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Report of Independent Registered Pubtic Accounting Firm

Te the Trustees and Sharehelders
of Putnam Global Income Trust:

Gpinjon an the Financial Statements

We have audited the accompanying statement of assets and liabilities, including the fund’s
portfolio, of Putnam Global Income Trust {the "Fund®) as of October 31, 2018, the related statement
of operations for the year ended October 31, 2018, the statement of changes in net assets for each
af the two years in the pariod ended October 31, 2018, including the relatad notes, and the finandial
highlights for each of the five years in the period ended Ociober 31, 2018 (collectively referred to

as the “financial statements™). In cur opinion, the financial statements present fairly, in all material
respects, the financial position of the Fund as of October 31, 2018, the results of its operations

for the year then ended, the changes in its net assets for each of the two years in the period

ended October 31, 2018 and the financial highlights for each of the five years in the peried ended
October 31, 2018 in conformity with accounting principles generally accepted in the United States
of America.

Basis for Cpinion

These financiat statements are the resgonsibility of the Fund's management, Qur respensibilicy

is to express an opinion on the Fund's financial statements based on our audits. We are a public
accounting firm registered with the Public Company Accounting Qversight Board {United States)
{"PCAOB") and are required to be independent with respect to the Fund in accordance with the
U.5. federal securlties laws and the applicable rules and regutations of the Securities and Exchange
Comrnlsston and the PCAOB.

We conducted our audits of these financial staternents in accordance with the standards of

the PCAOB. Those standards require that we plan and perform the audit to obtain reasonable
assurance about whether the financial statements are free of material misstatemnent, whether due
to error or fraud.

Our audits included performing procedures to assess the risks of material misstatement of the
financial statements, whether due to ervor or fraud, and performing procadures that respond to
those risks. Such procedures Included examining, on a test basis, avidence regarding the amounts
and disclosures in the financlal statements. Our audits also included evaluating the accounting
principles used and significant estimates made by management, a5 well as evaluating the overall
presentation of the financial statements, Qur procedures included confirmation of securities
owned as of Octeber 31, 2018 by correspondence with the custodtian, transfer agent and brokers;
when replies were not received from brokers, wa performed other auditing procedures, We belleve
that our audlits provide a reasonable basis for our opinion,
? i a2

ri

cewaterhouseCaopers LLP
Boston, Massachusetts
Dacermnber 10, 2018

We have served as the auditor of one or more investment companies in the Putnam Investments
famity of mutual funds since at [east 1957. We have not been able to determine the specific year we
began serving as auditor,
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BEH M SAMAR
20184210 H 31 H BiAE

NEERES S UCBFR#ER (38.0%)*

BmE Rl CK RV

TNY o F o FnEEE #EEGE sr. unsec. 6.875%,

1/26/27 (7€ F2) $780, 000 $646, 620
AN S oA slEs =23 0

z/;l;;??./g:}i%f/ﬂgﬁ 144A sr. unsec. 7.125%, 285, 000 219, 450
— S0 =aERy=S 0,

j;j‘i;z;?;%)ﬁh sr. unsec. Ser. 133, 5.50%, 4/21/23 AUD 690, 000 557, 540
— 1 TEAE [o)

Zh(z“i;ié?jgiﬁg sr. unsec. Ser.144, 3.75%, 4/21/37 AUD 200, 000 157, 250
— =1 FIEME 0,

ﬂ;ﬁi;z;z%)ﬁ?ﬁ sr. unsec. Ser. 149, 2.25%, 5/21/28 AUD 1, 140, 000 780, 828
— N FEUE [

Zh(ji;kié?;%;ﬁﬁ sr. unsec. Ser.146, 1.75%, 11/21/20 AUD 580, 000 408, 772
— 1 4 SIEELER o

ZL(ZL»Z—;)J;/T\)%DE sr. unsec. 0.50%, 4/20/27 RUR 1, 060, 000 1. 200, 086

~LX—F[HEME sr. unsec. Ser. 77, 1.00%, 6/22/26 (~LF—) EUR 620, 000 728,718
N = — FE[EE & 9

/\(iléj’:ﬂ?\%{;q {BSe|EME sr. unsec. Ser. 65, 4.25%, 9/28/22 BUR 360, 000 479, 160

~L ¥ —F[FHEE unsec. Ser. 60, 4.25%, 3/28/41 (~LF¥—) EUR 410, 000 703, 499

77 “/\‘/V@)ﬁi{éfﬂﬁf {ESEEE sr. unsec. 5.00%, 1/27/45 $535, 000 446. 725
(772 ’ ’

T ) AT A L AMNEATE BICEME 144A sr. unsec. 9. 125%,

3/16/24 (T LB F ) 150, 000 134, 067

HF FBFER sr. unsec. 3.50%, 12/1/45 (J1F4) CAD 471, 000 425,977

HF X BHFER unsec. 1.50%, 3/1/20 (F1F4) CAD 400, 000 300, 818

oo 7 HFEEE sr. unsec. 3.875%, 4/25/27 (mu ET) $590, 000 560, 291

Frw—27 FEEE unsec. 4.50%, 11/15/39 (Fr~—7) DKK 570, 000 148, 484

Fo~—27 FEE®E unsec. 1.75%, 11/15/25 (Fr~—7) DKK 1, 760, 000 298, 005

7 Z o ABUENE unsec. 4.50%, 4/25/41 (75 v &) EUR 830, 000 1, 506, 030

75 v ABFIEE unsec. 4.00%, 4/25/55 (75 2 R) EUR 150, 000 275, 489

75 ABUNEE unsec. 3.25%, 5/25/45 (75 R) EUR 60, 000 93, 756

75 ABUNENE unsec. 3.25%, 10/25/21 (75 %) EUR 1, 590, 000 1,995, 791

7 F v ABUFIETE unsec. 2.75%, 10/25/27 (75 RA) EUR 1, 430, 000 1,928, 889

75 v ABFIEE unsec. 0.50%, 5/25/25 (75 R) EUR 1, 490, 000 1,714, 314

XU oy MEEM sr. unsec. 4.375%, 8/1/22 (FVU i %) EUR 474, 000 560, 370

XV vy FEERE ESLETE sr. unsec. Ser.PSI, stepped—coupon

3.00% (3.65%, 2/24/20), 2/24/33 (¥ y) TT EUR 36, 000 35, 946

XU v FNEEE EEEE sr. unsec. Ser.PSI, stepped-coupon

3.00% (3.65%, 2/24/20), 2/24/32 (¥ ) 1T EUR 36, 000 36, 753

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

3.00% (3.65%, 2/24/20), 2/24/31 (XU ) 1 EUR 95,000 98, 266

XV vy EERE ESEEE sr. unsec. Ser.PSI, stepped—coupon

3.00% (3.65%, 2/24/20), 2/24/30 (¥ %) T EUR 597, 541 617,151
=1 < 4 EfE alis —

XU oy FEERE #ESEERE sr. unsec. Ser.PSI, stepped—coupon EUR 656, 903 639, 697

3.00% (3.65%, 2/24/20), 2/24/29 (FV y) TT




NEEES SUBFRHER 38.0%)« (o3%) FE R CREIL)

XV oy FEEE ESLEE sr. unsec. Ser.PSI, stepped—coupon

3.00% (3.65%, 2/24/20), 2/24/28 (XU 4) 1 EUR 44,000 346, 745
XV oy FEERE ESEEE sr. unsec. Ser.PSI, stepped—coupon
3.00% (3.65%, 2/24/20), 2/24/26 (¥ ) T EUR 338, 000 367, 105
XU v FEEE ELEE sr. unsec. Ser.PSI, stepped-coupon EUR 62. 312 68. 549
3.00% (3.65%, 2/24/20), 2/24/25 (XY %) TF ’ ’
XV oy EEE ESEEE sr. unsec. Ser.PSI, stepped—coupon
3.00% (3.65%, 2/24/20), 2/24/24 (¥ ) TT EUR 118, 000 129, 626
XU v FNEEE EEE sr. unsec. Ser.PSI, stepped-coupon
3.00% (3.65%, 2/24/20), 2/24/23 (VY ) TT EUR 630, 884 703, 495
A v Ry 7 mEEE EBEEE 144A sr. unsec. 3.375%, 4/15/23
o Frer $1, 235, 000 1,179, 425
TANT L RIEFIEEE unsec. 5.00%, 10/18/20 (XA /LT R) EUR 380, 000 476, 986
T AT REFEERE unsec. 5.40%, 3/13/25 (FALT 2 R) EUR 250, 000 370, 660
A 2 U 7 IMEEE sr. unsec. 6.50%, 11/1/27 (A ZV7) EUR 2, 038, 000 2, 869, 565
A &Y 7 IFEEE sr. unsec. 4.75%, 9/1/44 (A XV 7T) EUR 820, 000 1,039, 519
A%V 7 HFEERE sr. unsec. 2.50%, 12/1/24 (LA # VU 7T) EUR 1, 060, 000 1,177,300
A%V 7 HFEEE sr. unsec. 0.05%, 10/15/19 (A # U 7) EUR 1, 600, 000 1, 803, 087
1 HFnEEE B EE 0
A% T,\fﬂia B SeEE sr. unsec. 4.75%, 8/1/23 BUR 3. 050, 000 3. 787, 870
L2V 7T)
a— FURT —HREEE BEEME sr. unsec. Ser. REGS,
6.125%, 6/15/33 (21— R URT—L) $335, 000 290, 194
HAEE sr. unsec. Ser.95, 2.30%, 6/20/27 (HA) JPY 500, 000, 000 5, 286, 303
HAEE #ESeE/ sr. unsec. Ser. 125, 2.20%, 3/20/31 (AA) JPY 265, 000, 000 2,904, 279
AAREE EEE®E sr. unsec. Ser. 156, 0.40%, 3/20/36 (AA) JPY 267, 000, 000 2,318, 180
AAREE EIEEME sr. unsec. Ser. 32, 2.30%, 3/20/40 (AA) JPY 407, 000, 000 4,743, 542
HAEE #SeE/ sr. unsec. Ser.318, 1.00%, 9/20/21 (AA) JPY 1, 040, 000, 000 9,513,417
AAEE EEE®E sr. unsec. Ser. 330, 0.80%, 9/20/23 (AA) JPY 650, 000, 000 6, 009, 368
AAREE BIEEME sr. unsec. Ser. 346, 0.10%, 3/20/27 (AAR) JPY 172, 000, 000 1, 531, 606
HAEE EeER 404F sr. unsec. Ser.4, 2.20%, 3/20/51 (HA) JPY 230, 000, 000 2,771, 211
< L — 7 EE sr. unsec. Ser. 417, 3.899%, 11/16/27
(v L—27) MYR 2,710, 000 631, 191
A X aBFERE sr. unsec. 5.55%, 1/21/45 (A ¥ =) $1, 281, 000 1, 261, 339
F T o X EHFEE unsec. 3.75%, 1/15/42 (5 %) EUR 210, 000 376, 123
* T v ABHFEE unsec. 2.26%, 7/15/22 (T %) EUR 490, 000 608, 445
T o A BFERE unsec. Ser.REGS, 0.50%, 7/15/26 (45 %) EUR 530, 000 610, 690
— NS NS = I == 0,
==a /\\\7{\]\B€}ﬁ1ﬁ sr. unsec. Ser.423, 5.50%, 4/15/23 7D 360, 000 970, 312
(22— —F 2 K)
J VW = —EFEE unsec. Ser. 476, 3.00%, 3/14/24 (/%7 = —) NOK 1, 760, 000 223, 294
F o & ) FAMEJFE unsec. 6.50%, 3/8/29 (FF %) CAD 610, 000 595, 127
F &Y FINEBFE unsec. 4.00%, 6/2/21 (hF &) CAD 1, 690, 000 1,328, 106
F o2V FMBUFE unsec. 3.15%, 6/2/22 (1T %) CAD 870, 000 669, 836
\‘j_ = ~ > - }: =4 0,
R—7 {\Mﬁgﬁ@ unsec. Ser.0123, 2.50%, 1/25/23 PLN 1, 980, 000 518, 207
(R—=Z > F)
)L DV E EE L EJ] 0
AV R AVEREEGSE BEERE sr. unsec. 2.875%, 7/21/26 EUR 470, 000 583, 504

(R R AL
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BmE Bl CR RV

o7 HEFRENE 144A sr. unsec. 4.50%, 4/4/22 (2w 7) $200, 000 $201, 762
N 1 S e sli=s 0,
=] /T@?B{ﬁ ESEENE 144A sr. unsec. 4.375%, 3/21/29 200, 000 189, 750
(v>7)
7 7 U ALFEEE unsec. Ser. 2023, 7.75%, 2/28/23
(5770 ) 7AR 11, 140, 000 731, 589
AL CEEEE sr. unsec. 5.15%, 10/31/44 (R~SA V) EUR 350, 000 593, 823
A4 FEEEE sr. unsec. 4.20%, 1/31/37 (A4 ) EUR 150, 000 221, 658
2~ FEEEE ESEEME sr. unsec. 4.65%, 7/30/25 (R2A V) EUR 440, 000 617, 084
2 CEEHEE EBEERE sr. unsec. 4.00%, 4/30/20 (A1 V) EUR 590, 000 710, 937
o N 5 5 =4 ,‘5; (== 0,
Xf\/]’o/?iia ESEEE sr. unsec. 2.90%, 10/31/46 EUR 20, 000 23, 980
(A2 V)
2V RFEMESTERIMEEE EEEME 144A sr. unsec.
6.85%. 11/3/25 (AU 5>+ %) $200, 600 181, 838
\__—»\‘\ N o &= 0,
ATz Tﬁl\a{ﬁ’fﬁ unsec. Ser. 1053, 3.50%, 3/30/39 SEK 420, 000 63,783
(R =—FT )
— T EE [
ATz Tﬁ\ﬂ(ﬁ{a unsec. Ser. 1054, 3.50%, 6/1/22 SEK 7,010, 000 866, 028
(AT z—TF)
A A ZABNFEE unsec. 4.00%, 4/8/28 (A A R) CHF 420, 000 575,110
AA ABHFEE unsec. 2.00%, 5/25/22 (AA R) CHF 530, 000 574, 388
A A ABFERE unsec. 1.50%, 4/30/42 (A A R) CHF 150, 000 180, 792
rvadefnEEE unsec. Ser. REGS, 6.25%, 5/23/33 (&x7V) $245, 000 211, 925
WEMBEE IS unsec. 4.00%, 1/22/60 (FE[H) GBP 1, 320, 000 2,777,981
WEEM A IS unsec.  2.75%, 9/7/24 (FE[E) GBP 886, 000 1,238, 486
A afREEFE sr. unsec. 4.00%, 10/2/23 (A¥F =) $420, 000 414, 698
D A/ S, S, = 0,
R 3?/?1 S EEE sr. unsec. Ser.M 20, 10.00%, 12/5/24 \XN 12, 310, 000 640, 271
(AF o)
N AT 7 FEEE sr. unsec. 7.65%, 4/21/25 (WRRATF) $3, 000 735
== 4 N = A E.
%E]IEHE&J:UE&JT‘T%*%F%{ED a $85, 829, 586

(ER5[R{E $91, 666, 887)
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Celanese US Holdings, LLC company guaranty sr. unsec. unsub. notes

4.625%, 11/15/22 (Germany) $153,000 $155, 750
CF Industries, Inc. 144A company guaranty sr. notes 4.50%, 12/1/26 775, 000 760, 751
Georgia—Pacific, LLC sr. unsec. unsub. notes 7.75%, 11/15/29 96, 000 125, 121
ﬁiizzogéog%Z?n$T/i??ifakczzgaa;44A company guaranty sr. unsec. unsub. 187, 000 185, 557
i}gggng Z;ggjgi, LLC 144A company guaranty sr. unsec. unsub. notes 408, 000 408, 095
i}ggnge4§T2?;gg, LLC 144A company guaranty sr. unsec. unsub. notes 150, 000 143, 460
éﬁég;ggtional Flavors & Fragrances, Inc. sr. unsec. notes 4.45%, 243, 000 242, 208
International Paper Co. sr. unsec. notes 8.70%, 6/15/38 6, 000 8, 028
Sherwin-Williams Co. (The) sr. unsec. unsub. bonds 3.45%, 6/1/27 456, 000 421,531
Z?;;é;ﬁ? ???T;;Z% Corp. company guaranty sr. unsec. unsub. bonds 69, 000 58, 816
giig}gge Chemical Corp. company guaranty sr. unsec. unsub. notes 3.60%, 535, 000 495, 684
Y?igsggk MWV, LLC company guaranty sr. unsec. unsub. notes 8.20%, 999, 000 992, 330
g??g§gik MWV, LLC company guaranty sr. unsec. unsub. notes 7.95%, 58, 000 73,547
Weyerhaeuser Co. sr. unsec. unsub. notes 7.375%, 3/15/32 R 156, 000 191, 414
, 962, 292
BEAXEE (0.7%)
g??g;i? Controls International PLC sr. unsec. unsub. bonds 4.50%, 436, 000 400, 452
L3 Technologies, Inc. company guaranty sr. unsec. bonds 3.85%, 12/15/26 268, 000 259, 321
L3 Technologies, Inc. company guaranty sr. unsec. notes 4.40%, 6/15/28 130, 000 129, 803
Northrop Grumman Corp. sr. unsec. unsub. notes 3.25%, 1/15/28 270, 000 249, 434
Oshkosh Corp. sr. unsec. sub. notes 4.60%, 5/15/28 520, 000 508, 685
, 947, 695
BIEY—EX (2.2%)
American Tower Corp. sr. unsec. unsub. bonds 3.55%, 7/15/27 ® 235, 000 215, 961
American Tower Corp. sr. unsec. unsub. bonds 3.375%, 10/15/26 R 258, 000 237, 000
AT&T, Inc. 144A sr. unsec. notes 4.10%, 2/15/28 455, 000 432,038
Charter Communications Operating, LLC/Charter Communications Operating 484. 000 491. 336
Capital Corp. company guaranty sr. sub. bonds 6.484%, 10/23/45 ’ ’
Chayter Communications Operating, LLC/Charter Communications Operating 118. 000 118. 503
Capital Corp. company guaranty sr. sub. notes 4.908%, 7/23/25 ’ ’
Charter Communications Operating, LLC/Charter Communications Operating 178. 000 160. 208
Capital C company guaranty sr. sub. bonds 5.375%, 5/1/47 ’ ’
ngzzs;'i;géE’CTTT?g}ggtlons Holdings, Inc. company guaranty sr. unsec. 56, 000 67, 640
Comcast Corp. company guaranty sr. unsec. unsub. bonds 3.999%, 11/1/49 138, 000 118, 161
Comcast Corp. company guaranty sr. unsec. unsub. notes 6.50%, 11/15/35 60, 000 70, 059
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BEY—EX (03%F)

Cox Communications, Inc. 144A sr. unsec. bonds 3.50%, 8/15/27 $490, 000 $450, 943
Crown Castle International Corp. sr. unsec. bonds 3.80%, 2/15/28 k 290, 000 269, 959
Crown Castle International Corp. sr. unsec. bonds 3.65%, 9/1/27 ® 476, 000 440, 105
Crown Castle International Corp. sr. unsec. notes 4.75%, 5/15/47 ® 336, 000 312,214
Crown Castle International Corp. sr. unsec. notes 3.15%, 7/15/23 ® 2,000 1,919
- — 5
Koninklijke KPN NV sr. unsec. unsub. bonds 8.375%, 10/1/30 34, 000 43, 659
(Netherlands)
Rogers Communications, Inc. company guaranty sr. unsec. unsub. notes
4.50%, 3/15/43 (Canada) 150, 000 142,076
3 : 3 0,
Telefonica Emls1ones SAU company guaranty sr. unsec. bonds 4.895%, 630, 000 560, 945
3/6/48 (Spain)
: : o
Videotron, Ltd./Videotron Ltee. 144A sr. unsec. notes 5.125%, 4/15/27 390, 000 369, 525
(Canada)
~ 0,
Vodgfone Group PLC sr. unsec. unsub. notes 4.375%, 5/30/28 555, 000 534, 729
(United Kingdom)
5, 036, 980
—fHERM - Y—EX (2.5%)
Alimentation Couche-Tard, Inc. 144A company guaranty sr. unsec. notes
3.55%, 7/26/27 (Canada) 405, 000 374, 163
Amazon. com, Inc. sr. unsec. notes 4.05%, 8/22/47 460, 000 427,612
CBS Corp. company guaranty sr. unsec. unsub. bonds 2.90%, 1/15/27 313, 000 274, 497
General Motors Financial Co., Inc. company guaranty sr. unsec. notes
4.00%, 10/6/26 242, 000 221, 294
Hilton Domestic Operating Co., Inc. company guaranty sr. unsec. sub.
notes 4.25%, 9/1/24 125, 000 120,038
Hilton Worldwide Finance, LLC/Hilton Worldwide Finance Corp. company
guaranty sr. unsec. notes 4.875%, 4/1/27 655, 000 625,525
: 0,
IHS.Marle, Ltd. 144A company guaranty notes 4.75%, 2/15/25 700, 000 693, 000
(United Kingdom)
3 0,
IHS'Mark1F, Ltd. 144A company guaranty sr. unsec. notes 4.00%, 3/1/26 164, 000 154, 160
(United Kingdom)
: 0,
Interpublic Group of Cos., Inc. (The) sr. unsec. sub. bonds 4.65%, 824, 000 810, 881
10/1/28
Lear Corp. sr. unsec. unsub. bonds 3.80%, 9/15/27 653, 000 592, 865
: 0,
Omnicom Group, Inc. company guaranty sr. unsec. unsub. notes 3.60%, 146, 000 137, 049
4/15/26
QVC, Inc. company guaranty sr. notes 4.85%, 4/1/24 238, 000 234, 670
Sirius XM Radio, Inc. 144A sr. unsec. bonds 5.00%, 8/1/27 630, 000 590, 625
Standard Industries, Inc. 144A sr. unsec. notes 5.00%, 2/15/27 268, 000 244, 550
: o)
Time Warner, Inc. company guaranty sr. unsec. unsub. bonds 3.80%, 76, 000 71,211
2/15/27
o ~ o)
Time Warner, Inc. company guaranty sr. unsec. unsub. bonds 2.95%, 128, 000 113, 258
7/15/26
5, 685, 398
£ELFES (1.7%)
Anheuser—Busch InBev Finance, Inc. company guaranty sr. unsec. unsub. 526, 000 495, 488

bonds 4.90%, 2/1/46
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Ashtead Capital, Inc. 144A notes 4.375%, 8/15/27 $635, 000 $584, 010
CVS Pass-Through Trust sr. notes 6.036%, 12/10/28 42,789 45, 441
CVS Pass-Through Trust 144A sr. mtge. notes 7.507%, 1/10/32 271, 570 313, 289
3 0,
ERAC USA Finance, LLC 144A company guaranty sr. unsec. bonds 4.50%, 12, 000 11, 007
2/15/45
s 0,
ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes 7.00%, 68, 000 83, 069
10/15/37
3 o
ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes 5.625%, 378, 000 401, 744
3/15/42
Kraft Heinz Co. (The) company guaranty sr. unsec. bonds 4.375%, 6/1/46 655, 000 544, 962
Lamb Weston Holdings, Inc. 144A company guaranty sr. unsec. unsub. notes
A.875%, 11/1/26 481, 000 464, 165
Maple Escrow Subsidiary, Inc. 144A company guaranty sr. unsec. notes
4.597%. 5/25/28 795, 000 782, 795
Walgreens Boots Alliance, Inc. sr. unsec. bonds 3.45%, 6/1/26 185, 000 171, 108
3,897,078
IRIILF— (3.5%)
. . . o
Cheniere Corpus Christi Holdings, LLC company guaranty sr. notes 5.125%, 315, 000 308, 700
6/30/27
Concho Resources, Inc. company guaranty sr. unsec. notes 3.75%, 10/1/27 680, 000 639, 312
: 0,
Energy Transfer.Partners LP jr. unsec. sub. FRB Ser.B, 6.625%, 442, 000 406, 640
perpetual maturity
Energy Transfer Partners LP sr. unsec. unsub. notes 6.50%, 2/1/42 177, 000 182, 726
EOG Resources, Inc. sr. unsec. unsub. notes 4.15%, 1/15/26 332, 000 334, 809
EQT Corp. sr. unsec. unsub. notes 3.90%, 10/1/27 480, 000 436, 770
Marathon Petroleum Corp. sr. unsec. unsub. notes 6.50%, 3/1/41 36, 000 40, 404
Petrobras Global Finance BV company guaranty sr. unsec. unsub. bonds
7.375%, 1/17/27 (Brazil) 619, 000 641,501
Petrobras Global Finance BV company guaranty sr. unsec. unsub. bonds
7.25%, 3/17/44 (Brazil) 149, 000 143, 785
Petrobras Global Finance BV company guaranty sr. unsec. unsub. notes
6.25%, 3/17/24 (Brazil) 534, 000 538, 673
Petrobras Global Finance BV company guaranty sr. unsec. unsub. notes
6.125%, 1/17/22 (Brazil) 395, 000 409, 319
Petrobras Global Finance BV company guaranty sr. unsec. unsub. notes
5.299%, 1/27/25 (Brazil) 307, 000 293, 185
Petroleos de Venezuela SA company guaranty sr. unsec. unsub. notes 9000 1. 598
5.375%, 4/12/27 (Venezuela) (In default) ¥ ’ ’
Petroleos de Venezuela SA 144A company guaranty sr. unsec. notes 6.00%,
11/15/26 (Venezuela) (In default) ' 155, 000 26,738
Petroleos Mexicanos company guaranty sr. unsec. unsub. notes 6.50%,
3/13/27 (Mexico) 818, 000 794, 924
Petroleos Mexicanos company guaranty sr. unsec. unsub. notes 5.50%,
1/21/21 (Mexico) 625, 000 631, 301
Sabine Pass Liquefaction, LLC sr. bonds 4.20%, 3/15/28 20, 000 19, 031
Sabine Pass Liquefaction, LLC sr. notes 5.00%, 3/15/27 640, 000 642, 980




#HiE 28.1%)  (o5x)

BmE Bl CR RV

IRILF— (DDF)

Spectra Energy Partners LP sr. unsec. notes 3.375%, 10/15/26 $4, 000 $3, 709
ey moarenty ononace  mer. movas 5 00k, s/ 290, 000 274, 775
ﬁézﬁzgz?ada Trust company guaranty jr. unsec. sub. FRB 5.30%, 3/15/77 476, 000 435, 540
Williams Partners LP sr. unsec. sub. notes 4.30%, 3/4/24 662, 000 660, 191
Williams Partners LP sr. unsec. sub. notes 3.60%, 3/15/22 4, 000 3,935
71,870, 546
&m/ (7.5%)
Air Lease Corp. sr. unsec. sub. bonds 4.625%, 10/1/28 705, 000 683, 854
Air Lease Corp. sr. unsec. unsub. notes 3.625%, 4/1/27 100, 000 90, 984
Ally Financial, Inc. sub. unsec. notes 5.75%, 11/20/25 425, 000 434, 563
American International Group, Inc. jr. unsec. sub. FRB 8.175%, 5/15/58 414, 000 508, 185
Aon PLC company guaranty sr. unsec. unsub. notes 4.25%, 12/12/42 436, 000 384, 713
Banco Santander SA sr. unsec. unsub. notes 4.379%, 4/12/28 (Spain) 400, 000 372, 647
Banco Santander SA unsec. sub. notes 5.179%, 11/19/25 (Spain) 200, 000 197, 102
EZQEr?iyAmerica Corp. jr. unsec. sub. FRN Ser.Z, 6.50%, perpetual 460, 000 487, 807
Bank of Montreal unsec. sub. FRN 3.803%, 12/15/32 (Canada) 205, 000 187, 897
BGC Partners, Inc. sr. unsec. notes b5.125%, 5/27/21 324, 000 331, 287
BPCE SA 144A unsec. sub. notes 5.15%, 7/21/24 (France) 215, 000 216, 923
BPCE SA 144A unsec. sub. notes 4.50%, 3/15/25 (France) 740, 000 715, 406
Cantor Fitzgerald LP 144A unsec. notes 6.50%, 6/17/22 207, 000 217,623
Capital One Financial Corp. unsec. sub. notes 4.20%, 10/29/25 120, 000 115, 802
CBRE Services, Inc. company guaranty sr. unsec. notes b.25%, 3/15/25 156, 000 161, 490
ggﬁszzervices, Tnc. company guaranty sr. unsec. unsub. notes 4.875%, 184, 000 185, 928
CIT Group, Inc. sr. unsec. unsub. notes 5.25%, 3/7/25 262, 000 263, 638
Citigroup, Inc. sr. unsec.FRB 3.668%, 7/24/28 100, 000 93, 709
Citigroup, Inc. unsec. sub. bonds 4.45%, 9/29/27 760, 000 739, 586
CNO Financial Group, Inc. sr. unsec. unsub. notes 5.25%, 5/30/25 220, 000 221, 925
Credit Agricole SA 144A unsec. sub. FRN 4.00%, 1/10/33 (France) 400, 000 361, 755
gZiSiEtiuiézitEZiTgnﬁg 144A jr. unsec. sub. FRN 6.25%, perpetual 200, 000 194, 500
%gi?i;eiT;zzs Group AG 144A sr. unsec. bonds 3.869%, 1/12/29 850, 000 788, 800
2}§é;3é Eealty Trust LP company guaranty sr. unsec. bonds 4.45%, 690, 000 678, 065
igiEZEZ)Financial Holdings, Ltd. 144A sr. unsec. notes 4.85%, 4/17/28 825, 000 803, 627
Fifth Third Bancorp jr. unsec. sub. FRB 5.10%, perpetual maturity 66, 000 62, 865
Goldman Sachs Group, Inc. (The) sr. unsec.FRB 4.223%, 5/1/29 1, 135, 000 1, 100, 466
Goldman Sachs Group, Inc. (The) sr. unsec. unsub. notes 3.85%, 1/26/27 262, 000 251, 048
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Goldman Sachs Group, Inc. (The) unsec. sub. notes 6.75%, 10/1/37 $9, 000 $10, 517
Hospitality Properties Trust sr. unsec. notes 4.375%, 2/15/30 R 281, 000 255,510
Hospitality Properties Trust sr. unsec. unsub. notes 4.50%, 3/15/25 R 118, 000 113, 682
ING Bank NV 144A unsec. sub. notes 5.80%, 9/25/23 (Netherlands) 631, 000 661, 105
Liberty Mutual Group, Inc. 144A company guaranty jr. unsec. sub. bonds
7.80%. 3/15/37 303, 000 346, 935
Liberty Mutual Group, Inc. 144A company guaranty jr. unsec. sub. FRN
(BBA LIBOR USD 3 Month + 2.91%), 5.239%, 3/15/37 172,000 165, 980

3 O,
Massachusetts Mutual Life Insurance Co. 144A unsec. sub. notes 8.875%, 508, 000 756, 312
6/1/39
MetLife Capital Trust IV 144A jr. unsec. sub. notes 7.875%, 12/15/37 230, 000 278, 300
OneAmerica Financial Partners, Inc. 144A sr. unsec. notes 7.00%,
10/15/33 30, 000 34, 484
Peachtree Corners Funding Trust 144A company guaranty sr. unsec. unsub.
bonds 3.976%, 2/15/25 100, 000 97,037
Prudential Financial, Inc. jr. unsec. sub. FRN 5.625%, 6/15/43 32, 000 32, 480
Prudential Financial, Inc. jr. unsec. sub. FRN 5.20%, 3/15/44 182, 000 178, 133
Prudential Financial, Inc. sr. unsec. notes 6.625%, 6/21/40 68, 000 83, 551

0,
Royal Bank of Canada unsec. sub. notes Ser.GMIN, 4.65%, 1/27/26 127, 000 198, 9226
(Canada)
o)
Royal Bank.of Scotland Group PLC sr. unsec. unsub.FRB 4.892%, 5/18/29 585, 000 569, 584
(United Kingdom)
Santander UK PLC 144A unsec. sub. notes 5.00%, 11/7/23 (United Kingdom) 270, 000 270, 391
Teachers Insurance & Annuity Association of America 144A unsec. sub.
notes 6.85%, 12/16/39 136, 000 174, 405
Toronto—Dominion Bank (The) unsec. sub. FRB 3.625%, 9/15/31 (Canada) 209, 000 194, 574
UBS Group Funding Jersey, Ltd. 144A company guaranty sr. unsec. notes
4.125%, 4/15/26 (Switzerland) 579, 000 565,776
UBS Group Funding Switzerland AG company guaranty jr. unsec. sub. FRN
Ser.REGS, 6.875%, perpetual maturity (Switzerland) 300, 000 295, 965
VEREIT Operating Partnership LP company guaranty sr. unsec. notes
4.60%, 2/6/24 F 465, 000 465, 219
Wells Fargo Bank, NA unsec. sub. notes Ser.BKNT, 6.60%, 1/15/38 276, 000 335, 187
16, 865, 548

NIVRTT (2.1%)
Amgen, Inc. sr. unsec. bonds 4.663%, 6/15/51 253, 000 234, 250
Becton Dickinson and Co. (BD) sr. unsec. unsub. bonds 4.669%, 6/6/47 492, 000 461,973
Becton Dickinson and Co. (BD) sr. unsec. unsub. bonds 3.70%, 6/6/27 422,000 396, 259
CVS Health Corp. sr. unsec. unsub. bonds 5.05%, 3/25/48 269, 000 262, 291
CVS Health Corp. sr. unsec. unsub. notes 4.78%, 3/25/38 806, 000 775, 542
Elanco Animal Health, Inc. 144A sr. unsec. notes 4.90%, 8/28/28 534, 000 527, 530
HCA, Inc. company guaranty sr. bonds 5.25%, 6/15/26 88, 000 89, 540
HCA, Inc. company guaranty sr. sub. bonds 5.50%, 6/15/47 310, 000 305, 040
HCA, Inc. company guaranty sr. sub. notes 5.00%, 3/15/24 75, 000 75, 891
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Omega Healthcare Investors, Inc. company guaranty sr. unsec. notes

4.50%, 4/1/27 ® $144, 000 $137, 880
Omega Healthcare Investors, Inc. company guaranty sr. unsec. unsub.
notes 4.95%, 4/1/24 ® 80, 000 80, 535
Service Corp. International sr. unsec. notes 4.625%, 12/15/27 140, 000 131, 250
Shire Acquisitions Investments Ireland DAC company guaranty sr. unsec
unsub. notes 3.20%, 9/23/26 (Ireland) 352, 000 318, 670
UnitedHealth Group, Inc. sr. unsec. unsub. notes 3.85%, 6/15/28 385, 000 381, 244
Zoetis, Inc. sr. unsec. notes 3.90%, 8/20/28 485, 000 470, 221
4,648,116
EE#EE (1. 8%)
)
European Ipvestment Bank sr. unsec. unsub. bonds 5.625%, 6/7/32 GBP 1, 900, 000 3, 493, 929
(Supra—Nation)
European Investment Bank sr. unsec. unsub. notes Ser.EMIN,
4.125%, 4/15/24 (Supra-Nation) EUR 450, 000 618, 872
4,112, 801
TY/89— (2.3%)
Apple, Inc. sr. unsec. notes 3.45%, 5/6/24 3, 000 2,972
Broadcom Corp. /Broadcom Cayman Finance, Ltd. company guaranty sr. unsec
unsub. notes 3.875%, 1/15/27 627, 000 575,736
Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A company guaranty
sr. notes 6.02%, 6/15/26 594, 000 615, 532
1 1 1 3 o)
Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A sr. bonds 8.35%, 117, 000 135, 962
7/15/46
Fidelity National Information Services, Inc. sr. unsec. sub. notes Ser.
10Y, 4.25%, 5/15/98 365, 000 358,512
Fiserv, Inc. sr. unsec. sub. bonds 4.20%, 10/1/28 675, 000 668, 090
Legrand France SA sr. unsec. unsub. notes 8.50%, 2/15/25 (France) 253, 000 306, 942
. . o
Microchip Technology, Inc. 144A company guaranty sr. notes 4.333%, 615, 000 600, 903
6/1/23
Microsoft Corp. sr. unsec. unsub. notes 3.70%, 8/8/46 268, 000 246, 666
Salesforce. com, Inc. sr. unsec. unsub. notes 3.70%, 4/11/28 930, 000 907, 938
VMware, Inc. sr. unsec. notes 3.90%, 8/21/27 275, 000 251, 389
Western Digital Corp. company guaranty sr. unsec. notes 4.75%, 2/15/26 605, 000 558, 869
5,229, 511
ik (0.2%)
Delta Air Lines, Inc. sr. notes Ser.A, 7.75%, 12/17/19 23, 881 24, 836
Penske Truck Leasing Co. LP/PTL Finance Corp. 144A sr. unsec. bonds
3.40%, 11/15/26 287, 000 263, 446
Southwest Airlines Co. Pass Through Trust pass—through certificates Ser.
07-1, Class A, 6.15%, 8/1/22 114,772 120, 407
United Airlines, Inc. Pass—Through Trust pass—through certificates Ser.
07-1, Class A, 6.636%, 7/2/22 23,643 24,719
United Airlines, Inc. Pass-Through Trust pass—through certificates Ser.
14-2, Class A, 3.75%, 9/3/26 136, 841 134, 566
567,974
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AES Corp. /Virginia (The) sr. unsec. unsub. bonds 5.125%, 9/1/27 $270, 000 $266, 625

El Paso Natural Gas Co., LLC company guaranty sr. unsec. unsub. notes

8.375%. 6/15/32 84, 000 104, 178

Emera US Finance LP company guaranty sr. unsec. notes 3.55%, 6/15/26 210, 000 194, 642

Enbridge, Inc. sr. unsec. unsub. bonds 4.25%, 12/1/26 (Canada) 164, 000 161, 188

Energy Transfer LP sr. sub. notes 5.875%, 1/15/24 653, 000 686, 466

Enterprise Products Operating, LLC company guaranty sr. unsec. unsub.

bonds 4.25%, 2/15/48 110,000 97, 335
. .. o

FirstEnergy Transmission, LLC 144A sr. unsec. unsub. notes 5.45%, 830, 000 881,319

7/15/44

Iberdrola International BV company guaranty sr. unsec. unsub. bonds

6.75%, 7/15/36 (Spain) 155, 000 181, 686

IPALCO Enterprises, Inc. sr. sub. notes 3.70%, 9/1/24 175, 000 168, 939

Kinder Morgan Energy Partners LP company guaranty sr. unsec. hotes

5.40%, 9/1/44 250, 000 242, 300
: 0,

Kinder Morgan, Inc. company guaranty sr. unsec. unsub. notes 3.15%, 2,000 1,928

1/15/23

NextEra Energy Capital Holdings, Inc. company guaranty jr. unsec. sub.

FRB 4.80%. 12/1/77 320, 000 286, 000

Texas—New Mexico Power Co. 144A 1st sr. bonds Ser.A, 9.50%, 4/1/19 530, 000 543, 872

WEC Energy Group, Inc. jr. unsec. sub. FRN Ser.A, (BBA LIBOR USD 3 Month

+2.11%), 4.426%, 5/15/67 664, 000 611, 498

4,427,976
wiEEE (ER $65, 287, 784) $63, 451,915
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BEFR#ET—4S — CRFRERITSE 9.0%)
Bellemeade Re, Ltd. 144A

FRB Ser. 17-1, Class M1, (1 Month US LIBOR + 1.70%), 3.981%,

10/25/27 (Bermuda) §510, 611 $511, 120

FRB Ser. 18-2A, Class MI1B, (1 Month US LIBOR + 1.35%), 3.631%,

8/25/98 (Bermuda) 545, 000 548, 572
Federal Home Loan Mortgage Corporation

IFB Ser. 3408, Class EK, ((-4.024 x 1 Month US LIBOR) + 25.79%)

16.621%, 4/15/37 11,116 14,929

IFB Ser. 3072, Class SM, ((=3.667 x 1 Month US LIBOR) + 23.80%)

15.438%, 11/15/35 37,319 49, 336

IFB Ser. 3249, Class PS, ((-3.3 x 1 Month US LIBOR) + 22.28%),

14.753%, 12/15/36 21,495 25, 964

IFB Ser. 3065, Class DC, ((-3 x 1 Month US LIBOR) + 19.86%)

13.022%, 3/15/35 45, 860 55, 479

IFB Ser. 2990, Class LB, ((-2.556 x 1 Month US LIBOR) + 16.95%)

11.119%, 6/15/34 27, 343 30,213

Structured Agency Credit Risk Debt FRN Ser. 14-HQ3, Class M3,

(1 Month US LIBOR + 4.75%), 7.031%, 10/25/24 397, 842 439,378

Structured Agency Credit Risk Debt FRN Ser. 15-DNA2, Class M2

(1 Month US LIBOR + 2.60%), 4.881%, 12/25/27 197, 205 200, 785

Ser. 3707, Class PI, 10, 4.50%, 7/15/25 94, 482 4,759

IFB Ser. 4076, Class MS, 10, ((-1 x 1 Month US LIBOR) + 6.70%)

4.421%. 7/15/40 1, 464, 150 177, 898

Structured Agency Credit Risk Debt FRN Ser. 15-HQ2, Class M2,

(1 Month US LIBOR + 1.95%), 4.237%, 5/25/25 183, 368 187, 637

Ser. 4355, Class DI, 10, 4.00%, 3/15/44 1, 524, 182 271, 600

Ser. 4193, Class PI, 10, 4.00%, 3/15/43 1,041, 536 151, 217

Ser. 4369, Class IA, 10, 3.50%, 7/15/44 1, 552, 791 308, 658

Ser. 4141, Class PI, 10, 3.00%, 12/15/42 2,009, 279 224,517

Ser. 4165, Class TI, 10, 3.00%, 12/15/42 4, 980, 774 465, 658

Ser. 4206, Class IP, 10, 3.00%, 12/15/41 1, 735, 755 159, 174

Ser. 3300, PO, zero %, 2/15/37 2,713 2,216

Ser. 3326, Class WF, zero %, 10/15/35 " 1, 602 1, 083
Federal National Mortgage Association

IFB Ser. 06-8, Class HP, ((-3.667 x 1 Month US LIBOR) + 24.57%)

16.202%, 3/25/36 28,994 39,691

IFB Ser.07-53, Class SP, ((-3.667 x 1 Month US LIBOR) + 24.20%),

15.835%, 6/25/37 30, 784 39,943

IFB Ser. 05-75, Class GS, ((-3 x 1 Month US LIBOR) + 20.25%)

13.406%, 8/25/35 21,350 25,476

Connecticut Avenue Securities FRB Ser. 16-C02, Class 1M2

(1 Month US LIBOR + 6.00%), 8.281%, 9/25/28 340, 000 397, 813

Connecticut Avenue Securities FRB Ser. 13-C01, Class M2,

(1 Month US LIBOR + 5.25%), 7.531%, 10/25/23 160, 000 183, 118

Connecticut Avenue Securities FRB Ser. 14-C04, Class 1M2

(1 Month US LIBOR + 4.90%), 7.181%, 11/25/24 272, 891 311,933

Ser. 15-28, 10, 5.50%, 5/25/45 2,094, 766 471, 888
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Federal National Mortgage Association

Connecticut Avenue Securities FRB Ser. 14-C03, Class 2M2

(1 Month US LIBOR + 2.90%), 5.181%, 7/25/24 3298, 841 3319, 151

Ser. 17-113, 10, 5.00%, 1/25/38 1,290, 731 207, 986

IFB Ser.12-116, Class SA, 10, ((-1 x 1 Month US LIBOR) + 7.20%)

1.919%. 10/25/42 1, 656, 319 324, 783
s e S ™ o T s, Cloe s s
_ _ 0
i#?6332:1g/32}481ass SB, 10, ((-1 x 1 Month US LIBOR) + 6.45%), 315, 468 48, 308
éf?lggzllg;;g§a2C1ass LS, 10, ((-1 x 1 Month US LIBOR) + 6.00%), 1,683, 231 998, 148
@ Vontn 1S LIBOR 1. 85%). 8. 631% 1255 85, 058 85,253
Ser. 12-124, Class JI, 10, 3.50%, 11/25/42 1, 157, 765 153, 404
Ser. 13-55, Class IK, 10, 3.00%, 4/25/43 1,131, 331 125, 625
Ser. 13-35, Class IP, 10, 3.00%, 6/25/42 2, 466, 905 178,118
Ser. 13-55, Class PI, 10, 3.00%, 5/25/42 2,435, 284 197,721
Ser. 13-23, Class PI, 10, 3.00%, 10/25/41 2,793, 683 155, 552
Ser. 14-28, Class AI, 10, 3.00%, 3/25/40 2,139,116 194, 441
Ser. 07-64, Class LO, PO, zero %, 7/25/37 2,634 2, 286
Government National Mortgage Association
Ser. 16-75, Class LI, 10, 6.00%, 1/20/40 1,303, 768 294, 978
Ser. 18-21, Class IN, 10, 5.00%, 2/20/48 1,026, 284 235, 440
Ser. 14-76, 10, 5.00%, 5/20/44 672, 021 160, 300
Ser. 14-25, Class QI, 10, 5.00%, 1/20/44 1, 351, 843 291, 821
Ser. 10-35, Class UI, 10, 5.00%, 3/20/40 223, 734 51, 864
Ser. 10-9, Class UI, 10, 5.00%, 1/20/40 460, 010 103, 537
Ser. 09-121, Class UI, 10, 5.00%, 12/20/39 145, 104 34, 144
Ser. 15-80, Class IA, 10, 4.50%, 6/20/45 1,708, 228 373,417
Ser. 18-127, Class IB, 10, 4.50%, 6/20/45 690, 331 94, 562
Ser. 13-182, Class IQ, 10, 4.50%, 12/16/43 1,310, 083 280, 030
Ser. 12-91, Class IN, 10, 4.50%, 5/20/42 2,172, 658 467,671
Ser. 10-35, Class AI, 10, 4.50%, 3/20/40 1,093, 926 232,536
Ser. 10-35, Class QI, 10, 4.50%, 3/20/40 783, 158 166, 586
i#?7ng.ig;ig}40C1ass SB, 10, ((-1 x 1 Month US LIBOR) + 6.45%), 1,006, 996 151, 523
Ser. 16-19, Class PI, 10, 4.00%, 2/20/46 1,507,075 290, 820
Ser. 16-47, Class CI, 10, 4.00%, 9/20/45 2,999, 380 487, 639
Ser. 17-57, Class AI, 10, 4.00%, 6/20/45 1, 362, 798 239, 185
Ser. 15-40, 10, 4.00%, 3/20/45 1,243, 336 253, 521
Ser. 14-116, Class IL, 10, 4.00%, 8/20/44 1,652,119 300, 658
Ser. 13-24, Class PI, 10, 4.00%, 11/20/42 471, 625 84, 603




E—H—UiHH 24.7%) * (o5%)

BmE Rl CR RV

B R E— 7 — CHEREBS (03F)

Government National Mortgage Association

IFB Ser. 16-77, Class SL, 10

((-1 x 1 Month US LIBOR) + 6.15%),

3.87%. 3/20/43 $2, 031, 980 $201, 329
Ser. 16-83, Class PI, 10, 3.50%, 6/20/45 2,128, 950 382, 269
Ser. 13-5, Class BI, 10, 3.50%, 1/20/43 1,489, 182 288, 529
Ser. 13-27, Class PI, 10, 3.50%, 12/20/42 772, 887 134, 799
Ser. 12-136, Class BI, 10, 3.50%, 11/20/42 1,319, 058 257, 203
Ser. 14-102, Class IG, 10, 3.50%, 3/16/41 1, 186, 855 128, 989
Ser. 13-90, Class HI, 10, 3.50%, 4/20/40 776, 197 37,203
Ser. 15-124, Class NI, 10, 3.50%, 6/20/39 1,479, 953 115, 226
Ser. 15-124, Class DI, 10, 3.50%, 1/20/38 998, 984 107, 152
Ser. 16-H23, Class NI, 10, 2.483%, 10/20/66 " 4,519,613 509, 812
Ser. 16-H20, Class NI, 10, 2.439%, 9/20/66 " 2,129, 432 220, 929
Ser. 17-H02, Class BI, 10, 2.397%, 1/20/67 " 3, 625, 290 456, 787
Ser. 17-H04, Class BI, 10, 2.336%, 2/20/67 " 3,341, 032 455, 216
Ser. 16-H16, Class EI, 10, 2.205%, 6/20/66 " 3, 609, 052 395, 913
Ser. 17-H19, Class MI, 10, 2.039%, 4/20/67 " 2,292, 864 264, 138
Ser. 17-H11, Class NI, 10, 2.038%, 5/20/67 " 3,820,514 401, 360
Ser. 15-H26, Class EI, 10, 1.726%, 10/20/65 " 2,884, 523 246, 050
Ser. 15-H26, Class DI, 10, 1.653%, 10/20/65 " 2,524, 681 241, 064
Ser. 15-H25, Class AI, 10, 1.611%, 9/20/65 " 2,934, 968 221,590
Ser. 14-H21, Class AI, 10, 1.595%, 10/20/64 ¥ 2,871, 666 233,713
Ser. 16-H13, Class EI, 10, 1.584%, 4/20/66 2,749, 284 295, 548
Ser. 14-H12, Class BI, 10, 1.557%, 5/20/64 " 3,821, 506 290, 331
Ser. 15-H09, Class AI, 10, 1.524%, 4/20/65 " 5,537, 820 477,078
Ser. 16-H25, Class GI, 10, 1.507%, 11/20/66 " 4,068, 684 204, 639
Ser. 15-H03, Class DI, 10, 1.224%, 1/20/65 " 4,720, 607 399, 835
Ser. 16-HO1, Class AI, 10, 1.158%, 1/20/66 " 2,230,916 184, 051
Ser. 16-H07, Class HI, 10, 1.105%, 2/20/66 " 3,738, 748 326, 333
L T S s s
20, 484, 131
BERAE—/—CHF (9.8%)
Banc of America Commercial Mortgage Trust 144A
FRB Ser. 04-4, Class XC, 10, 0.322%, 7/10/42 " 5,312 -
FRB Ser.07-5, Class XW, 10, zero %, 2/10/51 " 1,020, 253 10
Bayview Commercial Asset Trust 144A
Ser. 06-CD1A, 10, zero %, 7/25/23 CAD 1, 093, 490 -
Ser. 07-CD1A, 10, zero %, 3/25/21 CAD 217,901 -
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Bear Stearns Commercial Mortgage Securities Trust 144A

FRB Ser.06-PW11, Class B, 5.27%, 3/11/39 " $557, 960 $390, 572
FRB Ser.06-PW11, Class C, 5.27%, 3/11/39 (In default) TV 403, 000 48, 360
FRB Ser. 06-PW14, Class X1, 10, 0.315%, 12/11/38 " 149, 206 746
CD Mortgage Trust 144A FRB Ser.07-CD5, Class XS, 10, zero %, 11/15/44 V 289, 338 11
g?gig g?mgé;gégi,M?§;§§§Z7T£ust 144A FRB Ser. 11-C2, 1,053, 000 1,018, 441
i?géggz?pSSTg?z;c1al Mortgage Trust Ser. 14-GC21, Class AS, 682, 000 688, 113
Cluieg fomersial Yoo Tt 100 0 S 005 800,00 s
E?SQETAgyBE.gZQZ?rg}?é/ggr$gage Trust FRB Ser. 07-C3, 129, 680 130, 204
COMM Mortgage Trust
FRB Ser. 14-CR17, Class C, 4.738%, 5/10/47 V 478, 000 474, 015
FRB Ser. 14-CR18, Class C, 4.732%, 7/15/47 " 393, 000 391, 348
FRB Ser. 14-UBS6, Class C, 4.463%, 12/10/47 ¥ 243, 000 233, 259
Ser. 12-CR2, Class AM, 3.791%, 8/15/45 356, 000 358, 948
FRB Ser. 14-UBS6, Class XA, 10, 0.962%, 12/10/47 " 9,892, 139 398, 713
FRB Ser. 15-LC21, Class XA, 10, 0.825%, 7/10/48 V 12,885,118 438, 396
Credit Suisse Commercial Mortgage Trust 144A FRB Ser. 07-C2, 913.916 9
Class AX, 10, 0.04%, 1/15/49 " ’
Credit Suisse First Boston Mortgage Securi@ies Corp. 144A FRB 39 368 139
Ser. 03-C3, Class AX, 10, 2.012%, 5/15/38 " ’
Credit Suisse Mortgage Capital gertificates 144A FRB Ser. 06-C4, 66. 045 1
Class AX, 10, 0.695%, 9/15/39 " ’
i;?é55go$mercial Mortgage Trust FRB Ser.15-C1, Class C, 4.296%, 661, 000 649, 556
CSMC Trust FRB Ser. 16-NXSR, Class C, 4.362%, 12/15/49 " 808, 000 779, 439
DBUBS Mortgage Trust 144A FRB Ser. 11-LC3A, Class D, 5.338%, 8/10/44 " 1,197, 000 1,229, 149
R R Y A sz s
g?lg?zggﬁge Securities Trust FRB Ser.13-GC10, Class XA, 10, 1.52%, 8,029, 330 418, 730
GS Mortgage Securities Trust 144A
FRB Ser. 10-C1, Class D, 6.051%, 8/10/43 " 636, 000 647, 335
FRB Ser. 12-GC6, Class D, 5.652%, 1/10/45 " 148, 000 145, 173
FRB Ser. 13-GC10, Class E, 4.397%, 2/10/46 " 650, 000 502, 811
JPMBB Commercial Mortgage Securities Trust
FRB Ser. 14-C22, Class C, 4.558%, 9/15/47 " 310, 000 298, 244
FRB Ser. 15-C33, Class XA, 10, 0.999%, 12/15/48 V 3, 830, 458 197, 843
FRB Ser. 14-C22, Class XA, 10, 0.883%, 9/15/47 " 10, 703, 054 424,212
FRB Ser. 13-C12, Class XA, 10, 0.518%, 7/15/45 " 23, 468, 926 442,953
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JPMorgan Chase Commercial Mortgage Securities Trust

Ser. 12-C6, Class AS, 4.117%, 5/15/45 $239, 000 $241, 784
Ser. 13-C10, Class AS, 3.372%, 12/15/47 163, 000 157, 680
Ser. 13-LC11, Class AS, 3.216%, 4/15/46 267, 000 260, 137
FRB Ser. 13-LC11, Class XA, 10, 1.273%, 4/15/46 V 4,256, 414 196, 519
FRB Ser. 13-C16, Class XA, 10, 1.022%, 12/15/46 V 9, 627, 332 364, 226
FRB Ser.06-CB17, Class X, 10, 0.631%, 12/12/43 V 715, 807 9,611
FRB Ser. 06-LDP8, Class X, 10, 0.286%, 5/15/45 " 2,468, 725 3,207
FRB Ser.07-LDPX, Class X, 10, 0.151%, 1/15/49 " 2,320, 081 3, 005

JPMorgan Chase Commercial Mortgage Securities Trust 144A

FRB Ser. 12-C6, Class E, 5.14%, 5/15/45 " 1, 313, 000 1, 160, 120

FRB Ser. 12-C8, Class D, 4.651%, 10/15/45 " 1, 260, 000 1,206, 201

FRB Ser. 12-LC9, Class D, 4.373%, 12/15/47 ¥ 251, 000 247,077

FRB Ser.07-CB20, Class X1, 10, zero %, 2/12/51 V 429, 646 4
LB-UBS Commercial Mongage Trust FRB Ser.07-C2, Class XW, 37 603 4
10, 0.182%, 2/15/40 " ’
LB-UBS Commercial Mortgage Trust 144A

FRB Ser. 06-C6, Class XCL, 10, 0.685%, 9/15/39 " 1, 280, 654 18, 633

FRB Ser.07-C2, Class XCL, 10, 0.182%, 2/15/40 " 241, 003 25
g?g?ggﬁ?mZ?gg}ié yortgage Trust 144A FRB Ser. 15-3, Class C, 603, 000 595, 201
Mezz Cap Commercial Mortgage Trust 144A FRB Ser.07-C5, Class X, 28. 998 19
10, 5.787%, 12/15/49 " ’
Morgan Stanley Bank of America Merrill Lynch Trust

Ser. 14-C18, Class C, 4.489%, 10/15/47 V 495, 000 484, 042

FRB Ser. 14-C17, Class C, 4.457%, 8/15/47 " 591, 000 571,014

Ser. 12-C5, Class AS, 3.792%, 8/15/45 850, 000 846, 042
Lo Sy B g S e T 1
Morgan Stanley Capital I Trust Ser.07-HQl1l, Class C, 5.558%, 2/12/44 V 176, 388 47, 625
Morgan Stanley Capital I Trust 144A

FRB Ser. 11-C3, Class D, 5.154%, 7/15/49 V 185, 000 185, 852

FRB Ser. 05-HQ5, Class X1, 10, 0.014%, 1/14/42 V 1,217, 808 170
gg?lggggeﬁcial Mortgage Trust FRB Ser. 17-C7, Class XA, 10, 1.072%, 3,890, 627 973, 017
gg? ??gzégz? gg??g;iéa% Mortgage Trust 144A FRB Ser. 12-C4, Class XA, 9. 616, 209 134, 477
Wachovia Bank Commercial Mortgage Trust

FRB Ser.05-C21, Class D, 5.241%, 10/15/44 ¥ 227,010 224, 833

FRB Ser.07-C34, 10, 0.108%, 5/15/46 ¥ 315, 060 102
Wells Fargo Commercial Mortgage Trust

FRB Ser. 13-1.C12, Class C, 4.287%, 7/15/46 " 363, 000 344, 002
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Wells Fargo Commercial Mortgage Trust
Ser. 16-BNK1, Class AS, 2.814%, 8/15/49 $418, 000 $384, 568
FRB Ser. 16-LC25, Class XA, 10, 1.071%, 12/15/59 " 3, 068, 999 166, 430
WF-RBS Commercial Mortgage Trust
Ser. 13-C18, Class AS, 4.387%, 12/15/46 " 799, 000 813, 861
Ser. 13-UBS1, Class AS, 4.306%, 3/15/46 " 525, 000 528, 718
Ser. 13-C11, Class AS, 3.311%, 3/15/45 206, 000 203, 522
FRB Ser.13-C14, Class XA, 10, 0.741%, 6/15/46 " 13, 114, 117 348, 049
WF-RBS Commercial Mortgage Trust 144A
FRB Ser.11-C5, Class E, 5.672%, 11/15/44 " 453, 000 447, 529
FRB Ser.11-C2, Class D, 5.651%, 2/15/44 V 447, 000 443, 495
Ser.11-C4, Class E, 5.231%, 6/15/44 " 274, 000 262, 085
FRB Ser. 12-C10, Class D, 4.442%, 12/15/45 " 298, 000 260, 795
FRB Ser. 12-C10, Class XA, 10, 1.567%, 12/15/45 " 3, 881, 789 198,914
22,153,017
BT REBEFEERN—EEBRITSE (5.9%)
BankUnited Trust FRB Ser.05-1, Class 1A1, (1 Month US LIBOR + 0.30%)
2.581%, 9/25/45 254, 137 244, 226
Carrington Mortgage Loan Trust FRB Ser.06-NC2, Class A4,
(1 Month US LIBOR + 0.24%), 2.521%, 6/25/36 180, 000 163, 800
Citigroup Mortgage Loan Trust, Inc. FRB Ser.05-2, Class 1A2A,
4.103%. 5/25/35 " 434, 404 445, 400
Countrywide Alternative Loan Trust
- o O,
FRB Ser. 06-0A10, Class 1A1, (1 Month US LIBOR + 0.96%), 2.906%, 261, 519 932, 813
8/25/46
- ) o)
FRB Ser. 06-0A7, Class 1A2, (1 Month US LIBOR + 0.94%), 2.886%, 595, 134 554, 116
6/25/46
- o, O,
FRB Ser. 06-0A10, Class 4Al, (1 Month US LIBOR + 0.19%), 2.471%, 546, 403 472,912
8/25/46
Federal Home Loan Mortgage Corporation FRB Ser. 16-DNA3, Class M3,
(1 Month US LIBOR + 5.00%), 7.281%, 12/25/28 827, 000 969, 659
Federal National Mortgage Association
Connecticut Avenue Securities FRB Ser. 16-C03, Class 2M2
(1 Month US LIBOR + 5.90%), 8.181%, 10/25/28 166, 780 191, 333
Connecticut Avenue Securities FRB Ser. 15-C04, Class 1M2
(1 Month US LIBOR + 5.70%), 7.981%, 4/25/28 254,289 294, 056
Connecticut Avenue Securities FRB Ser. 15-C04, Class 2M2
(1 Month US LIBOR + 5.55%), 7.831%, 4/25/28 1,283,970 1, 454, 685
Connecticut Avenue Securities FRB Ser. 16-C03, Class 1M2
(1 Month US LIBOR + 5.30%), 7.581%, 10/25/28 566, 000 662, 608
Connecticut Avenue Securities FRB Ser. 15-C03, Class 2M2
(1 Month US LIBOR + 5.00%), 7.281%, 7/25/25 121,398 134,950
Connecticut Avenue Securities FRB Ser. 15-C01, Class 1M2
(1 Month US LIBOR + 4.30%), 6.581%, 2/25/25 321,510 352, 187
Connecticut Avenue Securities FRB Ser. 15-C02, Class 1M2
(1 Month US LIBOR + 4.00%), 6.281%, 5/25/25 243,293 266, 967
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MASTR Adjustable Rate Mortgages Trust FRB Ser.04-13, Class 3A7

4. 452%. 11/21/34 ¥ $353, 986 $361, 508
Merrill Lynch Mortgage Investors Trust FRB Ser.05-A2, Class A2
3.541%, 5/25/35 Wg ¢ 194, 658 198, 180
Morgan Stanley Resecuritization Trust 144A Ser.15-R4, Class CBI,
2 Oil%, 8/26%7 h 170, 000 165, 411
New Residential Mortgage Loan Trust 144A FRB Ser. 18-4A, Class AlM,
(1 Month US LIBOR + 0.90%), 3.181%, 1/25/48 214, 377 214,109
Renaissance Home Equity Loan Trust FRB Ser.03-4, Class Al,
(1 Month US LIBOR + 0.52%), 2.801%, 3/25/34 219, 387 215, 280
Structured Asset Investment Loan Trust FRB Ser. 04-10, Class Al0,
(1 Month US LIBOR + 0.90%), 3.181%, 11/25/34 1, 120, 805 1,120, 451
Structured Asset Mortgage Investments II Trust
— 0, o)
?;2532? 07-AR7, Class 1A1, (1 Month US LIBOR + 0.85%), 3.131%, 420,611 358, 483
— 0, o)
252552;.07 AR1, Class 2A1, (1 Month US LIBOR + 0.18%), 2.461%, 266, 246 950, 083
WaMu Mortgage Pass—Through Certificates Trust
FRB Ser. 05-AR10, Class 1A3, 4.131%, 9/25/35 " 257,578 259, 989
FRB Ser. 05-AR12, Class 1AS8, 4.044%, 10/25/35 " 743,491 740, 712
— o 0,
5525§Zg.05 AR9, Class A1C3, (1 Month US LIBOR + 0.96%), 3.241%, 552, 185 543, 922
— 0, o)
2525§Zg.05 AR1, Class A1B, (1 Month US LIBOR + 0.78%), 3.061%, 299, 118 294, 631
— o) 0,
?gEZE?ZBOB AR13, Class A1C3, (1 Month US LIBOR + 0.49%), 2.771%, 1,009, 550 1,000, 726
WaMu Mortgage Pass—Through Certificates Trust
— o 0,
?525§Zg.05 AR2, Class 2A1B, (1 Month US LIBOR + 0.37%), 2.651%, 481, 155 478, 461
— o) 0,
EggzgjiéOB AR19, Class A1B3, (1 Month US LIBOR + 0.35%), 2.631%, 209, 557 199, 960
Wells Fargo Mortgage Backed Securities Trust
FRB Ser. 06-AR5, Class 1Al, 4.197%, 4/25/36 " 225, 643 227,900
FRB Ser. 06-AR2, Class 1Al, 4.145%, 3/25/36 " 227, 784 228, 753
13,294, 271
E—H—THESE (BBRIE $56, 869, 290) $55, 931, 419
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Government National Mortgage Association Pass—Through Certificates

4.50%, TBA, 12/1/48 $3, 000, 000 $3,072, 305
4.50%, TBA, 11/1/48 3, 000, 000 3,076, 875
4.00%, TBA, 11/1/48 2,000, 000 2,012, 344
3.50%, TBA, 11/1/48 1, 000, 000 982, 031
3.50%, with due dates from 11/20/47 to 1/20/48 1,947, 289 1,915, 543
3.00%, TBA, 11/1/48 2, 000, 000 1,911, 406
12,970, 504
KEBAFREEE—7—OEHIHF 4.6%)
Federal National Mortgage Association Pass—Through Certificates
3.00%, TBA, 11/1/48 7,000, 000 6,619, 922
2.50%, TBA, 11/1/48 4, 000, 000 3, 654, 688
10, 274,610
REBRATH - UBRRARBE— 7 — SRBEa +23. 245, 114
(ER1GR1E $23, 391, 461) . 249,
KEBBETS (%) * WE BHE kL)
KEM A P IRES2. 3756%, i H2020/12/31 1 $20, 000 $19, 945
KEMBELHFAE EFEM $19, 945) $19, 945
Tty kNS (20%) @A B KL
Sor- 172101, Clags A (1 Nonth US LTBOR + 0. 50%). 3. 081%, 11/25/50 $329, 000 $329, 000
il T Soarisios e 1901 s 171, o oo o
Station Place Securitization Trust 144A
FRB Ser. 18-1, Class A, (1 Month US LIBOR + 0.90%), 3.082%, 4/24/19 1,271,000 1,271, 000
FRB Ser. 18-5, Class A, (1 Month US LIBOR + 0.70%), 2.882%, 9/24/19 831, 000 831, 000
FRB Ser.18-3, Class A, (1 Month US LIBOR + 0.70%), 2.882%, 7/24/19 1, 000, 000 1, 000, 000
Ty b Ny YESHER (BEBREME $4, 632, 000) $4, 632, 000
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Bank of America N.A.

3.1165/ 3 22 A ¥k K/LLIBOR-BBA/20284-11H 20184114 /3. 1165 $17, 543, 800 $4, 561
Citibank, N.A.

(3.031) / 3 7 H#¥>k R/VLIBOR-BBA/20494F 6 H 201946 H/3.031 1, 384, 300 96, 984
(3.23)/ 3 AWk F/VLIBOR-BBA/20494- 1 A 201941 A/3.23 3, 113, 600 81, 607
(3.29)/ 3 m H#k RIVLIBOR-BBA/20494F 1 H 201941 H/3.29 3,113, 600 62, 895
(3.296) / 3 7 H#¥k R/VLIBOR-BBA/20284F11 H 20184111 /3. 296 17, 543, 800 53, 859
3. 1905/ 3 7 H ¥k K/VLIBOR-BBA/20284-11 A 20184111 /3. 1905 16, 270, 500 48, 649
3.126/ 3 A ¥k F/VLIBOR-BBA/20284-11 H 20184114 /3. 126 17, 543, 800 40, 000
(3.3745) / 3 7> A ¥k K/LLIBOR-BBA/20284-11 H 2018411 H /3. 3745 16, 270, 500 10, 576
Goldman Sachs International

(3. 0325) / 3 7> A ¥k R/VLIBOR-BBA/20204F12 A 2018412 /3. 0325 24, 909, 100 88, 178
(3.01)/ 3 A ¥k F/VLIBOR-BBA/20204-12 A 20184121 /3. 01 24, 909, 100 65,013
3.2775/ 3 7> A ¥k F/LLIBOR-BBA/20204 1 A 201941 H/3.2775 24, 909, 100 27, 400
3.0325/ 3 2> H#¥k FIVLIBOR-BBA/20204F12 A 2018412 H /3. 0325 24, 909, 100 20, 675
0. 025/ 6 2> A ¥ = — a EURIBOR-Reuters/20214 8 H 201948 H /0. 025 EUR 15, 443, 200 19, 241
3.01/ 3 7 H ¥k RF/LLIBOR-BBA/20204-12 H 20184124 /3. 01 $24, 909, 100 12, 953
2.99375/ 3 /> H ¥k K/LLIBOR-BBA/20204F 1 A 201941 H/2.99375 24, 909, 100 12,704
-0. 065/ 6 7 H ¥~ — ra EURIBOR-Reuters/20214 8 H 201948 H /-0. 065 EUR 15, 443, 200 8,921
JPMorgan Chase Bank N. A.

1. 376/ 6 7> A ¥ =— 2 EURIBOR-Reuters/20294F 9 A 201949 A /1. 376 EUR 3, 889, 000 127, 169
(2.7575)/ 3 7> A ¥k K/LLIBOR-BBA/20374-12 A 20275127 /2. 7575 $1, 593, 600 126, 516
(2.795)/ 3 ™ H ¥k RIVLIBOR-BBA/20374F12 H 2027512 /2. 795 1, 593, 600 123, 966
1. 758/ 6 H» A ¥)=— v EURIBOR-Reuters/20494 9 A 201949 A /1. 758 EUR 1, 551, 000 110, 218
(3.25)/ 3 AWk R/VLIBOR-BBA/20294- 1 H 201941 H/3.25 $12, 454, 500 104, 369
(2.925)/ 3 > H ¥k R/VLIBOR-BBA/20204F11 H 2018411 H /2. 925 18, 681, 800 68, 936
2.795/ 3 7 A ¥k K/LLIBOR-BBA/20374£12 A 2027512 /2. 795 1, 593, 600 58, 724
2. 7575/ 3 ) A ¥k RIVLIBOR-BBA/20374-12 A 2027812 /2. 1575 1, 593, 600 57, 338
3.11/ 3 H ¥k F/LLIBOR-BBA/20284-11 H 2018411 /3. 11 9, 340, 900 1,962
0.882/ 3 7 H ¥R > RLIBOR-BBA/2019411H 20184211 H /0. 882 GBP 10, 624, 000 136
Morgan Stanley & Co. International PLC

3.00/ 3 7 H ¥k R/VLIBOR-BBA/20724F- 4 H 2047H-4 H/3.00 $1, 590, 200 134, 322
3.00/ 3 7 H ¥k R/VLIBOR-BBA/20724 4 A 2047H-4 A /3. 00 1, 590, 200 134, 181
(2.92875) / 3 7> H ¥k F/VLIBOR-BBA/20204F-11 H 2018411 H /2. 92875 12, 265, 800 44, 157
3.02/ 3 > AWk RIVLIBOR-BBA/20204E 8 H 201948 H/3.02 36, 336, 900 42, 151
RRFERBRIy T - AT avE&it (BBRIM $2,062, 211) $1, 788, 361



KRRFEEF Tay (0.1%) *

= 4= AT 04448 1 e s
WEEES K$HE ATEME EXTAE e o] Bl K RIL)
Citibank, N.A

USD/JPY (v k) 20194F 1 H/JPY 108. 00 $9, 053, 300 $9, 053, 300 $38, 920
Goldman Sachs International

EUR/USD (=2—/L) 201845114 /$1. 16 9,020,991 EUR 7,964, 500 1,074
USD/CNH (=2—/1) 201944 H/CNH 7.00 4,637, 000 $4, 637, 000 84, 885
HSBC Bank USA, National Association

EUR/USD (=2—/1) 20184114 /$1. 16 9,020,991 EUR 7,964, 500 1,073
JPMorgan Chase Bank N. A

Federal National Mortgage Association 30 yr 3.00%

TBA comnitments (=t— /L) 20184F11H /$95. 68 19, 000, 000 $19, 000, 000 1,292
Federal National Mortgage Association 30 yr 3.50%

TBA comnitments (=t— /L) 20184124 /98. 02 5, 000, 000 5,000, 000 11, 280
Federal National Mortgage Association 30 yr 3.50%

TBA comnitments (=t— /L) 20185124 /98. 17 5, 000, 000 5,000, 000 9, 260
Federal National Mortgage Association 30 yr 3.50%

TBA comnitments (=t— /L) 20185124 /98. 33 5, 000, 000 5,000, 000 7, 540
Federal National Mortgage Association 30 yr 3.50%

TBA comnitments (=t— /1) 20185114 /98. 37 17, 000, 000 17, 000, 000 1,071
Federal National Mortgage Association 30 yr 3.50%

TBA comnitments (=t— /L) 20185114 /99. 56 5, 000, 000 5,000, 000 5
Federal National Mortgage Association 30 yr 3.50%

TBA comnitments (=t— /L) 20184114 /99. 19 5, 000, 000 5,000, 000 5
Federal National Mortgage Association 30 yr 3.50%

TBA comnitments (=t— /L) 20185114 /99. 38 5, 000, 000 5,000, 000 5
Federal National Mortgage Association 30 yr 3.50% .

TBA commitments (7 1) 201942 H/97.75 5, 000, 000 5,000, 000 54, 560
Federal National Mortgage Association 30 yr 3.50% .

TBA commitments (7 1) 201942 A /97. 59 5, 000, 000 5,000, 000 49, 755
Federal National Mortgage Association 30 yr 3.50% .

TBA commitments (7 1) 201942 H/97. 44 5, 000, 000 5,000, 000 45, 245
Federal National Mortgage Association 30 yr 4.00%

TBA comnitments (=t— /L) 20184114 /100. 30 5, 000, 000 5,000, 000 3,870
KRREFEEA T 3 &5 (BRI $531,728) $309, 840
EHRE (6.9%) * BHE O KR CREL)
NREFheg—h e Z—h e fLR_RAFAL - T7 N 2.33% L Shares 9, 186, 921 $9, 186, 921
State Street Institutional U.S. Government Money Market Fund, Premier Class 2.09% P Shares 110, 000 110, 000
KIE M E A FIRESR2. 316%, i1 H20194E 1 248 § $275, 000 273, 552
KEMBE RRES2. 209%., il A20184:12H 11 H 113, 000 112, 730
KIER A MIRESR2. 163%. Tmiid] H20184E12 18H 809, 000 806, 753
KEMBEEIEESR2. 143%., Wil H20184E125 131 #A § 2, 800, 000 2, 792, 994
KEM RIS, 130%, WHIA20184E12H 6 A § 94, 000 93, 805
KEMBEFEWIRESR2. 121%. Wil H20184FE11 H23 1 #8§ 46, 000 45, 940
KREIM B ERESS2. 088%, Wil H20184E11H 1 H #A § 1, 228, 000 1, 228, 000
OKIEN B8 REIRESR2. 046%., Tl H 20184F11H 8 H #A § 602, 000 601, 755
KREMH A RIIGESR2. 043%., Tl H20184E11015H A § 395, 000 394, 675
EHREES (BUSEM $15, 647, 284) $15, 647,125

REAMIEHFEE

REAMIFEET ERRIE

$260, 108, 590)

$250, 855, 305
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# UAMEERO—HFEITT TR, MEMFRBRL, WO OiLe L LTfsh, 7a—0—T4%H
BIRE STz, FEARITHERBIESF288,867 KL TH Y, BER L VCABHAEZOREA MRS
Fhsd (GE1, 8) .

A UEAMGESHO—HE LT TH, REMBERBLE, HEOT VAT 4 TR OBLRIC s, RES
HETHBNURE ST, HIRIIHIFRBIESEH, 313,366 KL TH Y . EER L NABEAEORE A
AERICEENRD (E1. 8) .

§ UEAMAERO—FEIILTRTH, REHBRBE, FEOHIIEEME THER ST VAT 4 7
FIOYBYREILE OIS L, RESIETHRMRE SvTnie, HIREHIEREIIESFS, 401, 008 KT
b, BEBIOAEHEZOREAMIERICEEND (E1, 8)

i WEAMAERIL, HEDOT VAT 4 TEKHOMME L LTT 7 v RICiRtESnzn, HEEE LT 7 RIS
R INBETHASNE (E1) .

L Bh#&RE (E5) . AMRERo#A RS SN -fRE, $EHREREED 7 7> Fo 7 BEOFE Y
EERBEL-LOTHD,
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2018F10A31 BRAEDNAHE FH (FEEMAEE $91,770,961)

*=
CITEST BE mwmEr G 0BD BB GkEL) BE E¥Eﬁi§%iﬁ
Bank of America N.A.
RV Hun 1/16/19 $202, 711 $212, 545 $(9, 834)
PRV R e 12/19/18 2, 459, 920 2,500,175 40, 255
HFE . R B 1/16/19 9,434 9,715 (281)
Fra e an) EHu 12/19/18 246, 084 254, 534 (8, 450)
a—n EHu 12/19/18 2,176, 362 2, 241, 430 (65, 068)
A A M HU 11/19/18 5, 442 5, 458 (16)
AAHM e 11/19/18 5, 442 5, 530 88
JIVT z— e m—R 0N 12/19/18 1,429, 948 1, 436, 876 (6, 928)
oYy o L—T I B 12/19/18 232, 609 220, 968 11, 641
HHED 4 FE0 2/20/19 567, 340 565, 806 (1, 534)
A =T Ja—F Al 12/19/18 594, 594 602, 257 7,663
Barclays Bank PLC
RV Hun 1/16/19 565, 960 575, 543 (9, 583)
YRR B 12/19/18 1,841, 832 1, 868, 326 (26, 494)
a2—n ) 12/19/18 313, 590 317,811 4,221
FHE R 5 11/19/18 65, 612 65, 665 53
HAM B 11/19/18 1,194, 604 1,219,113 (24, 509)
T — e 7B =0 12/19/18 987, 926 985, 887 2,039
AYz—T v - ya—F e 12/19/18 1, 207, 607 1, 222, 686 15,079
Citibank, N.A.
¢ KL O 1/16/19 564, 400 572, 579 (8,179)
HFE - R =0 1/16/19 612, 626 622, 930 (10, 304)
Frw—J - Ju—3} 0 12/19/18 142, 845 147, 429 (4, 584)
a2—n 520 12/19/18 2,783,410 2,863, 703 80, 293
HAM 70 11/19/18 662, 394 670, 382 7,988
T =— s Ja— E 12/19/18 298, 347 299, 789 (1, 442)
Ay =T Ja—F Al 12/19/18 1,281, 307 1, 298, 040 16, 733
BA o R—= Hu 11/19/18 425, 266 426, 681 (1, 415)
Credit Suisse International
5 R O 1/16/19 1,422, 447 1, 446, 543 (24, 096)
PR R =0 12/19/18 556, 714 575, 583 (18, 869)
HFH - R B 1/16/19 1, 094, 693 1,114,773 (20, 080)
L—n Vi) 12/19/18 626, 156 645, 482 19, 326
A M =0 11/19/18 582, 261 586, 104 (3, 843)
AAH i) 11/19/18 582, 261 593, 455 11, 194
Za—U—F UK Fu e 1/16/19 565, 262 572, 880 7,618
AT z—F v ra—F 520 12/19/18 877,121 888, 402 11,281
AL AT T e 12/19/18 5, 088 14, 774 9, 686
Goldman Sachs International
¢ KL e 1/16/19 464, 392 465, 126 734
TGN LT i) 1/3/19 68, 875 62, 424 (6, 451)
PRV R e 12/19/18 417, 439 424, 476 7,037




2018F10A3THMEDN A B FH (BEEAREE $91,770,961) (DI%)

*=
CITEST BE mwmEr G 0BD BB GkEL) BE E¥Eﬁi§%iﬁ
Goldman Sachs International (D23&)
JFH - Kv Hu 1/16/19 $16, 434 $23, 120 $ (6, 686)
Z—n EU 12/19/18 151, 506 170, 234 (18, 728)
AR E— =0 11/19/18 570, 428 583, 287 (12, 859)
AR LE— e 11/19/18 570, 428 575, 151 4,723
AAH e 11/19/18 4,417, 664 4,496, 910 79, 246
—a—haE R e 2/20/19 571, 644 569, 380 (2, 264)
—a—V—F K P b)) 1/16/19 1,207, 397 1, 200, 605 (6, 792)
VZES SRR AE S B 12/19/18 2, 699, 862 2,675,910 23, 952
M7 7U% 7K e 1/16/19 996, 185 1,016, 252 20, 067
ATz —F s ya—F 0 12/19/18 5, 436, 975 5, 529, 737 (92, 762)
HSBC Bank USA, National Association
ZE KL ) 1/16/19 467, 368 455, 544 (11, 824)
R R i) 12/19/18 8, 200 4,802 (3, 398)
AFH - Rv B 1/16/19 694, 568 715,175 (20, 607)
L—n e 12/19/18 1, 160, 067 1, 193, 089 33, 022
AV REYT - LET U 12/19/18 567, 340 577, 540 (10, 200)
ALY RRYT - LET ) 12/19/18 567, 340 573, 432 6, 092
Axya ey Hu 1/16/19 104, 564 101, 984 2, 580
—a—V—F K P EU 1/16/19 1,138, 690 1,152,377 (13, 687)
SN z— e JE—R Al 12/19/18 554, 036 573, 082 19, 046
A z—F - yu—F 0 12/19/18 567, 315 592, 514 (25,199)
JPMorgan Chase Bank N.A.
£ KL B 1/16/19 1,013, 625 1,024, 853 (11, 228)
HFR R =0 12/19/18 531, 729 542, 660 (10,931)
HFH - R 520 1/16/19 562, 715 565, 311 2, 596
o—n EHu 12/19/18 5, 533, 947 5, 712, 497 (178, 550)
HAM 70 11/19/18 3,769, 512 3, 835, 642 66, 130
=a—Y—F R Fb 0 1/16/19 562, 781 577, 061 (14, 280)
JIT z— e m—% 0N 12/19/18 1,165,210 1,171,512 (6,302)
ayT - —T I = 12/19/18 6, 354 6, 027 327
UHR—L - RL B 11/19/18 259, 988 264, 910 (4, 922)
SUHR— e RL e 2/20/19 565, 241 565, 849 608
HHED 4 > B 11/19/18 2,251, 344 2,277, 442 (26, 098)
A =T Jua—F e 12/19/18 1, 859, 204 1, 880, 735 21,531
AL R TT U] 12/19/18 356, 043 370, 488 14, 445
NatWest Markets PLC
2RV O 1/16/19 80, 517 83,185 (2, 668)
AFH - Rv ) 1/16/19 286, 683 284, 150 (2, 533)
Z—n =0 12/19/18 41,743 43,008 (1, 265)
A A B 11/19/18 582, 441 578, 782 3, 659
HAM e 11/19/18 582, 441 585, 603 3, 162
Za—U—F U R R 520 1/16/19 572,316 577, 932 5,616




2018F10A3THMEDN A B FH (BEEAREE $91,770,961) (DI%)

*=
CITEST BE mwmEr G 0BD BB GkEL) BE 5@&?%@
NatWest Markets PLC (DD &)
JT m— e 7 E—F ) 12/19/18 $2, 084, 194 $2, 085, 012 $818
A z—F v - Ju—F 520 12/19/18 1, 180, 856 1,196, 304 15, 448
State Street Bank and Trust Co.
2RV 720 1/16/19 476, 937 473, 621 (3,316)
PR R =0 12/19/18 73, 289 75, 297 (2,008)
HFH - R e 1/16/19 596, 800 598, 005 1,205
L—n Vi) 12/19/18 2,970, 403 3,067,111 96, 708
NHY— e TF Vb B 12/19/18 228, 685 233, 117 (4, 432)
A RATIIV s T a k)b B 1/16/19 147, 246 150, 356 (3,110)
H A e 11/19/18 387, 869 396, 533 8, 664
Za—U—F U R R e 1/16/19 582, 570 575,010 (7, 560)
T — e 7 —R =0 12/19/18 1,080, 111 1,077,575 2,536
R—=Z v K- RxXaF ) 12/19/18 183, 087 189, 033 5, 946
AYz—T v - ya—F e 12/19/18 318,279 319, 314 1,035
UBS AG
5 R B 1/16/19 878, 744 891, 391 (12, 647)
PRV R 720 12/19/18 573, 114 590, 632 17,518
o—n EU 12/19/18 2,613,591 2,689, 551 (75, 960)
HAH EU 11/19/18 1,150,913 1,164,274 (13, 361)
HAM 70 11/19/18 1,150,913 1,163, 415 12, 502
=a—U—F VR F e 1/16/19 217, 550 221, 395 3, 845
JIT z— e Jm—% 0N 12/19/18 1,149,577 1,163, 260 (13, 683)
A z—F v« yu—F e 12/19/18 250, 880 244, 662 (6, 218)
WestPac Banking Corp.
5 RV B 1/16/19 846, 849 858, 876 (12, 027)
Z—n EU 12/19/18 17,175 17, 565 (390)
RELFFEAE 725, 956
REFFTEE (890, 455)
&5t $ (164, 499)

* RSN TVD TN TORKOBEERIL, KL THD,



201810431 HIRFEDRRF MM

g TELE B GkEL) %48 ;ﬁ?gﬁ %
)

1 F FEFEREL0E (7 2) 5 $501, 918 $501,918 2018412 $(8, 066)
2—ufl N Y PEE S (n2) 7 1,042, 129 1,042,129  2018412A (1, 447)
a—nEf 2 ) TEIHE (a—1) 2 275, 551 275,551 20184E12H (209)
2—ufl N Y REEELE (n2) 7 1, 270, 629 1,270,630 20184124 5, 760
a—nid N Y REEFIOE (a—b) 28 5,082, 518 5,082,519  20184E12J 2, 786
a—m i A Y 30EMER (v ) 5 1,001, 829 1,001,829 20184124 (1, 827)
a—a @7 T AEEIE (V3 — 1) 3 516, 352 516,353  20184E12H 2, 064
a—nfE N Y PHEF 24 (v a— 1) 63 7,990, 194 7,990,197  20184F12A (12, 278)
AAREMELI04 (2 2) 1 1, 334, 958 1,334,958 2018412/ 3,276
AAEMBI04E (2 a—b) 10 13, 349, 581 13,349,581  2018%F12 (26, 626)
BEEEL104E (v ) 1 156, 464 156,464 20184124 24
KEMEE RWIRER304 (2 2) 17 2,348, 125 2,348,125  20184E12J (95, 675)
KEMEE RIRER0ER (7)) 16 2, 387, 500 2,387,500  20184£12J (155, 782)
KEMBEE hHEES 106 (7)) 49 5, 803, 438 5,803,438  20184E12A (79, 942)
KEMBE FHIRESRI0E (v a— 1) 110 13,028, 125 13,028,125  20184E12H 180, 249
KEMBEE H RS 5 (r ) 99 11, 125, 898 11,125,898  20184E12A (86, 823)
KEMGE TR 24 (2o 2) 54 11, 375, 438 11,375,438  20184E12A (32, 155)
KEMEE T HIRESR LR (7)) 25 3,127, 734 3,127,734 20184E12J (66, 066)
RELFFEAE 194,159
REB @S (566, 896)
At $(372,737)
2018 F10AINAREDRRFFRERDIv T -+ T3> (FL 7 LEE §1,631,319)
WEI#EFH
SWMELE () BEEF%. KPBAATERE BETAZHE BE CRFL)
TENFEIEREH
Bank of America N.A.
(3.204) / 3 7 ¥ R LLIBOR-BBA/20284E11 7 20184E114 /3. 204 $8, 771, 900 $16, 403
Barclays Bank PLC
2.813/ 3 2> ¥ F/LLIBOR-BBA/20214E 1 A 20194E 1 A /2. 813 11, 073, 000 74, 743
Citibank, N.A.
3.2825/ 3 7> AWK RK/VLIBOR-BBA/2028411 A 20184F11H /3. 2825 8, 135, 200 17,979
3.50/ 3 7> A ¥k F/LLIBOR-BBA/20494E 1 A 20194E 1 A /3. 50 3, 113, 600 19, 803
3.43/ 3 7> AWk R/VLIBOR-BBA/20494E 1 A 20194F 1 H/3.43 3,113, 600 28, 739
3.395/ 3 7 % R ILLIBOR-BBA/20494F 1 A 20194E 1 7 /3. 395 3,113, 600 36, 460
(3.211)/ 3 7° A ¥k F/LLIBOR-BBA/20284F11 A 20184E11 /3. 211 8, 771, 900 42, 456
3.33/ 3 7 A ¥k F/LLIBOR-BBA/20494F 1 H 20194E 1 A /3.33 3,113, 600 50, 129
3.211/ 3 72 A% R/LLIBOR-BBA/20284E11 7 20184E11 /3. 211 8,771, 900 54, 824
(3.2825) / 3 7> H ¥k K/LLIBOR-BBA/20284F11 H 20184F11H /3. 2825 8, 135, 200 59, 468
3.09/ 3 7> A ¥k F/LLIBOR-BBA/20244F 6 A 20194£ 6 /3. 09 6, 152, 200 74, 872
2.663/ 3 2> A ¥k R/LLIBOR-BBA/20214E 1 A 201945 1 A /2. 663 11, 073, 000 103, 311
Goldman Sachs International
(3.02125)/ 3 » A ¥k R/VLIBOR-BBA/20224F12 A 201842124 /3. 02125 24, 909, 100 32, 880
(0.115)/ 6 7> = — = EURTBOR-Reuters/20214E 8 A 201948 A/0.115 EUR 15, 443, 200 34, 459




2018 F10ANAREDKRRFFRERTIv T - F T3> (FLTT7LEE §1,631,319) (D0DF)
HEIHFH .
REFE (Kih) BEERF%/ KB ATEAME BERTKZHNE BHE CKEL)
EEFIRER EHA
Goldman Sachs International (D23&)
(3.1325)/ 3 A ¥k K/LLIBOR-BBA/20214F 1 A 20194F 1 H/3.1325 $24, 909, 100 $38, 111
3.02125/ 3 7> A ¥k RIVLIBOR-BBA/20224-12 H 2018412 H /3. 02125 24, 909, 100 151,198
JPMorgan Chase Bank N.A.
3.41/ 3 /> A ¥k KIVLIBOR-BBA/2028411 H 20184114 /3. 41 9, 340, 900 187
3. 085/ 3 » A ¥k KIVLIBOR-BBA/20204-11 H 20184F11H /3. 085 18, 681, 800 24, 847
3.005/ 3 7> H ¥k K/LLIBOR-BBA/20204F11 A 20184F11 4 /3. 005 18, 681, 800 44, 650
3.18/ 3 " H ¥k K/LLIBOR-BBA/20244F 1 A 201941 A/3.18 11, 645, 000 50, 772
3.26/ 3 7> AWk K/VLIBOR-BBA/20494E 1 A 201941 A/3.26 2,715, 100 61, 959
2.77/ 3 AWk KIVLIBOR-BBA/20214 1 H 201941 H /2. 77 24, 794, 000 182, 484
(1. 733) / 6 7" H ¥ = — a2 EURIBOR-Reuters/20394 9 A 2019429 A/1.733 EUR 4, 250, 000 217, 389
Morgan Stanley & Co. International PLC
(2.58)/ 3 A ¥k K/LLIBOR-BBA/20204F 8 A 20194 8 H/2.58 $36, 336, 900 14, 535
(2.80)/ 3 » A ¥k K/LLIBOR-BBA/20204F 8 A 20194F 8 H /2. 80 36, 336, 900 24,709
(3.00)/ 3 " H ¥k K/LLIBOR-BBA/20484F 4 H 202544 H /3. 00 1, 590, 200 111,791
(3.00)/ 3 7 A ¥k K/LLIBOR-BBA/20484F 4 A 202544 F/3.00 1, 590, 200 111,934
it $1, 681, 092
2018 F10AINAREDRRFFTEL T3> (FLIT7LEE $452, 250)

-~ BETA i e
EIHFH KB ITHEEE Gk FIL) %8 Bl K RIL)
Citibank, N.A.
USD/JPY (7" 1) 201941 A /JPY 105. 00 $9, 053, 300 $9, 053, 300 $16, 441
Goldman Sachs International
USD/CNH (=2—)V) 201944 H/CNH 7. 20 4, 637, 000 4, 637, 000 43, 282
JPMorgan Chase Bank N.A.
N . L o
bederal National Mortgage Association 30 yr 3.00% TBA 20184E11 /1 /$95. 68 19, 000, 000 19, 000, 000 209, 057
commitments (7> )
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 20184E12] /98. 36 5, 000, 000 5, 000, 000 7,270
commitments (=—/L)
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 20184E12] /98. 51 5, 000, 000 5, 000, 000 5,870
commitments (=—/L)
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 20184E12] /98. 67 5, 000, 000 5, 000, 000 4,710
commitments (=2—/L)
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 20184E12] /98. 70 5, 000, 000 5, 000, 000 1,525
commitments (=2—/L)
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 20184E12] /98. 85 5, 000, 000 5, 000, 000 3,595
commitments (=2—/L)
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 2018%E121 /99. 01 5, 000, 000 5, 000, 000 2,825
commitments (=2—/L)
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 20184E11 1] /99. 72 5, 000, 000 5, 000, 000 5
commitments (=2—/L)
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 2018%E11 /1 /99. 91 5, 000, 000 5, 000, 000 5
commitments (=2—/L)
N . . o
bederal National Mortgage Association 30 yr 3.50% TBA 2018%E11 /1 /99. 54 5, 000, 000 5, 000, 000 5
commitments (=2—/L)
N . . o
Federal National Mortgage Association 30 yr 3.50% TBA 20184E11 11 /98. 37 17, 000, 000 17, 000, 000 175, 678

commitments (7> k)




201810 A3 ERMADKRRFFTEA T3>y (FL I 7 LEE $462,250) (DDF)

eI KBTS BERA D BHE CK L)
JPMorgan Chase Bank N.A. (DD%)

E;g;i:ieﬂ‘zz“(";ﬂ/“"f)“éd“ Association 30 yr 3.50% TBA 201948 2 J1 /$97. 27 $5,000,000  $5, 000, 000 $40, 620
Federal National Mortgage Association 30 yr 3.50% TBA 20194 2 F /97, 11 5. 000, 000 5, 000, 000 36, 720
commitments (7> k)

Federal National Mortgage Association 30 yr 3.50% TBA 20194 2 H /96. 95 5. 000, 000 5, 000, 000 33,115
commitments (7> k)

E;g;i:ieﬂ‘zz“(";ﬂ/“"f)“éd“ Association 30 yr 3.50% TBA 20194 2 1 /96. 78 5,000,000 5,000, 000 29, 475
E;g;i:ieﬂ‘zz“(";ﬂ/“"f)“éd“ Association 30 yr 3.50% TBA 201948 2 J1 /96. 63 5,000,000 5,000,000 26, 460
Federal National Mortgage Association 30 yr 3.50% TBA 20194 2 H /96, 47 5. 000, 000 5, 000, 000 23,710
commitments (7> k)

Federal National Mortgage Association 30 yr 4.00% TBA 2018411 H /100. 30 5. 000, 000 5, 000, 000 18,515
commitments (7> k)

A&t $681, 883
2018 F10ANAREDKRRFLBEILITL - RV T -+ T3 0828

WEIH8FH Ao — KIS (Rh) REH
BIELIE (XHh) BEEF%./ KB AFERE “%’g?ﬁ/ TLETLA FHE (8) #
EEFIEER W kKL KR

Bank of America N.A.

(2.647)/ 3 72 % N /LLIBOR-BBA/20294E 6 A (BHE) 20244F 6 A /2. 647 $3, 099, 300 $ (121, 183) $35, 921
(2.785)/ 3 7> AWk RIVLIBOR-BBA/20474E 1 A (B #E) 20274 1 A /2. 785 1, 859, 600 (199, 535) 32, 748
2.647/ 3 ) H 4k KILLIBOR-BBA/20294E 6 H (B A) 20244F 6 A /2. 647 3, 099, 300 (121, 183) (49, 527)
2.785/ 3 ) H 4k KILLIBOR-BBA/20474E 1 H (B A 20274F 1 H/2.785 1, 859, 600 (199, 535) (91, 715)
Barclays Bank PLC

1. 11125/ 6 7> A % B ALIBOR-BBA/20434%- 8 A (EHL) 202348 A/1. 11125 JPY 54, 505, 300 (27,570) (130)
(1.11125) / 6 7> 4 H A FLIBOR-BBA/20434E 8 A (B &) 202348 H/1.11125 JPY 54, 505, 300 (27, 570) (3,174)
Citibank, N.A.

(2.654) / 3 7> A ¥k R/VLIBOR-BBA/20294E 6 A (B #E) 20244F- 6 H /2. 654 $3, 099, 300 (121, 183) 35, 332
(2.689) / 3 72 ¥k R /LLIBOR-BBA/20494E11 7 (B %) 20244111 /2. 689 377, 000 (48, 539) 16, 154
2.689/ 3 7 H ¥k K/LLIBOR-BBA/20494E11 7 (B A) 20244E11 4 /2. 689 377, 000 (48, 539) (19, 514)
2. 654/ 3 75 ¥k F/LLIBOR-BBA/20294E 6 1 (E %) 20244F 6 A /2. 654 3, 099, 300 (121, 183) (49, 248)
Goldman Sachs International

(2.725)/ 3 A ¥k R/VLIBOR-BBA/20394E11 A (AL 20294E11 4 /2. 725 628, 600 (50, 382) 12, 383
(3.005)/ 3 2»H ¥k F/VLIBOR-BBA/20394E11 7 (B #L) 202941141 /3. 005 628, 600 (43, 562) 10, 567
(2.8175) / 3 7 H 4k R/VLIBOR-BBA/20474E 3 (B &) 20274F 3 /2. 8175 371, 900 (46, 952) 8, 267
3.169/ 3 > H 452k K/LLIBOR-BBA/20284E11 7 (B AL) 20184£11 4 /3. 169 17, 543, 800 (71, 228) (1, 228)
(1.98) / 3 » H#¥y5e7R > RLIBOR-BBA/20294E 2 H (B &) 20194E 2 A/1.98 GBP 1,816, 900 (9, 746) (4, 250)
L. 18/ 3 » B ¥R > RLIBOR-BBA/20294E 2 A (BE#&L) 201942 A/1.18 GBP 1,816,900 (7,908) (4, 923)
1. 234/ 3 7> A ¥¥ER > RLIBOR-BBA/20294F- 2 A (L) 20194F 2 A/1.234 GBP 3,633,700 (13, 307) (5, 388)
(2.034) / 3 7 A ¥HEAR > RLIBOR-BBA/20294E 2 A (E#L) 20194 2 A/2.034 GBP 3,633, 700 (18, 902) (11, 008)
2.725/ 3 ) H 4k KILLIBOR-BBA/20394E11 1 (B AL) 20294E11H /2. 725 $628, 600 (50, 382) (13, 697)
3.005/ 3 73 ¥k R/LLIBOR-BBA/20394E11 7 (‘E &) 20294E114 /3. 005 628, 600 (57, 203) (14, 439)
2.8175/ 3 AWK R/VLIBOR-BBA/20474E 3 A (E#L) 20274 3 J1/2. 8175 371, 900 (46, 952) (15, 058)
3.379/ 3 m H ¥k KILLIBOR-BBA/20284E11 1 (5E4L) 20184114 /3. 379 8,771, 900 15, 789 (702)




2018F10ANBREDRKREFEABETILIT L - ATy T -+ T3 8 (0I%F)

EWE%‘—?‘:‘ . - farnk,s TS (R _ RER
RMELIE () BEEF%/ KB ATERE 205 7“}{ 27 L Ml (18) &
EEFIEER W KR KR
Goldman Sachs International (D23&)

(3.229)/ 3 7> A ¥k RILLIBOR-BBA/20284E11 1  (5E4E) 20184F11H/3. 229 $8, 771, 900 $53, 801 $(702)
JPMorgan Chase Bank N. A.

(2.8325)/ 3 7> A 4% F/VLIBOR-BBA/20524F 2 A (B%) 20224F 2 A /2. 8325 1, 859, 600 (259, 647) 17, 964
(2.902) / 3 7> A ¥k RVLIBOR-BBA/20494E11 7 (B #E) 2024411 H /2. 902 377, 000 (40, 452) 15, 170
(2.50)/ 3 mH ¥k R/LLIBOR-BBA/20394E11H (B AY) 202942111 /2. 50 628, 600 (65, 374) 7,367
1.921/ 6 7> A #=— a EURIBOR-Reuters/20484£10 ] (B &) 20284107 /1. 921 EUR 759, 100 (97,077) 6, 027
(1.921)/ 6 7> A ¥ = — a EURIBOR-Reuters/20484510 A (&) 202842101 /1. 921 EWR 759, 100 (97, 077) (2, 244)
2.50/ 3 22 A ¥k R/VLIBOR-BBA/20394E11 ] (B &) 20294E11 4 /2. 50 $628, 600 (36, 333) (6,412)
3.062/ 3 73 ¥k R/LLIBOR-BBA/20284E12 7  (‘E ) 20184E12 /3. 062 9, 230, 800 (27, 769) (11, 077)
2.902/ 3 ) H #52k KILLIBOR-BBA/20494E11 7 (B L) 20244E11H /2. 902 377,000 (58, 284) (23, 698)
2.8325/ 3 7> A W2k R/VLIBOR-BBA/20524F 2 A (B Ak) 20224F 2 H /2. 8325 1, 859, 600 (259, 647) (138, 317)
3.302/ 3 7» ¥k R/LLIBOR-BBA/20284E12 7 (F2%) 20184£12H /3. 302 9, 230, 800 25, 231 (10, 707)
Morgan Stanley & Co. International PLC

(2.505) / 3 7> A ¥k R/VLIBOR-BBA/20494E11 A (AL 20244E11H /2. 505 377,000 (57, 756) 15, 604
(3.27)/ 3 AWk R/VLIBOR-BBA/20534FE10H (‘B &) 20234E104 /3. 27 734, 900 (83, 852) 3,322
3.27/ 3 /A ¥k F/LLIBOR-BBA/20534E10 (1 HE) 20234E104 /3. 27 734, 900 (83, 852) (536)
2.505/ 3 ) H #52k K/LLIBOR-BBA/20494E11 7 (B AL) 20244E11H /2. 505 377,000 (40, 565) (15, 785)
FREH T A 216, 826
REH S (493, 479)
a&t $ (276, 653)
201810 A3 AMAEDRRF T B AFTHEZE) (RIXFHEE $31, 930, 898)

G E ol (BB BB GREL)
Federal National Mortgage Association, 4.50%, 11/1/48 $3, 000, 000 11/13/18 $3, 071, 016
Federal National Mortgage Association, 3.50%, 11/1/48 9, 000, 000 11/13/18 8, 759, 531
Federal National Mortgage Association, 3.00%, 12/1/48 7, 000, 000 12/13/18 6,612, 539
Federal National Mortgage Association, 3.00%, 11/1/48 11, 000, 000 11/13/18 10, 402, 733
Government National Mortgage Association, 4.50%, 11/1/48 3, 000, 000 11/19/18 3,076, 875
&it $31, 922, 694
20181031 ARAEDRRFOT CEFRT v THRHY

27y IRIEFS,  WE  WAILITL  MEA 77 VL& S TTURICED g
BETK K FIL) ZH (X$h) £ (R-/B/%) XihEE SZHREE Gk EL)
Goldman Sachs International

KRW 6, 086,000,000  $38,293 $- 12/9/21 nggﬁEERgggg;ﬁ%' 1. 67%-Quarterly $(36, 649)
JPMorgan Chase Bank N.A.

THB 42, 200, 000 3,603 - 11/16/21 ?HE;E&ESZS?;iiEETIy 2. 07%-Semiannually 8, 252
BI#L T L 27 LZEREE - REH %S 8, 252
BT I 7L (K 48 - REHFHME (36, 649)
At $- At $(28,397)
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$5, 205,500  $74, 303 $(49) 3/21/23 5 month USD-LIBOR- 2. 7725%-Semiannually $(72, 269)
BBA—Quarterly
1, 873, 000 13, 915F (21) 9/27/98 5 month USD-LIBOR- 3.11%-Semiannually (13,936)
BBA—Quarterly
2,188, 000 21, 797F (25) 3/7/28 5 month USD-LIBOR- 3.05125%-Semiannually (21, 821)
BBA—Quarterly
24,531,700 111,742 (51, 302) 10/5/20  2.8225%Semiannually 3 month USD-LIBOR-BBA- 54, 741
Quarterly
17, 108, 000 13, 892 (41) 4/25/19 5 month USD-LIBOR- 2.547%-Semiannually (14, 953)
BBA—Quarterly
42, 770, 000 36, 055 (104) 4/26/19 5 month USD-LIBOR- 2.55%-Semiannually (38, 889)
BBA—Quarterly
8, 554, 000 8,828 (21) 5/1/19 5 month USD-LIBOR- 2.5371%-Semiannually 48, 442
BBA—Quarterly
5,847,900 142,584 33,109 9/25/28 5 month USD-LIBOR- 2.936%-Semiannually (106, 565)
BBA—Quarterly
11,695,900 194, 842 (32, 319) 9/25/28  3.026%-Semiannually 3 month USD-LIBOR-BBA- 155, 652
Quarterly
9,340,900 49,012 8, 750 10/11/28 3 month USD-LIBOR- 3. 16%-Semiannually (37, 052)
BBA—Quarterly
8,771,900 189, 385 46, 813 10/9/28 S month USD-LIBOR- 2.97%-Semiannual ly (140, 146)
BBA—Quarterly
17,543,800 257,911 (47, 601) 10/9/28  3.05%Semiannually 3 month USD-LIBOR-BBA- 204, 602
Quarterly
5,847,900 104,028 33, 255 10/16/28 5 month USD-LIBOR- 3.015%-Semiannually (69, 759)
BBA—Quarterly
11,695,900 122,316 (34,073)  10/16/28  3.10%-Semiannually 3 month USD-LIBOR-BBA- 85, 800
Quarterly
11,637,000 138, 341F 36, 556 12/19/28 5 month USD-LIBOR- 3.10%-Semiannually (101, 784)
BBA—Quarterly
22,796,000 110, 014 (15,811)  12/19/23  3.05%-Semiannually 3 month USD-LIBOR-BBA- 94, 203
Quarterly
51, 425, 200 81, 766" (19,557)  12/19/20  3.05%-Semiannually 3 month USD-LIBOR-BBA- 62, 209
Quarterly
53,518,400 134, 599 (136,243)  12/19/23  3.10%-Semiannually 3 month USD-LIBOR-BBA- (1, 644)
Quarterly
9, 787, 700 74, 161E (19,132)  12/19/28  3.15%-Semiannually 3 month USD-LIBOR-BBA- 55, 029
Quarterly
2,417, 500 47, 1658 13,110 12/19/48  3.20%-Semiannually 3 month USD-LIBOR-BBA- 60, 275
Quarterly
245, 600 1,184 (3)  10/30/28  3.167%Semiannually 3 month USD-LIBOR-BBA- 1,193
Quarterly
8,947, 300 76, 159 (119) 10/2/28  3.1215%-Semiannually 3 month USD-LIBOR-BBA- 71, 425
Quarterly
224, 200 3, 107E (8) 1/7/49  3.23% Semiannually 5 month USD-LIBOR-BBA- 3, 099
Quarterly
502, 900 1,011E (7 11/7/28  3.204% Semiannually 5 month USD-LIBOR-BBA- 1, 004
Quarterly
685, 000 612 (10)  10/22/28  3.2325%-Semiannually 3 month USD-LIBOR-BBA- (706)
Quarterly
186, 800 3778 (6) 1/11/49  3.29% Semiannually 5 month USD-LIBOR-BBA- 371
Quarterly
3, 900, 000 18, 240 (52) 10/9/28 S month USD-LIBOR- 3. 275%-Semiannually 19, 994

BBA—Quarterly
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$3,900,000  $12, 788 $(2)  10/9/28 5 month USD-LIBOR 3.25877% $14, 503
BBA—Quarterly Semiannually
3 month USD-LIBOR- 3. 25475%-
3, 900, 000 11, 439 (52) 10/9/28 BBA-Quartorly Semiannually 13, 144
3 month USD-LIBOR- 3. 25427%-
3, 900, 000 11,275 (52) 10/9/28 BBA-Quartorly Semiannually 12,979
3 month USD-LIBOR- 3. 26431%-
3, 900, 000 14, 648 (52) 10/9/28 BBA-Quartorly Semiannually 16, 377
3,175, 900 9, 004F (45) 11/7/28  3.26%-Semiannually 3 month USD-LIBOR-BBA- (9, 049)
Quarterly
809, 000 2,585 a1 10/11/28 S month USD-LIBOR- 3. 258%-Semiannually 2, 896
BBA—Quarterly
570, 000 633 () 10/15/23 o month USD-LIBOR- 3. 1545%-Semiannually 772
BBA—Quarterly
o/ _ — ] —
8, 058, 500 1, 330 65) 10/15/23 - 13395% 3 month USD-LIBOR-BBA (3, 348)
Semiannually Quarterly
3. 214703%- 3 month USD-LIBOR-BBA-
3, 099, 000 1,128 (41)  10/16/28 Semiannually Quarterly 289
2,999, 000 1,044 (40)  10/18/28  3.2255%-Semiannually 3 month USD-LIBOR-BBA- (1, 726)
Quarterly
3 month USD-LIBOR- 3. 24857%-
3, 730, 000 8,691 (49)  10/19/28 BBA-Quartorly Semiannually 9, 381
3, 730, 000 8, 508 (19)  10/19/28 5 month USD-LIBOR- 3. 248%-Semiannually 9,198
BBA—Quarterly
1, 133, 000 4,733 (15)  10/22/28 5 month USD-LIBOR- 3.2705%-Semiannually 4,867
BBA—Quarterly
3, 570, 000 13, 316 (7)  10/23/28 5 month USD-LIBOR- 3. 2655%-Semiannually 13, 649
BBA—Quarterly
3,110, 000 8, 646 (41)  10/26/28  3.191%-Semiannually 3 month USD-LIBOR-BBA- 8, 526
Quarterly
1, 694, 500 2,843 (22)  10/29/28  3.203%-Semiannually 3 month USD-LIBOR-BBA- 2,874
Quarterly
o/ _ — ] —
3,952,500 28, 039 (52)  10/30/28 O 14072% 3 month USD-LIBOR-BBA 28, 195
Semiannually Quarterly
o/ _ — ] —
3, 952, 500 28, 098 (52)  10/30/28 3. 14054% 3 month USD-LIBOR-BBA 28, 255
Semiannually Quarterly
2,032, 000 11, 788 (27)  10/31/28  3.155%-Semiannually 3 month USD-LIBOR-BBA- 11,903
Quarterly
4, 836, 900 21, 9608 (68) 12/6/28  3.182%-Semiannually 3 month USD-LIBOR-BBA- 21, 891
Quarterly
3 month USD-LIBOR- 3. 21469%-
2,940, 000 1,235 (39) 11/2/28 BBA-Quarterly Semiannually (1, 274)
5, 263, 100 211E (75) 12/4/28  3.229% Semiannually 5 month USD-LIBOR-BBA- 136
Quarterly
AUD 2, 375, 000 5,471 ) 11/3/22  2.427%-Semiannually 6 month AUD-BBR-BBSW- (8, 221)
Semiannually
AUD 2, 375, 000 7,002 (1) 11/15/22  2.4525%Semiannually 6 month AUD-BBR-BBSW- (10, 192)
Semiannually
AUD 2,782, 000 18, 990F (24) 3/7/28  3.395%-Semiannually 6 month AUD-BER-BBSW- (19, 014)
Semiannually
AUD 12, 668, 000 14, 658F 49 12/19/23  2.50%-Semiannually 6 month AUD-BER-BBSW- (14, 610)
Semiannually
AUD 1, 547, 000 6, 363L (6,787)  12/19/28 O month AUD-BBR-BBSH- 2.90%-Semiannually (418)

Semiannually
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AUD 1,130,000  $1, 346E $3,420  12/19/23 O month AUDZBBR-BBSW= o 510/ o oniannually $4, 775
Semiannually
s ] _
AUD 160, 000 669E 449 12/19/28 O month AUDTBBR-BBSW= ) o510/ o iannually 1,117
Semiannually
Brazil Cetip DI
BRL 6, 060, 615 96, 359 an 1/2/23 Interbank Deposit 0.00%-At maturity 95, 533
Rate—At maturity
Brazil Cetip DI
BRL 3,077, 385 52, 866 (12) 1/2/23 0.00%-At maturity Interbank Deposit (52, 536)
Rate-At maturity
Brazil Cetip DI
BRL 3, 347,011 25, 962 - 1/2/23 0.00%-At maturity Interbank Deposit (25, 278)
Rate—At maturity
3 month CAD-BA- O/ s
CAD 2,329, 000 51, 323 (7) 11/2/22 CDOR-Semiannually 2.02%—Semiannually (49, 754)
3 month CAD-BA- of s
CAD 2,329, 000 49, 375 (7) 11/14/22 CDOR-Semiannually 2.0525%—Semiannual ly (47, 660)
D 3 month CAD-BA- .
E o/ _
CAD 6, 041, 000 38, 005 29,900 12/19/23 CDOR-Semiannually 2.65%—Semiannually (8,104)
: . 3 month CAD-BA-
L o/ _
CAD 1, 561, 000 17, 860 (17,633) 12/19/28 2. 75%Semiannual ly CDOR-Semiannually 228
D 3 month CAD-BA- .
L o/ _
CAD 940, 000 5, 880 3,002 12/19/23 CDOR-Semiannual 1y 2.651%—Semiannually (2, 878)
D 3 month CAD-BA- .
L o/ _
CAD 1, 090, 000 12, 398 7,091 12/19/28 CDOR-Semiannually 2. 751%—Semiannually (5, 307)
D 3 month CAD-BA- .
E o/ _
CAD 980, 000 7,091 (9, 510) 12/19/48 CDOR-Semiannually 2.951%—Semiannually (16, 601)
: 6 month CHF-LIBOR—
s L o/ _
CHF 4, 000 18 (6) 12/19/23 BBA-Semiannually 0.05%—Annually 11
: 6 month CHF-LIBOR—
s L o/ _
CHF 4, 602, 000 15,019 (6, 763) 12/19/28 BBA-Semiannually 0.55%—Annually 8, 256
0.046% plus 6 month
CHF 5,702, 000 3, 380E (22) 9/21/21 - CHF-LIBOR-BBA- (3, 402)
Semiannual ly
0.124% plus 1 Day
EUR 2, 376, 000 5, 102E (9) 2/18/20 - Euribor rate— (5,112)
Annually
0.104% plus 1 Day
EUR 2, 376, 000 5, 651EF (9) 2/18/20 - Euribor rate- (5, 661)
Annually
6 month EUR-EURIBOR-—
o/
EUR 5, 724, 000 20, 636 (50) 5/4/22 0.21%-Annually REUTERS-Semiannually (36,579)
) 6 month EUR-EURIBOR-
E o/ _
EUR 1, 649, 000 19, 576 (14) 10/27/27 1.61375%—Annual ly REUTERS-Semiannually (19, 590)
6 month EUR-EURIBOR- o
EUR 2, 854, 000 19, 654 (28) 1/24/23 REUTERS-Semiannually 0. 378%—Annually 31, 959
6 month EUR-EURIBOR-
o/
EUR 733, 000 7,319 (12) 1/24/28 0.976%—Annually REUTERS-Semiannually (14, 506)
0.14% plus 6 month
EUR 3, 543, 000 4, 089 (16) 1/24/20 - EUR-EURIBOR-REUTERS— (2, 633)
Semiannually
0.1249% plus 6 month
EUR 3, 564, 000 4, 848 (17) 1/30/20 - EUR-EURTBOR-REUTERS— (3, 782)
Semiannually
EUR 2,867,000 28,375 (20) 1730723 O month PBUR-EIRIBOR™ 4 "4)190, Annually 41,999

REUTERS-Semiannually
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6 month EUR-EURIBOR-
n o/ _ -
EUR 735, 000 $8, 956 $(12) 1/30/28  0.9987%Annually REUTERS-Semiannually $(16, 126)
6 month EUR-EURIBOR-
n o/ _ -
EUR 8,286,700 101, 199 (96) 3/21/23  0.503%Annually REUTERS-Semiannually (134, 176)
; 6 month EUR-EURIBOR-
" E o/ _ p
EUR 1, 498, 000 28, 632 (21) 2/27/28  1.815%Annually REUTERS-Semiannually (28, 653)
EUR 2,957, 000 2,274F (2,677)  12/19/23 gﬁ;’g;g_ggﬁ;ggﬁiﬁﬁ; 0.40%-Annually (403)
EUR 15, 808, 000 27, 681F 41, 150 12/19/28 gﬁ;’g;g_ggﬁ;ggﬁiﬁﬁ; 1. 00%-Annually 68, 831
; 6 month EUR-EURIBOR-
" E o/ _ .
EUR 5, 118, 000 2,284 (22) 9/21/21 REUTERS-Semiannually O %4 %-Annually 2,262
0.101% plus 6 month
EUR 9, 670, 000 2, 2128 14, 988 12/19/20  EUR-EURIBOR-REUTERS- - 12,775
Semiannually
: 6 month EUR-EURIBOR-
Y E o/ _
EUR 4,190, 000 3, 460 20, 182 12/19/23 REUTERS-Semiannually O 401 %-Annually 23, 641
: 6 month EUR-EURIBOR-
Y E o/ _
EUR 5, 880, 000 10, 942 42, 629 12/19/28 REUTERS-Semiannually 1001 %-Annually 53,572
: 6 month EUR-EURIBOR-
Y E o/ _
EUR 110, 000 2,651 (908)  12/19/48 REUTERS-Semiannually 1601 %-Annually 1,744
0.119% plus 6 month
EUR 1, 134, 000 180 (5) 10/23/20 - EUR-EURIBOR-REUTERS— (235)
Annually
6 month EUR-EURIBOR- o
EUR 913, 000 1,976 (8)  10/23/23 REUTERS-Semiannually O 585 %-Annually 2,125
6 month EUR-EURIBOR-
o/
EUR 234, 000 1,458 (4)  10/23/28  1.009%-Annually REUTERS-Semi annually (1, 539)
GBP 1, 078, 000 12, 517F (20) 1/19/32  1.912%-Semiannually 0 month GBP-LIBOR-BBA- (12, 537)
Semiannually
GBP 4,903, 000 11, 249 (15) 9/15/19 g&fé‘g;ggi;gﬁgw 0. 766%-Semiannually (12, 263)
GBP 981, 000 3, 226F 12) 9/22/32  1.863%Semiannually 0 month GBP-LIBOR-BBA- (3, 238)
Semiannually
GBP 4,903, 000 10, 604 6, 088 12/20/19 g&fé‘g;ggi;gﬁgw 0. 85%-Semiannually (2, 218)
GBP 3, 299, 000 9,918 20, 632 12/19/23 g&fé‘g;ggi;gﬁgw 1. 45%-Semiannually 30, 550
GBP 1, 638, 000 9,032E (1,295)  12/19/28 g&fé‘g;ggi;gﬁgw 1. 65%-Semiannually 7,738
GBP 3, 100, 000 9,510F 5, 268 12/19/23 g&fé‘g;ggi;gﬁgw 1. 451%-Semiannually 14, 778
GBP 1, 130, 000 6, 367F (3,697)  12/19/28  1.651%Semiannually 0 month GBP-LIBOR-BBA- (10, 063)
Semiannually
3 month HKD-HIBOR-
O/
HKD 134, 947, 000 26, 776 (33) 4/23/19  1.955%Quarterly HKAB-Quarterly 27,395
3 month HKD-HIBOR-
O/
HKD 33, 788, 000 6,575 (10) 4/24/19  1.9656%Quarterly HKAB-Quarterly 6, 701
3 month HKD-HIBOR-
O/ —
HKD 135, 152, 000 26, 196 (41) 4/24/19  1.96625%Quarterly HKAB-Quarterly 26, 694
3 month HKD-HIBOR-
O/
HKD 168, 854, 000 33,913 (52) 4/25/19  1.972%Quarterly HKAB-Quarterly 34,545
HKD 67, 576, 000 14, 727 (21) 4/27/19  1.96%Quarterly 3 month HKD-HIBOR- 14, 835

HKAB—Quarterly
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JPY 176, 000, 000 $839 $(1)  12/19/22 8 month JPY-LIBOR- 0.09%-Semiannually $(415)
BBA-Semiannually
JPY 88, 000, 000 718 (6)  12/19/27  0.29%-Semiannually 6 month JPY-LIBOR-BBA- (87)
Semiannually
JPY 176, 000, 000 1,948 (13) 1/15/23 0 month JPY-LIBOR- 0. 135%-Semiannually 2, 489
BBA-Semiannually
JPY 88, 000, 000 4,392 (10) 1/15/28  0.365%-Semiannually 6 month JPY-LIBOR-BBA- (5, 209)
Semiannually
JPY 176, 000, 000 2,617 (13) 9/16/23 & month JPY-LIBOR- 0. 148%-Semiannually 2,996
BBA-Semiannually
JPY 88, 000, 000 4,196 (11) 2/16/28  0.366%Semiannually 6 month JPY-LIBOR-BBA- (4, 764)
Semiannually
o/ _ g ] —
JPY 97,000,000 200, 276 (34) 9/2/43 1. 87875% 6 month JPY-LIBOR-BBA (202, 894)
Semiannually Semiannually
B 1 month MXN-TIIE- o/ 0a Moo
MXN 18,821,000 141,000 1/1/26 b 0098 Days 6.16%-28 Days (141, 742)
B 1 month MXN-TIIE- o/ 0a Moo
MXN 21, 780, 000 82,105 10/6/21 o\ \v1c0-08 Days 5.93%-28 Days (83, 616)
1 month MXN-TIIE-
o/ _ - <
MXN 6, 330, 000 16, 440 (4)  12/24/26  8.12%-28 Days BANKICO-28 Days 16, 436
1 month MXN-TIIE-
o/ _ - <
MXN 6, 240, 000 14, 822 (4) 1/7/27  8.20%-28 Days BANKICO-28 Days 14, 812
B 1 month MXN-TIIE- o/ 0a Moo
MXN 385, 000 623 6/16/23 o\ 0-ng Days 8.005%-28 Days 624
1 month MXN-TIIE- o/ 0a Moo
MXN 37, 090, 000 58,909 (15) 6/16/23 o\ 008 Days 8.02%-28 Days 58, 996
1 month MXN-TIIE- o/ 0a Moo
MXN 44, 355, 000 92, 034 (19) 6/26/23 o\ 008 Days 7.77%-28 Days (92, 267)
NOK 53, 865, 000 16, 530F 2,910 12/19/23  2.05%-Annually 6 month NOK-NIBOR- (13, 620)
NIBR-Semiannually
; 6 month NOK-NIBOR-
E o/ _ P
NOK 85, 000 31 (26)  12/19/28 NTBR-Semiannual Ly 2.35%-Annually 4
NZD 16, 415, 000 18, 9278 5, 252 12/19/23  2.40%-Semiannually 3 month NZD-BBR-FRA- (13, 675)
Quarterly
NZD 1, 975, 000 4,932E 619)  12/19/28 5 month NZD-BBR-FRA= 90%-Semiannually 4,313
Quarterly
0.245% plus 3 month
SEK 35, 729, 000 1,394 (10)  11/10/19 - SEK-STIBOR-SIDE- 8, 129
Quarterly
. 3 month SEK-STIBOR- o
SEK 7, 320, 000 1,899 6)  11/10/27 SIDE-Quarterly 1. 125%-Annually 8,118
0.246% plus 3 month
SEK 35, 729, 000 1,433 (10)  11/10/19 - SEK-STIBOR-SIDE- 8, 208
Quarterly
3 month SEK-STIBOR- o
SEK 7, 320, 000 1,551 (6)  11/10/27 SIDE-Quarterly 1. 13%-Annually 8,508
0.2225% plus 3 month
SEK 35, 729, 000 508 (10)  11/13/19 - SEK-STIBOR-SIDE- 6, 355
Quarterly
. 3 month SEK-STIBOR- o
SEK 7, 320, 000 430 6)  11/13/27 SIDE-Quartorly 1. 16%—Annually 10, 631
SEK 7,320, 000 255 6 11/13/27 5 month SEK-STIBOR- 1. 1575%-Annually 10, 436

SIDE-Quarterly
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0.23% plus 3 month
SEK 35, 729, 000 $812 $(10) 11/13/19 - SEK-STIBOR-SIDE- $6, 961
Quarterly
N 3 month SEK-STIBOR- o/
SEK 7,327,000 11, 247 (12) 1/24/28 SIDE-Quarterly 1. 3325%-Annual 1y 20, 003
3 month SEK-STIBOR-
> o/ _
SEK 28, 238, 000 20, 644 (28) 1/24/23 0.6075%—Annually SIDE-Quarterly (36, 262)
0.0925% plus 3 month
SEK 34, 905, 000 3, 620 (16) 1/24/20 SEK-STIBOR-SIDE- - 1,148
Quarterly
0.085% plus 3 month
SEK 34, 380, 000 3,832 (16) 1/30/20 SEK-STIBOR-SIDE- - 1, 380
Quarterly
3 month SEK-STIBOR—
> o/ _
SEK 27,837,000 28,010 (29) 1/30/23 0. 66875%—Annually SIDE-Quarterly (44, 288)
N 3 month SEK-STIBOR- o/
SEK 7, 250, 000 14, 219 (12) 1/30/28 SIDE-Quarterly 1. 3775%~Annual 1y 22,900
3 month SEK-STIBOR—
> o/ _
SEK 10, 881, 000 12,180 (11) 2/5/23 0.6975%—Annual ly SIDE-Quarterly (19, 668)
; 3 month SEK-STIBOR-
y L o/ _
SEK 6, 143, 000 456 5,998 12/19/28 SIDE-Quarterly 1. 30%-Annual ly 6, 454
; 3 month SEK-STIBOR—
y E o/ _
SEK 116, 492, 000 7,154 (6, 959) 12/19/23 0. 65%-Annually SIDE-Quarterly (14, 113)
N 3 month SEK-STIBOR- o/
SEK 11, 780, 000 965 (5) 10/23/20 SIDE-Quarterly 0.035%—Annually 1, 141
3 month SEK-STIBOR—
> o/ _
SEK 9, 599, 000 4,192 (9) 10/23/23 0. 6625%—Annually SIDE-Quarterly (4, 494)
N 3 month SEK-STIBOR- o/
SEK 2, 443, 000 1, 840 (4) 10/23/28 SIDE-Quarterly 1. 325%-Annually 1,951
. 3 month ZAR-JIBAR- o/
ZAR 22, 460, 000 18, 988 (12) 1/25/21 SAFEX-Quarterly 7.06%—Quarterly (18, 987)
. 3 month ZAR-JIBAR—
o/ _
ZAR 8, 590, 000 26, 037 (10) 1/25/28 7.92%Quarterly SAFEX-Quarterly 25, 926
&5t $(34,748) $(25, 454)

E BHHITER SN,
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Bank of America N.A.

Synthetic TRS Index
0, —
$62, 449 $62, 535 $- 1/12/41 fi§8§§-ﬁinTﬁ?th USD= 4 00% 30 year Famnie $593
¥ Mae pools—Monthly
Barclays Bank PLC
Synthetic TRS Index
0, —
21, 449 21, 435 - 1/12/42 ﬁi§8§§-ﬁl Tﬁ?th USD= 4700% 30 year Fannie 154
onthly Mae pools—Monthly
Synthetic TRS Index
0, —
62,315 62, 402 - 1/12/41 ﬁiggéﬁfﬁl Tﬁ?th USD= 4 00% 30 year Famnie 592
onthly Mae pools-Monthly
Synthetic TRS Index
0, —
462 459 - 1/12/38 ii§8é§fﬁl ?ﬁ?th USD=6750% 30 year Famnie 2
onthly Mae pools—Monthly
Synthetic MBX Index
0, —
205, 520 205, 303 - 1/12/40 ﬁiggéﬁfélnTﬁ?th USD= 4 50% 30 year Famnie (6)
© y Mae pools—Monthly
Synthetic MBX Index
0, —
148, 376 148, 219 - 1/12/40 ﬁi§8§§,§1 ?ﬁ?th USD= 4 50% 30 year Fannie (1)
onthly Mae pools—Monthly
Synthetic MBX Index
o,
33,271 33,299 - 1/12/39 é§b9§fggR}M§ggﬁ§ 6.00% 30 year Fannie (82)
y Mae pools—Monthly
o _ Synthetic TRS Index
75, 046 75, 566 - 1/12/41 Eiggéﬁ—ﬁlnTﬁTth USD= 5 00% 30 year Ginnie 1,224
° v Mae II pools—Monthly
Synthetic TRS Index
0, —
31,715 31, 935 - 1/12/41 fi§8§§-§inTﬁ?th USD=5700% 30 year Ginnie 517
¥ Mae II pools—-Monthly
Synthetic TRS Index
0, —
44, 045 43,743 - 1/12/38 Eigg§§—$1nTﬁTth USD=6.509% 30 year Famnie 195
© y Mae pools—Monthly
Synthetic TRS Index
0,
75, 967 76, 108 - 1/12/41 §§b9f£§éR3M§§?ﬁT 5.00% 30 year Fannie (836)
v Mae pools—Monthly
Synthetic TRS Index
o,
32, 451 32,402 - 1/12/43 égb?ffgéRszzzﬁ? 3.50% 30 year Fannie (195)
¥ Mae pools—Monthly
Synthetic MBX Index
0, —
234, 166 233, 785 - 1/12/40 Eiggéﬁ—ﬁl ?ﬁ?th USD™ 5 00% 30 year Fannie (93)
onthly Mae pools—-Monthly
Synthetic MBX Index
0, —
4,533,148 4,525,791 - 1/12/41 fi§8§§-§inTﬁTth USD=5700% 30 year Fannie (1,802)
¥ Mae pools—Monthly
Synthetic MBX Index
o,
850, 235 850, 235 - 1/12/38 Sgb§ffgéR}MzzzﬁT 6.50% 30 year Fannie (1, 501)
v Mae pools—-Monthly
Citibank, N.A.
Synthetic MBX Index
0, —
86, 076 85,936 - 1/12/41 iigg§§—$1nTﬁTth USD= 5 00% 30 year Famnie (34)
© y Mae pools—Monthly
Credit Suisse International
Synthetic MBX Index
0, —
357, 278 356, 368 - 1/12/41 ﬁiggﬁ§—$inTﬁ?th USD= 4 50% 30 year Ginnie (549)
y Mae II pools-Monthly
Synthetic TRS Index
0,
55, 423 55, 525 - 1/12/41  (5:00%) 1 month 5.00% 30 year Fannie (610)

USD-LIBOR-Monthly

Mae pools—Monthly
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Credit Suisse International (D2J&)

Synthetic TRS Index
0, —
$48, 085 $48, 049 $- 1/12/44 fi§8§§-ﬁinTﬁ?th USD= 37509 30 year Famnie $319
¥ Mae pools—Monthly
o _ Synthetic TRS Index
13, 139 13, 119 - 1/12/43 ﬁiggéﬁfﬁl Tﬁ?th USD= 37509 30 year Fannie 79
onthly Mae pools—-Monthly
Synthetic TRS Index
0, —
117,976 117, 897 - 1/12/45 ﬁi§8§§-ﬁl Tﬁ?th USD= 4 00% 30 year Fannie 835
onthly Mae pools—Monthly
Synthetic TRS Index
0, —
103, 608 103, 538 - 1/12/45 ﬁigg§§—$1nTﬁTth USD= 4 00% 30 year Famnie 734
© y Mae pools—Monthly
Synthetic TRS Index
0, —
101, 833 101, 833 - 1/12/45 Eiggﬁﬁ—ﬁl ?ﬁ?th USD™ 3 '509% 30 year Fannie 732
onthly Mae pools—Monthly
Synthetic TRS Index
o,
221, 368 221, 675 - 1/12/41 égb?ffgéRszzzﬁ? 4.00% 30 year Fannie (2,104)
¥ Mae pools—Monthly
Goldman Sachs International
Synthetic TRS Index
0, —
16, 462 16, 352 - 1/12/39 fi§8§§-ﬁinTﬁ?th YD~ 6.00% 30 year Famnie 72
¥ Mae pools—Monthly
o _ Synthetic TRS Index
3,136 3,115 - 1/12/38 ﬁiggéﬁfﬁl Tﬁ?th USD=6.509% 30 year Famnie 14
onthly Mae pools—-Monthly
Synthetic TRS Index
0, —
53, 249 53,213 - 1/12/42 ﬁi§8§§-§inTﬁ?th USD= 4 00% 30 year Fannie 383
¥ Mae pools—Monthly
Synthetic TRS Index
0, —
53, 249 53,213 - 1/12/42 ﬁigg§§—$inTﬁTth USD= 4 00% 30 year Famnie 383
y Mae pools—Monthly
Synthetic MBX Index
0,
18, 644 18, 644 - 1/12/38 égb?ffﬁéRfMﬁﬁiﬁT 6.50% 30 year Fannie (33)
v Mae pools—Monthly
Synthetic MBX Index
o,
22, 366 22, 366 - 1/12/38 égb?ffgéRszzzﬁ? 6.50% 30 year Fannie (40)
¥ Mae pools—Monthly
Synthetic MBX Index
0,
422, 435 422, 435 - 1/12/38 égb?ffgéRszgzﬁT 6.50% 30 year Fannie (746)
v Mae pools—-Monthly
Synthetic TRS Index
0, —
150, 373 150, 272 - 1/12/42 ﬁi§8§§-ﬁl Tﬁ?th USD= 4700% 30 year Fannie 1,082
onthly Mae pools—Monthly
Synthetic TRS Index
0, —
79,183 79, 130 - 1/12/42 ﬁiggéﬁfﬁl Tﬁ?th USD= 4 00% 30 year Famnie 570
onthly Mae pools—-Monthly
Synthetic TRS Index
0,
91, 396 91, 566 - 1/12/41 é§b9ff§éRfM§§?ﬁ? 5.00% 30 year Fannie (1, 006)
v Mae pools—Monthly
Synthetic TRS Index
0, —
57, 141 57, 057 - 1/12/43 Eiggﬁﬁ—élnTﬁ?th USD= 3750% 30 year Famnie 344
© y Mae pools—Monthly
Synthetic TRS Index
0, —
120, 371 120, 283 - 1/12/44 Eiggﬁﬁ—ﬁl ?ﬁ?th USD™ 3 '50% 30 year Fannie 799
onthly Mae pools—Monthly
Synthetic TRS Index
0, —
102, 826 102, 757 - 1/12/45  2:00% (L month USD= %050/ a0 v oo Fannie 728

LIBOR) -Monthly

Mae pools—Monthly
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JPMorgan Chase Bank N.A.

Synthetic TRS Index
0, —
$96, 604 $96, 738 $- ig/ar A00% (1 month USD= 2%,50 o) oo Fannie $918
LIBOR) -Monthly
Mae pools—Monthly
o Synthetic TRS Index
91, 396 91, 566 - 1/12/41  (5:00%) 1 month 5.00% 30 year Fannie (1, 006)
USD-LIBOR-Monthly
Mae pools—-Monthly
JPMorgan Securities LLC
Synthetic TRS Index
o,
37, 830 37,774 - 1/12/43  (3:50%) 1 month 3.50% 30 year Fannie (228)
USD-LIBOR-Monthly
Mae pools—-Monthly
Synthetic TRS Index
0,
168, 456 168, 333 - 1/12/44 ~ (3:50%) 1 month 3.50% 30 year Fannie (1,118)
USD-LIBOR-Monthly
Mae pools—Monthly
Synthetic TRS Index
o,
357, 503 357, 261 - /1242 (4:00%) 1 month 4.00% 30 year Fannie (2,571)
USD-LIBOR-Monthly
Mae pools—Monthly
Synthetic MBX Index
0,
69, 555 70, 037 - 1/12/41 (5.00%) 1 month 5.00% 30 year Ginnie (1, 134)
USD-LIBOR-Monthly
Mae II pools—Monthly
AL T L 27 LZEREE - REF T A 11, 269
AL TLE 7L (Hh) 8 - REFTEE (15, 698)
ait $- ast $(4, 429)
201810 A BRADKRBFODREEHBETEEINS b—2 LY A —2 - T v TR
B fif ALTLST L _ ITUERA I7VEARERS RER
HBETR (ﬂ&‘lﬁ‘)b) ZH (i?h) | (ﬁl/El/fE) ZTES (ZHhD) FrIEXS ERdi (E) fn
CRFRIL) Xih =L 53— CRFRIL)
Eurostat Eurozone
EUR 3, 610, 000 $59, 734 $- 7/15/27 (1. 40%)-At maturity HICP excluding $59, 734
tobacco—At maturity
Eurostat Eurozone
EUR 3,610, 000 52,472 - 7/15/37 1. 71%-At maturity HICP excluding (52,472)
tobacco—At maturity
Eurostat Eurozone
EUR 1, 354, 000 22, 805 (18) 8/15/27 (1. 42%)-At maturity HICP excluding 22, 187
tobacco—At maturity
Eurostat Eurozone
EUR 1, 354, 000 23,969 (33) 8/15/37 1. 71%-At maturity HICP excluding (24, 001)
tobacco—At maturity
Eurostat Eurozone
EUR 2, 256, 000 35, 950 (29) 8/15/27 (1. 4275%)-At maturity HICP excluding 35,921
tobacco—At maturity
Eurostat Eurozone
EUR 2, 256, 000 37, 882 (54) 8/15/37 1. 7138%-At maturity HICP excluding (37, 936)
tobacco—At maturity
Eurostat Eurozone
EUR 1, 805, 000 25, 688 (23) 9/15/27 (1. 4475%)-At maturity HICP excluding 25, 665
tobacco—At maturity
Eurostat Eurozone
EUR 1, 805, 000 23, 069 (44) 9/15/37 1. 735%—At maturity HICP excluding (23,113)
tobacco—At maturity
Eurostat Eurozone
EUR 3, 435, 000 1, 689 (40) 9/15/23 (1. 44125%) -At maturity HICP excluding 1, 648

tobacco—At maturity
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EUR 3, 435, 000 $2, 455 $ (40)

9/15/23

—~
—

. 4375%)-At maturity

Eurostat Eurozone
HICP excluding
tobacco—At maturity

$2, 415

EUR 3, 435, 000 1,432 (41)

9/15/23

—~
—

. 4425%) At maturity

Eurostat Eurozone
HICP excluding
tobacco—At maturity

1,391

EUR 3, 435, 000 1,179 (41)

9/15/23

—~
—

. 44375%) -At maturity

Eurostat Eurozone
HICP excluding
tobacco—At maturity

1,138

GBP 1, 084, 000 16, 486 (16)

2/15/23

—~
w

.19%) At maturity

GBP Non-revised UK
Retail Price
Index—At maturity

16, 470

GBP 1, 084, 000 25, 780 (26)

2/15/28

3.34%-At maturity

GBP Non-revised UK
Retail Price
Index—At maturity

(25, 806)

GBP 1, 409, 000 15, 883 (23)

3/15/23

(3.325%) -At maturity

GBP Non-revised UK
Retail Price
Index—At maturity

15, 859

GBP 1, 409, 000 28, 456 (33)

3/15/28

3.4025%-At maturity

GBP Non-revised UK
Retail Price
Index—At maturity

(28, 488)

GBP 506, 000 6, 757 7

3/15/23

(3.295%)-At maturity

GBP Non-revised UK
Retail Price
Index-At maturity

6, 750

GBP 506, 000 11, 381 (12)

3/15/28

3.3875%-At maturity

GBP Non-revised UK
Retail Price
Index—At maturity

(11, 392)

GBP 1,012, 000 17,023 (14)

3/15/23

(3. 245%)-At maturity

GBP Non-revised UK
Retail Price
Index—At maturity

17, 009

GBP 1,012, 000 16, 672 (14)

3/15/23

(3.25%)-At maturity

GBP Non-revised UK
Retail Price
Index—At maturity

16, 658

GBP 2, 024, 000 60, 194 (45)

3/156/28

3.34%-At maturity

GBP Non-revised UK
Retail Price
Index—At maturity

(60, 242)

$1, 459, 000 20, 505 -

7/3/22

(1. 9225%) -At maturity

USA Non Revised
Consumer Price
Index-Urban (CPI-U)
-At maturity

20, 505

1, 459, 000 25, 141 -

7/3/27

2.085%—-At maturity

USA Non Revised
Consumer Price
Index-Urban (CPI-U)
—At maturity

(25, 141)

1,679, 000 26, 443 -

7/5/22

(1.89%)-At maturity

USA Non Revised
Consumer Price
Index-Urban (CPI-U)
—At maturity

26, 443

1,679, 000 34, 644 -

7/5/27

2.05%-At maturity

USA Non Revised
Consumer Price
Index-Urban (CPI-U)
—At maturity

(34, 644)

1, 625, 000 10, 668 (10)

12/21/22

(2.068%)-At maturity

USA Non Revised
Consumer Price Index
~Urban (CPI-U)

-At maturity

10, 658

1,625, 000 11, 408 (18)

12/21/27

2.1939%-At maturity

USA Non Revised
Consumer Price
Index-Urban (CPI-U)
-At maturity

(11, 425)
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USA Non Revised
$1, 625, 000 $11,372 $(10)  12/6/22  (2.05%)-At maturity faizjﬁer(cgia)e Index $11,362
-At maturity
USA Non Revised
1, 625, 000 11, 253 (18)  12/6/27  2.19%-At maturity fﬁ?;ﬂer(cgfaf Index (11, 271)
—At maturity
ast $(609) $(53,518)
20181031 AREDRKREFOTCHLOY b - TIFHILEH—TOTI 3 0DFY
ALTLE7 LA L e *=1
AL S e s FRGER O BEEY W arbom  Simesn PR OB @
Zis GE L) > (R EFL)
Bank of America N.A.
CMBX NA BBB-.6 Index BBB-/P $2, 666 $39, 000 $5, 429 5/11/63 300 bp-Monthly $(2, 740)
CMBX NA BBB-.6 Index BBB-/P 5,303 88, 000 12, 250 5/11/63 300 bp—Monthly (6, 895)
CMBX NA BBB-.6 Index BBB-/P 10, 865 176, 000 24, 499 5/11/63 300 bp—-Monthly (13, 531)
Citigroup Global Markets, Inc.
CMBX NA A.6 Index A/P - 1, 000 23 5/11/63 200 bp-Monthly (23)
CMBX NA BB. 6 Index BB/P 37, 166 151, 000 36, 965 5/11/63 500 bp—-Monthly 348
CMBX NA BB. 7 Index BB/P 10, 411 81, 000 11, 891 1/17/47 500 bp—Monthly (1, 401)
CMBX NA BBB-.6 Index BBB-/P 3,293 25, 000 3, 480 5/11/63 300 bp—-Monthly (173)
CMBX NA BBB-.6 Index BBB-/P 5,038 45, 000 6, 264 5/11/63 300 bp—Monthly (1, 200)
Credit Suisse International
CMBX NA A.6 Index A/P 3,224 166, 000 3,801 5/11/63 200 bp—Monthly (513)
CMBX NA A.6 Index A/P 12, 962 260, 000 5,954 5/11/63 200 bp-Monthly 7,109
CMBX NA A.6 Index A/P 85, 869 1,692, 000 38, 747 5/11/63 200 bp-Monthly 47, 780
CMBX NA BBB-. 6 Index BBB-/P 98 1,000 139 5/11/63 300 bp—Monthly (41)
CMBX NA BBB-. 6 Index BBB-/P 202 2,000 278 5/11/63 300 bp-Monthly (75)
CMBX NA BBB-.6 Index BBB-/P 424 4, 000 557 5/11/63 300 bp—Monthly (131)
CMBX NA BBB-.6 Index BBB-/P 770 7, 000 974 5/11/63 300 bp—-Monthly (201)
CMBX NA BBB-.6 Index BBB-/P 3,204 29, 000 4,037 5/11/63 300 bp—Monthly (816)
CMBX NA BBB-. 6 Index BBB-/P 7,089 63, 000 8,770 5/11/63 300 bp—Monthly (1, 644)
CMBX NA BBB-.6 Index BBB-/P 12,917 102, 000 14, 198 5/11/63 300 bp-Monthly (1, 222)
CMBX NA BBB-. 6 Index BBB-/P 21,277 155, 000 21,576 5/11/63 300 bp—Monthly (209)
CMBX NA BBB-.6 Index BBB-/P 18, 711 177, 000 24, 638 5/11/63 300 bp—-Monthly (5, 824)
CMBX NA BBB-.6 Index BBB-/P 23,104 199, 000 27,701 5/11/63 300 bp—Monthly (4, 481)
CMBX NA BBB-.6 Index BBB-/P 35, 741 300, 000 41, 760 5/11/63 300 bp—-Monthly (5, 844)
CMBX NA BBB-.6 Index BBB-/P 188, 077 1, 759, 000 244, 853 5/11/63 300 bp-Monthly (55, 752)
CMBX NA BBB-.7 Index BBB-/P 2,213 28, 000 1, 756 1/17/47 300 bp—Monthly 474
Goldman Sachs International
CMBX NA A.6 Index A/P 1, 597 69, 000 1, 580 5/11/63 200 bp—Monthly 17
CMBX NA A.6 Index A/P 5, 845 89, 000 2,038 5/11/63 200 bp-Monthly 3, 841
CMBX NA A.6 Index A/P 3, 656 120, 000 2,748 5/11/63 200 bp—Monthly 955
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Goldman Sachs International (D3&)
CMBX NA A.6 Index A/P $6, 429 $127, 000 $2,908 5/11/63 200 bp-Monthly $3,570
CMBX NA A.6 Index A/P 7,735 152, 000 3,481 5/11/63 200 bp—Monthly 4,313
CMBX NA A.6 Index A/P 10, 274 184, 000 4,214 5/11/63 200 bp-Monthly 6, 132
CMBX NA A.6 Index A/P 9,238 187, 000 4,282 5/11/63 200 bp—Monthly 5,029
CMBX NA A.6 Index A/P 9, 804 199, 000 4, 557 5/11/63 200 bp-Monthly 5,324
CMBX NA A.6 Index A/P 12, 002 233, 000 5, 336 5/11/63 200 bp-Monthly 6, 757
CMBX NA A.6 Index A/P 8, 165 264, 000 6, 046 5/11/63 200 bp—Monthly 2,222
CMBX NA A.6 Index A/P 9,631 307, 000 7,030 5/11/63 200 bp-Monthly 2,720
CMBX NA A.6 Index A/P 18, 006 346, 000 7,923 5/11/63 200 bp—Monthly 10, 217
CMBX NA A.6 Index A/P 17, 515 346, 000 7,923 5/11/63 200 bp-Monthly 9, 726
CMBX NA BBB-.6 Index BBB-/P 332 3, 000 418 5/11/63 300 bp—Monthly (84)
CMBX NA BBB-. 6 Index BBB-/P 947 9, 000 1,253 5/11/63 300 bp—Monthly (300)
CMBX NA BBB-.6 Index BBB-/P 1, 407 13, 000 1,810 5/11/63 300 bp-Monthly (395)
CMBX NA BBB-. 6 Index BBB-/P 3, 540 26, 000 3,619 5/11/63 300 bp—Monthly (64)
CMBX NA BBB-.6 Index BBB-/P 2,976 27,000 3, 758 5/11/63 300 bp—-Monthly (766)
CMBX NA BBB-.6 Index BBB-/P 1, 826 35, 000 4,872 5/11/63 300 bp—Monthly (3, 026)
CMBX NA BBB-.6 Index BBB-/P 4,248 38, 000 5,290 5/11/63 300 bp—-Monthly (1,019)
CMBX NA BBB-.6 Index BBB-/P 7,899 73, 000 10, 162 5/11/63 300 bp-Monthly (2, 220)
CMBX NA BBB-. 6 Index BBB-/P 7,929 73, 000 10, 162 5/11/63 300 bp—Monthly (2, 190)
CMBX NA BBB-.6 Index BBB-/P 6, 093 77,000 10, 718 5/11/63 300 bp-Monthly (4, 581)
CMBX NA BBB-.6 Index BBB-/P 11, 382 97, 000 13, 502 5/11/63 300 bp—Monthly (2, 064)
CMBX NA BBB-.6 Index BBB-/P 10, 491 154, 000 21, 437 5/11/63 300 bp—-Monthly (10, 856)
CMBX NA BBB-.6 Index BBB-/P 21, 307 175, 000 24, 360 5/11/63 300 bp—Monthly (2,951)
CMBX NA BBB-. 6 Index BBB-/P 48, 302 515, 000 71, 688 5/11/63 300 bp—Monthly (23, 086)
CMBX NA BBB-.6 Index BBB-/P 46, 305 616, 000 85, 747 5/11/63 300 bp-Monthly (39, 082)
JPMorgan Securities LLC
CMBX NA BB. 6 Index BB/P 10, 168 48, 000 11, 750 5/11/63 500 bp-Monthly (1, 535)
CMBX NA BB. 6 Index BB/P 11, 006 52, 000 12, 730 5/11/63 500 bp—Monthly (1,673)
CMBX NA A.6 Index A/P 149 18, 000 412 5/11/63 200 bp-Monthly (256)
CMBX NA A.6 Index A/P 2,459 48, 000 1, 099 5/11/63 200 bp—Monthly 1,378
CMBX NA A.6 Index A/P 1, 688 98, 000 2,244 5/11/63 200 bp—Monthly (518)
CMBX NA A.6 Index A/P 5, 740 126, 000 2, 885 5/11/63 200 bp-Monthly 2,903
CMBX NA A.6 Index A/P 7,694 142, 000 3,252 5/11/63 200 bp—Monthly 4,497
CMBX NA A.6 Index A/P 4,946 151, 000 3,458 5/11/63 200 bp-Monthly 1,607
CMBX NA A.6 Index A/P 7,129 161, 000 3, 687 5/11/63 200 bp—Monthly 3, 505
CMBX NA A.6 Index A/P 13, 925 275, 000 6, 298 5/11/63 200 bp-Monthly 7,735
CMBX NA A.6 Index A/P 10, 728 374, 000 8, 565 5/11/63 200 bp-Monthly 2,309
CMBX NA A.6 Index A/P 11, 523 381, 000 8, 725 5/11/63 200 bp—Monthly 2, 946
CMBX NA A.6 Index A/P 17, 380 382, 000 8, 748 5/11/63 200 bp-Monthly 8, 781
CMBX NA A.6 Index A/P 20, 955 386, 000 8, 839 5/11/63 200 bp—Monthly 12, 266
CMBX NA A.6 Index A/P 15, 578 472, 000 10, 809 5/11/63 200 bp-Monthly 4, 953
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JPMorgan Securities LLC (DD %)
CMBX NA BBB-.6 Index BBB-/P $96 $1, 000 $139 5/11/63 300 bp-Monthly $(43)
CMBX NA BBB-. 6 Index BBB-/P 96 1,000 139 5/11/63 300 bp—Monthly (42)
CMBX NA BBB-.6 Index BBB-/P 537 5, 000 696 5/11/63 300 bp—-Monthly (156)
CMBX NA BBB-.6 Index BBB-/P 1, 088 7, 000 974 5/11/63 300 bp—Monthly 117
CMBX NA BBB-.6 Index BBB-/P 1, 458 13, 000 1, 810 5/11/63 300 bp-Monthly (344)
CMBX NA BBB-.6 Index BBB-/P 1,974 14, 000 1, 949 5/11/63 300 bp-Monthly 33
CMBX NA BBB-. 6 Index BBB-/P 1,985 18, 000 2,506 5/11/63 300 bp—Monthly (510)
CMBX NA BBB-.6 Index BBB-/P 2,201 20, 000 2,784 5/11/63 300 bp-Monthly (571)
CMBX NA BBB-.6 Index BBB-/P 2,837 25, 000 3, 480 5/11/63 300 bp—Monthly (628)
CMBX NA BBB-.6 Index BBB-/P 3,897 30, 000 4,176 5/11/63 300 bp—-Monthly (261)
CMBX NA BBB-.6 Index BBB-/P 3,951 30, 000 4,176 5/11/63 300 bp—Monthly (207)
CMBX NA BBB-. 6 Index BBB-/P 4, 154 34, 000 4,733 5/11/63 300 bp—Monthly (559)
CMBX NA BBB-.6 Index BBB-/P 6, 125 49, 000 6, 821 5/11/63 300 bp-Monthly (667)
CMBX NA BBB-. 6 Index BBB-/P 6,470 58, 000 8,074 5/11/63 300 bp—Monthly (1, 570)
CMBX NA BBB-.6 Index BBB-/P 7,593 59, 000 8,213 5/11/63 300 bp—-Monthly (585)
CMBX NA BBB-.6 Index BBB-/P 7,417 64, 000 8,909 5/11/63 300 bp—Monthly (1, 455)
CMBX NA BBB-.6 Index BBB-/P 9,203 80, 000 11, 136 5/11/63 300 bp—-Monthly (1, 886)
CMBX NA BBB-.6 Index BBB-/P 14, 388 109, 000 15,173 5/11/63 300 bp-Monthly (722)
CMBX NA BBB-. 6 Index BBB-/P 12, 891 116, 000 16, 147 5/11/63 300 bp—Monthly (3, 188)
CMBX NA BBB-.6 Index BBB-/P 17, 964 150, 000 20, 880 5/11/63 300 bp-Monthly (2, 829)
CMBX NA BBB-.6 Index BBB-/P 34, 700 280, 000 38, 976 5/11/63 300 bp—Monthly (4, 113)
CMBX NA BBB-.6 Index BBB-/P 141, 447 804, 000 111,917 5/11/63 300 bp—-Monthly 30, 000
CMBX NA BBB-.7 Index BBB-/P 209 8, 000 502 1/17/47 300 bp—Monthly (288)
CMBX NA BBB-. 7 Index BBB-/P 2,657 27,000 1,693 1/17/47 300 bp—Monthly 980
CMBX NA BBB-.7 Index BBB-/P 4,592 83, 000 5,204 1/17/47 300 bp-Monthly (563)
CMBX NA BBB-. 7 Index BBB-/P 4, 694 89, 000 5, 580 1/17/47 300 bp—Monthly (834)
Merrill Lynch International
CMBX NA A.6 Index A/P 39 3, 000 69 5/11/63 200 bp—Monthly (28)
CMBX NA BBB-.6 Index BBB-/P 1,323 10, 000 1, 392 5/11/63 300 bp—-Monthly (63)
CMBX NA BBB-.6 Index BBB-/P 3, 809 34, 000 4,733 5/11/63 300 bp—Monthly (904)
CMBX NA BBB-. 6 Index BBB-/P 14, 803 126, 000 17,539 5/11/63 300 bp—Monthly (2, 663)
Morgan Stanley & Co. International PLC
CMBX NA A.6 Index A/P 22 2,000 46 5/11/63 200 bp—Monthly (23)
CMBX NA BB. 6 Index BB/P 11, 787 48, 000 11, 750 5/11/63 500 bp-Monthly 84
CMBX NA BB. 6 Index BB/P 23,902 97, 000 23, 746 5/11/63 500 bp—Monthly 251
CMBX NA BBB-.6 Index BBB-/P 767 6, 000 835 5/11/63 300 bp—-Monthly (64)
CMBX NA BBB-.6 Index BBB-/P 1, 665 13, 000 1,810 5/11/63 300 bp—Monthly (137)
CMBX NA BBB-. 6 Index BBB-/P 3,248 25, 000 3, 480 5/11/63 300 bp—Monthly (218)
CMBX NA BBB-.6 Index BBB-/P 5,023 41, 000 5, 707 5/11/63 300 bp-Monthly (661)
CMBX NA BBB-. 6 Index BBB-/P 9,279 82, 000 11, 414 5/11/63 300 bp—Monthly (2, 087)
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Morgan Stanley & Co. International PLC (D2 %)
CMBX NA BBB-.6 Index BBB-/P $22, 048 $166, 000 $23, 107 5/11/63 300 bp-Monthly $(962)
AL T L S 7 LREEE 1,318,912 REHRFHEE 200, 879
ALTL I 7L (KHL) %8 - RERFF@EE (229, 213)
) $1,318,912 &it $(28, 334)
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Citigroup Global Markets, Inc.

CMBX NA BB. 7 Index $(8,010) $51, 000 $7, 487 1/17/47 (500 bp)-Monthly $(573)
CMBX NA BB. 7 Index (8, 328) 51, 000 7,487 1/17/47 (500 bp)-Monthly (891)
CMBX NA BB. 7 Index (5, 853) 29, 000 4, 257 1/17/47 (500 bp)-Monthly (1, 624)
CMBX NA BB. 7 Index (1,911) 15, 000 2,202 1/17/47 (500 bp)-Monthly 276
CMBX NA BB.9 Index (12, 632) 82, 000 12, 546 9/17/58 (500 bp)-Monthly (165)
CMBX NA BB. 9 Index (12, 689) 82, 000 12, 546 9/17/58 (500 bp)-Monthly (222)
CMBX NA BB.9 Index (12, 472) 81, 000 12, 393 9/17/58 (500 bp)-Monthly (157)
CMBX NA BB.9 Index (6, 262) 40, 000 6, 120 9/17/58 (500 bp)-Monthly (181)
Credit Suisse International

CMBX NA BB. 7 Index (11, 473) 650, 000 159, 120 5/11/63 (500 bp)-Monthly 147,015
CMBX NA BB. 7 Index (34,213) 208, 000 30, 534 1/17/47 (500 bp)-Monthly (3, 881)
CMBX NA BB. 7 Index (29, 146) 158, 000 23,194 1/17/47 (500 bp)-Monthly (6, 105)
CMBX NA BB. 9 Index (19, 953) 125, 000 19, 125 9/17/58 (500 bp)-Monthly (950)
CMBX NA BB.9 Index (5, 544) 36, 000 5, 508 9/17/58 (500 bp)-Monthly (71)
CMBX NA BB. 9 Index (3, 285) 21, 000 3,213 9/17/58 (500 bp)-Monthly (92)
Goldman Sachs International

CMBX NA BB. 6 Index (22, 608) 221, 000 54, 101 5/11/63 (500 bp)-Monthly 31, 278
CMBX NA BB. 7 Index (6,053) 40, 000 5, 872 1/17/47 (500 bp)-Monthly (220)
CMBX NA BB. 7 Index (45, 076) 222,000 32, 590 1/17/47 (500 bp)-Monthly (12,703)
CMBX NA BB. 7 Index (16, 057) 98, 000 14, 386 1/17/47 (500 bp)-Monthly (1, 766)
CMBX NA BB.9 Index (478) 3,000 459 9/17/58 (500 bp)-Monthly (22)
CMBX NA BB. 9 Index (319) 2,000 306 9/17/58 (500 bp)-Monthly (15)
CMBX NA BB.9 Index (319) 2,000 306 9/17/58 (500 bp)-Monthly (15)
CMBX NA BB.9 Index (320) 2,000 306 9/17/58 (500 bp)-Monthly (16)
CMBX NA BB.9 Index (158) 1, 000 153 9/17/58 (500 bp)-Monthly (6)
JPMorgan Securities LLC

CMBX NA BB. 7 Index (10, 662) 55, 000 8,074 1/17/47 (500 bp)-Monthly (2, 642)
CMBX NA BB. 7 Index (8, 305) 52, 000 7,634 1/17/47 (500 bp)-Monthly (722)
CMBX NA BB. 7 Index (7,673) 48, 000 7, 046 1/17/47 (500 bp)-Monthly (674)
CMBX NA BB. 6 Index (9, 842) 70, 000 17,136 5/11/63 (500 bp)-Monthly 7,226
CMBX NA BB. 6 Index (4, 786) 36, 000 8,813 5/11/63 (500 bp)-Monthly 3,992
CMBX NA BB. 6 Index (575) 4,000 979 5/11/63 (500 bp)-Monthly 400
CMBX NA BB. 7 Index (20, 201) 118, 000 17, 322 1/17/47 (500 bp)-Monthly (2, 993)
CMBX NA BB. 7 Index (12, 710) 64, 000 9, 395 1/17/47 (500 bp)-Monthly (3, 377)
CMBX NA BB. 7 Index (9, 236) 59, 000 8,661 1/17/47 (500 bp)-Monthly (632)
CMBX NA BB. 7 Index (10, 619) 59, 000 8,661 1/17/47 (500 bp)-Monthly (2,015)
CMBX NA BB. 7 Index (9, 257) 57, 000 8, 368 1/17/47 (500 bp)-Monthly (945)
CMBX NA BB. 7 Index (8,010) 51, 000 7,487 1/17/47 (500 bp)-Monthly (573)
CMBX NA BB. 7 Index (9, 339) 48, 000 7, 046 1/17/47 (500 bp)-Monthly (2, 340)
CMBX NA BB. 7 Index (9, 243) 47, 000 6, 900 1/17/47 (500 bp)-Monthly (2, 389)
CMBX NA BB. 7 Index (407) 3, 000 440 1/17/47 (500 bp)-Monthly 30
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JPMorgan Securities LLC (DD %)

CMBX NA BB.9 Index $(947) $6, 000 $918 9/17/58 (500 bp)-Monthly $(35)
CMBX NA BB.9 Index (565) 4,000 612 9/17/58 (500 bp)-Monthly 43
CMBX NA BB. 9 Index (468) 3, 000 459 9/17/58 (500 bp)-Monthly (12)
CMBX NA BB.9 Index (153) 1, 000 153 9/17/58 (500 bp)-Monthly (1)
CMBX NA BBB-.7 Index (5, 768) 86, 000 5,392 1/17/47 (300 bp)-Monthly (426)
CMBX NA BBB-.7 Index (1, 586) 27,000 1,693 1/17/47 (300 bp)-Monthly 91
CMBX NA BBB-.7 Index (1, 030) 14, 000 878 1/17/47 (300 bp)-Monthly (160)
CMBX NA BBB-.7 Index (1, 030) 14, 000 878 1/17/47 (300 bp)-Monthly (160)
CMBX NA BBB-.7 Index (723) 8, 000 502 1/17/47 (300 bp)-Monthly (226)
Merrill Lynch International

CMBX NA BB.7 Index (41, 809) 241, 000 35,379 1/17/47 (500 bp)-Monthly (6, 664)
CMBX NA BB. 9 Index (12, 982) 83, 000 12, 699 9/17/58 (500 bp)-Monthly (364)
CMBX NA BB.9 Index (1, 569) 10, 000 1,530 9/17/58 (500 bp)-Monthly (42)
CMBX NA BB.9 Index (1, 224) 8, 000 1,224 9/17/58 (500 bp)-Monthly (8)
CMBX NA BBB-.7 Index (1,311) 16, 000 1,003 1/17/47 (300 bp)-Monthly (317)
Morgan Stanley & Co. International PLC

CMBX NA BB. 7 Index (23, 008) 114, 000 16, 735 1/17/47 (500 bp)-Monthly (6, 383)
CMBX NA BB.7 Index (19, 507) 97, 000 14, 240 1/17/47 (500 bp)-Monthly (5, 362)
CMBX NA BB. 7 Index (18, 319) 95, 000 13, 946 1/17/47 (500 bp)-Monthly (3, 535)
CMBX NA BB.9 Index (1, 504) 10, 000 1,530 9/17/58 (500 bp)-Monthly 17
BT L 27 LRENEE - REH M 190, 368
AL TLI 7L (XHL) %8 (527, 527) RER @S (72, 672)
At $ (527, 527) At $117, 696

* ZIREBICEETLIZIINE, ZLY v b T 74 - AR MRAICELTIThbLd,
FHAT LI T AT, BITHOYYIAT Ly REFUTHDO~—7 v b « A7 Ly REOERITHESNTND,

2018F10 AT HREDKRFDHREABECTEHEESINDGILOY b - TIALMREH—TOTI L3 0DED

AL TS 7 4 P TN -
* 2 grx BELA B MR A JrURR  RERIFES
BRES B i BTGk K L) (BB %) (FH5) Zh CERL)
. (500 bp)-
NA HY Series 31 Index $49, 473 $689, 000 $36, 314 12/20/23 Quarterly $8, 927
ot $49, 473 $8,927

* ZIEBICEET LI, 2Py b e F T3k s AR MRECEL TYThN S,
AT LI T A, BITHOSYAT Ly REFITHO~—7 v b « A7 Ly REDOERIZESNTN D,
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