 071 1,598, 976
Ser. 16-H07, Class PI, 10, 2.268%, 3/20/66 W 37,925, 458 4, 740, 682
Ser. 17-H25, Class CI, 10, 2.192% 12/20/67 v 24,501, 136 3,705, 797
Ser. 17-H14, Class JI, 10, 2.188%, 6/20/67 ¥ 8,678, 767 1,269, 270
Ser. 17-H08, Class GI, 10, 2.182%, 2/20/67 ¥ 18, 288, 864 2,629, 024
Ser. 17-H14, Class LI, 10, 2.178%, 6/20/67 W 12, 456, 711 1, 494, 805
Ser. 17-H08, Class EI, 10, 2.157%, 2/20/67 W 21,034, 067 2,760, 721
Ser. 17-H08, Class NI, 10, 2.138%, 3/20/67 ¥ 18, 816, 765 2,173, 336
Ser. 18-H05, Class ID, 10, 2.129%, 3/20/68 ¥ 10, 718, 981 1, 500, 657
Ser. 17-H06, Class MI, 10, 2.108%, 2/20/67 W 31,237, 442 3, 368, 052
Ser. 16-H24, 10, 2.099%, 9/20/66 W 19, 563, 784 2,249, 835
Ser. 15-H13, Class AI, 10, 2.096%, 6/20/65 ¥ 24,270,514 2,275, 361
Ser. 16-H11, Class HI, 10, 2.089%, 1/20/66 ¥ 59, 762, 884 5,602, 770
Ser. 18-H01, Class XI, 10, 2.088%, 1/20/68 W 19,431, 710 3,011,915
Ser. 16-H06, Class HI, 10, 2.057%, 2/20/66 18,999, 199 1, 600, 284
Ser. 16-H01, Class HI, 10, 2.055%, 10/20/65 W 12, 948, 345 1,061, 062
Ser. 15-H24, Class HI, 10, 2.028% 9/20/65 ¥ 24, 504, 811 1, 668, 802
Ser. 16-H23, Class NI, 10, 2.003%, 10/20/66 W 40, 663, 715 4,631, 597
Ser. 18-H02, Class IM, 10, 1.98%, 2/20/68 v 13,949, 729 2,144,771
Ser. 16-H17, Class DI, 10, 1.957%, 7/20/66 ¥ 26, 224, 671 2, 869, 372
Ser. 17-H25, 10, 1.946%, 11/20/67 v 15, 523, 054 1, 959, 786
Ser. 18-H04, Class JI, 10, 1.926%, 3/20/68 W 23,367,914 3,075,218
Ser. 16-H06, Class DI, 10, 1.901%, 7/20/65 24,031, 858 1, 890, 394
Ser. 15-H23, Class TI, 10, 1.897%, 9/20/65 ¥ 22, 356, 591 2,179,768
Ser. 17-H23, Class BI, 10, 1.868%, 11/20/67 14,727,718 1,522, 846
Ser. 15-H23, Class DI, 10, 1.831% 9/20/65 W 7,031, 813 647, 426
Ser. 16-H24, Class JI, 10, 1.829%, 11/20/66 W 6, 545, 844 801, 866
Ser. 17-H03, Class KI, 10, 1.744%, 1/20/67 ¥ 27, 380, 062 3,427,080
Ser. 17-H09, 10, 1.705%, 4/20/67 17, 045, 360 1, 745, 888
Ser. 15-H10, Class HI, 10, 1.701% 4/20/65 ¥ 29,031, 398 2, 450, 250
Ser. 15-H22, Class AI, 10, 1.682%, 9/20/65 W 34,187, 833 3,124,768
Ser. 14-H25, Class BI, 10, 1.675%, 12/20/64 W 20, 716, 099 1,630, 481
Ser. 17-H10, Class MI, 10, 1.643%, 4/20/67 ¥ 20, 605, 795 1,996, 702
Ser. 14-H18, Class CI, 10, 1.582%, 9/20/64 W 16, 489, 628 1, 403, 581
Ser. 17-H06, Class EI, 1.569%, 2/20/67 W 15, 732, 610 1, 064, 044
Ser. 15-H25, Class BI, 10, 1.539%, 10/20/65 W 16, 914, 266 1,527, 358
Ser. 17-H16, Class HI, 10, 1.485%, 8/20/67 ¥ 13, 940, 613 1, 324, 358
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Government National Mortgage Association
Ser. 16-H08, Class GI, 10, 1.419%, 4/20/66 W 17,813, 619 1,019, 990
Ser. 16-H06, Class AI, 10, 1.335%, 2/20/66 14, 824, 965 1,359, 612
Ser. 16-H03, Class AI, 10, 1.329%, 1/20/66 ¥ 20, 465, 732 1, 867, 498
Ser. 16-H10, Class AI, 10, 1.285%, 4/20/66 W 32,432,072 2,390, 309
FRB Ser. 11-H07, Class FI, 10, 1.229%, 2/20/61 W 74, 766, 099 2,340, 179
Ser. 16-H04, Class KI, 10, 1.215%, 2/20/66 ¥ 22,547, 165 1,662, 853
Ser. 12-H11, Class FI, 10, 1.212%, 2/20/62 ¥ 40, 655, 006 1,488, 176
Ser. 14-H21, Class AI, 10, 1.176%, 10/20/64 v 25,151, 151 2,053, 944
Ser. 15-H04, Class AI, 10, 1.069% 12/20/64 v 26, 120, 158 2,122, 263
Ser. 11-H16, Class FI, 10, 1.031%, 7/20/61 ¥ 31,172,988 1,147, 415
Ser. 10-151, Class KO, PO, zero %, 6/16/37 801, 932 645, 932
Ser. 06-36, Class 0D, PO, zero %, 7/16/36 10, 151 8, 147
GSMPS Mortgage Loan Trust 144A
FRB Ser.98-2, 10, 1.004%, 5/19/27 W 215, 162 -
FRB Ser.99-2, 10, 0.84%, 9/19/27 v 587, 639 5,171
FRB Ser.98-3, 10, zero %, 9/19/27 W 274,216 -
FRB Ser.98-4, 10, zero %, 12/19/26 v 466, 450 -
406, 575, 343
MHEAE—— Vi 4 4%)%
GS Mortgage Securities Trust FRB Ser. 14-GC18, Class C, 5.108%, 4,371,000 4,327, 290
JPMBB Commercial Mortgage Securities Trust 144A
FRB Ser.C14, Class D, 4.72%, 8/15/46 v 5, 182, 000 4,727,169
Ser. 14-C23, Class E, 3.364%, 9/15/47 v 1,924, 000 1,479, 744
g?gzzgg? ibg;g%?oZTTg;iglwMortgage Securities Trust FRB Ser. 13-LCl11, 1,777, 000 1,570, 454
g?ggzgg? gﬁﬁii%?OT§?§§}Zé gortgage Securities Trust 144A FRB Ser. 13-C16, 1,333, 000 1,332, 792
ML-CFC Commercial Mortgage Trust FRB Ser.06-4, Class C, 5.324%, 3,073, 339 3,023, 858
Morgan Stanley Capital I Trust 144A
FRB Ser. 12-C4, Class E, 5.601%, 3/15/45 v 3, 205, 000 2, 876, 488
FRB Ser. 11-C3, Class E, 5.326%, 7/15/49 v 8, 047, 130 8, 060, 005
UBS Commercial Mortgage Trust 144A
FRB Ser.12-C1, Class D, 5.729%, 5/10/45 v 2,470, 000 2,449, 103
FRB Ser. 12-C1, Class E, 5.00% 5/10/45 v 2, 266, 000 1, 980, 938
Yg;?g}iz Eank Commercial Mortgage Trust FRB Ser.05-C21, Class D, 5.417%, 9,139, 429 2,118,910
WF-RBS Commercial Mortgage Trust 144A
FRB Ser. 11-C5, Class E, 5.862%, 11/15/44 v 1, 875, 000 1, 856, 336
Ser. 11-C4, Class E, 5.397%, 6/15/44 v 2,798, 568 2,633,439
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WF-RBS Commercial Mortgage Trust 144A
FRB Ser. 12-C9, Class D, 4.94%, 11/15/45 v 5, 183, 466 4,911, 505
FRB Ser. 13-C11, Class E, 4.412%, 3/15/45 w 1, 289, 000 1, 145, 758
44, 493, 789
FEBUT AR E 7 — R HEE RS (19. T%)
Arroyo Mortgage Trust 144A Ser.18-1, Class A3, 4.157%, 4/25/48 w 2,525, 428 2, 525, 428
Bayview Financial Mortgage Pass—Through Trust Ser.06-C, Class 1A3
6.028%, 11/28/36 8,140, 000 7,969, 569
Bellemeade Re Ltd. 144A FRB Ser. 15-1A, Class M2, (1 Month US LIBOR +
4.30%), 6.516%, 7/25/25 (Bermuda) 1,192,995 1,202, 867
Bellemeade Re, Ltd. 144A
FRB Ser. 17-1, Class M2, (1 Month US LIBOR + 3.35%), 5.566%, 10/25/27 3 760. 000 3900, 565
(Bermuda) ’ ’ ’ ’
FRB Ser. 18-2A, Class M1C, (1 Month US LIBOR + 1.60%), 3.816%, 8/25/28 2. 930. 000 2 936. 205
(Bermuda) P PEY
Carrington Mortgage Loan Trust FRB Ser.06-NC2, Class A4, (1 Month US
LIBOR + 0.24%), 2.456%, 6/25/36 8,710, 000 8,013, 200
Citigroup Mortgage Loan Trust FRB Ser.07-AR5, Class 1A1A, 3.842%,
4/95/37 7,435, 835 7, 406, 909
Citigroup Mortgage Loan Trust, Inc. Ser.05-WF2, Class AF6B, 5.55%, 1.610. 299 1.599. 016
8/25/35 ’ ’ ’ ’
Countrywide Asset—Backed Certificates FRB Ser.07-10, Class 1A1, (1 Month
US LIBOR + 0.18%), 2.396%, 6/25/47 7,769, 854 7,352, 224
Credit Suisse Mortgage Trust 144A FRB Ser. 13-11R, Class 1A2, 5.226%, 3.120. 000 3 166. 800
6/27/34 W > ) , ,
Federal Home Loan Mortgage Corporation
Structured Agency Credit Risk Debt FRN Ser. 16-HQA1, Class M3, (1 Month
US LIBOR + 6.35%), 8.566%, 9/25/28 916, 040 1,126,109
FRB Ser. 16-DNA3, Class M3, (1 Month US LIBOR + 5.00%), 7.216%, 6. 538. 000 7 652. 119
12/25/28 ’ ’ ’ ’
Structured Agency Credit Risk Debt FRN Ser. 17-HQA2, Class Bl, (1 Month
US LIBOR + 4.75%), 6.966% 12/25/29 250, 000 279, 81
Structured Agency Credit Risk Debt Notes FRB Ser. 14-DN4, Class M3, (1
Month US LIBOR + 4.55%), 6.766%, 10/25/24 2, 569, 269 2,859, 147
Structured Agency Credit Risk Debt FRN Ser. 17-DNA2, Class M2, (1 Month
US LIBOR + 3.45%), 5.666% 10/25/29 2, 375,000 2,619, 689
Structured Agency Credit Risk Debt Notes FRB Ser.18-DNA1, Class Bl, (1
Month US LIBOR + 3.15%), 5.366%, 7/25/30 6,525, 000 6, 356, 401
Structured Agency Credit Risk Debt FRN Ser. 17-HQA2, Class M2, (1 Month
US LIBOR + 2.65%), 4.866%, 12/25/29 4,740, 000 4,964, 203
Structured Agency Credit Risk Debt FRN Ser. 17-DNA3, Class M2, (1 Month
US LIBOR + 2.50%), 4.716% 3/25/30 2, 000, 000 2, 088, 266
Structured Agency Credit Risk Debt FRN Ser. 18-HQA1l, Class M2, (1 Month
US LIBOR + 2.30%), 4.516%, 9/25/30 5, 285, 000 5, 345, 718
Federal Home Loan Mortgage Corporation 144A Structured Agency Credit
Risk Debt FRN Ser.18-DNA2, Class B1, (1 Month US LIBOR + 3.70%), 5.916%, 6, 390, 000 6, 405, 082

12/25/30
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Federal Home Loan Mortgage Corporation Structured Agency Credit risk
debt Notes FRB Ser. 15-HQA1, Class B, (1 Month US LIBOR + 8.80%), 2,738,971 3,297, 004
11.016%, 3/25/28
Federal National Mortgage Association
Connecticut Avenue Securities FRB Ser. 16-C03, Class 1B, (1 Month US
LIBOR + 11.75%), 13.966%, 10/25/28 2,842, 365 4,010, 522
Connecticut Avenue Securities FRB Ser.16-C03, Class 1M2, (1 Month US
LIBOR + 5.30%), 7.516% 10/25/28 4, 500,000 5, 304,657
Connecticut Avenue Securities FRB Ser. 16-C05, Class 2M2, (1 Month US
LIBOR + 4.45%), 6.666%, 1/25/29 4,740, 000 5, 287, 687
Connecticut Avenue Securities FRB Ser. 16-C07, Class 2M2, (1 Month US
LIBOR + 4.35%), 6.566%, 5/25/29 280, 000 312, 419
Connecticut Avenue Securities FRB Ser. 16-C06, Class IM2, (1 Month US
LIBOR + 4.25%), 6.466% 4/25/29 3,743, 000 4,257,813
Connecticut Avenue Securities FRB Ser. 17-C06, Class 1B1, (1 Month US
LIBOR + 4.15%), 6.366%, 2/25/30 3,742, 000 4,022, 595
Connecticut Avenue Securities FRB Ser.17-C07, Class 1B1, (1 Month US
LIBOR + 4.00%), 6.216% 5/25/30 3,800, 000 4,049, 634
Connecticut Avenue Securities FRB Ser. 17-C02, Class 2M2, (1 Month US
LIBOR + 3.65%), 5.866% 9/25/29 200, 879 221, 203
Connecticut Avenue Securities FRB Ser.17-C05, Class 1Bl, (1 Month US
LIBOR + 3.60%), 5.816%, 1/25/30 7,417, 000 7,842,946
Connecticut Avenue Securities FRB Ser.18-C01, Class 1B1, (1 Month US
LIBOR + 3.55%), 5.766% 7/25/30 6, 508, 000 6, 675, 776
Connecticut Avenue Securities FRB Ser.17-C01, Class 1M2, (1 Month US
LIBOR + 3.55%), 5.766%, 7/25/29 6, 381, 000 6,961, 105
Connecticut Avenue Securities FRB Ser.17-C06, Class 1M2, (1 Month US
LIBOR + 2.65%), 4.866% 2/25/30 9,200, 000 5,426, 714
Connecticut Avenue Securities FRB Ser. 18-C04, Class 2M2, (1 Month US
LIBOR + 2.55%), 4.766%, 12/25/30 5,300, 000 5, 416, 403
Connecticut Avenue Securities FRB Ser. 18-C05, Class 1M2, (1 Month US
LIBOR + 2.35%), 4.566% 1/25/31 2, 410, 000 2, 448, 953
Connecticut Avenue Securities FRB Ser. 18-C02, Class 2M2, (1 Month US
LIBOR + 2.20%), 4.416% 8/25/30 5, 335, 000 5,413,410
Connecticut Avenue Securities FRB Ser. 18-C03, Class 1M2, (1 Month US
LIBOR + 2.15%), 4.366%, 10/25/30 6, 383, 000 6, 440, 203
GCAT, LLC 144A Ser.18-2, Class Al, 4.09%, 6/26/23 4,547, 874 4,544, 236
JPMorgan Alternative Loan Trust FRB Ser.06-A6, Class 1A1, (1 Month US
LIBOR + 0.16%), 2.376% 11/25/36 3,059, 092 2,913, 984
Morgan Stanley ABS Capital I, Inc. Trust FRB Ser.04-HE9, Class M2, (1
Month US LIBOR + 0.93%), 3.146%, 11/25/34 1,386, 196 1,381,222
Oaktown Re, Ltd. 144A
FRB Ser. 17-1A, Class M2, (1 Month US LIBOR + 4.00%), 6.216%, 4/25/27 9 480. 000 9 574 938
(Bermuda) ’ ’ ’ ’
FRB Ser.18-1A, Class M2, (1 Month US LIBOR + 2.85%), b5.066%, 7/25/28
(Bermuda) 2, 980, 000 3, 008, 402
Structured Asset Mortgage Investments II Trust FRB Ser.06-AR7, Class 629. 959 573. 085

A1BG, (1 Month US LIBOR + 0.12%), 2.336%, 8/25/36
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Vericrest Opportunity Loan Transferee LXI, LLC 144A Ser.17-NPL8, Class
AL 3.125%, 6/25/47 2,777,116 2, 754, 552
Vericrest Opportunity Loan Transferor LVI, LLC 144A Ser.17-NPL3, Class
AL 3.50% 3/25/47 6, 679, 693 6, 662, 994
WaMu Mortgage Pass—Through Certificates Trust

FRB Ser. 05-AR14, Class 1A2, 3.538%, 12/25/35 W 7,421, 748 7,449, 226

— 0, 0y

FRB Ser. 05-AR8, Class 2AC2, (1 Month US LIBOR + 0.92%), 3.136%, 1,176, 994 1,161, 105

7/25/45
Wells Fargo Home Equity Asset—Backed Securities Trust FRB Ser. 07-2
Class A3, (1 Month US LIBOR + 0.23%), 2.446%, 4/25/37 1,807, 222 1,747,923

197, 230, 009
Tl VRSO (R 655, 859, 259K FL) 648, 299, 141
[ Ry s g A A

T-IZ/]\ /\/711]}.# (13/))* ()K]\‘/l/) (}K F‘/I/)
loanDepot Station Place Agency Securitization Trust 144A FRB Ser. 17-LD1,
Class A, (1 Month US LIBOR + 0.80%), 3.016%, 11/25/50 2,576, 000 2,576, 000
Station Place Securitization Trust 144A

FRB Ser. 18-5, Class A, (1 Month US LIBOR + 0.70%), 2.912%, 9/24/19 4,471, 000 4,471, 000

FRB Ser. 18-3, Class A, (1 Month US LIBOR + 0.70%), 2.912%, 7/24/19 6, 462, 000 6, 462, 000
Ty b Ny ZREEER (RIS, 509, 000K FL) 13, 509, 000



RIFEEEAT 7 « 723 (0.6%)

TE LA

EoRE: y is
EILEE ST B R ey i
ITER == Ck ) CkR)
Citibank, N.A.
(3.05)/ 3 A¥K R/VLIBOR-BBA/20284-10 H 2018410 H /3. 05 170, 910, 500 1,075, 027
(3.031)/ 3 7> A ¥k K/VLIBOR-BBA/20494F 6 A 2019426 H/3.031 13, 485, 300 663, 746
3.087/ 3 " H ¥k K/VLIBOR-BBA/20284-10 A 20184104 /3. 087 170, 910, 500 603, 314
(3.25325) / 3 D> H ¥k RIVLIBOR-BBA/20284-10 A 2018410 /3. 25325 170, 910, 500 194, 838
2.89/ 3 i H ¥k K/LLIBOR-BBA/20284-10 A 2018410 H /2. 89 170, 910, 500 1, 709
Goldman Sachs International
(3.0325)/ 3 2> A #52K K /VLIBOR-BBA/20204F12 201842127 /3. 0325 242, 661, 900 737, 692
(3.01)/ 3 A #2K K/LLIBOR-BBA/20204F12 A 20184128 /3. 01 242, 661, 900 504, 737
(3.10)/ 3 7 H¥k R/VLIBOR-BBA/20284-10 H 2018410 H /3. 10 113, 940, 400 471,713
3.0325/ 3 /A ¥k R/LLIBOR-BBA/20204212 A 2018412 H /3. 0325 242, 661, 900 322, 740
3.01/ 3 7> A ¥k K/VLIBOR-BBA/2020412 A 2018412 H /3. 01 242,661, 900 247,515
2.93/ 3 7> A ¥k K/VLIBOR-BBA/2028410 A 201845104 /2. 93 113, 940, 400 15, 952
1.9175/ 3 > A ¥k R/VLIBOR-BBA/20194-10 A 20184104 /1. 9175 136, 425, 000 136
2.695/ 3 7> H ¥k K/VLIBOR-BBA/20234510 A 20184F10H /2. 695 31, 482, 700 31
JPMorgan Chase Bank N.A.
(2.925)/ 3 7 A¥K R/VLIBOR-BBA/20204-11 H 20184114 /2. 925 181, 996, 400 542, 349
2.76/ 3 7> A ¥k RK/VLIBOR-BBA/20284E10 A 20184F10H /2. 76 90, 998, 200 91
Morgan Stanley & Co. International PLC
(2.8225) / 3 )™ H ¥k RIVLIBOR-BBA/20204-10 A 20184510 H /2. 8225 238, 985, 400 776, 703
(2.92875)/ 3 1» A ¥k R/VLIBOR-BBA/20204F11 A 2018411 A /2. 92875 119, 492, 700 345, 334
RIFEEAY v 7« A7 a2 A5 (BUSEAET, 089, 153 KL) 6, 503, 627
RRFEEAT >3 (0.2%) *
CILE ST it Bk WIEE R
ot CK Fv) CKk ) CKk Fv)
Ok Fv)
JPMorgan Chase Bank N.A.
Federal National Mortgage Association 30 yr 3.50% TBA 20184F12H 31, 000, 000 31, 000, 000 188, 821
commitments (Z2—/L) /98. 02
Federal National Mortgage Association 30 yr 3.50% TBA 20184F12H
comnitments (= —/1) /98. 17 31, 000, 000 31, 000, 000 162, 037
Federal National Mortgage Association 30 yr 3.50% TBA 20184F12H
comnitments (=—/1) /98. 33 31, 000, 000 31, 000, 000 137, 764
Federal National Mortgage Association 30 yr 3.50% TBA 20184F10H
comnitments (=—/1) /98.75 100, 000, 000 100, 000, 000 38, 400
Federal National Mortgage Association 30 yr 3.50% TBA 20184F11H
comnitments (= —/1) /99. 19 31, 000, 000 31, 000, 000 25, 048
Federal National Mortgage Association 30 yr 3.50% TBA 2018411 H
comnitments (=—/1) /99. 38 31, 000, 000 31, 000, 000 17, 050
Federal National Mortgage Association 30 yr 3.50% TBA 2018411 H
commitments (21— /99. 56 31, 000, 000 31, 000, 000 11, 284
. .. )
Fedel.ral National Mortgage Association 30 yr 3.50% TBA 2018410 H 205, 000, 000 205, 000, 000 9,020
commitments (Z2—/L) /99. 13
Federal National Mortgage Association 30 yr 3.50% TBA 20184F12H
comnitments (7 k) /98. 80 31, 000, 000 31, 000, 000 260, 927
Federal National Mortgage Association 30 yr 3.50% TBA 20184F12H
comnitments (7 k) /98. 61 31, 000, 000 31, 000, 000 229, 462
Federal National Mortgage Association 30 yr 3.50% TBA 20184F12H
comnitments (F k) /98. 48 31, 000, 000 31, 000, 000 200, 446
Federal National Mortgage Association 30 yr 4.00% TBA 2018410 H
comnitments (F v k) /101. 52 52, 000, 000 52, 000, 000 284, 076
RIFEEA TV 3 VA EEEFEAM2, 367, 970K Fu) 1, 564, 335



SIS (9. 19%) % e
20184210 7 1 Hisidl, 4RIl v 2. 250%, {EIEH%H31, 245, 858K F/L201849 7 28 HF, HSBC

Bank USA, National Association&:0)325,0Q0,0005K F/»O)i?%?ﬁﬂE%Eé%?%@é:iabivéﬁ#ﬁ% (1l 31.240. 000 31, 240. 000
[5] 9 3. 000%7>55. 500%, 20254-1 A 1 AA>5205642 A 1A £ COMICHIA %M1 % P T
331, 562, 157K RV OKFRE— 4 — Vil ik L 35)

NEFL c ANAY R e wF— =Ty b 77K 1L6% 10, 00011 10, 000
SKEMHE RIS, EAFIE Y 2. 143%, T H20184E12H13H A § o 5, 658, 000 5, 633, 605
KEMEA MG, FFIE Y 2. 127%, WM H20184E12H6H A § 83, 000 82, 676
SKREM R IR, EAFIE Y 2. 123%, f#l A20184E11A23H A 999, 000 995, 899
KEMEE EWEES, EFIE Y 2. 058%, Ml H20184E11H15H A § @ 20, 892, 000 20, 837, 648
SKEM B EWRES. ERFIE Y 2. 076%, il H20184E11H8H A § @ 16, 273, 000 16, 237, 444
KE A RS EFIE Y 2. 028%, il H20184E1018H A § 1,779, 000 1,777, 263
KEMEAEMEEA, FRIE Y 2. 011%, WMITH20184E11H1A A § 3,771, 000 3, 764, 303
SKREM A FEIRES: . EAFIE Y 1.962%, Ji#l A20184E10A11H A 7, 668, 000 7, 663, 642
KEMBEEMEES, FFIE Y 2. 101%, WM H20184£10H25H A § 3, 371, 000 3, 366, 323
EHRE AT (BUSEAML, 611, 865K K1) 91, 608, 803
HBEAMRESREF

BEAMAERGF  (EURRAML, 996, 003, 168k R/L) 1,969, 585, 019
P& A AMEES: D F 72 BEFR

bp N—TZ WA b

FRB 7w —7 47 « L— | « R B (FoRahicfzig, fEHHREEOIITHRTH S, &flidFy v~
EBF7uTOREEZT L EBDH D, FREOAMRERICOWTIE, RN EEHFARIMERE ST

LEESFERTLNH D, )

FRN 7a—7 47 - L—b « /— b (FERENFERT, REYRRBEOBTRE Z3FE Y T 5, &
FEF Y v 7EZ 70T ORBEEZT LI NG5, FEOHMAERIZOWTIE, SFIEHS HMRETE
RESNTVWOEESFEZRT Z B HD, )

IFB f v N—=R « Ta—F 7« L— |k« R K ([GEFOER) & KT 580 %23 555 Th 5, &
FIREFSTIE, A=« Ta—F 7 « L—F « R R GAEBFIMES) XSRS A BT 5,
TR ENTFIRIT, MEFRRBIEOBITHETH D, FITF vy v FEiZ7u T OREEZIT 52 &0
b5,

10 fH LA AU — (FIFLESD)

PO 7V oL s A — (GRS

TBA &R TE DZHK

B AMREIR WM 2 (9 2 TERD

BB DFLHENR2VRY . 7 7 > ROBEAMARFMET IS 270, 20174104 1 H22H20184E9A30H £ T
D7 7 v RO#FEME CUF TEWR) &vw)H, ) REBEICBIT 20 THD, LLTOREFMIERIMEIC
KTBHERICBNT, M FLA =X VAN LET7 7 ROFEERSMETH- T, /ShF L AR
FAY « ATV — DRSBTS THL NN T A AV RA AV b e XV AL b s 2L
Nr—hEKRL, TASC820] &II&FHEMEREEES20S AIEMEIC X 2WERL LUBT] &7,

FRENTHZRIT, 1,003, 691, 464K RV DG FEFEIZ LSV T W5,

WRLAESR O —EE 72T As, WEHIRRBUE, FrEDT U AT ¢ TR OMERIC S, RE IO BIRE
ST, HLRITHIRBAES 0,851,863k A Th Y, BIEHHER LOBRBEAMGERICEEND (EL1, 9) ,



P OGSO I E TR, BEHHERBE, BEOT B AZWORRICH S h, BEFSHICOBIRE ShT
Wz, HERIZHIRBAES G5, 389, 116k KL TH Y | BE LoRBEAMIERICEEND (E1, 9) ,

S UEKAEAEO I E I AT, WEBBRERAE, FEOT BRI CIEE NS T U AT 4 7TEHO LB YR
Gl UCTHRICH SN, RESTICOBIRE STz, SRIZEIREAES 13, 650, 211K KA TH Y | Bt
B FoEgaMirkicaEsns (E1, 9) .

LBt (ES), REFSNICIRR SR TW A RIERIT, MEMFERBEAED 7 7 FOERIE O 7 AFOF|E Y T
BHD,

VERIRENTHERT, EREOE—F—V - T VBT IMEVE S — R ERT, FExy vy T EIET
Oy OEBESITEI LRSS,

WERARBUE, 77 v R, FFEDT VST 4 7R LOIERE LRESZ I 3—F 5728, 608,492, 901K /b
DFREEEZ A L TV,

BB DN W IR Y . EHHREIEAEOTHICBW TR SN TV ARIRIT, Wi £ ToMEFHHEY 2K,
FAITIRDLHRDZRIZIAAA LB D DI, 19334FFERE (IER) FH144AFKIT K0 BERE2 kR S0 2 A lRES:
BRI, INDOHIHRIIBELORENTVAIENC L Y HEHENLEERH D, —RIC5TEHISE ISR
BEFTH5,

TBAIWCELTIX, MEBEEHICHTIERL Z2RoZ L,

EFAEFICE R SN AL, HHORH A TH 5,

20184E 9 A30HBERIIEDTREARA Y v 7 « AT ar (FLIT L% 1,355, 140Kk KoL)

el B e o W
THCETE GHh) FEFIH %, BRI R T AT (* K}‘L)”‘ Ck Fv)
Barclays Bank PLC

2.813/ 3 7 H ¥ F/LLIBOR-BBA/20214F 1 A 201941 A ,/2. 813 134, 438, 000 809, 317
Citibank, N.A

(2.97)/ 3, A ¥k F/LLIBOR-BBA/20284E10 A 2018410 /2. 97 85, 455, 300 6, 836
3. 167/ 3 7> A ¥k K/LLIBOR-BBA/20284F10 A 201842101 /3. 167 85, 455, 300 258, 075
3.09/ 3 7» A ¥k F/LLIBOR-BBA/20244F 6 A 20194E 6 A /3. 09 59, 934, 600 610, 734
(3.167)/ 3 7> A ¥k K/VLIBOR-BBA/20284-10 A 20184E10H /3. 167 85, 455, 300 611, 860
2.97/ 3 7 A ¥k F/LLIBOR-BBA/20284£10 A 2018410 /2. 97 85, 455, 300 1, 080, 155
2.663/ 3 7> H ¥k K/LLIBOR-BBA/20214F 1 A 20194E 1 H /2. 663 134, 438, 000 1, 138, 690
Goldman Sachs International

(2.3025) / 3 7> H ¥k K/LLIBOR-BBA/20194E10 A 20184£10H /2. 3025 299, 835, 200 300
(3.015)/ 3 7»H ¥k FILLIBOR-BBA/20284£10 A 20184£104 /3. 015 56, 970, 200 40, 449




20184 9 A30HBERIIFEDREA Y v 7 « AF g (FLIT L% 7,355, 140k FL)  (-o3%)

- ; FHE I
BT ‘ TR R Rl
ZHEIEL GHL) BEEFFEY%, EBFIEAEE T TR Rvitveis Ck k)
Ck )

Goldman Sachs International (-2-3%)
3.015/ 3 /" H ¥k K/VLIBOR-BBA/20284-10 A 20184104 /3. 015 56, 970, 200 (541, 787)
(3.02125) / 3 7 H #52K K/VLIBOR-BBA/20224F12 H 20184121 /3. 02125 242, 661, 900 555, 696
3.02125/ 3 7> A ¥k R /LLIBOR-BBA/20224-12 A 20184124 /3. 02125 242,661, 900 1, 227, 868
JPMorgan Chase Bank N.A.
3.16/ 3 7> A ¥k K/VLIBOR-BBA/20284-10 A 20184£10H /3. 16 90, 998, 200 114, 658
3.085/ 3 H H #5K K/LLIBOR-BBA/20204E11 H 20184114 /3. 085 181, 996, 400 185, 636
3.005/ 3 7 H ¥k K/VLIBOR-BBA/2020411 A 20184114 /3. 005 181, 996, 400 340, 333
2.77/ 3 > A ¥k K/VLIBOR-BBA/20214F 1 A 201941 A 72.77 299, 835, 200 1,969,917
At 9,492, 311
20184F 9 A30 HBIERIRFDOFEHA T 5 > (7L 37 LKA2, 193, 594K KIL)

R KGR R
BT 7 (Tt Ok ) Ok F ) Ok F )

Ck )

JPMorgan Chase Bank N.A.
Federal National Mortgage Association 30 yr 3.50% TBA 2018412 H
commi tments (=1—/L) /98. 36 31, 000, 000 31, 000, 000 133, 765
Federal National Mortgage Association 30 yr 3.50% TBA 2018412 H
commitments (=—/1) /98. 51 31, 000, 000 31, 000, 000 112, 499
Federal National Mortgage Association 30 yr 3.50% TBA 20184121 31.000. 000 31.000. 000 93 713
commitments (=1—/L) /98. 67 P P ’
Federal National Mortgage Association 30 yr 3.50% TBA 20184121
comnitments (= —/1) /98. 70 31, 000, 000 31, 000, 000 90, 675
Federal National Mortgage Association 30 yr 3.50% TBA 20184E12 1
comnitments (=—/1) /98. 85 31, 000, 000 31, 000, 000 74, 741
Federal National Mortgage Association 30 yr 3.50% TBA 2018412
commitments (=t—/1) /99. 01 31, 000, 000 31, 000, 000 61, 039
Federal National Mortgage Association 30 yr 3.50% TBA 2018411 H
commitments (21— /99. 54 31, 000, 000 31, 000, 000 11,997
Federal National Mortgage Association 30 yr 3.50% TBA 20184E11H
commi tments (=1—/L) /99. 72 31, 000, 000 31, 000, 000 7,719
Federal National Mortgage Association 30 yr 3.50% TBA 20184114 31.000. 000 31.000. 000 4 805
commitments (=1—/L) /99.91 P P !
Federal National Mortgage Association 30 yr 3.50% TBA 2018410 205, 000, 000 205, 000, 000 1,458, 370
commitments (7> k) /99. 13
Federal National Mortgage Association 30 yr 3.50% TBA 20184E10H
comnitments (7 k) /98.75 100, 000, 000 100, 000, 000 366, 500
Federal National Mortgage Association 30 yr 3.50% TBA 2018412
comnitments (F v k) /98. 33 31, 000, 000 31, 000, 000 173, 941
Federal National Mortgage Association 30 yr 3.50% TBA 2018412
commitments (7 k) /98. 17 31, 000, 000 31, 000, 000 149, 978
Federal National Mortgage Association 30 yr 3.50% TBA 2018412 H
comnitments (7 k) /98. 02 31, 000, 000 31, 000, 000 128, 526
Federal National Mortgage Association 30 yr 3.50% TBA 20184121
comnitments (7 k) /97. 86 31, 000, 000 31, 000, 000 109, 523
Federal National Mortgage Association 30 yr 3.50% TBA 20184121
comnitments (7 k) /97.70 31, 000, 000 31, 000, 000 92, 845
Federal National Mortgage Association 30 yr 3.50% TBA 20184E12 1
comnitments (7 k) /97. 55 31, 000, 000 31, 000, 000 78, 337
Federal National Mortgage Association 30 yr 4.00% TBA 20184£10H
comnitments (=t—/1) /101. 52 52, 000, 000 52, 000, 000 3, 796
At 3, 152, 769
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= - EFIRY, /ISEF R R IES e AN NP
STHEIE G BEEFIFE%,ZEEFI =S W SATERE Ck L) Ok L) CE R
Bank of America N.A.
S - 20244F 6 H
(2.647)/ 3 7> AWK R/LLIBOR-BBA/20294E6 A (B #E) /2. 647 37, 479, 500 (1, 465, 448) 252, 237
(2.785)/ 3 7 AWk RIVLIBOR-BBA/20474F 1 H (E#) 20274 12)37% 22, 487, 600 (2,412, 919) 49, 473
S o 20244F 6 H
2. 647/ 3 1A ¥k F/LLIBOR-BBA/20294E6 7 (B %) /2. 647 37, 479, 500 (1, 465, 448) (554, 697)
2. 785/ 3 7AWk F/LLIBOR-BBA/20474E 1 A (E &) 20274 12)%7g 22, 487, 600 (2,412,919) (947, 852)
Citibank, N.A.
. ye 1s [ 202446 A
(2.654) / 3 7 A ¥k N /LLIBOR-BBA/20294E6 H (E #t) /2. 654 37, 479, 500 (1, 465, 448) 245, 491
" 1e s 20244118
(2.689)/ 3 7> H ¥k R/LLIBOR-BBA/20494E11 1 (B #E) /2. 689 4,579, 000 (589, 546) 104, 584
W te . 20244118
2. 689/ 3 7 A ¥k F/LLIBOR-BBA/20494E11 7 (B #E) /2. 689 4,579, 000 (589, 546) (205, 185)
2. 654/ 3 7 H ¥k KIVLIBOR-BBA/20294F6 H (‘B 4t) 2024% %i 37, 479, 500 (1, 465, 448) (550, 949)
Goldman Sachs International
. " Te - 20294E11 A
(2.725)/ 3 7> AWK R/LLIBOR-BBA/20394E11 1 (B £k) /9. 795 7,631, 600 (611, 673) 85, 550
<
(3.005)/ 3 7 A ¥k R/LLIBOR-BBA/20394E11 H (B #t) 2029’/4;1(1)?5 7,631, 600 (528, 870) 67,921
s s 20274E 3 H
(2.8175)/ 3 7> H ¥k RIVLIBOR-BBA/20474E3 H () /9.8175 4,497, 500 (567, 809) 29, 009
3.05/ 3 7> Wk RLLIBOR-BBA/20284F11 3 (B #t) 20184F11H /3. 05 170, 910, 500 (507, 034) 171
(3.2175) /3 2>A¥K F/VLIBOR-BBA/20284E11 A (B &) 201??;}% 170, 910, 500 (478, 549) (73, 492)
2.725/ 3 7 A ¥k R/VLIBOR-BBA/20394E11 H (B &) 2029%1;55 7,631, 600 (611, 673) (140, 116)
3.005/ 3 7> A ¥k F/VLIBOR-BBA/20394E11 H (B &) 2029?;153)45 7,631, 600 (694, 476) (143, 550)
. we 1s o 202743 A
2.8175/ 3 7> A ¥k R/LLIBOR-BBA/20474E3 H (B #L) /9. 8175 4,497, 500 (567, 809) (151, 431)
3. 13/ 3 7AWk KIVLIBOR-BBA/20284FE11 1 (F24k) 20184F11H/3.13 85, 455, 300 481, 968 41, 873
(3.13) /3 AWK F/LLIBOR-BBA/20284FE11 H (FE#E) 20184F11H/3.13 85, 455, 300 481, 968 (18, 800)
JPMorgan Chase Bank N. A.
e 1s . 20244F11H
(2.902)/ 3 7AWk F/LLIBOR-BBA/20494E11 H (B ) /9. 902 4,579, 000 (491, 327) 97, 258
(2.50)/ 3 7AWk F/LLIBOR-BBA/20394E11 A (E#) 2029411 H /2. 50 7,631, 600 (793, 636) 21, 063
2.50/ 3 7> Wk K/VLIBOR-BBA/20394E11 7 (B #t) 20294E11H /2. 50 7,631, 600 (441, 106) (54, 948)
2.902/ 3 A ¥k F/LLIBOR-BBA/20494E11 7 (B #) 2024%%1 4,579, 000 (707, 913) (248, 823)
(2.8325) /3 7> H ¥k R/LLIBOR-BBA/20524F2 /] (B ) 202242‘2?32/5 22, 487, 600 (3,139, 831) (284, 017)
2.8325/ 3 7> H ¥k R/LLIBOR-BBA/20524F2 (B ) 202242‘2?32/5 22, 487, 600 (3,139, 831) (1, 478, 110)
Morgan Stanley & Co. International PLC
S . 20244118
(2.505)/ 3 7> ¥k R/LLIBOR-BBA/20494E11 1 (B £E) /2. 505 4,579, 000 (701, 503) 94, 785
e Te ) 20244F11H
2.505/ 3 ) H ¥k K/LLIBOR-BBA/20494F11 H (&) /2. 505 4,579, 000 (492, 700) (165, 256)
A FEBFTAM 2 1,089, 415
AREBFE (H) (5,017, 226)
At (3,927, 811)
20184F 9 A30 HHERMRFE DO T B AFEHEK CRINT-HUEEI22, 382, 734K KIL)
o WA g
Ck Fv) A/B/%) Ck )
Federal Home Loan Mortgage Corporation, 3.00%, 10/1/48 1, 000, 000 10/11/18 956, 719
Federal National Mortgage Association, 4.00%, 10/1/48 62, 000, 000 10/11/18 62, 600, 625
Federal National Mortgage Association, 3.50%, 10/1/48 170, 000, 000 10/11/18 167, 290, 624
Federal National Mortgage Association, 3.00%, 10/1/48 95, 000, 000 10/11/18 90, 895, 706
At 321, 743, 674



20184F 9 H 30 A BIERRE O il FAB CIER SN D85 A T » 78K
BN L
_ ) NN AREH A
THE S . T ¥ . N [ S
Hﬁﬁf (i%w) = WU (H/gﬁgi Ty RICL B 77 v RIZX A% B () %
[C=N ) Ck )
Ck kL)
28, 930, 000 393, 477 (242, 894) 6/20/23 2.75% - Semiannually o month USD-LIBOR-BBA (51,957)
- Quarterly
56, 970, 200 880, 190 322, 550 9/25/28 8 month USD-LIBOR™» gg6y  gomiannually (552, 290)
BBA - Quarterly
0/ — -
113,940, 400 870, 505 (314, 847) 9/25/28 3. 026%% 3 month USD-LTBOR-BBA 543, 250
Semiannual ly - Quarterly
989, 035, 300 526, 167E (376, 125) 12/19/20  3.05% — Semiannually © month USD-LIBOR-BBA 150, 041
— Quarterly
429, 807, 700 86, 821E (870, 543) 12/19/23  3.10% - Semiannually © month USD-LIBOR-BBA (952, 246)
- Quarterly
334, 974, 100 444, 1768 250, 717 12/19/28 5 month USDTLIBOR™ g gy o i nually 694, 893
BBA - Quarterly
7,801, 600 106, 913E 42, 308 12/19/48  3.20% — Semiannually © month USD-LIBOR-BBA (64, 605)
- Quarterly
0 — — -
2, 392, 700 9, 4398 (34) 10/30/28 o 167% 3 month USD-LIBOR-BBA (9, 473)
Semiannual ly - Quarterly
0 — — -
19, 900, 000 47, 342 (264) 9/28/28 3. 14177% 3 month USD-LTBOR-BBA (48, 859)
Semiannual ly - Quarterly
0 — -
87, 164, 400 44, 803 (1, 156) 10/2/28 3. 1215% 3 month USD-LTBOR-BBA (45, 958)
Semiannual ly - Quarterly
4t (1, 190, 288) (337, 204)
E ¥ H IR i,
20184E 9 A30HHIERIKFEDPOTC h—F LU Z—r « 2T v 7HK
RN T L
2T S NN e AN AT
VIR, e T WRE oo Fpmms 27 FHERS R IBLFA
mEik G SRy o0 k) S FI3H S M) 15
Ck k) [GZN ) M=% Jx—21 Ck k)
Ck k)
Bank of America N.A
= Synthetic TRS Index
286, 369 285, 568 - 1/12/41 4.00% (1 month USD= %000 s 0" -\ Fannie 1,581
LIBOR) — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
141, 113 140, 719 - 1/12/41 4.00% (1 month USD= %000 0" o\ Fannie 779
LIBOR) - Monthly
Mae pools — Monthly
Barclays Bank PLC
Synthetic MBX Index
0, —
1,446, 267 1,441,932 - 1/12/40 4.50% (1 month USD= 00 oo™ o Fannie (2, 674)
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
479, 624 478, 642 - 1/12/42 4.00% (1 month USD= %000 ™0™ 2\ Fannie 2,903
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
18, 664 18, 611 - 1/12/41 4.00% (1 month USD= 000 "00" o Fannie 103
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
170, 512 170, 035 - 1/12/41 4.00% (1 month USD= %000 """ o' Fannie 942
LIBOR) - Monthly
Mae pools — Monthly
= Synthetic TRS Index
15, 815 15, 795 - 1/12/40 5.00% (1 month USD- %57, year Fannie 131
LIBOR) — Monthly
Mae pools — Monthly
Synthetic MBX Index
0, —
1,954, 084 1,947, 494 - 1/12/40 4.00% (1 month USD= %000 0" o Fannie (4, 748)

LIBOR) — Monthly

Mae pools — Monthly
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Barclay' s Bank, PLC (-2-3%)
Synthetic MBX Index
0, —
20, 844, 689 20, 774, 386 1/12/40 flggé)(} ﬁO“EElUSD 4.00% 30 year Fannie (50, 659)
onthly Mae pools — Monthly
= Synthetic TRS Index
226, 499 227, 202 1/12/39 figgﬁ)(f ﬁO“IEIUSD 6.00% 30 year Fannie 3, 294
onthly Mae pools — Monthly
Synthetic MBX Index
0, —
4,119,982 4,106, 086 1/12/40 figgé)(} ﬁogfﬁlUSD 4.00% 30 year Fannie (10, 013)
© ¥ Mae pools — Monthly
Synthetic TRS Index
0, —
26, 381 26, 412 1/12/38 figgé)(} ﬁO“tEIUSD 6.50% 30 year Fannie 335
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
7,467 7,517 1/12/39 Eiéggél 4 month USD™ 5 50% 30 year Fannie (134)
¥ Mae pools — Monthly
_ Synthetic TRS Index
7,467 7,517 1/12/39 E?ng%z & miﬁih USD= 5 50% 30 year Fannie (134)
onthly Mae pools — Monthly
= Synthetic TRS Index
170, 690 170, 213 1/12/41 ﬁiggﬁ)(f ﬁO“E£IUSD 4.00% 30 year Fannie 943
onthly Mae pools — Monthly
Synthetic MBX Index
0, —
327, 086 326,177 1/12/41 iiggé)(} ﬁZEEEIUSD 5.00% 30 year Ginnie (470)
¥ Mae II pools — Monthly
Synthetic TRS Index
0/ —
17, 934 18, 053 1/12/39 E?ngél & miﬁ}h USD™ 5 50% 30 year Fannie (321)
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
18, 296 18, 135 1/12/40 figgé)(} ﬁogfﬁlUSD 4.50% 30 year Fannie 7
© ¥ Mae pools — Monthly
Synthetic TRS Index
0/ —
3,000 3,020 1/12/39 E?ng‘z & miﬁ}h USD™ 5 50% 30 year Fannie (54)
onthly Mae pools — Monthly
= Synthetic TRS Index
64, 900 64,718 1/12/41 ﬁiggﬁ)(f ﬁO“E£IUSD 4.00% 30 year Fannie 358
onthly Mae pools — Monthly
Synthetic MBX Index
0, —
20, 104, 609 20, 048, 787 1/12/41 Eiggé)(} ﬁOEEElUSD 5.00% 30 year Ginnie (28, 898)
© v Mae II pools — Monthly
= Synthetic MBX Index
802, 543 800, 137 1/12/40 ﬁiggﬁ)(f ﬁO“IEIUSD 4.50% 30 year Fannie (1, 483)
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
792,706 793, 620 1/12/38 E?ngéz 4 month USD™ 6 50% 30 year Fannie (10, 057)
o y Mae pools — Monthly
Synthetic TRS Index
0, —
427, 936 430, 789 1/12/39 iiggé)(} ﬁO“tEIUSD 5.50% 30 year Fannie 7,670
onthly Mae pools — Monthly
Synthetic MBX Index
0, —
3,603, 101 3,606, 175 1/12/39 E?ngél éoziﬁih USD™ 6 00% 30 year Fannie (9, 388)
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
449, 164 449, 682 1/12/38 fiﬁgé)(} ﬁO“EElUSD 6.50% 30 year Fannie 5,698
onthly Mae pools — Monthly
Synthetic TRS Index
0/ —
844, 360 845, 952 1/12/41 (5.00% 1 month USD= 27000 "s0" o\ Fannie (9, 602)

LIBOR - Monthly

Mae pools — Monthly
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Barclay' s Bank, PLC (-2-3%)
Synthetic TRS Index
0, —
213, 314 211, 880 1/12/43 iiﬁgé)(} ﬁOEEElUSD 3.50% 30 year Fannie 209
© v Mae pools — Monthly
= Synthetic MBX Index
4, 208, 831 4, 195, 248 1/12/40 fi§8?>(f ﬁggIEIUSD 5.00% 30 year Fannie (7, 907)
v Mae pools — Monthly
Synthetic MBX Index
0, —
46, 095, 975 45, 940, 701 1/12/41 5.00% (1 month USD= 77000 "a0" o Fannie (93, 293)
LIBOR) - Monthly
Mae pools — Monthly
Synthetic MBX Index
0/ —
57,997, 179 58,021, 111 1/12/38 E?éggél &o:iﬁih USD™ 6 '50% 30 year Fannie (143, 576)
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
11, 446, 565 11, 408, 007 1/12/41 5.00% (1 month USD= 77000 0" o Fannie (23,167)
LIBOR) — Monthly
Mae pools — Monthly
Citibank, N.A
Synthetic TRS Index
0/ —
7,268 7,316 1/12/39 Eiéggéz &Ogiﬁih USD= 5 '50% 30 year Fannie (130)
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
632, 777 630, 645 1/12/41 Eiggé)(} ﬁOEEElUSD 5.00% 30 year Fannie (1, 281)
© v Mae pools — Monthly
= Synthetic MBX Index
68, 806 68, 575 1/12/41 fi§8?>(f $22E£1USD 5.00% 30 year Fannie (139)
v Mae pools — Monthly
Credit Suisse International
Synthetic MBX Index
0, —
519, 948 518, 196 1/12/41 iiggé)(} ﬁzgtEIUSD 5.00% 30 year Fannie (1, 053)
v Mae pools — Monthly
Synthetic TRS Index
0, —
7,467 7,517 1/12/39 (5. 50%) 1 month USD- 5" pae" year Fannie (134)
LIBOR - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
287, 545 286, 955 1/12/42 figgé)(} ﬁogtElUSD 4.00% 30 year Fannie 1,740
© v Mae pools — Monthly
= Synthetic MBX Index
153,923 153, 495 1/12/41 iiggﬁ)(i ﬁ22i£1USD 5.00% 30 year Ginnie (221)
y Mae II pools — Monthly
_ Synthetic TRS Index
845,127 846, 721 1/12/41 f?ggg%z & g:ﬁ}h USD= 5 00% 30 year Fannie (9, 610)
° v Mae pools — Monthly
= Synthetic TRS Index
431, 449 432, 039 1/12/44 ﬁi§8?>(f ﬁggIEIUSD 4.00% 30 year Fannie 4,094
v Mae pools — Monthly
Synthetic TRS Index
0, —
194, 327 193, 184 1/12/44 3.50% (1 month USD= 57500 ™0™ o\ Fannie 327
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
5,923 5,883 1/12/43 Eiggé)(} ﬁzgtﬁlUSD 3.50% 30 year Fannie 6
v Mae pools — Monthly
Synthetic TRS Index
0, —
21, 658 21,513 1/12/43 3.50% (1 month USD= 57500 "a0" o\ Fannie 21
LIBOR) — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
1,884, 767 1,879, 642 1/12/45 4.00% (1 month USD= %000 00" o\ Fannie 10, 059

LIBOR) — Monthly

Mae pools — Monthly
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Credit Suisse International (-2>-3%)
Synthetic TRS Index
0, —
229, 604 228,979 1/12/45 flggé)(} ﬁOEEElUSD 4.00% 30 year Fannie 1,225
© v Mae pools — Monthly
= Synthetic TRS Index
226, 345 226, 017 1/12/45 Ei38§>(£ $22E£1USD 3.50% 30 year Fannie 1,358
v Mae pools — Monthly
Synthetic TRS Index
0, —
1,521,115 1,523, 197 1/12/44 figgé)(} ﬁggfﬁlUSD 4.00% 30 year Fannie 14, 432
¥ Mae pools — Monthly
Synthetic TRS Index
0/ —
1,016, 569 1,013, 725 1/12/41 Eﬁéggél éogiﬁih USD= 4 "00% 30 year Fannie (5, 614)
¥ Mae pools — Monthly
Deutsche Bank AG
Synthetic TRS Index
0, —
11, 124 11, 083 1/12/40 figgé)(} ﬁogtElUSD 4.00% 30 year Fannie 57
© v Mae pools — Monthly
Synthetic TRS Index
0/ —
18, 296 18,135 1/12/40 ﬁ%géﬁ‘l &Ogiﬁih USD= 4 '50% 30 year Fannie %)
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
11, 026 11,013 1/12/40 Eiggé)(} ﬁOEEElUSD 5.00% 30 year Fannie 91
© v Mae pools — Monthly
= Synthetic MBX Index
176, 640 176, 194 1/12/41 ﬁi38§>(£ $22E£1USD 4.50% 30 year Ginnie (247)
v Mae II pools — Monthly
Goldman Sachs International
Synthetic TRS Index
0, —
705, 188 706, 001 1/12/38 figgé>(} ﬁzgtﬁlUSD 6.50% 30 year Fannie 8, 946
v Mae pools — Monthly
Synthetic TRS Index
0, —
544, 004 544, 631 1/12/38 figgé)<} ﬁogfﬁlUSD 6.50% 30 year Fannie 6,902
© ¥ Mae pools — Monthly
Synthetic TRS Index
0, —
1,535, 404 1, 540, 166 1/12/39 figgé)(} ﬁO“tElUSD 6.00% 30 year Fannie 22, 332
onthly Mae pools — Monthly
= Synthetic TRS Index
633, 562 634, 293 1/12/38 fi§8?>(f ﬁ°“§£1USD 6.50% 30 year Fannie 8,037
onthly Mae pools — Monthly
Synthetic MBX Index
0, —
2, 655, 200 2,646, 256 1/12/41 Eiggé)(} ﬁOEEElUSD 5.00% 30 year Fannie (5, 374)
© v Mae pools — Monthly
= Synthetic TRS Index
1, 190, 205 1, 187, 766 1/12/42 ﬁi88§>(£ $22E£1USD 4.00% 30 year Fannie 7,202
v Mae pools — Monthly
Synthetic TRS Index
0, —
1, 190, 205 1, 187, 766 1/12/42 figgé)(} ﬁggfﬁlUSD 4.00% 30 year Fannie 7,202
¥ Mae pools — Monthly
Synthetic MBX Index
0/ —
4,002,103 4,003, 755 1/12/38 E?éggél éogiﬁih USD™ 6 '50% 30 year Fannie (9, 220)
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
1,503, 479 1,504, 100 1/12/38 E?ngél éogiﬁih USD™ 6 50% 30 year Fannie (3, 464)
¥ Mae pools — Monthly
_ Synthetic TRS Index
356, 976 359, 356 1/12/39 (5. 50%) 1 month USD= 77500 0" o\ Fannie (6, 398)

LIBOR - Monthly

Mae pools — Monthly
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Goldman Sachs International (-2>-3%)
_ Synthetic TRS Index
5,425 5,461 - 1/12/39 E?ng%z & miﬁih USD™ 5 50% 30 year Fannie (97)
onthly Mae pools — Monthly
= Synthetic TRS Index
109, 267 108, 865 - 1/12/40 ﬁi§8?>(f ﬁO“I£1USD 4.00% 30 year Fannie 560
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
34,017 34,122 - 1/12/39 figgé)<} ﬁogfﬁlUSD 6.00% 30 year Fannie 495
© ¥ Mae pools — Monthly
Synthetic TRS Index
0, —
615, 360 617, 268 - 1/12/39 figgé)(} ﬁO“tEIUSD 6.00% 30 year Fannie 8,951
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
359, 148 359, 563 - 1/12/38 figgé)<f ﬁ22§21USD 6.50% 30 year Fannie 4,556
y Mae pools — Monthly
_ Synthetic MBX Index
713,325 713, 620 - 1/12/38 E?ng%z & miﬁih USD™ 6 50% 30 year Fannie (1, 643)
onthly Mae pools — Monthly
= Synthetic TRS Index
485, 348 485, 908 - 1/12/38 ?iﬁgﬁ)(f ﬁ22i£1USD 6.50% 30 year Fannie 6, 157
y Mae pools — Monthly
_ Synthetic MBX Index
5,482, 654 5,484,916 - 1/12/38 E?ng%z &OZfEEh USD™ 6 50% 30 year Fannie (12, 630)
y Mae pools — Monthly
Synthetic MBX Index
0/ —
855, 997 856, 351 - 1/12/38 E?ngéz éogiﬁih USD= 67508 30 year Fannie (1,972)
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
203, 279 203, 363 - 1/12/38 E?ngél &OZTEEh USD™ 6 50% 30 year Fannie (469)
y Mae pools — Monthly
Synthetic MBX Index
0/ —
542, 044 542, 267 - 1/12/38 E?ngéz & giﬁih USD= 67508 30 year Fannie (1,249)
° v Mae pools — Monthly
Synthetic MBX Index
0/ —
320, 969 321, 101 - 1/12/38 E?ng‘z & miﬁih USD= 6 '50% 30 year Fannie (739)
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
192, 022 192, 243 - 1/12/38 fiﬁgé)(} ﬁO“EElUSD 6.50% 30 year Fannie 2,436
onthly Mae pools — Monthly
= Synthetic TRS Index
735, 658 736, 507 - 1/12/38 fi§8?>(f ﬁggi£1USD 6.50% 30 year Fannie 9,333
v Mae pools — Monthly
Synthetic TRS Index
0, —
1, 096, 120 1,093, 874 - 1/12/42 figgé)(} ﬁggfﬁlUSD 4.00% 30 year Fannie 6,632
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
875, 976 874, 181 - 1/12/42 ﬁiggé)(} ﬁzgtEIUSD 4.00% 30 year Fannie 5, 300
v Mae pools — Monthly
Synthetic TRS Index
0, —
1, 095, 330 1,098, 727 - 1/12/39 figgé)<f ﬁ22§21USD 6.00% 30 year Fannie 15, 932
y Mae pools — Monthly
Synthetic TRS Index
0, —
452,538 451,610 - 1/12/42 flggé)(} ﬁOEEElUSD 4.00% 30 year Fannie 2,738
© v Mae pools — Monthly
Synthetic TRS Index
0/ —
909, 420 911, 134 - 1/12/41 (5.00% 1 month USD= 27000 "s0" o\ Fannie (10, 342)

LIBOR - Monthly

Mae pools — Monthly
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Goldman Sachs International (-2>-3%)
Synthetic TRS Index
0, —
140, 227 139, 846 /12745 4008 (Lmonth USD= %0700 ear Fannie 748
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0/ —
156, 206 155, 156 1/12/43 (3.50%) 1 month USD= " 200 "™ " Fannie (153)
LIBOR - Monthly
Mae pools — Monthly
_ Synthetic TRS Index
1, 054, 750 1,051,172 1/12/44 (3. 00%) 1 month USD= " 5%000" 30 voar Fannie (4, 296)
LIBOR — Monthly
Mae pools — Monthly
JPMorgan Chase Bank N.A.
Synthetic TRS Index
0, —
28, 463 28, 384 1/1g/ar 4000 (Lmonth USD= 4 0"a0 v oar Fannie 157
LIBOR) — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
135, 857 135,477 1z/a1 4008 (Lmonth USD= 3%, 00"a0" car Fannie 750
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0/ —
909, 420 911, 134 1/12/41 (5.00%) 1 month USD= "0y "™ ' Fannie (10, 341)
LIBOR - Monthly
Mae pools — Monthly
JPMorgan Securities LLC
= Synthetic TRS Index
979, 992 981, 334 1/12/44 4008 (Lmonth USD= 2%, 00 700" Fannie 9,298
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
52, 069 51,719 1/12/43 (3.50%) L month USD= 57504 0" oo Fannie (51)
LIBOR — Monthly
Mae pools — Monthly
Synthetic TRS Index
0/ —
5, 284, 667 5,273, 838 1/12/42 (4.00%) 1 month USD 4.00% 30 year Fannie (31,977)
LIBOR — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
194, 327 193, 184 iz/ag G500 1 month USD= oy Ton "o o Fannie (327)
LIBOR - Monthly
Mae pools — Monthly
ALV T L I 7 A I BT Al 4 193, 027
HHAWT L I 7 A CUHER) REHF () (515, 756)
ol - ot (322, 729)
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USA Non Revised
B (1.9225%) - At Consumer Price Index-
7, 560, 000 160, 756 7/3/22 maturity Urban (CPI-U) - At 160, 756
maturity
USA Non Revised
. Consumer Price Index—
— (V/— o
7, 560, 000 213, 026 7/3/27 2.085% — At maturity Urban (CPI-U) - At (213, 026)
maturity
USA Non Revised
_ (1.89%) - At Consumer Price Index—
8, 678, 000 199, 368 7/5/22 maturity Urban (CPI-U) - At 199, 368
maturity
USA Non Revised
. Consumer Price Index—
8, 678, 000 274, 320 7/5/27 2.05% — At maturity Urban (CPI-U) - At (274, 320)
maturity
s - (127, 222)



20184E 9 H30HHIERIREDPOTCIZ LYy b « T4V MR —FBH T 0T 7 g

HENAEA o
A CLLE T Swm  ETA R WIER 77 v kS A
s e CREY) Gk (AR RIS o

Ck Fv)

Citigroup Global Markets, Inc.
CMBX NA A.6 Index A/P 51, 820 4, 000, 000 49, 200 5/11/63 200 bp - Monthly 3,953
CMBX NA A.6 Index A/P 4,759 4, 087,000 50, 270 5/11/63 200 bp — Monthly (44, 148)
CMBX NA A.6 Index A/P 3,175 4, 087,000 50, 270 5/11/63 200 bp - Monthly (45, 733)
CMBX NA A.6 Index A/P (1,614) 4, 159, 000 51, 156 5/11/63 200 bp — Monthly (51, 384)
CMBX NA A.6 Index A/P 72,835 7,464, 000 91, 807 5/11/63 200 bp - Monthly (16, 484)
CMBX NA A.6 Index A/P 12, 087 7,789, 000 95, 805 5/11/63 200 bp — Monthly (81, 122)
CMBX NA A.6 Index A/P 110, 216 7,971, 000 98, 043 5/11/63 200 bp — Monthly 14, 830
CMBX NA A.7 Index A-/P (3, 558) 2,445, 000 3,179 1/17/47 200 bp - Monthly 436
CMBX NA BB.7 Index BB/P 34, 061 265, 000 33,496 1/17/47 500 bp — Monthly 786
CMBX NA BBB-.6 Index BBB-/P 6, 397 67,000 7,899 5/11/63 300 bp - Monthly (1, 469)
CMBX NA BBB-.6 Index BBB-/P 9,619 83, 000 9, 786 5/11/63 300 bp — Monthly (126)
CMBX NA BBB-.6 Index BBB-/P 16, 207 162, 000 19, 100 5/11/63 300 bp - Monthly (2,812)
CMBX NA BBB-.6 Index BBB-/P 22, 563 222,000 26, 174 5/11/63 300 bp - Monthly (3, 499)
CMBX NA BBB-.6 Index BBB-/P 22,409 227,000 26, 763 5/11/63 300 bp — Monthly (4, 240)
CMBX NA BBB-.6 Index BBB-/P 56, 974 498, 000 58,714 5/11/63 300 bp - Monthly (1, 532)
CMBX NA BBB-.6 Index BBB-/P 62, 813 571, 000 67,321 5/11/63 300 bp — Monthly (4, 223)
CMBX NA BBB-.6 Index BBB-/P 80, 045 715, 000 84, 299 5/11/63 300 bp - Monthly (3, 896)
CMBX NA BBB-.6 Index BBB-/P 80, 754 732, 000 86, 303 5/11/63 300 bp — Monthly (5, 183)
CMBX NA BBB-.6 Index BBB-/P 94, 274 857, 000 101, 040 5/11/63 300 bp — Monthly (6, 338)
CMBX NA BBB-.6 Index BBB-/P 115, 145 997, 000 117, 546 5/11/63 300 bp - Monthly (1, 986)
CMBX NA BBB-.6 Index BBB-/P 350, 631 3,547, 000 418,191 5/11/63 300 bp — Monthly (65, 786)
CMBX NA BBB-.6 Index BBB-/P 378, 348 3,664, 000 431, 986 5/11/63 300 bp - Monthly (51, 806)
CMBX NA BBB-.6 Index BBB-/P 449, 628 4,179, 000 492, 704 5/11/63 300 bp — Monthly (40, 986)
CMBX NA BBB-.6 Index BBB-/P 768, 209 7,166, 000 844, 871 5/11/63 300 bp — Monthly (73, 079)
CMBX NA BBB-.6 Index BBB-/P 760, 896 7,166, 000 844,871 5/11/63 300 bp - Monthly (80, 392)
CMBX NA BBB-.6 Index BBB-/P 826, 051 7, 362, 000 867, 980 5/11/63 300 bp — Monthly (38, 248)
CMBX NA BBB-.6 Index BBB-/P 778, 886 7,935, 000 935, 537 5/11/63 300 bp - Monthly (152, 683)
Credit Suisse International
CMBX NA A.6 Index A/P 17,933 11, 578, 000 142, 409 5/11/63 200 bp - Monthly (120, 617)
CMBX NA BBB-.6 Index BBB-/P 45,192 409, 000 48, 221 5/11/63 300 bp - Monthly (2, 825)
CMBX NA BBB-.6 Index BBB-/P 47,762 473, 000 55, 767 5/11/63 300 bp — Monthly (7,768)
CMBX NA BBB-.6 Index BBB-/P 64, 705 665, 000 78, 404 5/11/63 300 bp - Monthly (13, 366)
CMBX NA BBB-.6 Index BBB-/P 83, 820 791, 000 93, 259 5/11/63 300 bp — Monthly (9, 043)
CMBX NA BBB-.6 Index BBB-/P 143, 347 1,274, 000 150, 205 5/11/63 300 bp - Monthly (6,221)
CMBX NA BBB-.6 Index BBB-/P 140, 621 1, 279, 000 150, 794 5/11/63 300 bp — Monthly (9, 534)
CMBX NA BBB-.6 Index BBB-/P 127,473 1, 300, 000 153, 270 5/11/63 300 bp — Monthly (25, 147)
CMBX NA BBB-.6 Index BBB-/P 130, 887 1, 380, 000 162, 702 5/11/63 300 bp - Monthly (31, 125)
CMBX NA BBB-.6 Index BBB-/P 231, 320 2,312,000 272,585 5/11/63 300 bp — Monthly (40, 109)
CMBX NA BBB-.6 Index BBB-/P 284, 940 2,547,000 300, 291 5/11/63 300 bp - Monthly (14, 077)
CMBX NA BBB-.6 Index BBB-/P 805, 485 6, 761, 000 797,122 5/11/63 300 bp — Monthly 11,744
CMBX NA BBB-.6 Index BBB-/P 1, 668, 899 15,545,000 1,832, 756 5/11/63 300 bp - Monthly (156, 084)
CMBX NA BBB-.6 Index BBB-/P 2,437, 696 22,661,000 2,671,732 5/11/63 300 bp - Monthly (222, 705)
Deutsche Bank AG
CMBX NA BBB-.6 Index BBB-/P 935, 424 8,774,000 1,034, 455 5/11/63 300 bp - Monthly (94, 644)
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Goldman Sachs International
CMBX NA A.6 Index A/P 17,291 2,297, 000 28, 253 5/11/63 200 bp - Monthly (10, 196)
CMBX NA A.6 Index A/P 32,739 3, 652, 000 44,920 5/11/63 200 bp — Monthly (10, 964)
CMBX NA A.7 Index A-/P (6, 606) 4,531, 000 5, 890 1/17/47 200 bp - Monthly 795
CMBX NA BBB-.6 Index BBB-/P 54, 735 495, 000 58, 361 5/11/63 300 bp — Monthly (3, 378)
CMBX NA BBB-.6 Index BBB-/P 66, 630 596, 000 70, 268 5/11/63 300 bp — Monthly (3,341)
CMBX NA BBB-.6 Index BBB-/P 108, 807 1, 034, 000 121,909 5/11/63 300 bp — Monthly (12, 585)
CMBX NA BBB-.6 Index BBB-/P 147,129 1, 266, 000 149, 261 5/11/63 300 bp — Monthly (1, 499)
CMBX NA BBB-.6 Index BBB-/P 416, 605 3, 605, 000 425, 030 5/11/63 300 bp - Monthly (6, 622)
CMBX NA BBB-.6 Index BBB-/P 871,216 8, 162, 000 962, 300 5/11/63 300 bp — Monthly (87, 002)
JPMorgan Securities LLC
CMBX NA A.6 Index A/P 8, 959 520, 000 6, 396 5/11/63 200 bp — Monthly 2,736
CMBX NA A.6 Index A/P 17, 365 2, 098, 000 25, 805 5/11/63 200 bp — Monthly (7,741)
CMBX NA A.6 Index A/P 53, 002 9, 104, 000 111,979 5/11/63 200 bp - Monthly (55, 942)
CMBX NA BBB-.6 Index BBB-/P 41, 293 431, 000 50, 815 5/11/63 300 bp — Monthly (9, 306)
CMBX NA BBB-.6 Index BBB-/P 42,719 432, 000 50, 933 5/11/63 300 bp — Monthly (7,998)
CMBX NA BBB-.6 Index BBB-/P 56, 164 470, 000 55,413 5/11/63 300 bp — Monthly 986
CMBX NA BBB-.6 Index BBB-/P 60, 946 514, 000 60, 601 5/11/63 300 bp — Monthly 602
CMBX NA BBB-.6 Index BBB-/P 73, 240 632, 000 74,513 5/11/63 300 bp - Monthly (957)
CMBX NA BBB-.6 Index BBB-/P 75, 795 669, 000 78, 875 5/11/63 300 bp — Monthly (2,745)
CMBX NA BBB-.6 Index BBB-/P 86,512 752, 000 88, 661 5/11/63 300 bp - Monthly (1, 773)
CMBX NA BBB-.6 Index BBB-/P 90, 406 778, 000 91, 726 5/11/63 300 bp — Monthly (932)
CMBX NA BBB-.6 Index BBB-/P 96, 194 851, 000 100, 333 5/11/63 300 bp — Monthly (3,714)
CMBX NA BBB-.6 Index BBB-/P 83, 382 865, 000 101, 984 5/11/63 300 bp — Monthly (18, 169)
CMBX NA BBB-.6 Index BBB-/P 105, 506 1,118, 000 131, 812 5/11/63 300 bp — Monthly (25, 747)
CMBX NA BBB-.6 Index BBB-/P 110,921 1,122, 000 132, 284 5/11/63 300 bp - Monthly (20, 802)
CMBX NA BBB-.6 Index BBB-/P 170, 525 1, 376, 000 162, 230 5/11/63 300 bp — Monthly 8,982
CMBX NA BBB-.6 Index BBB-/P 158, 533 1,476, 000 174,020 5/11/63 300 bp — Monthly (14, 749)
CMBX NA BBB-.6 Index BBB-/P 224, 834 2,093, 000 246, 765 5/11/63 300 bp — Monthly (20, 884)
CMBX NA BBB-.6 Index BBB-/P 304, 982 2,766, 000 326, 111 5/11/63 300 bp — Monthly (19, 746)
CMBX NA BBB-.6 Index BBB-/P 289, 801 2,877,000 339, 198 5/11/63 300 bp - Monthly (47, 959)
CMBX NA BBB-.6 Index BBB-/P 418, 861 3, 428, 000 404, 161 5/11/63 300 bp — Monthly 16, 413
CMBX NA BBB-.6 Index BBB-/P 429, 481 3, 695, 000 435, 641 5/11/63 300 bp - Monthly (4, 312)
CMBX NA BBB-.6 Index BBB-/P 482, 823 4, 096, 000 482,918 5/11/63 300 bp — Monthly 1,953
CMBX NA BBB-.6 Index BBB-/P 456, 674 4, 466, 000 526, 541 5/11/63 300 bp — Monthly (67, 634)
Merrill Lynch International
CMBX NA BBB-.6 Index BBB-/P 73,717 653, 000 76, 989 5/11/63 300 bp — Monthly (2, 885)
CMBX NA BBB-.6 Index BBB-/P 116, 837 988, 000 116, 485 5/11/63 300 bp - Monthly 846
CMBX NA BBB-.6 Index BBB-/P 146, 151 1, 244, 000 146, 668 5/11/63 300 bp — Monthly 105
CMBX NA BBB-.6 Index BBB-/P 1,018, 408 9,090,000 1,071,711 5/11/63 300 bp — Monthly (48, 758)
Morgan Stanley & Co. International PLC
CMBX NA A.6 Index A/P 6,470 689, 000 8,475 5/11/63 200 bp — Monthly (1, 775)
CMBX NA A.6 Index A/P 31, 263 2,261, 000 27,810 5/11/63 200 bp - Monthly 4,207
CMBX NA A.6 Index A/P 22,920 2,801, 000 34, 452 5/11/63 200 bp — Monthly (10, 599)
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Morgan Stanley & Co. International PLC (->-3%)

CMBX NA A.6 Index A/P 34, 588 3, 095, 000 38, 069 5/11/63 200 bp - Monthly (2, 449)
CMBX NA A.6 Index A/P 33, 647 3, 314, 000 40, 762 5/11/63 200 bp — Monthly (6, 011)
CMBX NA A.6 Index A/P 50, 952 4,523, 000 55, 633 5/11/63 200 bp - Monthly (3, 173)
CMBX NA A.6 Index A/P 62, 164 5, 675, 000 69, 803 5/11/63 200 bp - Monthly (5, 747)
CMBX NA A.6 Index A/P 5 7,941, 000 97, 674 5/11/63 200 bp - Monthly (95, 022)
CMBX NA A.6 Index A/P 42,911 15, 787, 000 194, 180 5/11/63 200 bp - Monthly (146, 006)
CMBX NA A.6 Index A/P 50, 416 18, 675, 000 229,703 5/11/63 200 bp — Monthly (173, 061)
CMBX NA A.7 Index A-/P (8, 392) 8,672, 000 11,274 1/17/47 200 bp - Monthly 5,773
CMBX NA A.7 Index A-/P (292) 602, 000 783 1/17/47 200 bp — Monthly 691
CMBX NA BBB-. 6 Index BBB-/P 48,923 413, 000 48, 693 5/11/63 300 bp - Monthly 437
CMBX NA BBB-.6 Index BBB-/P 57,214 486, 000 57, 299 5/11/63 300 bp - Monthly 157
CMBX NA BBB-. 6 Index BBB-/P 66, 076 580, 000 68, 382 5/11/63 300 bp - Monthly (2, 016)
CMBX NA BBB-.6 Index BBB-/P 57,993 607, 000 71, 565 5/11/63 300 bp - Monthly (13, 269)
CMBX NA BBB-. 6 Index BBB-/P 96, 777 844, 000 99, 508 5/11/63 300 bp — Monthly (2, 309)
CMBX NA BBB-.6 Index BBB-/P 129, 490 1, 057, 000 124, 620 5/11/63 300 bp - Monthly 5, 398
CMBX NA BBB-.6 Index BBB-/P 125, 364 1, 284, 000 151, 384 5/11/63 300 bp - Monthly (25, 378)
CMBX NA BBB-. 6 Index BBB-/P 173, 889 1, 620, 000 190, 998 5/11/63 300 bp - Monthly (16, 299)
CMBX NA BBB-.6 Index BBB-/P 199, 842 1, 766, 000 208, 211 5/11/63 300 bp - Monthly (7, 487)
CMBX NA BBB-. 6 Index BBB-/P 210, 077 2, 246, 000 264, 803 5/11/63 300 bp — Monthly (53, 604)
CMBX NA BBB-.6 Index BBB-/P 394, 590 3, 660, 000 431,514 5/11/63 300 bp - Monthly (35, 094)
CMBX NA BBB-. 6 Index BBB-/P 412, 380 3, 859, 000 454, 976 5/11/63 300 bp — Monthly (40, 666)
CMBX NA BBB-. 6 Index BBB-/P 716, 649 6, 771, 000 798, 301 5/11/63 300 bp - Monthly (78, 266)
CMBX NA BBB-.6 Index BBB-/P 837, 740 7,301, 000 860, 788 5/11/63 300 bp - Monthly (19, 398)
CMBX NA BBB-. 6 Index BBB-/P 855, 706 8, 129, 000 958, 409 5/11/63 300 bp - Monthly (98, 639)
CMBX NA BBB-.6 Index BBB-/P 868, 433 8, 162, 000 962, 300 5/11/63 300 bp - Monthly (89, 786)
CMBX NA BBB-. 6 Index BBB-/P 1,127, 850 10, 606,000 1, 250, 447 5/11/63 300 bp — Monthly (117, 295)
CMBX NA BBB-.6 Index BBB-/P 3,918,344 32,336,000 3,812,414 5/11/63 300 bp - Monthly 122, 098
CMBX NA BBB-.6 Index BBB-/P 5,419,593 44,725,000 5,273,078 5/11/63 300 bp - Monthly 168, 878
CMBX NA BBB-.7 Index BBB-/P 26, 065 350, 000 19, 740 1/17/47 300 bp - Monthly 6, 500
CMBX NA BBB-.7 Index BBB-/P 55, 762 913, 000 51,493 1/17/47 300 bp — Monthly 4,725
CMBX NA BBB-.7 Index BBB-/P 1,055,194 15, 505, 000 874, 482 1/17/47 300 bp — Monthly 188, 465
AW L 7 A2 B 36, 532, 836 AR FEB AT 2% 572, 496
HIENAVAZEWANG = ) (20, 462) ARFEBIFHL () (3,092, 109)
ol 36, 512, 374 &HEk (2, 519, 613)

¥ ZRREBICEET AL, 7LV b s T4V PERBAICEL UThh b,

sk BIEAT LI T AL BITHOYPIAT Ly REFJUTHDOY—F > b« A7 Ly REDERIZESNTN D,

k¥ RRLIRDBA LT v 7 ATKT BT, O T v 7 ATEEND TR TOFMAFOKAT O ERL
TWb, h—=FT 4 =R, RFALUE =R« TR« FT7—=XFEZI7 4 v FOKAIL, 201849 A 30 HHEIZIB W
TAFAREREFTOLDEZZDbND, 7 4 v FICLDEMEHFORMME [/F LEREND, /M F ALK
DHEMREROREAHT [/P) ERAREND, NI TLAOBEMKSE, AZE—R TR T —AO5HEE
A% Th b,
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Citigroup Global Markets, Inc.
CMBX NA A.7 Index (59, 719) 8, 055, 000 10, 472 1/17/47 (200 bp) - Monthly (72, 876)
CMBX NA BB.7 Index (907, 638) 7,123, 000 900, 347 1/17/47 (500 bp) - Monthly (13, 227)
CMBX NA BB.9 Index (40, 802) 265, 000 36, 676 9/17/58 (500 bp) - Monthly (4, 347)
Credit Suisse International
CMBX NA BB.9 Index (352, 331) 2, 288, 000 316, 659 9/17/58 (500 bp) - Monthly (37,578)
CMBX NA BB.9 Index (213, 966) 1, 368, 000 189, 331 9/17/58 (500 bp) - Monthly (25, 775)
Goldman Sachs International
CMBX NA BB.9 Index (608, 603) 3, 823, 000 529, 103 9/17/58 (500 bp) - Monthly (82, 686)
CMBX NA BB.9 Index (442, 738) 2,779, 000 384,614 9/17/58 (500 bp) - Monthly (60, 441)
CMBX NA BB.9 Index (445, 272) 2,779, 000 384,614 9/17/58 (500 bp) - Monthly (62,974)
CMBX NA BB.9 Index (312, 340) 1,977,000 273,617 9/17/58 (500 bp) - Monthly (40, 370)
CMBX NA BB.9 Index (297, 097) 1, 860, 000 257,424 9/17/58 (500 bp) - Monthly (41, 223)
JPMorgan Securities LLC
CMBX NA BB.9 Index (830, 999) 5,265, 000 728,676 9/17/58 (500 bp) - Monthly (106, 710)
CMBX NA BB.9 Index (410, 777) 2, 633, 000 364, 407 9/17/58 (500 bp) - Monthly (48, 564)
CMBX NA BB.9 Index (319, 744) 2, 264, 000 313,338 9/17/58 (500 bp) — Monthly (8,293)
CMBX NA BB.9 Index (77, 888) 508, 000 70, 307 9/17/58 (500 bp) - Monthly (8, 004)
CMBX NA BBB-.7 Index (161, 215) 2, 745, 000 154, 818 1/17/47 (300 bp) - Monthly (7,769)
CMBX NA BBB-.7 Index (120, 128) 1, 791, 000 101,012 1/17/47 (300 bp) - Monthly (20, 011)
Merrill Lynch International
CMBX NA BB.9 Index (408, 069) 2, 609, 000 361, 086 9/17/58 (500 bp) - Monthly (49, 157)
Morgan Stanley & Co. International PLC
CMBX NA BB.9 Index (595, 749) 3, 828, 000 529, 795 9/17/58 (500 bp) - Monthly (69, 144)
CMBX NA BB.9 Index (475, 843) 3, 164, 000 437,898 9/17/58 (500 bp) - Monthly (40, 582)
CMBX NA BBB-.7 Index (94, 093) 1, 482, 000 83, 585 1/17/47 (300 bp) - Monthly (11, 250)
AIFANT L 7 A BV - R FEHFEAM A% -
GIE NP AV ENG EX ) (7,175, 011) ARFEBGHM (1) (810, 981)
e (7,175, 011) aFl (810, 981)
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