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A S C8I5IcHT3%

~yUREELT FFa v ety 2T S &t
SEHLE S RN CKk F) Ck FL) Ck V) Ck k)
abRavar e

VAN - - 9, 341, 627 9,341, 627
&FIFH 15, 984, 623 473, 876 (17, 281, 418) (822, 919)
At 15, 984, 623 473, 876 (7,939, 791) 8,518, 708

BEAMRESR AR DM GRS ISR S NT VAT 4 TIR D2 RFEBGEHNGE GHER) OLH)
A S C8l5lcHox

~yUFELELT FFa W) AT T &t
REHLE S AR CR R Ck Fov) Ck Fv) Ck Fov)
TUNRT 4T

7 LYy MK - - 5, 385, 372 5, 385, 372
IS 11,942, 251 (677, 479) (5,191, 062) 6,073,710
&t 11,942, 251 (677, 479) 194, 310 11, 459, 082



9 EMEBESLVABLALTICTINT 4 TEES S UVABEDHERK

LT ORI, SEGIHRRIUE, ERREINOH D~ A2 — « R T 4 Y 7R E TP ORKI O GR L2 57 VAT 4 78, HREENB L OERZHIOMEZ R LZbDT
%, 258 AMRESR I BE T D RER AT IS | I ITRERMEAIRG IOV TR, b LT, ERL1 22RO L, MBRERN L, 77 FIEEIRRICBN T A2 — -
AT A T RRIORNG L7 2 GREER LOSRAE O Z1T > TR,

Barclays BofA N Citigroup o
Bank of Barclays Capital, Inc. Securitios Citibank, Global Credit Suisse Deutsche
America N.A. Bank PLC (clearing Ine. ’ N.A. Markets, Inc. International Bank AG
broker)

Ck Fv) Ck Fv) Ck F) Ck R) Ck Fv) Ck Fv) Ck Fv) Ck R)
B
R RER TR SN D EFIR T » T § - - 443, 639 - - - - -
OTC h—HNYZ—r 2Ty TR *H - 311, 421 - - 2,119 - 8, 177 538
OTCZ LYy b+ FI4L I BRH—FHT T s v g ¥ 8 - - - - - 72, 404 22, 950 -
OTC/ LYy b FI4L M- MAT e T v H - - - - - 478,922 537, 507 -
FeEH § - - - 40, 703 - - - -
BT LIT A AT 7 AT v a vy 902, 857 - - - 1,236, 141 - - -
B#AT 7 - F T ¥ xE 19, 449, 058 - - - 1,773,253 - - -
Bty a ¥k E - - - - - - - -
BRI * * - - - - - - - -
EHEAE 20, 351,915 311, 421 443, 639 40,703 3,011, 513 551, 326 568, 634 538
A
R EER TR SN D EFIRA T v T § - - 218, 678 - - - - -
OTC h—HNYZ—r 2T v T7R*H 2,517 161, 321 - - 37 - 17, 352 191
OTC/ LYy b FIAM—FHTaTFsvar*H - - - - - 5, 738, 521 4,823,114 737, 894
OTCZ LYy b+ FI4L  BRH— AT Ty v ¥ 8 - - - - - 142, 037 - -
TR § - - - 13,219 - - - -
BT LIT A AT 7 - AT a vy 596, 080 - - - 1,217, 208 - - -
FHAT YT AT gL B 13,132, 383 - - - 1,923, 425 - - -
st a B - - - - - - - -
TR - - - - - - - -
GG 13, 730, 980 161, 321 218, 678 13,219 3, 140, 670 5, 880, 558 4, 840, 466 738, 085
SRMIEER LT VAT ¢ TGO AR 6, 620, 935 150, 100 224, 961 27, 484 (129, 157) (5, 329, 232) (4,271, 832) (737, 547)
W GEAN) S B E 6, 620, 935 150, 100 - - 140, 000 (4, 601, 771) (4, 248, 906) (737, 547)
ERR S - - 224, 961 27, 484 (269, 157) (727, 461) (22, 926) -
LT OZEHAR (TBARK % &) % 6,715, 908 160, 000 - - 140, 000 - - -
KEL TS 7032 B AR - - - - - - - -
ZH GEAN) R (TBARLZ GTe) * % - - - - - (4,601, 771) (4, 248, 906) (772, 661)




g¢

Morgan Stanley

gtdn Sk | s ot | e o | IV T | ke e | o
Association N. A. International PLC
Ck k) CKkR) CK ) Ck F) CK k) Ck k) CKk R) CK k)

Bk

PREFBEBE CHER SN &R A Y v 74825 § - - - - - - - 443, 639
OTC h—ANY H—r - 2Ty 7oy * # 41, 039 - - 216 - - - 363, 510
OTC/LYy b F74 L R—FHTaTsvar*# 47,711 - - 7,123 - 236, 233 - 386, 421
OTC/LYy b F74AMI—ATaTF s v ¥ H 771, 490 - - 999, 506 962, 827 1,465, 117 - 5,215, 369
pi/ES O - - - - - - - 40, 703
T T VIT b AT v T« AT a LB E 1,019, 596 - 3,964, 176 - - 576, 469 - 7,699, 239
B#EAU 7 - A7y a ¥ 8,298, 128 - 10, 555, 153 - - 25,151, 692 1,822, 398 67, 049, 682
Bt s va ks f - - 454, 570 - - - - 454, 570
B R * K - 37, 752, 000 - - - - - 37, 752, 000
BELTH 10, 177, 964 37, 752, 000 14, 973, 899 1, 006, 845 962, 827 27, 429, 511 1,822, 398 119, 405, 133
Al -

FUE RSB TIER SN D BRI AT » T § - - - - - - - 218, 678
OTC h—ANY H—r - 2Ty 7oy * # 37,618 - 1,720 2,987 - - - 223, 743
OTC/LYy b F74 L b R—FHTaTsvar*# 1,163,018 - - 500, 876 2, 268, 495 13,734,071 - 28, 965, 989
OTCILVy b FI4N M R—AT T s L a ¥ F - - - - - - - 142, 037
FeHK § - - - - - - - 13,219
T T VIT b AT v T« AT a LB E 1,045, 988 - 3, 368, 146 - - 571, 437 - 6, 798, 859
FHAT YT A TraH 5,148,115 - 7,089,173 - - 24, 819, 694 1, 380, 241 53, 493, 031
sA s g # - - 3,270, 053 - - - - 3,270, 053
e - - - - - - - -
aEaE 7,394, 739 - 13, 729, 092 503, 863 2, 268, 495 39, 125, 202 1, 380, 241 93, 125, 609
GRAEER L OT U AT o THEEEOAF] 2, 783, 225 37, 752, 000 1, 244, 807 502, 982 (1, 305, 668) (11, 695, 691) 442,157 26, 279, 524
ZH GEAN) A EF 2,783,225 37, 752, 000 318, 000 502, 982 (1, 216, 629) (11, 695, 691) 430, 000

A - - 926, 807 - (89, 039) - 12, 157

LR FOZIEG: (TBARK & &) * % 3, 260, 000 - 318, 000 1, 025, 000 - - 430, 000 12, 048, 908
SR RIS 72 B AR - 38, 509, 575 - - - - - 38,509, 575
ZH GEAN) R (TBARFEGTe) * % - - - - (1, 216, 629) (11, 865, 862) - (22, 705, 829)




9¢

x  TLIT A (bLNT) 2R, BEMBROOT CRY v FEKIR D AREH MM I L OEHMEEICE Eh T\ 5,

wx BEERREFOBREFMGEFICE TN TV 5,
TR OTKNCTESE  BEDT o —h = bIBIHEENEREND Z 2R D 5,

# RAY— Ry T 4TI =D (1)

s AEHIEER L OT VAT ¢ THIEEOAFHI T 2 BIBHEITERRENTWVRY, BRI, RIFOENICHEET 2882502 LR35 5,

s BHMESRTIBEICEH EENTOW D Y B OEYRGEERAEE TH-> T, RIEFEDOLOEITNFRENTND, EWRNB LT RIEFEBE TER SND AU v TEHKITR 5 BFET
fizs GEIR) 1X. 7 7 v ROBRBHEMEAFMEORICERH INAEZRICBW TR RENTND, EHRB L O RIEEMRE CIERE SN D AU » IR D YHEELE D
7o DIt SR ERRORIZIIE TN TE 6T, TNENEFH61, 646Kk KLk L OVEFF22, 260, 459K KL TH -7z,

10 FHLLRE

20174 3 H | REMBRFHEERRSIRFENET v 77— F (A S U) 552017-08% [SZHUEHE—FLRARED FEE L O DMOE M (7 vy 7 310-20) : BEA L 72 fE 1% ATHE
BEMIERO T LI T A OER) 28R LTz, YFZASUDYGENZLY . T LI 7 A& TRA SN D RE DM L EE rIRe /2 B PERESR (TR 2 (BRI 130 & BV MEE e
[CHEE SN D, HEAS UL, 2018F12H 15 H LIRICHMAT 2 2FHFER L OZ ORFHEENOTRBIFICAZ L 702, REMIZ, ZORELEH LIZGE0RE (b LHhT)
ZBUERHE T TdH %,



(3) RERMIFHAMKREF

B A MRE SR A
20194F 9 F30 H BITE

REEORS K BN — 7' — VRS (67, 49) » By e

KEBARGEE — 7 — DEB RS (43. 5%)

Government National Mortgage Association Adjustable Rate Mortgages 8830 8 971

(1 Yr Monthly Treasury Average CMT Index + 1.50%), 3.75%, 7/20/26 ’

Government National Mortgage Association Pass—Through Certificates
7.50%, 10/20/30 39, 693 45, 639
6.00% 1/15/29 1 2
5.50% with due dates from 8/15/35 to 5/20/49 253, 105 280, 797
5.00%, TBA, 10/1/49 56, 500, 000 59, 558, 944
5.00%, with due dates from 4/20/49 to 8/20/49 5, 026, 333 5,516, 377
4.70% with due dates from 5/20/67 to 8/20/67 659, 895 741, 146
4.666%, 9/20/65 150, 386 162, 700
4.626%, 6/20/67 710, 407 793, 880
4.509%, 3/20/67 596, 433 662, 041
4.50% TBA, 10/1/49 76, 000, 000 79, 414, 064
4.50%, with due dates from 2/20/34 to 4/20/46 11, 356, 073 12, 195, 237
4.323%, 5/20/67 213,937 238, 005
4.00% TBA, 10/1/49 66, 000, 000 68, 629, 691
4.00% with due dates from 7/20/44 to 5/20/46 38, 659, 613 41, 268, 168
3.50%, TBA, 10/1/49 71, 000, 000 73,557, 108
3.50%, with due dates from 10/15/42 to 5/20/46 51, 485, 880 54, 546, 599
3.00%, TBA, 10/1/49 4, 000, 000 4, 104, 062
3.00%, with due dates from 3/20/43 to 10/20/44 2,034,013 2,097, 753

403, 821, 184

KEBUR R T — 7 — DA RES (23, 9%)

Federal Home Loan Mortgage Corporation Pass—Through Certificates
7.50%, 10/1/29 171,710 195, 098
6.00% 9/1/21 739 757
5.00%, 4/1/49 87, 547 96, 434
4.50%, with due dates from 1/1/37 to 6/1/37 139, 503 150, 814
3.00%, 4/1/27 i 2,954, 434 3, 032, 989

Federal National Mortgage Association Pass—Through Certificates
6.00% with due dates from 4/1/21 to 8/1/22 103, 438 106, 076
5.50%, with due dates from 12/1/19 to 1/1/21 13, 345 13, 507
5.00%, with due dates from 3/1/21 to 8/1/49 464, 601 511, 898
4.50%, with due dates from 3/1/39 to 5/1/49 1,253,138 1, 337, 463
4.00% with due dates from 9/1/20 to 9/1/46 12, 385, 585 13, 348, 252
3.50%, with due dates from 10/1/44 to 6/1/56 22,199, 604 23,402, 550
2.50%, 3/1/43 52, 277,576 52,372,951




" . . N . N A i
KEIBE R GBS — 7 — DR BIES (67.4%) + (55%) By e
KEBUF R T — 7 — DEBIER (05%)
Uniform Mortgage—Backed Securities
6.00% TBA, 10/1/49 11, 400, 000 12, 619, 265
5.50%, TBA, 10/1/49 52, 000, 000 56, 318, 439
4.50%, TBA, 10/1/49 35, 000, 000 36, 851, 171
3.00%, TBA, 10/1/49 21, 000, 000 21, 315, 000
221, 672, 664
K EBOF K OB R B — &7 — IES SR A& 625, 493, 848
(BU/SJEAM 619, 831, 7374 R /L) P
AP IR SIS E H~
KEMBETS (0. 4%) » Fass e
U.S. Treasury Notes
2.25%, 1/31/24 i 3,421, 000 3,531,019
1.25%, 3/31/21 i 153, 000 151, 900
KEMBEAERART (BUSEAE 3, 682, 919K KL) 3,682,919
R H i
:‘E‘“‘b_““./ﬁﬁ% (66. 2%) * (}é }Eﬁ;p) (}K%E]fﬂijl/)
B RRER T — & — D& GHESE (38, 8%)
Federal Home Loan Mortgage Corporation
REMICs IFB Ser. 3408, Class EK, x 1 Month US LIBOR)
+95.79%), 17.635% 4/15/37 297, 721 490, 148
REMICs IFB Ser. 2976, Class LC, x 1 Month US LIBOR)
+ 24.42%), 16.986%, 5/15/35 1,118,513 1,673,966
REMICs IFB Ser. 3072, Class SM, x 1 Month US LIBOR)
+ 93.80%), 16.362% 11/15/35 613, 806 981,599
REMICs IFB Ser. 3249, Class PS, 1 Month US LIBOR)
+ 22.28%), 15.584%, 12/15/36 204,189 296,706
REMICs IFB Ser. 3065, Class DC, Month US LIBOR)
+ 19.86%), 13.778%, 3/15/35 2,630, 087 3, 487, 496
REMICs IFB Ser. 2990, Class LB, ((-2.556 x 1 Month US LIBOR)
+ 16.95%), 11.764% 6/15/34 982,890 1,148, 802
REMICs Ser. 4122, Class TI, 10, 10/15/42 4,619, 264 750, 205
REMICs Ser. 4024, Class PI, IO, 12/15/41 2,463, 131 333, 817
REMICs Ser. 4018, Class DI, 10, 7/15/41 3, 148,918 329, 448
REMICs IFB Ser. 4136, Class ES, ((-1 x 1 Month US LIBOR)
+6.25%), 4.223% 11/15/42 5,575, 121 477,768
Structured Pass—Through Certificates FRB Ser. 57, Class 2Al,
4.163%, 7/25/43 W 15, 686 16, 983
REMICs IFB Ser. 4436, Class SC, ((-1 x 1 Month US LIBOR)
+6.15%), 4.123% 2/15/45 9, 562, 524 1,676, 033
Structured Pass—Through Certificates FRB Ser. 59, Class 2Al,
4.032%, 10/25/43 w 9,490 10,084
REMICs Ser. 4546, Class PI, 10, 12/15/45 12,963, 483 1, 669, 476
REMICs Ser. 4601, Class IC, IO, 12/15/45 8, 987, 842 1,007, 321




S VRS (66.26) + (55%) By e

BB T — 7 — VIEBIER (05 F)

Federal Home Loan Mortgage Corporation
REMICs Ser. 4530, Class HI, 10, 4.00% 11/15/45 7,122,707 874, 056
REMICs Ser. 4500, Class GI, 10, 4.00%, 8/15/45 5, 858, 720 876, 054
REMICs Ser. 4425, 10, 4.00% 1/15/45 7,765,519 1,083, 833
REMICs Ser. 4425, Class EI, 10, 4.00% 1/15/45 9, 320, 891 1, 266, 336
REMICs Ser. 4452, Class QI, 10, 4.00% 11/15/44 6, 984, 491 1, 340, 003
REMICs Ser. 4213, Class GI, 10, 4.00% 11/15/41 13,481, 515 1, 255, 048
REMICs Ser. 4019, Class JI, 10, 4.00% 5/15/41 6, 556, 853 578,033
REMICs Ser. 3996, Class IK, 10, 4.00%, 3/15/39 4, 988, 107 164, 175
REMICs Ser. 4015, Class GI, 10, 4.00%, 3/15/27 2, 880, 425 273, 378
REMICs Ser. 4621, Class QI, 10, 3.50% 10/15/46 21, 805, 345 2, 875, 689
REMICs Ser. 4165, Class AI, 10, 3.50% 2/15/43 4, 819, 545 652, 598
REMICs Ser. 4136, Class 1Q, 10, 3.50% 11/15/42 8, 241, 675 892, 465
REMICs Ser. 4199, Class CI, 10, 3.50% 12/15/37 4,235, 652 157,812
Strips Ser. 304, Class €37, 10, 3.50% 12/15/27 1,589, 126 120, 456
REMICs Ser. 4150, Class DI, 10, 3.00% 1/15/43 8,932, 874 904, 454
REMICs Ser. 4141, Class PI, 10, 3.00% 12/15/42 7,777,087 708, 605
REMICs Ser. 4158, Class TI, 10, 3.00% 12/15/42 13, 188, 304 1,078, 276
REMICs Ser. 4165, Class TI, 10, 3.00% 12/15/42 15,031, 578 1,182, 143
REMICs Ser. 4171, Class NI, 10, 3.00% 6/15/42 9,673, 639 744, 649
REMICs Ser. 4183, Class MI, 10, 3.00%, 2/15/42 6, 051, 896 418, 186
REMICs Ser. 4201, Class JI, 10, 3.00% 12/15/41 7,794, 964 444, 304
g%ig;%?rfﬁ/ﬁgjggTSrough Certificates FRB Ser. 8, Class A9, 915, 351 12, 632
3F§g%fuigizgizgfghrough Certificates FRB Ser. 59, Class 1AX, 10, 3,031, 133 29, 705
3F§Tg%rrsizg?§§*$hrough Certificates Ser. 48, Class A2, 10, 4,756, 044 34, 244
REMICs Ser. 3835, Class FO, PO, zero %, 4/15/41 2, 809, 804 2, 545, 836
REMICs Ser. 3369, Class BO, PO, zero %, 9/15/37 4,194 3,677
REMICs Ser. 3391, PO, zero %, 4/15/37 55, 634 49, 537
REMICs Ser. 3300, PO, zero %, 2/15/37 63, 340 56, 544
REMICs Ser. 3314, PO, zero %, 11/15/36 4, 446 4, 403
REMICs Ser. 3206, Class EO, PO, zero %, 8/15/36 2,695 2,453
REMICs Ser. 3175, Class MO, PO, zero %, 6/15/36 35, 558 31,639
REMICs Ser. 3210, PO, zero %, 5/15/36 7,667 7,232
REMICs Ser. 3326, Class WF, zero %, 10/15/35 W 30, 876 25, 586

9

E?fcl)c;; Fl;l;lg%é 3117, Class AF, (1 Month US LIBOR + 0.00%), 91, 043 17,272
Strips Ser. 315, PO, zero %, 9/15/43 15, 185, 833 13, 224, 789




BB DR (66.2%) ¢ (55%) o Vi

Ck F) Ck R)

B R — 7 — VEBGESR (00 X)

Federal National Mortgage Association
REMICs IFB Ser. 06-62, Class PS, ((-6 x 1 Month US LIBOR)
+39.90%), 27.79% 7/25/36 345, 542 616, 344
REMICs IFB Ser. 05-74, Class NK, ((-5 x 1 Month US LIBOR)
+ 27.50%), 17.408% 5/25/35 749,097 1,051,223
REMICs IFB Ser. 06-8, Class HP, ((-3.667 x 1 Month US LIBOR)
+ 24.57%), 17.166%, 3/25/36 451,809 748, 467
REMICs IFB Ser. 07-53, Class SP, ((~3.667 x 1 Month US LIBOR)
+24.20%), 16.799% 6/25/37 554, 787 873,734
REMICs IFB Ser. 05-122, Class SE, ((-3.5 x 1 Month US LIBOR)
+93.10%), 16.036% 11/25/35 373,793 505, 032
REMICs IFB Ser. 08-24, Class SP, ((-3.667 x 1 Month US LIBOR)
+ 23.28%), 15.883% 2/25/38 2,004, 161 2,638, 766
REMICs IFB Ser. 05-75, Class GS, ((-3 x 1 Month US LIBOR)
+20.25%), 14.195% 8/25/35 248,725 333, 316
REMICs IFB Ser. 05-106, Class JC, ((-3.101 x 1 Month US LIBOR)
+20.12%), 13.865% 12/25/35 676, 689 918, 808
REMICs IFB Ser. 05-83, Class QP, ((-2.6 x 1 Month US LIBOR)
T 17.39%), 12.146% 11/25/34 162,118 189, 419
REMICs TFB Ser. 11-4, Class CS, ((-2 x 1 Month US LIBOR) + 12.90%),
8. 8638, 5/25/40 1, 265, 744 1, 509, 020
REMICs Ser. 15-58, Class KI, 10, 6.00% 3/25/37 10, 454, 783 2,309, 639
REMICs Ser. 16-3, Class MI, 10, 5.50% 2/25/46 7,774, 262 1,510, 539
REMICs Ser. 15-86, Class MI, 10, 5.50% 11/25/45 9, 230, 986 1,885, 521
REMICs Ser. 10-109, Class IM, 10, 5.50% 9/25/40 19, 607, 795 3, 363, 745
REMICs Ser. 18-51, Class BI, 10, 5.50% 7/25/38 13, 355, 957 2, 044, 200
REMICs FRB Ser. 03-W1l, Class Al, 5.334% 6/25/33 v 363 379
REMICs Trust FRB Ser. 04-W7, Class A2, 5.213% 3/25/34 W 4,619 5,093
REMICs Ser. 17-19, Class IH, 10, 5.00% 3/25/47 11, 028, 881 2,151, 073
REMICs Ser. 12-151, Class IM, 10, 5.00% 4/25/42 13, 484, 422 2,035, 413
REMICs FRB Ser. 03-W14, Class 2A, 4.627% 1/25/43 v 13, 808 14, 438
REMICs IFB Ser. 11-123, Class KS, 10, ((-1 x 1 Month US LIBOR)
+ 6.60%), 4.582%, 10/25/41 1,461, 412 198, 781
REMICs Ser. 17-66, 10, 4.50% 9/25/47 11, 480, 305 1,962, 559
REMICs Ser. 17-32, Class IP, 10, 4.50% 5/25/47 12, 326, 074 2, 415, 064
Trust FRB Ser. 04-W2, Class 4A, 4.424% 2/25/44 W 9, 248 9,541
REMICs IFB Ser. 18-47, Class SA, 10, ((~1 x 1 Month US LIBOR)
+ 6.25%), 4.232% 7/25/48 8,786,005 1,559, 779
REMICs TFB Ser. 18-36, Class SD, 10, ((~1 x 1 Month US LIBOR)
+ 6.25%), 4.230% 6/25/48 27, 862, 633 4,905, 258
REMICs IFB Ser. 18-20, Class SB, 10, ((~1 x 1 Month US LIBOR)
+ 6.25%), 4.232%, 3/25/48 12,841, 625 2,319,553
Trust FRB Ser. 03-W3, Class 1A4, 4.202% 8/25/42 v 27, 493 28, 944
REMICs IFB Ser. 17-104, Class SL, 10, ((-1 x 1 Month US LIBOR) 29, 152, 931 5. 485, 205

+ 6.15%), 4.132%, 1/25/48




N S f B
=R (66.2%) + (DD%) (f]\iﬁim (ﬂjjiﬂ/ﬂl/)
BB T — 7 — VIEBIER (05 F)

Federal National Mortgage Association

REMICs TFB Ser. 16-81, Class SA, 10, ((-1 x 1 Month US LTBOR)

+6.15%), 4.132% 11/25/46 25, 818, 748 4. 789, 636
REMICs IFB Ser. 16-83, Class BS, 10, ((-1 x 1 Month US LIBOR)

+6.10%), 4.082%, 11/25/46 29,906, 117 , 689, 800
REMICs TFB Ser. 16-85, Class SL, 10, ((-1 x 1 Month US LTBOR)

+6.10%), 4.082% 11/25/46 44, 197, 563 7. 190,944
REMICs TFB Ser. 16-50, Class SM, 10, ((-1 x 1 Month US LTBOR)

£ 6.108). 4 08%% 82546 20, 216, 227 3,474, 688
REMICs IFB Ser. 19-45, Class SD, 10, ((-1 x 1 Month US LIBOR)

+ 6.05%), 4.032% 8/25/49 12,755, 581 2,248,111
REMICs TFB Ser. 16-8, Class SA, 10, ((-1 x 1 Month US LIBOR)

+ 6.05%), 4.032%, 3/25/46 22,948, 967 3,908, 946
REMICs Ser. 15-83, 10, 4.00% 10/25/43 5,528, 278 732, 497
REMICs Ser. 12-118, Class PI, 10, 4.00% 6/25/42 6, 067, 472 802, 105
REMICs Ser. 12-62, Class MI, 10, 4.00% 3/25/41 3,973, 804 368, 372
REMICs Ser. 12-104, Class HI, 10, 4.00% 9/25/27 7,213,222 644, 962
REMICs IFB Ser. 19-58, Class SA, 10, ((-1 x 1 Month US LIBOR)

+0.00%), 3.968% 10/25/49 16, 420, 000 2,874, 758
REMICs Ser. 16-70, Class QI, 10, 3.50% 10/25/46 24,057, 980 3, 260, 056
REMICs Ser. 15-10, Class AT, 10, 3.50% 8/25/43 9,837, 875 1,059, 627
REMICs Ser. 12-124, Class JI, 10, 3.50% 11/25/42 2, 994, 268 262, 597
REMICs Ser. 13-22, Class PI, 10, 3.50% 10/25/42 8, 608, 959 1,242, 981
REMICs Ser. 12-114, Class NI, 10, 3.50% 10/25/41 11, 949, 763 1,401, 284
REMICs Ser. 13-55, Class IK, 10, 3.00% 4/25/43 5,980, 991 522, 069
REMICs Ser. 13-6, Class JI, 10, 3.00% 2/25/43 11,617, 629 1,016, 543
REMICs Ser. 12-151, Class PI, 10, 3.00% 1/25/43 6, 066, 427 538, 347
REMICs Ser. 12-145, Class TI, 10, 3.00% 11/25/42 4,113,093 186, 208
REMICs Ser. 13-35, Class IP, 10, 3.00% 6/25/42 3,916, 592 210, 219
REMICs Ser. 13-55, Class PT, 10, 3.00%, 5/25/42 8, 426, 735 430, 193
REMICs Ser. 13-53, Class JI, 10, 3.00% 12/25/41 7,323, 102 536, 549
REMICs Ser. 13-23, Class PI, 10, 3.00% 10/25/41 4,967, 961 161, 741
REMICs Ser. 13-30, Class IP, 10, 3.00% 10/25/41 6, 845, 973 224, 201
REMICs Ser. 13-23, Class LT, 10, 3.00% 6/25/41 4, 866, 025 164, 949
REMICs Ser. 14-28, Class AT, 10, 3.00% 3/25/40 7,658, 057 551, 005
REMICs FRB Ser. 07-95, Class A3, (1 Month US LIBOR + 0.25%),

2 3058,  8/27/36 25, 120, 382 24, 176, 677
REMICs Trust Ser. 98-W5, Class X, 10, 1.45% 7/25/28 v 1,720, 089 49, 539
REMICs Trust Ser. 98-W2, Class X, 10, 0.918% 6/25/28 6, 123, 075 199, 000
REMICs FRB Ser. 01-50, Class BI, 10, 0.376% 10/25/41 3,317, 957 14, 267
REMICs Ser. 01-79, Class BI, 10, 0.276% 3/25/45 v 1,881, 509 15, 993
REMICs Ser. 03-34, Class P1, PO, zero %, 4/25/43 75,515 62, 677
REMICs Ser. 08-53, Class DO, PO, zero %, 7/25/38 212,129 199, 244
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Federal National Mortgage Association
REMICs Ser. 07-64, Class LO, PO, zero %, 7/25/37 28,016 26, 466
REMICs Ser. 07-44, Class CO, PO, zero %, 5/25/37 110, 591 95, 661
REMICs Ser. 07-14, Class KO, PO, zero %, 3/25/37 6, 987 6, 152
REMICs Ser. 06-125, Class 0X, PO, zero %, 1/25/37 1,215 1, 086
REMICs Ser. 06-84, Class OT, PO, zero %, 9/25/36 2,227 2,016
REMICs Ser. 06-46, Class 0C, PO, zero %, 6/25/36 3, 361 2,965
REMICs Ser. 08-36, Class OV, PO, zero %, 1/25/36 34, 022 30, 554

Government National Mortgage Association
Ser. 16-75, Class LI, 10, 6.00% 1/20/40 6, 969, 899 1,515,953
Ser. 14-137, Class ID, 10, 5.50% 9/16/44 6, 976, 334 1,471, 635
Ser. 18-127, Class ID, 10, 5.00% 7/20/45 247,994 31, 061
Ser. 15-89, Class LI, 10, 5.00% 12/20/44 9, 308, 928 1,898, 184
Ser. 14-133, Class IP, 10, 5.00% 9/16/44 6, 047, 431 1,159,413
Ser. 14-76, 10, 5.00% 5/20/44 5, 552, 652 1,121, 863
Ser. 13-51, Class QI, 10, 5.00% 2/20/43 6, 865, 680 1, 106, 984
Ser. 13-3, Class IT, 10, 5.00% 1/20/43 3,129, 334 630, 248
Ser. 13-6, Class 0I, 10, 5.00% 1/20/43 15, 804, 954 3,128,275
Ser. 10-35, Class UI, 10, 5.00% 3/20/40 2,745, 316 552, 889
Ser. 10-9, Class UI, 10, 5.00% 1/20/40 13,044, 125 2,659, 697
Ser. 09-121, Class UI, 10, 5.00% 12/20/39 7,765, 906 1, 565, 296

_ - 9

i#g7gif.11}12}§6C1ass SB, 10, ((-1 x 1 Month US LIBOR) + 6.71%), 1,822, 331 16, 633
£F252zf'1;§£é§i§ Class SP, 10, ((-1 x 1 Month US LIBOR) + 6.70%), 7,467, 370 1, 535, 441
ifg5ng.4}é6}gg’ Class SK, 10, ((-1 x 1 Month US LIBOR) + 6.60%), 9,152, 816 2,013, 620
Ser. 18-1, 10, 4.50% 1/20/48 12, 542, 342 1,713,905
Ser. 18-127, Class IB, 10, 4.50% 6/20/45 2, 855, 304 281, 704
Ser. 13-34, Class HI, 10, 4.50% 3/20/43 9, 827, 583 1,796, 417
Ser. 12-129, 10, 4.50%, 11/16/42 5,097, 659 1,038, 444
Ser. 12-91, Class IN, 10, 4.50% 5/20/42 2,490, 483 482, 451
Ser. 10-35, Class AI, 10, 4.50% 3/20/40 9,111,444 1, 150, 692
Ser. 10-35, Class DI, 10, 4.50% 3/20/40 12, 936, 054 2,351,775
Ser. 10-35, Class QI, 10, 4.50% 3/20/40 3,630, 892 645, 487
Ser. 10-9, Class QI, 10, 4.50% 1/20/40 2,137,518 400, 357
Ser. 09-121, Class CI, 10, 4.50% 12/16/39 8, 199, 349 1,674,433
if?52§f.6}3632é Class LS, 10, ((-1 x 1 Month US LIBOR) + 6.20%), 12,375,119 1,732, 517
IFB Ser. 13-87, Class SA, 10, ((-1 x 1 Month US LIBOR) + 6.20%), 18, 813, 038 3, 433, 754

4.156%, 6/20/43
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Government National Mortgage Association
i#?gi;f.l}?giiﬁ Class SE, 10, ((-1 x 1 Month US LIBOR) + 6.15%), 11, 444, 763 1. 964, 820
f]i%ozlz,r' 2}2632’0 Class SC, 10, ((-1 x 1 Month US LIBOR) + 6.15%), 1,238, 058 920, 523
iFEBSQT.S}ga}ZS, Class JS, 10, ((-1 x 1 Month US LIBOR) + 6.10%), 13, 456, 163 1,902, 702
ifg5gif'7}26§i§ Class SL, 10, ((-1 x 1 Month US LIBOR) + 6.10%), 21, 069, 862 9. 559, 567
ifgong.gigsgié Class KS, 10, ((-1 x 1 Month US LIBOR) + 6.05%), 1,203, 672 187, 955
ifgoggf'ﬁ}ggjié Class SJ, 10, ((-1 x 1 Month US LIBOR) + 6.05%), 1,055, 074 154, 305
Ser. 16-69, 10, 4.00%, 5/20/46 3,793, 443 550, 656
Ser. 16-27, Class IB, 10, 4.00% 11/20/45 8, 032, 862 1,225, 248
Ser. 15-94, 10, 4.00% 7/20/45 18, 423, 336 3,629, 397
Ser. 15-53, Class MI, 10, 4.00% 4/16/45 6, 903, 285 1,344, 070
Ser. 14-2, Class IL, 10, 4.00% 1/16/44 1, 490, 975 265, 123
Ser. 14-100, Class NI, 10, 4.00% 6/20/43 12,573,676 1, 305, 854
Ser. 13-67, Class IP, 10, 4.00% 4/16/43 9, 045, 967 1, 785,131
Ser. 13-165, Class IL, 10, 4.00% 3/20/43 3, 304, 550 518, 859
Ser. 12-56, Class IB, 10, 4.00%, 4/20/42 8, 141, 795 1, 404, 080
Ser. 12-38, Class MI, 10, 4.00% 3/20/42 14,098, 713 2,598, 957
Ser. 12-47, Class CI, 10, 4.00% 3/20/42 3,757,196 620, 861
Ser. 14-104, 10, 4.00%, 3/20/42 9, 645, 033 1,447,720
Ser. 14-4, Class IK, 10, 4.00% 7/20/39 3,461, 785 190, 551
Ser. 11-71, Class IK, 10, 4.00% 4/16/39 1,521, 443 79, 826
Ser. 10-114, Class MI, 10, 4.00% 3/20/39 3,177,539 116, 043
Ser. 14-182, Class BI, 10, 4.00% 1/20/39 11, 354, 157 1,587, 753
;Fg5ng.8}§6}ii’ Class SA, 10, ((-1 x 1 Month US LIBOR) + 5.60%), 9, 299, 408 1,453, 032
Ser. 16-156, Class PI, 10, 3.50% 11/20/46 13, 397, 259 656, 466
Ser. 18-127, Class IE, 10, 3.50% 1/20/46 8, 602, 942 903, 481
Ser. 13-79, Class PI, 10, 3.50% 4/20/43 10, 255, 856 1,111, 325
Ser. 15-168, Class IG, 10, 3.50% 3/20/43 10, 070, 923 1, 200, 285
Ser. 13-37, Class JI, 10, 3.50% 1/20/43 4, 657, 864 575, 852
Ser. 13-27, Class PI, 10, 3.50% 12/20/42 4, 060, 231 488, 649
Ser. 12-136, 10, 3.50% 11/20/42 9, 608, 941 1,653,015
Ser. 18-127, Class IA, 10, 3.50% 4/20/42 21,953, 180 1, 680, 296
Ser. 14-102, Class IG, 10, 3.50% 3/16/41 3,467,715 266, 010
Ser. 15-52, Class KI, 10, 3.50% 11/20/40 7,528,915 734, 069
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Government National Mortgage Association
Ser. 15-99, Class TI, 10, 3.50% 4/20/39 7,938, 457 371,188
Ser. 15-24, Class AI, 10, 3.50% 12/20/37 10, 043, 837 671,312
Ser. 15-24, Class IC, 10, 3.50% 11/20/37 3,191, 679 222,141
Ser. 12-48, Class AI, 10, 3.50% 2/20/36 5, 644, 491 318, 121
Ser. 14-160, Class IB, 10, 3.00% 11/20/40 10, 386, 082 425,871
Ser. 14-141, Class CI, 10, 3.00% 3/20/40 4, 346, 662 237, 762
Ser. 14-174, Class AI, 10, 3.00% 11/16/29 4,758, 875 419, 257
Ser. 16-H18, Class QI, 10, 2.869%, 6/20/66 W 23,811, 436 2,807,702
Ser. 17-H03, Class KI, 10, 2.663%, 1/20/67 v 27,492, 149 3,524, 603
Ser. 16-H13, Class IK, 10, 2.618%, 6/20/66 W 22, 882, 634 2, 860, 329
Ser. 16-H17, Class DI, 10, 2.615%, 7/20/66 W 24, 291, 537 2,377,583
Ser. 15-H22, Class GI, 10, 2.577% 9/20/65 ¥ 20, 659, 168 2, 388, 200
Ser. 17-H04, Class BI, 10, 2.538%, 2/20/67 v 18, 359, 981 2,386, 798
Ser. 17-H08, Class GI, 10, 2.442%, 2/20/67 W 18, 180, 865 2,681,678
Ser. 17-H08, Class EI, 10, 2.419%, 2/20/67 20, 067, 017 2,458, 210
Ser. 16-H04, Class HI, 10, 2.38%, 7/20/65 W 17,728, 100 1, 467, 887
Ser. 16-H24, Class KI, 10, 2.361% 11/20/66 v 12,079, 828 1, 540, 178
Ser. 18-H02, Class IM, 10, 2.346%, 2/20/68 W 13,981, 293 2,009, 811
Ser. 16-H27, Class GI, 10, 2.32%, 12/20/66 W 27,822, 362 3, 561, 847
Ser. 18-H02, 10, 2.312%, 1/20/68 W 10,817,611 1, 369, 077
Ser. 17-H06, Class MI, 10, 2.306% 2/20/67 v 30, 600, 172 3,402, 005
Ser. 17-H14, Class LI, 10, 2.295%, 6/20/67 W 11, 503, 940 1, 366, 093
Ser. 16-H07, Class PI, 10, 2.275%, 3/20/66 W 36, 421, 191 4,142, 911
Ser. 18-H05, Class ID, 10, 2.258%, 3/20/68 W 10, 096, 006 1, 312, 481
Ser. 16-H23, Class NI, 10, 2.258%, 10/20/66 v 39, 735, 442 4, 490, 105
Ser. 18-H01, Class XI, 10, 2.254%, 1/20/68 19, 519, 806 2,903, 571
Ser. 16-H03, Class AI, 10, 2.229%, 1/20/66 W 19, 284, 748 1, 759, 733
Ser. 18-H04, Class JI, 10, 2.227% 3/20/68 W 22,233, 305 2,763, 600
Ser. 17-H08, Class NI, 10, 2.226%, 3/20/67 v 17,961, 796 1, 995, 556
Ser. 17-H25, Class CI, 10, 2.214% 12/20/67 v 24,181, 389 3, 445, 848
Ser. 17-H14, Class JI, 10, 2.191%, 6/20/67 8, 758, 851 1,226, 239
Ser. 17-H25, Class AI, 10, 2.176%, 12/20/67 v 9, 596, 394 1,127,576
Ser. 17-H03, Class CI, 10, 2.173% 12/20/66 v 14, 710, 886 1, 746, 918
Ser. 15-H10, Class HI, 10, 2.167%, 4/20/65 W 27, 805, 441 2,396, 829
Ser. 16-H14, Class AI, 10, 2.165%, 6/20/66 W 17, 823, 415 1,827, 417
Ser. 16-H24, Class JI, 10, 2.159%, 11/20/66 v 6, 421, 009 778, 547
Ser. 16-H24, 10, 2.117%, 9/20/66 v 19, 265, 160 2,119, 168
Ser. 16-H06, Class AI, 10, 2.107%, 2/20/66 14, 213, 889 1,271, 830
Ser. 16-H11, Class HI, 10, 2.097%, 1/20/66 W 57, 958, 384 4, 854, 015




T VRES (66.20) ¢ (55%) Fass e

BB T — 7 — VIEBIER (05 F)

Government National Mortgage Association
Ser. 16-H06, Class HI, 10, 2.082%, 2/20/66 18, 805, 468 1, 583, 383
Ser. 16-HO01, Class HI, 10, 2.072% 10/20/65 v 11, 741, 440 863, 853
FRB Ser. 15-H16, Class XI, 10, 2.052%, 7/20/65 v 13,551, 113 1,439, 128
Ser. 15-H24, Class HI, 10, 2.034%, 9/20/65 ¥ 23,228,512 1,442,072
Ser. 15-H13, Class AI, 10, 2.034%, 6/20/65 v 22,776, 351 2,049, 872
Ser. 17-H20, Class AI, 10, 1.997% 10/20/67 v 35, 348, 046 4, 628, 385
Ser. 17-H16, Class HI, 10, 1.978% 8/20/67 W 13, 433, 000 1,276, 135
Ser. 15-H04, Class AI, 10, 1.963% 12/20/64 v 24,219, 931 1,937, 594
Ser. 15-H23, Class TI, 10, 1.932% 9/20/65 v 21,022, 663 2,053,914
Ser. 17-H23, Class BI, 10, 1.911% 11/20/67 v 13, 662, 494 1,429, 097
Ser. 16-H04, Class KI, 10, 1.891%, 2/20/66 W 21,757,911 1, 604, 646
Ser. 15-H23, Class DI, 10, 1.88%, 9/20/65 W 6, 481, 381 584, 783
Ser. 16-H10, Class AI, 10, 1.873% 4/20/66 v 30, 898, 516 2,091, 088
Ser. 17-H09, 10, 1.861%, 4/20/67 v 16, 560, 676 1, 5680, 220
Ser. 17-H10, Class MI, 10, 1.853%, 4/20/67 19,972, 543 1, 869, 430
Ser. 15-H25, Class BI, 10, 1.85% 10/20/65 v 15,999, 480 1,491, 152
Ser. 16-H06, Class DI, 10, 1.782%, 7/20/65 23,026, 772 1,771, 334
Ser. 15-H22, Class AI, 10, 1.776% 9/20/65 W 32, 988, 693 3, 193, 305
Ser. 15-H20, Class CI, 10, 1.746%, 8/20/65 W 29, 859, 062 3,078, 469
Ser. 17-H25, 10, 1.728%, 11/20/67 W 15,430,914 1,779, 377
Ser. 14-H25, Class BI, 10, 1.706% 12/20/64 v 19, 732, 049 1, 450, 661
Ser. 14-H21, Class AI, 10, 1.631% 10/20/64 v 24, 320, 759 2,031, 464
Ser. 14-H18, Class CI, 10, 1.617%, 9/20/64 15, 591, 445 1,297,115
Ser. 17-H06, Class EI, 10, 1.60% 2/20/67 W 14, 166, 107 969, 684
Ser. 16-H08, Class GI, 10, 1.446%, 4/20/66 v 16, 208, 751 844, 298
FRB Ser. 11-H07, Class FI, 10, 1.259%, 2/20/61 w 62, 059, 172 1, 768, 686
Ser. 12-H11, Class FI, 10, 1.232%, 2/20/62 w 36,171, 190 1,115, 954
Ser. 11-H16, Class FI, 10, 1.055%, 7/20/61 ¥ 26, 896, 801 918, 284
Ser. 10-151, Class KO, PO, zero %, 6/16/37 673, 522 592, 383
Ser. 06-36, Class 0D, PO, zero %, 7/16/36 7,609 6, 594

GSMPS Mortgage Loan Trust 144A
FRB Ser. 98-2, 10, 1.004%, 5/19/27 v 170, 029 -
FRB Ser. 99-2, 10, 0.84%, 9/19/27 v 503, 147 4,428
FRB Ser. 98-3, 10, zero %, 9/19/27 v 224,539 -
FRB Ser. 98-4, 10, zero %, 12/19/26 W 392, 345 -

360, 508, 946
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FRB Ser. 14-CR17, Class D, 5.012%, 5/10/47 v 2,371, 000 2,408,772

FRB Ser. 14-CR19, Class D, 4.906%, 8/10/47 W 3, 620, 000 3,617, 131

Ser. 12-CR4, Class B, 3.703%, 10/15/45 1,179, 000 1, 140, 847
DBUBS Mortgage Trust 144A FRB Ser. 11-LC3A, Class D, 5.512%, 8/10/44 W 6, 001, 000 6, 243, 032
GS Mortgage Securities Trust

FRB Ser. 14-GC18, Class C, 5.157%, 1/10/47 W 3,437,000 3,532, 549

FRB Ser. 14-GC22, Class C, 4.847%, 6/10/47 1, 596, 000 1,686, 817
i§6g$%fggfioiz;uiltles Trust 144A FRB Ser. 14-GC24, Class D, 5,349, 000 4, 502, 290
g?ggg S?mzéggéi} gﬁigizgeWSecur1t1es Trust 144A FRB Ser. Cl4, 4,088, 000 4,027,093
JPMorgan Chase Commercial Mortgage Securities Trust

Ser. 06-LDP9, Class AMS, 5.337%, 5/15/47 2,796, 652 2,575, 160

FRB Ser. 13-LC11, Class D, 4.307%, 4/15/46 2, 891, 000 2,600,913
JPMorgan Chase Commercial Mortgage Securities Trust 144A

FRB Ser. 11-C3, Class D, 5.853%, 2/15/46 v 1, 980, 000 1,972,735

FRB Ser. 11-C3, Class E, 5.853%, 2/15/46 v 1, 629, 000 1,574, 764

FRB Ser. 10-C2, Class D, 5.786%, 11/15/43 ¥ 1, 946, 000 1,972, 665
gFggi;yCTgTigiigleortgage Trust FRB Ser. 06-4, Class C, 9,999, 413 1,833, 405
Morgan Stanley Bank of America Merrill Lynch Trust 144A

FRB Ser. 13-C12, Class E, 4.924%, 10/15/46 2,993, 584 2,710, 949

FRB Ser. 13-C10, Class F, 4.218%, 7/15/46 ¥ 2, 316, 000 1, 959, 569
Morgan Stanley Capital I Trust 144A

FRB Ser. 12-C4, Class E, 5.60% 3/15/45 v 2,436, 000 2,046, 240

FRB Ser. 11-C3, Class E, 5.292%, 7/15/49 v 8, 047, 130 8,001, 192
UBS Commercial Mortgage Trust 144A

FRB Ser. 12-Cl, Class D, 5.728%, 5/10/45 v 4,527,000 4,532,116

FRB Ser. 12-Cl, Class E, 5.00% 5/10/45 v 2,266, 000 2,118,933
g?iszaﬁf1ZY23§?mT§§T8?i5M§rtgage Trust 144A FRB Ser. 12-C4, 1,594, 000 1,594, 815
g?isglgfgg?;gzg?mTiigjié yortgage Trust 144A FRB Ser. 11-Cl1, 3, 176, 000 3,300, 063
X?éé;’F?§§?5§Z§mercial Mortgage Trust 144A Ser. 10-Cl, Class E, 1,201, 000 1,166, 126
WF-RBS Commercial Mortgage Trust 144A

Ser. 11-C4, Class E, 5.397%, 6/15/44 v 1, 659, 568 1, 659, 300

FRB Ser. 12-C9, Class D, 4.971%, 11/15/45 ¥ 5, 183, 466 5,235, 638

FRB Ser. 12-C9, Class E, 4.971%, 11/15/45 ¥ 2,012, 000 1,831, 280

77,020, 084



S VHS (66.26) + (55%) By e
FEBUR RBEBIET o — M IRFESR (19, 1%)

Arroyo Mortgage Trust 144A Ser. 19-3, Class M1, 4.204%, 10/25/48 w 750, 000 751, 635
ETzzéeYAgfng?gég%)MT§}§g§g6PaSS*Through Trust Ser. 06-C, 8, 140, 000 8, 184, 058
Bear Stearns Alt-A Trust FRB Ser. 05-8, Class 21A1, 4.183%, 10/25/35 w 879, 697 818, 510
Bellemeade Re, Ltd. 144A

§g§2§?£% t;;i%ugi?ss M2, (1 Month US LIBOR + 3.35%), 5.368%, 3, 760, 000 3, 868, 100
2525§;§.(é§;iﬁaaglass MIC, (1 Month US LIBOR + 1.60%), 3.618%, 9,230, 000 9,997, 491
i e Lo S g e snowo s
(oot Miemasioe Lo s 110 S 06 00, Cls 1 soman s
R T s
Federal Home Loan Mortgage Corporation
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Federal Home Loan Mortgage Corporation 144A

e S et T e e Clse B w670
zﬁgg?ggdWCredit Risk Transfer Trust Ser. 19-2, Class M, 4. 75%, 1,129, 000 1,143, 738
Structured Agency Credit Risk Trust FRN Ser. 19-DNA1, Class M2, 997, 000 1,011, 503

(1 Month US LIBOR + 2.65%), 4.668%, 1/25/49
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Federal Home Loan Mortgage Corporation 144A

R
T
Federal National Mortgage Association
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Federal National Mortgage Association

Connecticut Avenue Securities FRB Ser. 18-C02, Class 2M2

(1 Month US LIBOR + 2.20%), 4.218%, 8/25/30 5, 335, 000 5,375, 991

Connecticut Avenue Securities FRB Ser. 18-C03, Class 1M2

(1 Month US LIBOR + 2. 15%), 4.168% 10/25/30 2,725,000 2,748, 255
Federal National Mortgage Association 144A Connecticut Avenue
Securities Trust FRB Ser. 19-R02, Class 1M2, (1 Month US LIBOR 755, 000 759, 888
+2.30%), 4.318%, 8/25/31
HarborView Mortgage Loan Trust FRB Ser. 05-2, Class 1A,
(1 Month US LIBOR + 0.52%), 2.577% 5/19/35 1,316,048 832,484
JPMorgan Alternative Loan Trust FRB Ser. 06-A6, Class 1Al,
(1 Month US LIBOR + 0.16%), 2.178%, 11/25/36 2, 365, 279 2,290, 153
iegg%y ¥?g;§g§e Asset Trust 144A FRB Ser. 19-GS2, Class A2, 1, 220, 000 1,216, 340
Morgan Stanley ABS Capital I, Inc. Trust FRB Ser. 04-HE9, Class M2,
(1 Month US LIBOR + 0.93%), 2.948%, 11/25/34 1,091,620 1,088, 675
Oaktown Re II, Ltd. 144A FRB Ser. 18-1A, Class M2, (1 Month US LIBOR
+2.85%), 4.868%, 7/25/28 (Bermuda) 2,980,000 2, 988, 381
Oaktown Re III, Ltd. 144A

FRB Ser. 19-1A, Class B1B, (1 Month US LIBOR + 4.35%), 6.368%,

7/25/29 (Bermuda) 695, 000 697, 538

FRB Ser. 19-1A, Class BlA, (1 Month US LIBOR + 3.50%), 5.518%,

7/25/29 (Bermuda) 574, 000 575,835
Oaktown Re, Ltd. 144A FRB Ser. 17-1A, Class M2, (1 Month US LIBOR
+4.00%), 6.018% 4/25/27 (Bermuda) 1, 668, 060 1,703,715

. . B .

gﬁggyzgdeortgage Residential Trust 144A Ser. 19-1, Class M1, 3.764%, 980, 000 983, 675
Structured Asset Mortgage Investments II Trust FRB Ser. 06-AR7
Class AIBG, (1 Month US LIBOR + 0.12%), 2.138%, 8/25/36 553, 439 506, 060
WaMu Mortgage Pass—Through Certificates Trust

FRB Ser. 05-AR14, Class 1A2, 4.166%, 12/25/35 W 5, 360, 510 5, 379, 056

FRB Ser. 05-AR8, Class 2AC2, (1 Month US LIBOR + 0.92%)

2. 038%, 7/25/45 ’ 985, 794 977, 649
Wells Fargo Home Equity Asset—Backed Securities Trust FRB
Ser. 07-2, Class A3, (1 Month US LIBOR + 0.23%), 2.248%, 4/25/37 1, 544, 547 1,503,193

176, 854, 175

T —Vilkgaat (R4S 616, 504, 875K FL) 614, 383, 205
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Bank of America N.A.

3.312/ 3 > A ¥k R/VLIBOR-BBA /20384E11 1 20284114 /3. 312 73, 288, 200 10, 375, 410
2. 785,/ 3 ZA WK RVLIBOR-BBA,20474F 1 A 202741 H /2. 785 22, 487, 600 4,391, 603
2.3075,/ 3 7> 42K N /LLIBOR-BBA,20524F 6 H 202246 H /2. 3075 9, 706, 600 1,732, 240
(3.312) /3 »H ¥k K/LLIBOR-BBA, 2038411 A 20284E11H /3. 312 73, 288, 200 1, 560, 306
(2.785) / 3 7> A ¥k K/LLIBOR-BBA, 20474F 1 H 202741 H /2. 785 22, 487, 600 962, 020
(2.3075) / 3 A ¥k R/LLIBOR-BBA, 20524F 6 H 20224£ 6 A /2. 3075 9, 706, 600 427, 479
Citibank, N.A.

(1.30) / 3 A ¥k R/LLIBOR-BBA /' 20244£12 1 20194121 /1. 30 151, 689, 700 1,773, 253
Goldman Sachs International

2. 7475,/ 3 /A ¥k KIVLIBOR-BBA,20304F 2 H 20204F 2 H /2.7475 72, 086, 800 7,978, 567
(2.983) / 3 7> A ¥ K/LLIBOR-BBA,/ 20524F 5 H 20224E 5 H 2. 983 21, 113, 200 311, 631
(2.7475) / 3 A ¥k RVLIBOR-BBA,20304F 2 A 202042 H /2. 7475 72, 086, 800 7,930
JPMorgan Chase Bank N.A.

3.162, 3 7> A ¥k K/LLIBOR-BBA, 2033411 H 20204E11H /3. 162 35, 660, 900 6, 447, 491
3.096,” 3 7> H ¥k RVLIBOR-BBA,20294F11H 20194E11H /3. 096 28, 528, 700 4,073, 328
(3.162) / 3 7> A ¥k K/LLIBOR-BBA, 20334511 H 20204£11H /3. 162 35, 660, 900 34,234
(3.095) /" 3 A ¥k KILVLIBOR-BBA,20214F11 H 20194F11H 3. 095 71, 321, 800 71
(3.096) / 3 7> A ¥k K /LLIBOR-BBA, 20294E11 H 20194£114 /3. 096 28, 528, 700 29
Morgan Stanley & Co. International PLC

2.7725,/ 3 /A ¥k KILVLIBOR-BBA,20314F 2 H 20214E 2 H /2.71725 67, 069, 200 7,529, 188
2.764, 3 7> A ¥k R/VLIBOR-BBA /20314E 2 H 20214E 2 H /2. 764 67, 069, 200 7, 481, 569
2.8025, 3 7 A ¥k KILVLIBOR-BBA,20564F 4 H 202644 H 2.8025 24, 028, 900 6, 689, 405
(2.8025) /3 /" A ¥k R/LLIBOR-BBA, 20564F 4 H 202644 B /2. 8025 24, 028, 900 1, 196, 880
(1.613) /3 7 H ¥k K/LLIBOR-BBA,20344F 8 A 20244E 8 H /1. 613 17, 746, 600 998, 246
1.613,7 3 7» A 42K F/LLIBOR-BBA,20344F 8 H 20244E8 A ,/1.613 17, 746, 600 824, 152
(2.7725) / 3 7AWk R/LLIBOR-BBA, 20314F 2 H 20214E 2 B /2. 7725 67, 069, 200 181, 087
(2.764) / 3 1AMk KILVLIBOR-BBA, 20314 2 A 20214E 2 A /2.764 67, 069, 200 175, 721
(2.904) / 3 7> A ¥ K /LLIBOR-BBA,20514F 5 H 20214E 5 A /2. 904 9, 048, 500 75, 284
(2.265) /3 7 H¥k KILLIBOR-BBA, 2029410 A 20194E10H /2. 265 88, 821, 200 89
(3.0975) /3 7> H ¥k K/LLIBOR-BBA,/20214E11 1 20194111 /3. 0975 71, 321, 800 71
UBS AG

(1.6125) / 3 A ¥k RVLIBOR-BBA,20344F 8 A 20244E8 H /1.6125 17, 746, 600 998, 601
1. 6125, 3 7> ¥k F/LLIBOR-BBA,/ 20344 8 A 20244E 8 /1. 6125 17, 746, 600 823, 797
RFBEEAT v F « T2 a 5 67, 049, 682

(BT 41, 947, 929k Kv)
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JPMorgan Chase Bank N.A.
Government National Mortgage Association 30 yr 3.00% TBA 20194£108
commitments (=1— /1) 103. 25 84, 000, 000 84, 000, 000 4, 368
; aoo—Racke curities 0 :
Unlfgrm Mortgage—Backed Securities 30 yr 3.00% TBA 20194£10H 331, 000, 000 331, 000, 000 214, 819
commitments (=—/L) 101. 72
Uniform Mortgage—Backed Securities 30 yr 3.00% TBA 20194£108
commi tments (=1—/1) 102. 16 27, 000, 000 27, 000, 000 1, 458
. - . N -
Unlfgrm Mortgagﬂe Backed Securities 30 yr 3.00% TBA 20194118 50, 000, 000 50, 000, 000 165, 000
commitments (7> k) 101. 24
) ~ . N )
Umfgrm Mortgage—Backed Securities 30 yr 3.00% TBA 201941118 50, 000, 000 50, 000, 000 27,950
commitments (7> k) 99. 74
Uniform Mortgage—Backed Securities 30 yr 3.00% TBA 201942108
commitments (7 k) 100. 49 34, 000, 000 34, 000, 000 374
Uniform Mortgage—Backed Securities 30 yr 3.00% TBA 20194E10H
comnitments (7 k) 100. 30 34, 000, 000 34, 000, 000 102
. B . N
Unlfgrm MortgagDe Backed Securities 30 yr 3.00% TBA 20194£108 34, 000, 000 34, 000, 000 2
commitments (Fv k) 100. 12
Uniform Mortgage—Backed Securities 30 yr 3.50% TBA 20194E10H
commitments (=t—1) 102. 94 342, 000, 000 342, 000, 000 27,018
) ~ . N )
Umfgrm Mortgage—Backed Securities 30 yr 4.00% TBA 20194101 119, 000, 000 119, 000, 000 13, 447
commitments (=1—/L) 103. 98
RIRFHEAT > a A7 (AR 3, 433, 283K Fv) 454, 570
. - Failiin) LEZ0]
LD o N n E 2.5%) = Al .
7 /]\ /7DJ‘.E% ( Ai) Ck R L) Ck R L)
Finance of America Structured Securities Trust 144A Ser. 19-HB1, Class M5, 6.00% 4/25/29 W 1, 700, 000 1, 623, 330
Mello Warehouse Securitization Trust 144A
FRB Ser. 18-W1, Class A, (1 Month US LIBOR + 0.85%), 2.868%, 11/25/51 5,470, 000 5,470, 000
FRB Ser. 19-1, Class A, (1 Month US LIBOR + 0.80%), 2.818%, 6/25/52 2,841, 000 2,841, 000
Station Place Securitization Trust 144A
FRB Ser. 19-11, Class A, (1 Month US LIBOR + 0.75%), 2.787%, 10/24/20 2,177,000 2,177,000
FRB Ser. 19-7, Class A, (1 Month US LIBOR + 0.70%), 2.737% 9/24/20 4, 463, 000 4, 463, 000
FRB Ser. 19-3, Class A, (1 Month US LIBOR + 0.70%), 2.737% 6/24/20 4, 590, 000 4, 590, 000
FRB Ser. 18-8, Class A, (1 Month US LIBOR + 0.70%), 2.737% 2/24/20 2, 389, 000 2, 389, 000
Ty by ZREEAR (RIGEM 23, 532, 061K F/L) 23, 553, 330



_ . . Liapn kg FREATR
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20194510 A 1 Aimidll, SEZhFIEI D 2. 370%. HIRMAEST, 754, 485K KLd
20194 9 H30H -+, HSBC Bank USA, National Association& 02384, 750, 000K KL

SHEBEREZKNCE T R (FIEY 3.000% 72255, 500%, 20254E4 4 1 B 5 37, 752, 000 37, 752, 000
20494F 2 A 1 A £ TOMICHE A %1% 5392, 470, 836Kk KAV OKFEE—5 — Uk

R LT D)

SNhFB e HRA P e wFR— v =Sy e 77K 1L58% L 10, 0001 10, 000
State Street Institutional U.S. Government Money Market Fund, Premier Class 1.88% P 5,333, 0001 5, 333, 000
KEMEEEYGES, EFIE D 2. 046%, 20194127 5 H #4 § 2,982, 000 2,972, 388
KEMBEERES:. JZ0RIE D 2.018%, 20194210 10H A 2, 530, 000 2, 528, 882
KEMEEEGES:, EFIE D 1.946%, 20194E11A14H #4 § 4,275, 000 4, 265, 698
KEMBEEYRES:. EFIE D 1.866%, 20194E11A 7 H #4 § 11, 828, 000 11, 807, 091
KEMBAEMGES, TRV 2.029%, 20194E11H21H #4A § 5, 965, 000 5,949, 840
KEMBEEYRES:. EPFIE D 2.039%, 20194E12A12H #4 § 13, 349, 000 13, 301, 567
KEM BB EIGES:. FEAFIE Y 1.908%, 20201 A 2H § 601, 000 598, 189
KEMBE MG, EFIEID 1.907%, 20204E 3 H12H A § 6, 623, 000 6, 569, 247
EIFRE A (USRI 91, 075, 1932k FL) 91, 087, 902
BB MRS A

B MRS E (BUEAM 1, 400,007, 997k F/V) 1,425, 705, 456
B G A RESR D F 72 MEFR

bp N—T R «KRA Vb

FRB 7u—7 47« L—1b « R R GFoRraniflgE, EMRRBEOBTRECTCH S, £fliixy v~
FFXT R T OREESZ TS END D, FREDHMIEFICON L, SFIIREMMABERES N TN
LEEGMERTENH D, )

FRN 7a—7 47 « L—h « J— b (FRESNAIFRT, EPRRBEOTATARE IIAMEY THh 5, &
FlIFx v v 7EBF 7T ORELEZT LR H D, FFEOHMIESFIZOWTX, SFITREHFRBE
RESNTVWOEESFEZERT BB D, )

IFB A U X—=R « Tua—F 47« L—Db « R F (G ROER) & KIFT 582 SR TH D, &
RN EFFHIE, A= Ta—FT 47« L—F - R K GEEBFIHES) (LSRR 2/ BT 5,
FORSINIEFIHEZ, BEPHRBREOTATHETH D, @MITx Y v 7Eidve 7 oRBELZTH N
Ho,

10 A Z VLA AU — FIFLED)

OTC JESHES|

PO FU UL s ) — (GEARERSY)

TBA FEHR T EDZHK

BB A MREARIAAR IR 2
B DTSR VIRY . 7 7 > FOFREAMEARAMEIC S 2 ERIE, 2018410 1 B> 5201949 H30H %
COT 7y ROBESR CIT TEEBR] 09, ) KBEECBT2b0THS, BT OREA &
AT BERICB T, SR A wXUAL b LT 7y ROBIEARITH T, SR b« 1
ARAUY « TATN L — DR R REHE TR THD N T L A _RA AL e wRT AL b T
TAY—ZERL, TASC820) & ITRFHHEANFRENS20% [AIEANEIC &5 HER L OBR) 2&7

OFORENTHERIL, 927, 660, 319K RALOFIEFEAAICE SV TV D,



=

YRLAESR O —E £ 72T, WS HIRRBUE, MR OGELE L L THRICHi S, 7o —h—ITohIiRE
STV, HERIHIRBRAERFH61, 646K AL Th Y | FERE LoREAMIERICEEND (EL, 9)

WMEGFHESA O I E 7T, WEHIRRERAE, BEDT VAT 4 TEHOMHBICH Sh, RE SIS
SN TV, HIRIIHEREESE22, 705, 820K KL TH Y . BfExtiE LoEaMirkicaEns (E1.
9) o

WERAEAR O T E 212, WMEHR KRB, FEOHIIEEME CIERE SN T VAT ¢ 7EHO L YIRERL
&L U THRICH S, RERITOBIRE STz, RIIHIERBES 22, 260, 459k KL TH Y | Bt
BEEoREFMIEFICEEND (EL. 9) .

FERIT. FREDT VAT 4 TRKOHER L LTT7 7 > Mgt Sz, ke LTT7 7 & MRt SN2 Bie
THASh (E1) .

BERAE (E5), RERSMICIER STV DRIRIT, MEHIFRIUED 7 7 > FOFRGEE O 7 RROFEY T
BB,

FERIE. FFEDT UNAT 4 7B L OTBAZKNOMRE L LT7 7 Rzt s nizs, LT 7 R
RSB T Sz, FERSRICIRREN TV ARIRIL, MEWBRRED 7 7 o FOERBE D 7
AfoFEIY TH 5,

FRSINTERT, BHEEOE—F —V « T MIHET MBI 7 — R 2K, @FidF vy v 7E137
07 DEEEZITHE LN D,

WEMMRBRE, 77> Rt FEOT VAT ¢ 7TEE L OEE Lilks % 7 3—3 25728, 850,050, 270K KL
DIRBNEFE R A L Tz,

BB DOTZHEA2VIRY | ARG IEAORTICB O TR SN TWARIRIL, i E CoMEFEHFE Y 2 K9,
FAITIRDOL R DZRIZI44A L H DO, 19334FEFEEE (WIERE) FI4AAKIT L 0 BEE GRS TV D A MRES
BRI, INDOIEHKITREEZORENTOAEBNC LY HEAISNAEAENH D3, —RICTEEIGITE SR
BEFTH 5,

TBAZKICEL Tid, MBERICHT 20 1 22RO &,

EBAER ISR S AT, RO A Th 5,

20194F 9 H 30 H BIER R O SR

s DEEE M tom TR

Ck Rv) Ck Fv) (e KR

- X7 —90A (n ) 705 705, 000, 000 173, 306, 625 20204 3 A (202, 269)
- F =90 (> 2—1) 705 705, 000, 000 173,791, 313 20214 3 A (488, 602)
KEMGEBRIWEESR0EY (v ) 25 4,797, 656 4,797, 656 20194127 (99, 939)
KEMEE TR 2 (2 ) 141 30, 385, 500 30, 385, 500 2019412 A (74, 489)
KEABE R HEEAE S ) (3 —F) 271 32, 289, 227 32, 289, 227 20194E12 187, 820
ARFEBLFHAM 4k 187,820
RSB ($7) (865, 299)
e (677, 479)
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Bank of America N.A.

3.195,/ 3 7> A ¥k K/LLIBOR-BBA,/20554F-11 H 20254E11H /3. 195 34, 601, 700 1,083,725
(3.195) / 3 7> A ¥k K /LLIBOR-BBA,~ 20554E11 H 20254114 /3. 195 34, 601, 700 12, 048, 658
Citibank, N.A.

1. 475,/ 3 7" A ¥k F/LLIBOR-BBA 20244E12 1 20194E121 /1. 475 303, 379, 400 1,923, 425
Goldman Sachs International

2.823, 3 > AWk RFVLIBOR-BBA,20274F 5 A 202245 A ./2.823 84, 452, 600 268, 559
2.9425,/ 3 7> 2K F/LLIBOR-BBA,/ 20344F 2 H 20244 2 J1 /2. 9425 36, 043, 400 481, 540
(2. 9425) / 3 A ¥k R/VLIBOR-BBA,20344F 2 A 20244F- 2 H /2. 9425 36, 043, 400 4,398,016
JPMorgan Chase Bank N.A.

3. 415,/ 3 > A Wk RVLIBOR-BBA /20214E11H 20194F11H 3. 415 142, 643, 700 143
2.975,/ 3 > A ¥k R/VLIBOR-BBA /' 20234E11 1 20204E11H /2. 975 35, 660, 900 4,636
3.229, 3 > AWk RVLIBOR-BBA, 2033411 H 20234F11H 3. 229 35, 660, 900 322, 731
(2.975) / 3 7> A ¥ K /LLIBOR-BBA, 20234511 H 20204£11H /2. 975 35, 660, 900 1, 625, 067
(3.229) / 3 1AMk KILVLIBOR-BBA, 2033411 H 20234F11H 3. 229 35, 660, 900 5, 136, 596
Morgan Stanley & Co. International PLC

3.3975, 3 /A ¥k KILVLIBOR-BBA,/20214E11 H 20194E11H 3.3975 142, 643, 700 143
2.7225,/ 3 7> 42K F/LLIBOR-BBA, 20304E 2 H 20204 2 H /2. 7225 48, 777, 600 6, 341
2.715,/ 3 7> AWk RVLIBOR-BBA 20304 2 A 2020422 H /2.715 48, 7717, 600 7, 804
2.664, 3 7> ¥k R/VLIBOR-BBA /20264E 5 H 20214E 5 H /2. 664 36, 194, 000 61,530
3.01,/ 3 Ak K/VLIBOR-BBA,20364F 2 H 20264F 2 A ,/3.01 18, 291, 600 355, 589
2.97,/ 3 ) H ¥k F/LLIBOR-BBA, 20364F 2 A 20264E 2 H /2. 97 18, 291, 600 366, 564
(1.512) / 3 A ¥k KIVLIBOR-BBA, 20324 8 A 20224E 8 A /1.512 17, 746, 600 636, 216
1.512,/ 3 723 2K F/LLIBOR-BBA, 20324E 8 H 202248 A /1.512 17, 746, 600 845, 093
2. 7875,/ 3 /A ¥k KILVLIBOR-BBA,20594F 4 H 20294E 4 H /2.7875 21, 626, 000 1, 409, 366
(2.97) /3 7 A ¥k R/LLIBOR-BBA, 20364 2 H 20264 2 H /2. 97 18, 291, 600 2, 225, 356
(3.01) / 3 2>H ¥k R/VLIBOR-BBA,20364F 2 A 20264F 2 A ,/3.01 18, 291, 600 2,272,914
(2.715) / 3 7> A ¥ K /LLIBOR-BBA,~ 20304F 2 H 20204E 2 H /2. 715 48, 777, 600 5, 256, 274
(2.7225) / 3 A ¥k RVLIBOR-BBA,20304F 2 A 20204F 2 H 2.7225 48, 777, 600 5, 285, 541
(2.7875) / 3 A ¥k R/LLIBOR-BBA,/ 20594F 4 H 202944 B /2. 7875 21, 626, 000 6, 090, 963
UBS AG

(1.30) /3 72 A ¥k R/LLIBOR-BBA,20264E 8 H 20214E 8 H /1. 30 37, 711, 500 545, 308
1.30, 3 7 A ¥k KILVLIBOR-BBA, 20264 8 H 202148 H,/1.30 37,711, 500 834, 933
e 53, 493, 031
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JPMorgan Chase Bank N.A.
. T . -
Government Natlﬂonal Mortgage Association 30 yr 3.00% TBA 201942108 84, 000, 000 84, 000, 000 535, 920
commitments (7> k) 103. 25
. B . N -
Eg;i?{ﬁcgizt%s;%iﬁ?)cked Securities 30 yr 3.00% TBA 20194:}8?% 331, 000, 000 331, 000, 000 887, 080
Unifgrm Mortgagve*Backed Securities 30 yr 3.00% TBA 20194£108 27,000, 000 27,000, 000 174, 420
commitments (Fv k) 102. 16
. ~ . N )
Umfgrm Mortgage—Backed Securities 30 yr 3.00% TBA 201941118 50, 000, 000 50, 000, 000 91, 600
commitments (7> k) 100. 74
Uniform Mortgage-Backed Securities 30 yr 3.00% TBA 201941118
comnitments (7 k) 100. 24 50, 000, 000 50, 000, 000 50, 850
Uniform Mortgage—Backed Securities 30 yr 3.00% TBA 20194E10H
comnitments (7 k) 99. 05 34, 000, 000 34, 000, 000 34
. B . N -
Unlfgrm Mortgagﬂe Backed Securities 30 yr 3.00% TBA 201942108 34, 000, 000 34,000, 000 34
commitments (7> k) 99. 24
. B . -
Unlfgrm Mortga%e Backed Securities 30 yr 3.00% TBA 201942108 34,000, 000 34,000, 000 34
commitments (v k) 99. 43
. B . )
Unlfgrm Mortga%e Backed Securities 30 yr 3.00% TBA 20194£108 34, 000, 000 34, 000, 000 2
commitments (v k) 99. 96
Unifgrm Mortgage—Backed Securities 30 yr 3.00% TBA 20194101 34, 000, 000 34, 000, 000 34
commitments (7> k) 99. 59
Unifgrm Mortgage—Backed Securities 30 yr 3.00% TBA 20194101 34, 000, 000 34, 000, 000 31
commitments (7> k) 99. 77
; yaoce—Racke scurities 0 :
gzéli?igegigt%c;;;Bf)ckcd Securities 30 yr 3.50% TBA 2019@118?9/4 342, 000, 000 342, 000, 000 1,202, 814
Uniform Mortgage—Backed Securities 30 yr 4.00% TBA 20194118
commitments (=t—1) 104. 00 33, 000, 000 33, 000, 000 42,702
Uniform Mortgage—Backed Securities 30 yr 4.00% TBA 20194118
commitments (=1—1) 104. 19 33, 000, 000 33, 000, 000 21, 252
Uniform Mortgage—Backed Securities 30 yr 4.00% TBA 20194118
commitments (=1—/1) 104. 09 34, 000, 000 34, 000, 000 17, 238
. ~ . N )
Sg;i?{rmnegzzt%afgi%;ked Securities 30 yr 4.00% TBA 2019*{18? % 119, 000, 000 119, 000, 000 245, 973
&t 3, 270, 053
20194E 9 H30HBERINED M T LI T L« AV YT « AT a3
P R FEE T ERE
BT T TR A gl
= - <+ ERRY /ISR RIS T R IES e AN NP
STHEIE G BEEFIFE%, ZEEFI = W TR Ck R CK FA) CK FA)
Bank of America N.A.
2.2275,/ 3 /> AWk KIVLIBOR-BBA 20244 5 H (H#&) 2022@525 ;;% 97, 081, 400 (895, 576) 902, 857
(2.2275) / 3 7 AWk R/LLIBOR-BBA, /202445 5 A (E k) 2022¢25 ﬁzé 97, 081, 400 (895, 576) (596, 080)
Citibank, N.A.
-
1.765,/ 3 7" A #2k RILLIBOR-BBA,/20254E 6 A (B A&L) 20205 6ﬁé 91, 013, 800 (1, 219, 585) 671, 682
2.689, 3 A Mk R/VLIBOR-BBA,/20494E11H (B 4k) 2024@1;%% 4,579, 000 (589, 546) 449, 612
(2.689) /3 2> A%k K/VLIBOR-BBA,/20494F11H (E#L) 2024%1;)1% 4, 579, 000 (589, 546) (365, 404)
(1.765) / 3 2> A ¥k K/VLIBOR-BBA,/20254F 6 H (E4) 20206 61){& 91, 013, 800 (1, 219, 585) (730, 841)
(1.245) / 3 7> A ¥k B VLIBOR-BBA,/20244F 8 H  (FEAE) 20224 81)% 67, 957, 000 621, 807 114, 847
P
1.245,/ 3 A ¥k K/VLIBOR-BBA,20244F 8 H (FE4k) 20225 SIHZg 67, 957, 000 621, 807 (120, 963)




20194F 9 H30HHIERIRF DM T LI T L « 2T w7« 7L g 8K (03%)
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Goldman Sachs International
1.755,/ 3 7 A ¥k K/LLIBOR-BBA,/20254E 6 H (EH) 20204 6ﬁg 91, 013, 800 (1, 224, 136) 639, 827
2.8175,/ 3 xH ¥k K/LLIBOR-BBA,/20474E 3 H (E &) 2027¢23 ?1% 4,497, 500 (567, 809) 379, 769
(2.8175) / 3/ H ¥k K/VLIBOR-BBA, 20474 3 H (B &) 2027%; ié 4,497, 500 (567, 809) (326, 069)
(1.755) / 3 7AWk RIVLIBOR-BBA, 202545 6 H (B &) 20204 61){& 91, 013, 800 (1, 224, 136) (719, 919)
JPMorgan Chase Bank N.A.
2.8325, 3 1 H ¥k K/VLIBOR-BBA,/20524F 2 H (B &) 2022%22 ig 22, 487, 600 (3,139, 831) 3, 146, 690
2.902, 37> AWK F/LLIBOR-BBA, /20494611 7 (B &) 2024{[31;%& 4,579, 000 (707, 913) 487,114
2.50,/ 3 7AWk FLLIBOR-BBA, /2039411 1 (B #) 2029*{‘“5% 7,631, 600 (441, 106) 330, 372
(2.902) /3 7> H ¥k R/LLIBOR-BBA,/20494E11 H  (E#) 20244#1;%& 4,579, 000 (491, 327) (313, 799)
(2.50) / 3 7>H ¥k R/LLIBOR-BBA,/20394E11 4 (B &) 2029*{‘“5 % 7,631, 600 (793, 686) (379, 672)
(2.8325) / 3/ H#k K/VLIBOR-BBA,20524F 2 H (B &) 2022%22 ig 22, 487, 600 (3,139, 831) (2,674, 675)
Morgan Stanley & Co. International PLC
2.505, 3 7> ¥k R/VLIBOR-BBA,/20494E11H  (E %) 202“’:‘1;)35@ 4,579, 000 (492, 700) 419, 986
1.5775,/ 3 1~ A ¥k R/VLIBOR-BBA, /20224 9 H  (E ) 20204#19 57% 70, 063, 200 (386, 048) 100, 190
3.27,/ 3 AWK R/LLIBOR-BBA, /2053410 (B #) 2023{[310?2/7 219, 200 (25,011) 56, 293
(3.27) / 3 2> AWk R/LLIBOR-BBA,20534E10 7 (B #E) 2023%103)% é 219, 200 (25, 011) (19, 930)
(1.5775) / 3 /» A ¥k K/VLIBOR-BBA,20224F 9 H (B &) 2020@19 ?77/5 70, 063, 200 (386, 048) (124, 012)
(2.505) / 3 7AWk F/LLIBOR-BBA,/20494E11 (B #) 202“’:‘1;)35@ 4,579, 000 (701, 503) (427, 495)
REBLFEAM A% 7,699, 239
RFEBLFEAT () (6, 798, 859)
ot 900, 380
20194F 9 H30 HBIERRFE DO T B AZeHIFEK (RILTHUAE 27, 582, 1882k K L)
b ik H i
>~ Ck R ) A/ B/ %) Ck R )
Uniform Mortgage—Backed Securities, 3.00% 10/1/49 27, 000, 000 10/10/19 27, 405, 000
&3t 27, 405, 000
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3 month USD-LIBOR-  3.312% -
9,777, 000 3, 687, 396 (333) 1/8/48 g™ Carterly Semiannually 3,783, 615
() — W — -
35, 660, 900 4, 676, 820 (505) 1/3/29 3. 065% 3 month USD-LTBOR-BBA (4,736, 611)
Semiannual ly - Quarterly
3 month USD-LIBOR-  3.073% -
19, 684, 800 2,634, 397 (279) 3/4/29 BBA - Quarterly Semiannually 2, 648, 000
3 month USD-LIBOR-  2.86% -
106, 982, 700 231,725 (53, 750) 1/22/20 g0 rterly Semiannually 283, 852
X 3 month USD-LIBOR-  2.5725% -
3,938, 800 87, 398E (22) 2/2/24 BBA - Quarterly Semiannually 87,376
() — W — -
10, 194, 500 217, 540E (57) 2/2/24 2. 528 3 month USD-LTBOR-BBA (217, 597)
Semiannual ly - Quarterly
0, — W — -
5, 135, 200 504,919 (68) 2/13/29 2. 6785% 3 month USD-LTBOR-BBA (508, 119)
Semiannual ly - Quarterly
X 3 month USD-LIBOR-  2.536% -
21, 340, 200 694, 666E (4,319) 12/2/23 g0 arterly Semiannually 690, 347
X 3 month USD-LIBOR-  2.57% -
7,377, 600 163, 347E (1,261) 2/2/24 BBA - Quarterly Semiannually 162, 087
X 3 month USD-LIBOR-  2.806% -
5, 556, 700 644, 7228 (79) 3/5/30 BBA ~ Quarterly Semiannually 644, 643
0 — W — -
15, 259, 700 1, 545, 594E (216) 3/16/30 2. 647 3 month USD-LTBOR-BBA (1, 545, 810)
Semiannual ly - Quarterly
0, —_ W — -
5,093, 700 1, 116, 702E (174) 3/28/52 2.67% 3 month USD-LTBOR-BBA (1,116, 876)
Semiannual ly - Quarterly
0 —_ W — -
14, 417, 400 1, 182, 299E (7,413) 3/26/30 2. 44% 3 month USD-LTBOR-BBA (1,189, 712)
Semiannual ly - Quarterly
X 3 month USD-LIBOR-  2.3075% -
13,291, 900 227, 650E (74) 2/2/24 BBA ~ Quarterly Semiannually 227,576
X 3 month USD-LIBOR-  2.32% -
19, 511, 000 338, 594E (109) 2/9/24 BBA ~ Quarterly Semiannually 338, 485
() — W — -
19, 463, 500 977, 574 (276) 3/4/30 2. 098% 3 month USD-LTBOR-BBA (977, 849)
Semiannual ly — Quarterly
X 3 month USD-LIBOR-  2.55% -
4, 426, 300 249, 072E (99)  11/20/39 L terly Semannually 248, 974
0 — W — -
12, 365, 300 698, 874E (175) 12/7/30 2. 184% 3 month USD-LTBOR-BBA (699, 049)
Semiannual ly — Quarterly
0, — W — -
23, 311, 500 1,336, 378E - 12/14/30 2 1935% 3 month USD-LTBOR-BBA (1, 336, 378)
Semiannual ly - Quarterly
0, — W — -
9, 825, 500 1, 546, 868E - 6/14/52 2. 4105% 3 month USD-LTBOR-BBA (1, 546, 868)
Semiannual ly - Quarterly
X 3 month USD-LIBOR-  2.2225% -
12, 694, 400 347, 522E (143) 6/5/29 BBA ~ Quarterly Semiannually 347, 379
0, — W — -
1, 061, 700 141, 592E (36) 6/22/52 2. 3075% 3 month USD-LTBOR-BBA (141, 628)
Semiannual ly - Quarterly
0, — W — -
1,515, 100 70, 629E (21) 6/22/30 2. 0625% 3 month USD-LTBOR-BBA (70, 651)
Semiannual ly - Quarterly
0, — W — -
3, 540, 200 133, 2748 (50) 7/6/30 1. 9665% 3 month USD-LTBOR-BBA (133, 325)
Semiannual ly - Quarterly
0, —_ W — -
158, 900 19, 033E 5) 7/5/52 2. 25% 3 month USD-LTBOR-BBA (19, 038)
Semiannual ly - Quarterly
() — W — -
33, 028, 200 202, 958E (184) 2/7/24 L. 733% 3 month USD-LTBOR-BBA (203, 142)
Semiannual ly - Quarterly
() — W — -
899, 900 38, 155 (13) 1/22/31 2. 035% 3 month USD-LTBOR-BBA (38, 168)
Semiannual ly - Quarterly
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0 — -
6, 307, 100 781, 235 (215) 7/22/52 2. 2685% 3 month USD-LTBOR-BBA (781, 450)
Semiannual ly - Quarterly
0 — -
8, 769, 700 371, 169E (299) 8/8/52 1. 9185% 3 month USD-LTBOR-BBA (371, 468)
Semiannual ly - Quarterly
0 — -
2, 648, 000 12, 7348 (38) 8/28/30 1. 5095% 3 month USD-LTBOR-BBA 12, 697
Semiannual ly - Quarterly
0. — — -
21, 843, 300 191, 5448 (206) 12/9/24 1. 30% 3 month USD-LTBOR-BBA 191, 338
Semiannual ly - Quarterly
0/ — -
6,091, 800 157, 382E (208) 9/12/52 1. 626% 3 month USD-LTBOR-BBA 157, 174
Semiannual ly - Quarterly
0 — — -
31, 207, 000 239, 389 (414) 9/24/29 1. 655% 3 month USD-LTBOR-BBA (236, 892)
Semiannual ly - Quarterly
0 — — -
15, 604, 000 55, 784 (207) 9/26/29 1. 534% 3 month USD-LTBOR-BBA 56, 832
Semiannual ly - Quarterly
{7 — -
700, 387, 700 358, 599E 426, 376 12/18/21  L-98h 3 month USD-LTBOR-BBA 67,777
Semiannual ly - Quarterly
0 — — -
705, 969, 500 983, 416 (862, 418) 12/18/24  L-45% 3 month USD-LTBOR-BBA 120, 997
Semiannual ly - Quarterly
X 3 month USD-LIBOR-  1.65% -
7,064, 900 112, 763E 100, 536 12/18/49 Lt eterly Semiannually (12, 227)
— — 0 —
405, 509, 600 1,466,323 1,195,627 12/18/29 5 month USD-LIBOR 1. 525% (270, 697)
BBA - Quarterly Semiannual ly
0. — — -
91, 013, 800 36, 132 (736) 9/30/24 1. 50% 3 month USD-LTBOR-BBA 36, 924
Semiannual ly - Quarterly
(17— — -
23, 397, 000 28, 030 (310) 9/30/29 1. 5594k 3 month USD-LTBOR-BBA 28, 074
Semiannual ly - Quarterly
0 — — -
91, 013, 800 97, 840 (736) 10/1/24 1. 53% 3 month USD-LTBOR-BBA (98, 576)
Semiannual ly - Quarterly
ot 787, 091 (6,117, 984)
E ¥ H IR i,
20194 9 H30HBIERIRFEDPOTC h—F LU Z—r « 2T v 7HK
RN T L
ATy TWERTS NN et 77 v RBRZHRD AL
e L R+ " B LA A R S TSN ) &
Ck R (Z3L4R) o) b—sL e ) B—y CI)
Ck Fv)
Bank of America N.A
: Synthetic TRS Index
0, —
190, 178 186, 340 - 1/12/41 4.00% (1 month USD— "0y "s ) year Fannie (1, 686)
LIBOR) — Monthly
Mae pools — Monthly
B Synthetic TRS Index
0, —
93, 714 91, 822 - 1/12/41 4.00% (1 month USD= %000 "s0" o\ Fannie (831)
LIBOR) - Monthly
Mae pools — Monthly
Barclays Bank PLC
B Synthetic MBX Index
0, —
18, 680, 946 18, 694, 790 - 1/12/40 4.00% (1 month USD= %000 0" o Fannie 31, 154
LIBOR) - Monthly
Mae pools — Monthly
3 Synthetic MBX Index
0, —
3,692, 315 3, 695, 051 - 1/12/40  3-00% (Lmonth USD= %500 "ar™ ar Fannic 6, 158
LIBOR) - Monthly
Mae pools — Monthly
B Synthetic MBX Index
0, —
1,751,244 1,752, 542 - 1/12/40 4.00% (1 month USD= "0 "s0" o Fannie 2,921

LIBOR) — Monthly Mae pools — Monthly
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Barclays Bank PLC (->-3%)
Synthetic MBX Index
0, —
1,275,514 1,277, 564 1/12/40 fiﬁgé)(} ﬁO“EElUSD 4.50% 30 year Fannie 3,511
onthly Mae pools — Monthly
= Synthetic MBX Index
707, 791 708, 929 1/12/40 ﬁiﬁgﬁ flmﬁﬁﬁﬁ? USD= 4 50% 30 year Fannie 1,948
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
39, 946, 605 40,032, 315 1/12/41 iiggé flegTi? USD= " 5700% 30 year Fannie 139, 233
y Mae pools — Monthly
Synthetic MBX Index
0, —
9,919, 552 9,940, 835 1/12/41 iiggé EIMZ§2;T USD™ 57008 30 year Fannie 34, 574
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
3,677,003 3,682, 238 1/12/40 iiggé flegzﬁ? USD= " 5700% 30 year Fannie 10, 120
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
16, 926, 930 16, 978, 800 1/12/41 Eiggé fleizﬁT USD™ 57008 30 year Ginnie 75, 373
° v Mae II pools — Monthly
= Synthetic MBX Index
275, 387 276, 231 1/12/41 iiggﬁ EIM2§2ﬁ? USD= 5 00% 30 year Ginnie 1,226
¥ Mae II pools — Monthly
_ Synthetic MBX Index
3,120, 597 3,124, 887 1/12/39 E?ng%z & Zfﬂ}h USD™ 6 00% 30 year Fannie (9, 625)
o y Mae pools — Monthly
Synthetic MBX Index
0/ —
50, 380, 228 50, 433, 640 1/12/38 E?éggél & miﬁ}h USD™ 6 '50% 30 year Fannie (145, 788)
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
153, 508 151, 819 1/12/43 Eiggé)(} ﬁogfﬁlUSD 3.50% 30 year Fannie (190)
© ¥ Mae pools — Monthly
Synthetic TRS Index
0, —
332, 657 329, 222 1/12/42 figgé)(} ﬁO“tElUSD 4.00% 30 year Fannie 75
onthly Mae pools — Monthly
= Synthetic TRS Index
113, 356 111, 068 1/12/41 ﬁiggﬁ)(f ﬁO“E£IUSD 4.00% 30 year Fannie (1, 005)
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
113, 237 110, 952 1/12/41 flggé)(} ﬁO“EElUSD 4.00% 30 year Fannie (1,004)
onthly Mae pools — Monthly
= Synthetic TRS Index
43,100 42, 230 1/12/41 ﬁiggﬁ fleozﬁ? USD= 4 00% 30 year Fannie (382)
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
12, 395 12, 144 1/12/41 figgé flegTi? USD= 4 00% 30 year Fannie (110)
y Mae pools — Monthly
Synthetic TRS Index
0, —
12, 301 12, 344 1/12/40 ﬁiggé EIMZEE;? USD= 4 50% 30 year Fannie 191
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
10, 695 10, 577 1/12/40 iiggé flegzﬁ? USD= 5700% 30 year Fannie 13
¥ Mae pools — Monthly
_ Synthetic TRS Index
556, 994 550, 705 1/12/41 f?ggg%z & g:ﬁ}h USD= 5 00% 30 year Fannie (698)
° v Mae pools — Monthly
= Synthetic TRS Index
345,919 344, 005 1/12/39 5.50% (1 month USD-  77pre s, year Fannie 2, 158

LIBOR - Monthly

Mae pools — Monthly
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Barclays Bank PLC (->-3%)
_ Synthetic TRS Index
2,425 2,412 - 1/12/39 E?ng%z & Egﬁ}h USD™ 5 50% 30 year Fannie (15)
° v Mae pools — Monthly
Synthetic TRS Index
0/ —
6, 036 6, 002 - 1/12/39 E?ngf)—lez2ﬁT USD= 57504 30 year Fannie (38)
v Mae pools — Monthly
Synthetic TRS Index
0, —
6,036 6,002 - 1/12/39 E?ngéz 4 month USD™ 5 50% 30 year Fannie (38)
y Mae pools — Monthly
Synthetic TRS Index
0/ —
14, 497 14, 416 - 1/12/39 E?ngél éogiﬁih USD™ 5 50% 30 year Fannie (90)
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
183, 316 182, 492 - 1/12/39 figgé flegzﬁ? USD= " 6700% 30 year Fannie 1,363
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
371,784 368, 749 - 1/12/38 ﬁiggé fleozﬁT USD= 67 50% 30 year Fannie 1,325
onthly Mae pools — Monthly
= Synthetic TRS Index
21, 836 21, 658 - 1/12/38 Eiggﬁ flezzﬁ? USD= 6 50% 30 year Fannie 78
¥ Mae pools — Monthly
_ Synthetic TRS Index
656, 142 650, 786 - 1/12/38 E?ng%z &OZfEEh USD™ 6 50% 30 year Fannie (2, 338)
y Mae pools — Monthly
Citibank, N.A
Synthetic MBX Index
0, —
548, 362 549, 538 - 1/12/41 iiggé)(} ﬁggfﬁlUSD 5.00% 30 year Fannie 1,911
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
59, 627 59, 755 - 1/12/41 iiggé>(} ﬁzgtﬁlUSD 5.00% 30 year Fannie 208
v Mae pools — Monthly
Synthetic TRS Index
0, —
5,875 5,842 - 1/12/39 E?ngf)—lMZ§2ﬁT USD™ 5 50% 30 year Fannie @37
y Mae pools — Monthly
Credit Suisse International
= Synthetic MBX Index
450, 585 451, 552 - 1/12/41 iiggﬁ)(i ﬁ22E£IUSD 5.00% 30 year Fannie 1,571
y Mae pools — Monthly
Synthetic MBX Index
0, —
129, 594 129, 991 - 1/12/41 Eiggé)(} ﬁOEEElUSD 5.00% 30 year Ginnie 577
© v Mae II pools — Monthly
= Synthetic TRS Index
143,994 142, 278 - 1/12/45 fi§8?>(f ﬁgEEEIUSD 3.50% 30 year Fannie (180)
v Mae pools — Monthly
Synthetic TRS Index
0, —
137, 007 135, 500 - 1/12/44 Eiggé)(} ﬁggfﬁlUSD 3.50% 30 year Fannie (170)
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
15, 586 15, 415 - 1/12/43 Eiggé>(} ﬁzgtﬁlUSD 3.50% 30 year Fannie (19)
v Mae pools — Monthly
Synthetic TRS Index
0, —
4,262 1,215 - 1/12/43 Eiggé)(i pomth U™ 5 50% 30 year Fannie )
y Mae pools — Monthly
Synthetic TRS Index
0, —
1,241, 249 1,217,148 - 1/12/45 4.00% (1 month USD= %000 00" o\ Fannie (10, 635)

LIBOR) — Monthly

Mae pools — Monthly
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Credit Suisse International (-2>-3%)
Synthetic TRS Index
0, —
1,044, 279 1,029,913 - 1/12/44 flggé)(} ﬁOEEElUSD 4.00% 30 year Fannie (3, 358)
© v Mae pools — Monthly
= Synthetic TRS Index
296, 199 292, 124 - 1/12/44 ﬁi§8?>(f ﬁggIEIUSD 4.00% 30 year Fannie (953)
v Mae pools — Monthly
Synthetic TRS Index
0, —
199, 435 197, 375 - 1/12/42 figgé)(} ﬁggfﬁlUSD 4.00% 30 year Fannie 15
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
151, 210 148, 274 - 1/12/45 ﬁiggé>(} ﬁzgtﬁlUSD 4.00% 30 year Fannie (1, 295)
v Mae pools — Monthly
Synthetic TRS Index
0, —
675, 105 661,479 - 1/12/41 E%ngf)_legﬁﬁT USD= 4 00% 30 year Fannie 5,984
y Mae pools — Monthly
_ Synthetic TRS Index
557, 500 551, 205 - 1/12/41 E?ng?)—lezﬁﬁT USD™ 5 00% 30 year Fannie (699)
© v Mae pools — Monthly
Synthetic TRS Index
0/ —
6, 036 6, 002 - 1/12/39 ﬁ?sgﬁf)-leﬁﬁﬁT USD= 5 50% 30 year Fannie (38)
y Mae pools — Monthly
Deutsche Bank AG
= Synthetic MBX Index
152, 224 152, 578 - 1/12/41 ﬁi§8?>(f ﬁggIEIUSD 4.50% 30 year Ginnie 527
v Mae II pools — Monthly
Synthetic TRS Index
0, —
7,748 7,663 - 1/12/40 fi88£)<} pomth US4 00% 30 year Fannie 2
© ¥ Mae pools — Monthly
Synthetic TRS Index
0/ —
12, 301 12, 344 - 1/12/40 ﬁ?ﬁgﬁf)flMﬁﬁiﬁT USD= 4 50% 30 year Fannie (191)
v Mae pools — Monthly
Synthetic TRS Index
0, —
7,457 7,374 - 1/12/40 iiggé)(i pomth U™ 5 00% 30 year Fannie 9
y Mae pools — Monthly
Goldman Sachs International
= Synthetic MBX Index
2, 300, 987 2, 305, 924 - 1/12/41 iiggﬁ)(i EO“EEIUSD 5.00% 30 year Fannie 8, 020
onthly Mae pools — Monthly
_ Synthetic MBX Index
176, 582 176, 769 - 1/12/38 E?ng?)—lezﬁﬁT USD™ 6 50% 30 year Fannie (511)
© v Mae pools — Monthly
Synthetic MBX Index
0/ —
278, 815 279, 111 - 1/12/38 E?Eggf)—leo2ﬁT USD= 6504 30 year Fannie (807)
onthly Mae pools — Monthly
Synthetic MBX Index
0, —
470, 855 471, 355 - 1/12/38 E?ngf)—lMZETﬁT USD™ 6 50% 30 year Fannie (1, 363)
¥ Mae pools — Monthly
Synthetic MBX Index
0/ —
619, 642 620, 299 - 1/12/38 E?Eggf)—lezzﬁT USD™ 6 '50% 30 year Fannie (1, 793)
v Mae pools — Monthly
Synthetic MBX Index
0, —
743,577 744, 365 - 1/12/38 E?ngf)—lMZ§2ﬁT USD™ 6 50% 30 year Fannie (2, 152)
y Mae pools — Monthly
_ Synthetic MBX Index
1,306, 023 1,307, 407 - 1/12/38 (6.50%) 1 month USD= g%5u ™0™ o Fannie (3, 780)

LIBOR) — Monthly

Mae pools — Monthly
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Goldman Sachs International (-2>-3%)
_ Synthetic MBX Index
3,476,494 3,480, 180 - 1/12/38 E?ng?)—lezﬁﬁT USD™ 6 50% 30 year Fannie (10, 060)
© v Mae pools — Monthly
Synthetic MBX Index
0/ —
4,762, 600 4, 767, 649 - 1/12/38 é?éggf)—lez2ﬁT USD= 67508 30 year Fannie (13, 782)
v Mae pools — Monthly
Synthetic TRS Index
0, —
825, 542 816, 742 - 1/12/44 E?ngél &OZTEEh USD= 3 700% 30 year Fannie 1,582
y Mae pools — Monthly
Synthetic TRS Index
0/ —
112, 411 111, 175 - 1/12/43 E%ngél éogiﬁih USD™ 3 50% 30 year Fannie 139
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
825, 500 816,975 - 1/12/42 Eiggé flegzﬁ? USD= 4 00% 30 year Fannie 185
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
825, 500 816,975 - 1/12/42 flggé fleozﬁT USD= 4 00% 30 year Fannie 185
onthly Mae pools — Monthly
= Synthetic TRS Index
760, 245 752, 394 - 1/12/42 ﬁiggﬁ fleozﬁ? USD= 4 00% 30 year Fannie 171
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
607, 558 601, 284 - 1/12/42 ﬁiggé fleiTi? USD= 4 00% 30 year Fannie 136
o y Mae pools — Monthly
Synthetic TRS Index
0, —
313, 870 310, 629 - 1/12/42 ﬁiggé fleOE;? USD= 4 00% 30 year Fannie 70
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
92, 349 90, 556 - 1/12/45 figgé flegTi? USD= 4 00% 30 year Fannie (791)
o y Mae pools — Monthly
Synthetic TRS Index
0, —
76,100 75, 266 - 1/12/40 figgé)(} ﬁO“tElUSD 4.00% 30 year Fannie 23
onthly Mae pools — Monthly
Synthetic TRS Index
0/ —
599, 911 593, 138 - 1/12/41 E?ngf)_legzﬁT USD= 5 00% 30 year Fannie (752)
y Mae pools — Monthly
_ Synthetic TRS Index
4,385 4,361 - 1/12/39 E?ng?)—leoﬁﬁT USD™ 5 50% 30 year Fannie (27)
onthly Mae pools — Monthly
Synthetic TRS Index
0/ —
288, 558 286, 962 - 1/12/39 é?éggf)—lez2ﬁT USD= 57508 30 year Fannie (1, 800)
v Mae pools — Monthly
Synthetic TRS Index
0, —
1, 242, 669 1,237, 086 - 1/12/39 figgé)<} ﬁggfﬁlUSD 6.00% 30 year Fannie 9,244
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
886, 498 882, 515 - 1/12/39 figgé)(} ﬁzgtEIUSD 6.00% 30 year Fannie 6, 595
v Mae pools — Monthly
Synthetic TRS Index
0, —
498, 037 495, 800 - 1/12/39 figgé)<f ﬁ22§21USD 6.00% 30 year Fannie 3,705
y Mae pools — Monthly
Synthetic TRS Index
0, —
27,531 27, 408 - 1/12/39 ﬁiggé)(} ﬁOEEElUSD 6.00% 30 year Fannie 205
© v Mae pools — Monthly
= Synthetic TRS Index
608, 923 603, 952 - 1/12/38 6.50% (1 month USD- o%cre s, year Fannie 2, 169

LIBOR) — Monthly

Mae pools — Monthly
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Goldman Sachs International (-2>-3%)
Synthetic TRS Index
0, —
583, 701 578,937 - 1/12/38 fiﬁgé)(} ﬁO“EElUSD 6.50% 30 year Fannie 2,080
onthly Mae pools — Monthly
= Synthetic TRS Index
524, 415 520, 134 - 1/12/38 fi§8?>(f ﬁO“IEIUSD 6.50% 30 year Fannie 1, 869
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
450, 285 446,610 - 1/12/38 figgé)<} ﬁogfﬁlUSD 6.50% 30 year Fannie 1,605
© ¥ Mae pools — Monthly
Synthetic TRS Index
0, —
401, 735 398, 455 - 1/12/38 figgé)(} ﬁO“tEIUSD 6.50% 30 year Fannie 1,431
onthly Mae pools — Monthly
Synthetic TRS Index
0, —
297, 276 294, 849 - 1/12/38 figgé)<f ﬁ22§21USD 6.50% 30 year Fannie 1,059
y Mae pools — Monthly
Synthetic TRS Index
0, —
158, 941 157, 644 - 1/12/38 fiﬁgé)(} ﬁOEEElUSD 6.50% 30 year Fannie 566
© v Mae pools — Monthly
JPMorgan Chase Bank N.A.
Synthetic TRS Index
0, —
90, 223 88, 402 - 1/12/41 flggé)(} ﬁOEEElUSD 4.00% 30 year Fannie (800)
© v Mae pools — Monthly
= Synthetic TRS Index
18, 902 18, 521 - 1/12/41 ﬁi§8?>(f $22E£1USD 4.00% 30 year Fannie (168)
v Mae pools — Monthly
Synthetic TRS Index
0, —
599,911 593, 138 - 1/12/41 E?ngf)—lezTﬁT USD= 57 00% 30 year Fannie (752)
¥ Mae pools — Monthly
JPMorgan Securities LLC
Synthetic TRS Index
0, —
37,470 37, 058 - 1/12/43 E?Eggf)—lezTﬁT USD™ 3 750% 30 year Fannie 16
¥ Mae pools — Monthly
Synthetic TRS Index
0/ —
137, 007 135, 500 - 1/12/44 f?ggﬁf)fleoiﬁT USD™ 3 50% 30 year Fannie 170
onthly Mae pools — Monthly
= Synthetic TRS Index
672, 787 663, 531 - 1/12/44 ﬁiggﬁ)(i ﬁ22§£1USD 4.00% 30 year Fannie (2, 164)
y Mae pools — Monthly
_ Synthetic TRS Index
3, 665, 331 3,627,479 - 1/12/42 E%ng?)—lezﬁﬁT USD™ 4 00% 30 year Fannie (823)
© v Mae pools — Monthly
iAW T L2 7 A HUKE - AT AT A% 363,510
FIEENAAZNVANG N ) - AR FEBLHE (H) (223, 743)
aat - GEis 139, 767
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Citigroup Global Markets, Inc.
CMBX NA A.6 Index A/P (5,107) 11, 562, 000 25, 436 5/11/63 200 bp - Monthly 24,183
CMBX NA A.7 Index A-/P (3,558) 2, 445, 000 42,299 1/17/47 200 bp - Monthly 39, 556
CMBX NA BB.7 Index BB/P 24, 160 174, 000 12, 424 1/17/47 500 bp - Monthly 11,882
CMBX NA BB.7 Index BB/P 34,061 265, 000 18,921 1/17/47 500 bp — Monthly 15, 361
CMBX NA BBB-.6 Index BBB-/P 50, 006 585, 000 49, 491 5/11/63 300 bp - Monthly 710
CMBX NA BBB-.6 Index BBB-/P 167, 740 1,724, 000 145, 850 5/11/63 300 bp — Monthly 22,752
CMBX NA BBB-.6 Index BBB-/P 168, 211 1,986, 000 168, 016 5/11/63 300 bp — Monthly 1,189
CMBX NA BBB-.6 Index BBB-/P 342, 385 3,429, 000 290, 093 5/11/63 300 bp - Monthly 54, 006
CMBX NA BBB-.6 Index BBB-/P 555,198 6, 555, 000 554, 553 5/11/63 300 bp — Monthly 3,923
CMBX NA BBB-.6 Index BBB-/P 698, 630 6,976, 000 590, 170 5/11/63 300 bp - Monthly 111,948
CMBX NA BBB-.6 Index BBB-/P 4,413, 184 46,610,000 3,943, 206 5/11/63 300 bp — Monthly 493, 283
Credit Suisse International
CMBX NA A.6 Index A/P (10, 004) 9, 059, 000 19, 930 5/11/63 200 bp - Monthly 12, 946
CMBX NA BB.7 Index BB/P 36, 784 275, 000 19, 635 1/17/47 500 bp — Monthly 17,378
CMBX NA BBB-.6 Index BBB-/P 5, 367, 041 57,119,000 4,832, 267 5/11/63 300 bp - Monthly 563, 333
Deutsche Bank AG
CMBX NA BBB-.6 Index BBB-/P 935, 424 8, 774, 000 742, 280 5/11/63 300 bp — Monthly 197,530
Goldman Sachs International
CMBX NA A.6 Index A/P 3,914 520, 000 1, 144 5/11/63 200 bp — Monthly 5,232
CMBX NA A.7 Index A-/P (3, 836) 2,631, 000 45,516 1/17/47 200 bp - Monthly 42, 557
CMBX NA BBB-.6 Index BBB-/P 54, 735 495, 000 41, 877 5/11/63 300 bp — Monthly 13, 106
CMBX NA BBB-.6 Index BBB-/P 108, 807 1,034, 000 87,476 5/11/63 300 bp — Monthly 21, 847
CMBX NA BBB-.6 Index BBB-/P 133,183 1, 146, 000 96, 952 5/11/63 300 bp - Monthly 36, 805
CMBX NA BBB-.6 Index BBB-/P 416, 605 3,605, 000 304, 983 5/11/63 300 bp — Monthly 113,424
CMBX NA BBB-.6 Index BBB-/P 805, 784 7,549, 000 638, 645 5/11/63 300 bp - Monthly 170,914
JPMorgan Securities LLC
CMBX NA A.6 Index A/P 64, 690 2,812,000 6, 186 5/11/63 200 bp — Monthly 71,813
CMBX NA BB. 10 Index BB-/P 28, 886 360, 000 31, 392 5/11/63 500 bp - Monthly (2, 206)
CMBX NA BBB-.6 Index BBB-/P 1,198 12, 000 1,015 5/11/63 300 bp — Monthly 188
CMBX NA BBB-.6 Index BBB-/P 69, 984 529, 000 44,753 5/11/63 300 bp - Monthly 25, 495
CMBX NA BBB-.6 Index BBB-/P 110, 850 1, 102, 000 93, 229 5/11/63 300 bp — Monthly 18, 171
CMBX NA BBB-.6 Index BBB-/P 173,710 1, 806, 000 152, 788 5/11/63 300 bp - Monthly 21, 826
CMBX NA BBB-.6 Index BBB-/P 210, 923 2,137,000 180, 790 5/11/63 300 bp - Monthly 31,201
Merrill Lynch International
CMBX NA BB.6 Index BB/P 786, 921 3, 865, 000 602, 167 5/11/63 500 bp — Monthly 187,975
CMBX NA BB.7 Index BB/P 20, 331 168, 000 11,995 1/17/47 500 bp — Monthly 8,476
CMBX NA BBB-.6 Index BBB-/P 35, 583 370, 000 31, 302 5/11/63 300 bp - Monthly 4,466
CMBX NA BBB-.6 Index BBB-/P 94, 252 937, 000 79, 270 5/11/63 300 bp - Monthly 15,451
CMBX NA BBB-.6 Index BBB-/P 134, 241 1, 341, 000 113, 449 5/11/63 300 bp — Monthly 21, 463
CMBX NA BBB-.6 Index BBB-/P 1,683, 541 17,063,000 1,443,530 5/11/63 300 bp - Monthly 248, 543
Morgan Stanley & Co. International PLC
CMBX NA A.6 Index A/P 42,933 15, 903, 000 34,987 5/11/63 200 bp - Monthly 83,220
CMBX NA A.6 Index A/P 42,911 15, 787, 000 34,731 5/11/63 200 bp - Monthly 82, 905
CMBX NA A.6 Index A/P 5 7,941, 000 17,470 5/11/63 200 bp — Monthly 20,123
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Morgan Stanley & Co. International PLC (->-3%)

CMBX NA A.6 Index A/P 62, 164 5,675, 000 12, 485 5/11/63 200 bp — Monthly 76, 541
CMBX NA A.6 Index A/P 50, 952 4,523,000 9,951 5/11/63 200 bp — Monthly 62, 410
CMBX NA A.6 Index A/P 33, 647 3, 314, 000 7,291 5/11/63 200 bp — Monthly 42, 043
CMBX NA A.6 Index A/P 22,920 2,801, 000 6, 162 5/11/63 200 bp - Monthly 30, 016
CMBX NA A.6 Index A/P 31, 263 2,261, 000 4,974 5/11/63 200 bp — Monthly 36, 991
CMBX NA A.6 Index A/P 12, 740 1, 140, 000 2,508 5/11/63 200 bp - Monthly 15, 628
CMBX NA A.6 Index A/P 6,470 689, 000 1,516 5/11/63 200 bp — Monthly 8,215
CMBX NA A.7 Index A-/P (4, 035) 4, 170, 000 72,141 1/17/47 200 bp - Monthly 69, 496
CMBX NA A. 7 Index A-/P (292) 602, 000 10, 415 1/17/47 200 bp — Monthly 10, 323
CMBX NA BB. 6 Index BB/P 316, 495 1, 751, 000 272, 806 5/11/63 500 bp — Monthly 45, 148
CMBX NA BB. 6 Index BB/P 409, 100 1, 951, 000 303, 966 5/11/63 500 bp — Monthly 106, 760
CMBX NA BBB-.6 Index BBB-/P 11, 228 133, 000 11, 252 5/11/63 300 bp — Monthly 43
CMBX NA BBB-.6 Index BBB-/P 20, 420 174, 000 14, 720 5/11/63 300 bp — Monthly 5, 786
CMBX NA BBB-.6 Index BBB-/P 23,773 183, 000 15, 482 5/11/63 300 bp — Monthly 8, 383
CMBX NA BBB-.6 Index BBB-/P 16, 377 194, 000 16, 412 5/11/63 300 bp — Monthly 62
CMBX NA BBB-.6 Index BBB-/P 48, 923 413, 000 34, 940 5/11/63 300 bp — Monthly 14, 190
CMBX NA BBB-.6 Index BBB-/P 57,214 486, 000 41, 116 5/11/63 300 bp — Monthly 16, 341
CMBX NA BBB-.6 Index BBB-/P 66, 076 580, 000 49, 068 5/11/63 300 bp — Monthly 17, 298
CMBX NA BBB-.6 Index BBB-/P 57,993 607, 000 51, 352 5/11/63 300 bp — Monthly 6, 944
CMBX NA BBB-.6 Index BBB-/P 85, 801 646, 000 54, 652 5/11/63 300 bp — Monthly 31, 472
CMBX NA BBB-.6 Index BBB-/P 97, 568 649, 000 54, 905 5/11/63 300 bp — Monthly 42, 988
CMBX NA BBB-.6 Index BBB-/P 75, 478 667, 000 56, 428 5/11/63 300 bp — Monthly 19, 383
CMBX NA BBB-.6 Index BBB-/P 102, 952 805, 000 68, 103 5/11/63 300 bp — Monthly 35, 251
CMBX NA BBB-.6 Index BBB-/P 96, 777 844, 000 71, 402 5/11/63 300 bp — Monthly 25,797
CMBX NA BBB-.6 Index BBB-/P 129, 490 1, 057, 000 89, 422 5/11/63 300 bp — Monthly 40, 596
CMBX NA BBB-.6 Index BBB-/P 125, 364 1, 284, 000 108, 626 5/11/63 300 bp — Monthly 17, 380
CMBX NA BBB-.6 Index BBB-/P 121, 194 1, 299, 000 109, 895 5/11/63 300 bp — Monthly 11, 948
CMBX NA BBB-.6 Index BBB-/P 173, 889 1, 620, 000 137, 052 5/11/63 300 bp — Monthly 37, 647
CMBX NA BBB-.6 Index BBB-/P 224, 456 1, 753, 000 148, 304 5/11/63 300 bp — Monthly 77,029
CMBX NA BBB-.6 Index BBB-/P 150, 012 1,777,000 150, 334 5/11/63 300 bp — Monthly 566
CMBX NA BBB-.6 Index BBB-/P 210,077 2,246, 000 190, 012 5/11/63 300 bp — Monthly 21, 188
CMBX NA BBB-.6 Index BBB-/P 254, 272 2,772,000 234,511 5/11/63 300 bp — Monthly 21, 147
CMBX NA BBB-.6 Index BBB-/P 436, 717 3, 115, 000 263, 529 5/11/63 300 bp — Monthly 174, 745
CMBX NA BBB-.6 Index BBB-/P 394, 590 3,660, 000 309, 636 5/11/63 300 bp - Monthly 86, 784
CMBX NA BBB-.6 Index BBB-/P 412, 380 3, 859, 000 326,471 5/11/63 300 bp — Monthly 87, 838
CMBX NA BBB-.6 Index BBB-/P 701, 922 5,698, 000 482, 051 5/11/63 300 bp — Monthly 222,720
CMBX NA BBB-.6 Index BBB-/P 716, 649 6,771, 000 572, 827 5/11/63 300 bp — Monthly 147, 208
CMBX NA BBB-.6 Index BBB-/P 837, 740 7,301, 000 617, 665 5/11/63 300 bp — Monthly 223,726
CMBX NA BBB-.6 Index BBB-/P 855, 706 8, 129, 000 687, 713 5/11/63 300 bp — Monthly 172, 057
CMBX NA BBB-.6 Index BBB-/P 868, 433 8, 162, 000 690, 505 5/11/63 300 bp — Monthly 182, 009
CMBX NA BBB-.6 Index BBB-/P 1, 127, 850 10, 606, 000 897, 268 5/11/63 300 bp — Monthly 235, 885
CMBX NA BBB-.6 Index BBB-/P 3,918, 344 32, 336, 000 2, 735, 626 5/11/63 300 bp — Monthly 1, 198, 887
CMBX NA BBB-.6 Index BBB-/P 5,419, 593 44, 725, 000 3,783, 735 5/11/63 300 bp — Monthly 1,658, 234
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Morgan Stanley & Co. International PLC (->-3%)
CMBX NA BBB-.7 Index BBB-/P 55, 762 913, 000 14, 243 1/17/47 300 bp - Monthly 41,975
CMBX NA BBB-.7 Index BBB-/P 670, 955 9, 859, 000 153, 800 1/17/47 300 bp — Monthly 522, 084
BIFANT L 2 7 A BU 37,328, 537 K FEBFTAM 2 8, 724, 343
[HIENAVAZNVENGE: X )] (26, 832) R SEBLFAT ($2) (2, 206)
&t 37,301, 705 e 8,722,137
¥ SREBICEET X, 71V Yy b - T4 MERBEICEL UThils,

wk BIAT LI T AE, BITHOYUWAT Ly REFITHOY—7 v k « A7 Ly REDERIZESINTNS,

sk SR ETRDA VT v 7 RTHT DAL, FOA T v 7 ATEEND TR TOFMESRFOKITOFE 2R L
TW5, h—F 44—, RAZUHE =K TR« FT—=XFE137 4 v F ORI, 201949 H30 RHRAEICE
WCAFAHREREFO LD LEZDND, 74 v FICLDAMESROKMT [/F) LRREIND, XM A
LD HEMFEROKIL [/P) EFREND, NETADKRMHENIE, AFHX—FK TR« 7T —AD5HE
LR%ETH D,

20194E 9 H30HHIERIRFEDPOTCIZ LYy b « F 7L MR —EAT 0T 79 v

N L < }
20 FREHATS S s faE A i WIRA 77> ko AR
SR+ Ei%%gw CK Rv) Ckrnv)  (B/7H7%)  (715) 3¢ CF )
Citigroup Global Markets, Inc.

CMBX NA A.7 Index (59, 719) 8, 055, 000 139, 352 1/17/47 (200 bp) - Monthly (201, 756)
CMBX NA BB. 10 Index (17, 533) 168, 000 14, 650 11/17/59 (500 bp) — Monthly (3,023)
CMBX NA BB. 10 Index (15, 241) 139, 000 12, 121 11/17/59 (500 bp) - Monthly (3,257)
CMBX NA BB. 11 Index (65, 428) 505, 000 37,219 11/18/54 (500 bp) - Monthly (28, 630)
CMBX NA BB. 11 Index (16, 307) 173, 000 12, 750 11/18/54 (500 bp) - Monthly (3,701)
CMBX NA BB.7 Index (470, 830) 3, 695, 000 263, 823 1/17/47 (500 bp) - Monthly (210, 086)
CMBX NA BB.9 Index (148, 843) 1, 442, 000 85, 366 9/17/58 (500 bp) - Monthly (64, 678)
CMBX NA BB.9 Index (23, 292) 361, 000 21,371 9/17/58 (500 bp) - Monthly (2,221)
CMBX NA BBB-.6 Index (21, 789) 197, 000 16, 666 5/11/63 (300 bp) - Monthly (5, 221)
CMBX NA BBB-.7 Index (56, 283) 1, 356, 000 21, 154 1/17/47 (300 bp) - Monthly (35, 807)
Credit Suisse International

CMBX NA BB. 10 Index (46, 565) 349, 000 30, 433 11/17/59 (500 bp) - Monthly (16, 423)
CMBX NA BB. 10 Index (41, 383) 348, 000 30, 346 11/17/59 (500 bp) - Monthly (11, 328)
CMBX NA BB. 10 Index (22, 747) 183, 000 15, 958 11/17/59 (500 bp) - Monthly (6,942)
CMBX NA BB.9 Index (792, 652) 7,907, 000 468, 094 9/17/58 (500 bp) - Monthly (331, 147)
Goldman Sachs International

CMBX NA BB.9 Index (608, 603) 3, 823, 000 226, 322 9/17/58 (500 bp) - Monthly (385, 468)
CMBX NA BB.9 Index (445, 272) 2,779, 000 164, 517 9/17/58 (500 bp) - Monthly (283, 071)
CMBX NA BB.9 Index (442, 738) 2,779, 000 164, 517 9/17/58 (500 bp) - Monthly (280, 537)
CMBX NA BB.9 Index (312, 340) 1,977, 000 117,038 9/17/58 (500 bp) - Monthly (196, 949)
CMBX NA BB.9 Index (297, 097) 1, 860, 000 110, 112 9/17/58 (500 bp) - Monthly (188, 535)
JPMorgan Securities LLC

CMBX NA BB. 12 Index (32, 828) 360, 000 28, 404 8/17/61 (500 bp) — Monthly (4,724)
CMBX NA BB.7 Index (84, 282) 666, 000 47,552 1/17/47 (500 bp) - Monthly (37, 284)
CMBX NA BB.9 Index (830, 999) 5, 265, 000 311, 688 9/17/58 (500 bp) - Monthly (523, 698)
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JPMorgan Securities LLC (--3%)
CMBX NA BB.9 Index (482, 919) 3,412, 000 201, 990 9/17/58 (500 bp) — Monthly (283, 772)
CMBX NA BB.9 Index (410, 777) 2, 633, 000 155, 874 9/17/58 (500 bp) - Monthly (257, 097)
CMBX NA BB.9 Index (319, 744) 2, 264, 000 134, 029 9/17/58 (500 bp) - Monthly (187, 602)
CMBX NA BB.9 Index (77, 888) 508, 000 30,074 9/17/58 (500 bp) - Monthly (48, 237)
CMBX NA BBB-.7 Index (172, 113) 4, 536, 000 70, 762 1/17/47 (300 bp) - Monthly (103, 619)
CMBX NA BBB-.7 Index (45, 957) 1, 266, 000 19, 750 1/17/47 (300 bp) - Monthly (26, 841)
CMBX NA BBB-.7 Index (46, 594) 985, 000 15, 366 1/17/47 (300 bp) - Monthly (31,721)
Merrill Lynch International
CMBX NA BB. 10 Index (19, 970) 168, 000 14, 650 11/17/59 (500 bp) - Monthly (5, 461)
CMBX NA BB. 10 Index (17, 706) 168, 000 14, 650 11/17/59 (500 bp) - Monthly (3, 196)
CMBX NA BB.9 Index (1, 637, 486) 15, 999, 000 947, 141 9/17/58 (500 bp) — Monthly (703, 678)
Morgan Stanley & Co. International PLC
CMBX NA BB. 10 Index (17, 619) 168, 000 14, 650 11/17/59 (500 bp) - Monthly (3,110)
CMBX NA BB.9 Index (595, 749) 3, 828, 000 226,618 9/17/58 (500 bp) - Monthly (372, 322)
CMBX NA BB.9 Index (432, 245) 3, 182, 000 188, 374 9/17/58 (500 bp) - Monthly (246, 522)
CMBX NA BB.9 Index (421, 822) 3, 169, 000 187, 605 9/17/58 (500 bp) - Monthly (236, 858)
CMBX NA BB.9 Index (475, 843) 3, 164, 000 187, 309 9/17/58 (500 bp) - Monthly (291, 171)
CMBX NA BB.9 Index (408, 392) 2,987, 000 176, 830 9/17/58 (500 bp) - Monthly (234, 050)
CMBX NA BB.9 Index (423, 229) 2, 805, 000 166, 056 9/17/58 (500 bp) - Monthly (259, 510)
CMBX NA BB.9 Index (357, 854) 2, 484, 000 147, 053 9/17/58 (500 bp) - Monthly (212, 871)
CMBX NA BB.9 Index (217, 055) 1, 434, 000 84, 893 9/17/58 (500 bp) - Monthly (133, 357)
CMBX NA BB.9 Index (217, 055) 1, 434, 000 84, 893 9/17/58 (500 bp) - Monthly (133, 357)
CMBX NA BBB-.7 Index (89, 903) 1,416, 000 22,090 1/17/47 (300 bp) - Monthly (68, 521)
RIFANT L X 7 AU - AR EBLETAMi 4% -
GIENAP ARG EN i) (11, 740, 691) RFEBLEHMG () (6, 667, 359)
&t (11, 740, 691) Bt (6, 667, 359)
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