INcFL - AVAL TF7FUR
REEF—Tv - TV FZOEAENERERE CRFLVET)

B A ] & & (2R)
YER TR HART - 58 25 A (2018511}5] 1 B~2019410831H)
BUHEDBIE E~

fix . KR ZEREICH TN ESBILE L BT ET,

ST, NhFA AU TA - T7 N, 20D, FWOREEZITNE L, 221, EARNE ZH®ERL EFET, 4

X

=

Lb—BOBIRLTERY T 85, BEWELLITET,
77 v ROMHAIE, LFO#Y T,

7 7 NFBE

KEFEA—T > - o2 RERAGANEREIEE CR FAE )

(SREHIH

7 7 ¥ RO IR IER T,

i R

T7 U REFIFIWTRADT ) =X LATWThrDT ) —XD 7 T2, O%tEN 77 FOZREFE
f:z;%ﬁiyu — A LT T ADZAEHICHE CEMT D LITLD, itli@ D ERMEE ATV
—RFETNT T T ADFATHZEIFHED0%LL B, F7213 (i) Y ANOT-DICHESNEREIZBW T, Wik
Ma A4 5820 —XE720137 T ADRITHEZASAEZRD50% LA BN £ 13RFHE L2546, F O
EHL, TORBCHFET 28 ) —XE 72137 7 ADZIRAFDT%LLED . Wb 72 B B pliikis
PIEIZED, WOTHLKRTI®HLZENTEET,

58t

ZT‘; RFOBEEHL, FEERSENE COEERY R EEETVOOHFIEIY O YIS ZBRT 5 2
%

TEERE RS

77 v Nt EBICGGER LIS E (F—F—VikkRd) BLUk F/I/ET@III:E%%@@%%:HJ:U‘BZ
FOMH T, WG E - TREEERBOESR (A A=V P L BEERET,) T THLLEHO
W (BEFIXENLLLE) 25T 5L0IBELET,

EELGEA S, BENROFEEEIT I DENERET HE. KR, BHY 227 &R 27 5 X OWIRATE
EUX7\&%UK$&mﬁﬁM%%FLi¢ F7o. 772 RiE, Ny PEBB IO~y PUSAO AT,
G, AT a v BLORAY y TRNEOT U AT 4 TERFATIRANHY T

77 v ROEM

77 ROEMTF—LFZTF—L4 - 77 —FEH ML TB Y K804 THiRR Sh 2 %8 Bl ] 241 o i 5=
MO8 Th D~ AT ¥ — T — LOEEN Y Y — 2 2R L CEA LTV ET,

T BB IR

O7 7~ FiE, MBEREOTB%IZE LT, F - FITEROREHFR~ORGRBNZOREOEEZICBNTT 7
R ORME EMREE (BITEME) D5 % &R DG, DD FITEROIERICKRET 5 LN TEEEA,
ﬁﬁb\xﬂmm\Kﬁﬁm\%@ﬁ@m%itiTm%%m%ﬁt FIFFLE S L <A oV TR
AET DA MRESR £ 7213 Z DO BE i V) FAT SO AMIRERFIITE T ShEE A,

@7 7 v Nk, MEPEREDTE%ICBI LT, Al —JATIRDRATH R RER 2 10% 28 2 TS L £ A,

@777Fﬁ\%ﬂﬁ®7ij@%§E FEBEANSHE G ETA,) DD 35 @1%EKT#AM%
oz EmTE A, W
() BARIZBNWTT 7 FOZAEHFDGFEIMTON TV LRY . 77 v NITHMEPEFHD10% 2 B 2 51

ANTTE R A, \ ]

@77 Fix, BHTETHZIENTEERA, 2L, 77V FiL, 77 ¥ RBEE LI - THRET S
CLEDOTELEBIEELZBAT L LICLDEE (DS T L - 77 o XNFAT I DIEBREE & HEH IR
EZETJ\EE%%%%%?%:&Ki6%@ikﬁ&§ﬁ#®ﬁﬁﬁﬂié%ﬁﬁ:®@0T@%Di

®@7 7 v Rk, FHEAMAELIILANT LI LN TEETA, LEL, 77 N, TBEXZRY H# O FIT
(RO, RBFE EORRNC L0 HE ST D85S L ORBE EORER & #5825 2 AT 5 2 b
WTEEY, 72, 772 NiE, RBEEEIREE ORI L VRS THAEEORAHR & LT,
DN DHER] DT TE 208 U C UG L 7o RENPE £ 72 T ABIE LOMERZ A 7213 T2 2 LN TEET,

©7 7 RiZ, BmELEERENEBAZLIITATL LR TEEEA, L, 77 v FiE, SRy
BRBLOA TV a VEBABLOREIT A Z LR TEET, £, 77 v Pt SHEAERGH L0 5,
DB & PEDIRNE DOBMIG %2175 Z LN TEET,

@7 7 > Fid, MOBITEOFKITTHAMEREFEXT L ENTEERA, L, 77 R MAGE
FOFHCEL T, HEDKEEREHESE L2 AL 2R S5 EAEE T

®7 7 Fi%, MADGER, MEERMEDE% 2 A T LRICRET 5 & ERD LD RiE% CRE, 20
BB & 7213 T OFER A IR E F97,) AL ERA,

Gy Bl 7 &t

7 7Y Riddw, MEENEEZEA 1B, FMEBEEREZEFE 1B LET, BAROFEEZFIIX LT
X, RGeS L Y, JFHIE L TEEBECIIHE SN b Ed, ERid, [FROSEED AN L]
ZOEFTHDVWTRIET DO TIEH Y FHA,

EEERSH

INRFL - AURZRMAV R - IRCAV - ILINS— ZE Rk

AT = B
G2 i V= i



B
1. BB BE L BRI IRDHEFEE v 1
2. B F R BB e 7
3. TF U RDIRIBIRIT oo v et 10
O - P 93

(E1L) TAVBARE RV (LT KRRV E0WWET,) OMEHIEIL, 20204 1 A3LHBREOKASHE=2UF J #ITOXNEER
EBIEFREMBOME (1K F/L=109.06M) 12XV £,

(E2) AEOHTLEL LUOHEREZFTZTIHE, BWEOBEMIIIMBEHEAL TWAEANH Y ET, E->T., GOBFER—FL
RWBAERH Y =4, £72, ME~OHHEIT, AEBOPTENISIET 2ETICOEFTIEOHRRER CHMARO L, HER
LEMUBHEALTHY 7, o T, AEFOR —DERICOEZ B STEMERRB L INTWIEELHY 7,

(FE3) AEOF T, FEMM CITF TSFHEE] tbWnnEd,) &k 11A 1 BITHEVBFEOI0ASIRICKDbAIMAER LET,



1. EADRES S ERKRDHERSE
(1) 4 oEHARER L OS5 % 0 H 5t
BEHo1 0L YMEEMEFOHRZIZONT

95 ZANZ IR
G FL) (FHEL)  [EE
o w | BUMRO 6. 50 KL
, o 1 O Y #hE E s '
FR2OHARD 7.03% EJL

10 200 10Y Y 6E E M ]

8 160 F25Hh D e ie

6 ——— 1oy SEeatHE 0.23% P
4 o | HEE 11.859%

2 40

0 : : : 0

20184 20194 20194 20194 20194
10A%A8 1AXH 4 A%H 7BAXH 10A%H

B (Al e—— 000 %605 EME (Z8h)
***** HEEERE 1 OH Y HEEMmE (L)
(E1) B%ERE, BAINONE A& STATCFHEE L b0 & 22 LCHIE LT ES, UFRETF

(FE2) NEEFHEE 1 N4 MEEMRIL, BBIRONEEEZ DRI Y 7 o RAFERE L AR LTEHLELOT, 77
NERADFREH RN T 4 —~ 2 A7 THDOTT, UFRLTY,

(£ 3) DEAEERE 110 0 MEEMRS T, F248R0 1 1Y 0 ME MK A2 ERE LTRHELTWET,

(HE4) 77 v FOBEAMIAIC X 0 EEBEER R 2 HERH Y £ 0T, BEROBREORNEZ RTHLOTIEH Y A,

(J£5) 77 RICRUVFv—2 TR ESNTRY 8 A,

B1OYSYHMEEMEOELESER
#®mi TREBEEBICHONWT], [R— 174V FI2onT] 25NC [2EZEKLOERORREB L OE
K] #I&l7EE0,




BHEREIZDNT

W] (20184E11H 1 H~20194E10H31H) @ 1 0% 0 5kd4 (Bislan) FLLFO LB TF, vk, &£
o [z e 1 0% 0 S EMS O] 13, YsZol% D BICBIT D 1 0% Y okl 48 &tk
THHMT, MHEEEHL TN HDOTT,

(7 T AMEZASFESR) (&%8 : Kk F)
AT N ) s IR e AR EE 1 A4Y
SEcE S B 1 124 0 Wl PE RS GF 1 1% S R ok 021)) S PET R DB (F2)

20184E11H 19 H 6. 48 <8'8536> 0.01
0.019

20184E12H 19 H 6.53 (0. 59%) 0.07
0.019

20194E 1 A 18 H 6. 54 (5 299%) 0.03
0.019

20194E 2 A 19 H 6. 60 (5. 29%) 0. 08
0.019

20194E 3 H 19 H 6. 61 (0. 99%) 0.03
0.018

20194 4 H 23 H 6. 68 (0. 979) 0. 09
0.019

20194E 5 H 23 H 6.77 (6. 989%) 0.11

20194E 6 A 21 H 6. 86 (8gé&0 0.11
0.019

20194E 7 F 23 H 6.89 (0. 289%) 0.05
0.019

20194 8 H 22 H 7.02 (0. 97%) 0.15

20194F 9 H 23 H 7.01 (8'8%36) 0.01
0.019

20194£10 H 23 H 7.00 0. 97%) 0.01

(FE1) TR DY MEEMELEE] 13, UTOFAERICEVEHEINAETHY, 77 0 ROIGERE TR TEELTE
U,

X102y Y S EMAS LR (%) =100Xa /b

a =YUENHEED B ICHEE SN2 1 1Y 0 5544

b =YFNTED HIZBIT 5 1 0% 0 MG EMRE + X% 0H %D DICHRE SN2 1 0% 0 HSilesE
(FE2) (YE&EETe 1 NY 0 MG EMKEOLIZE X, UTFosERcIvEHINE T,

liddEETe 1 0% 0 MEFEMR O LB)EE=b — c

b =YHNEED HIZBIT 2 1 1Y 0 MEEMES+ MO %D RSB T 5 1 040 5EeEE

c =Y HVE D A OEFTOSEL A ISR D 1 1Y 0 HIE PEME
(A 3) 20184E11A 19 OEAIOSEEH A (20184108 190) 128175 1 1Y 0 MG sEMES L. 6.49K KL TLTZ,



WiREIEEIZDONT

VTP O DEERTHIX, Fax 2RI b3 B/ L, KEEETHSOETh® s ¥ —TF
SR D E—BEELE LT, 2018FEDLILA NS 1I2AICIT T, KFMOE S EEE L ONEH] L5 23K
DA T CY A7 ERERBIITHIGEOEL LRV E L, LHLARR DS, 20194E 1 AB 10 1I20MT T,
HRIZY A7 « FUDERREY | EHRMEIT L UE Lz, SRR BER., HEB X OERIT. K i
MBS (FRB) DO MIREBOHEIALZBWEWC EH L E Lz,

FRBIZ, 201812 H ICEIRAR OFHERIE A2 5| & L7214, 2019912 A D LS OERBURIZOWTH
IRGBEFIDE L7z, FRBOBUKH Y E 1L, [T Ol Eo7-) EFHITARWEFEY . A%H LT 2IKkiE4 % ke
ﬁﬂ%é k%rﬁbibtokﬁ®%ﬁkkb FRBIZ. 201947 AS1HIZH FIF&4T\\, U = LikR

I, ZOFTFITREFEHREEZ 257D mid-cycle adjustment| (A ZLHEEIZBITHHHE) THDH
ki“ibtoﬂ$i Eol < KPELDBEES IO XU 2AOKINES (EU) BEMGEZ KD REREEY Y
a’\%w$9ﬂ&wﬂ CHORI T EZITWE L, BHEA XV TOEIBY) AZBIO N7 7 KikE

(X9 2 B EC N *&k?ﬁm%ﬁbibhﬂmﬁﬁﬁ\%ﬁ%ﬁ%%?kb%ﬁ%ﬁ@éﬂ%ﬁﬁ
HDHLEHFL, ﬁ%if IORHRTFIFZ2ITO RRMEZBV IR L _E L, Lol s, fIF
FARIEDS, Fo 2R TN DN TIE X Bk E N MIROBI TE RN DPIT-FEF+T LT,

FerE L A2 A10EW K EEE OB 0 13, MEF, 3.14%0251.69% F TR IZIET L., [E5MiEo L5
WEBLELE, 20X IR T, TA—L2 =7 « R LA ZKFEBREA T v 7 Alx, Yk
11.51% EH LFE L7,

BAR—k27+YAIZDNT

FHRS Y 50— AT B L 78RO T

T —VHEELORT Y a L, T RO X — DORE S EEDE L, \_h%@% 7

— VRHEPE L, 2018FEDERICHF Z R WERR & 220 F LA, 20194 1 A H20194E10 5120 T Hol

< EHUF Lz, OBXORAEMIT, FFIZ20124EFITO#MICES Sh, VX —IZEBRLE L7, CMBX

. BFEDEIZRITENTZFEEHET—F — Vi (CMBS) OXR 4w &S R14T AR T1,
INEDLREDLILDOD, MBSO AT =V HMEDTZ I AR—V ¥y —b 77 RO U X —IZHEBLF

L7z, FEBUMEERSE—4~7 —3E% (RMBS) Tl, A A4 7Y a VEEHEFMBS & BUFHEERZ LY v b - Y
&-b?yx77—ﬁ%«mv@ﬁyyayﬁ%¥\7?x%ﬁ&ﬁoibto

HATRRTEEIRIS & . ERRN S Y X — 2L FIFE Lz, FRBAFI FIF 2D 28EIC b 030 b9 A

VR—RA e AU B VAN F =D AR—T =N X —ZEHBRT AT, )A~x ==

OIEA LERINOBEEAZ T E Lz, VA=« B—F =13, 628 LOKXKEOFEEFAZEICHE D

&%%E%E%K%A%ﬂ%mﬁ%%ﬁ@&47mm VT, D F A FOEEe— LT ALY

DENEEEZEHOEZ5ERLE L TEHALARL R E T IThbRER A,

HEDOT I AR—T ¥ —H /T —< VAZETERBNL E L, REEEEILEORA L, mw$¢

4wa AT Ly RO XA M b R %%xfibt>w~w¢ AT Ly REiE, BHICE
RSt DS & A — A O EE & ik L= aoR Bl 0 BREZER L4, BE5MmEIT. thos

14375% CThiVE, —EMICAT Ly F‘7§§¥4H§/J\@‘Z>H§LCJ:5F L. A7 by RBMERT DRI T LET,)



BRI DT Y NT o TDOFYHIZ D0 T

CMBSD TV AR—T % —%4G572DCMBXZ LYy b« T 740k « AU THEFIHLE LTZ, 512,
T7r RO LYy b URAIZBIO~—F vy b JRT 2~y DT 5 L2, ¥EDORITIRO T 7 AR
—T XY —mEGLO I LYy N T I FNA c AT T EMERALE L, £, A=V RKI—TIZHH-T
BRIk 2 728l EOR T a VAR, 77 2 ROF|RID BIKICEI#E T2 U X7 2~y U3 5 HITESR
TR IR AT v TE2FHALE L, SHIZ, 77 FOTalb—varéAf—/L R« h—THIED
7o, BRIATU T EFHALE L, £ —7—UHAEEEE (CM0) fRAIBIE S 2 HIBRATER U A
TEBEHL, YA R UATEROFERLE LT, A7varz2HnE LR,

WMO7VRFDSERBBEDER
D7V RESERMORELE (HARIEESR)

(%)

20
W 77> F (U5 AN2E5ES) sEER |

15 11.85 11.51
10

5

0

F5HK
(20194108 K H)

(B) 77> ROBEBREKIL, [T —E =7 « X—J LA ZKEREA VT v 7 A TT,



WEEERLEDERORRS L UER
77 FRBEHEEB L0 v "—h7 7o FREOTH Y & —> % LRV £ L,

FHF N T o — 7 2 R D~ T RFEH] & 72 o 7 e 12 o0 T

LR ME—RME AR oD, X —Lh s AT T —BIE T LT, 2018FERIFH CTT 2 b— 9 >
RS A AT T oA — T oA R LEZIC bR T, KRERWEERD £ L, Y, BEFITY A7 TR
FEMEL . BEBE~KBELZ720, KEEETEBLE L,

BiXEDOXNR LT HRMIAHFO E LR
UHIRBUEICE T D AMRER O ERBMIC OV T, &L 13, 77 FoRERR ME#HER (3)
REAMRERHMEE] 2 Z2RTZE0,

W5E0ERAE
LBED I AT DT

BE, RV A 7 MIBMICH D E-BbNnD Z Lt SFNTEBAITRMN CHB T2 L ATV ET,
DD, 77 ROT alb—vaii, 2EREOT 2 L—v 3 VIV L UL THERFT A5 FETY,
FRBIZ DWW TIE, 20194E D% F 721320204E0 F-HOWT T 5 — R T 24T 9 AIREMEN B & 2
TWET,

LD IENHIRICOWT RS &, HRRFEDOETA X LI S EEIE T, FEARBEREOS L X, &
RV A 7 NVDBEDBEREICAS> THWET, LOLARRDL, KERFIL, RI%-o08 S 0JkEL RETix
WHHLDOD, BRI HR D EALRBRERIREICH D EEZTOET, HHREANEET. KEICBT
HREREDOEERFTE 1L 7o TExE L, KEFEETSL G, 20— OFEEHRETH S 104FEYKE
EEFEY OKIEZRE T2 BWEIL, BFHELTWET, LIEE 2, KEMESCE -/ —UBEPEMLIC X
STHEDH ENAFIEY L, AEFRIEIY R, EAIC X o Tk~ A F AFIE Y O K[FE LA OFEIGEES: &t L
T, HEFITE > TULRRE L TREDHERH Y £,

B REBWHNRD S ~—"r > o &2 =200 T

== UEBENCOWVWTIE, SIEHEIBHRRBELEMEEL CWET, BEHAABED Y 7 X X
VAEVRIL, FETGEOIR, R EE MR D 8RB X OB KERFICK A b, BELT
WAHEEZTWET, 72, Rl T ¥ —OFFF ML, PRI T I2REICRTT 0 7R EEROLHE
R TVWET,

BRI RS & AR OMRS TS - T —FER 2R T FMEIR oA ENT-AKECH D & RTW
FI, 2O, EIFRRICBW T, MBNAENET B2 BT 5 T E T,

HIRRATERE Y A7 ICE R LcfEilkt s 2 —TCl, BUED L 2 A, SINRIREZ RSITIEHT 5 2 & TEF
DEALITEE X I WVEFREZRIF LTV E T,



(2) #HHOHM

H H THH Oz
P SE ) M WX, ARDO 7 7> ROFEMEEICH L CGEASNDER | 77> FOFEEREEBS LV
THREINET, BEIL, BEHEHSENEERT LT XTOL | 77 v NEEIZET 2R BN
=7 e M7 7 U ROMBFERTE (77 0 FEED 12| BB LOH % OREEHES
EHE] AT 7D BEARREICB W T, oS b | oxiie LT, EHERSHIC
L T77 U R LTHRESND 770 FEEBL OO S | Kb 7,
FLh T U RICEIVEEEIND 7 7 NEEEZRE, Y%A
DFEEFXBAOKRTHIZREEINET,) OARETY (I4—7
VeV R a—F 2T - 77 v REHMIEEREE]) 12
HEOEFET,
F—TF v e RIS o —F 2T - 77 v RIEE R
50/ RILLL T DA DN T 0. 550%
S0{EK R/LEE 100f52K RALLL TR OERAICHOWT 0.500%
100{BK RV 200{BK RLLL T OEBSHT-DWT 0.450%
200{& K RLHE 300{EK RAALLLF DEAIT DN T 0. 400%
300{& K RV 800fE K RALLLF DTN T 0.350%
800fEK R/LEE 1, 300f@K RAVLL T DEB4IZ DT 0.330%
1, 300{&# KB 2, 300{&K RALL FOERSIZOWT 0. 320%
2, 300{8 K R DERSIT DN T 0.315%
PR T7 v RERESHNHEFAELZLEZAIZLEY, 770 FE | (REEBOME & L TRE S
FED, A, YZATOT 7 REED B 2 OFHMEFER | 12X bhET,
BICES AN RRE RN A EL E9,
BEHEY—ERX | 77 ROVEYEEFHDOFESR0. 250%9% ERE LET, BEF Y — EARATES OXHN
PRAT ELTHEREE Y — X RITaH
Wb ET,
DD 0.17% ZREE W Z O, FHE
A (4E) B, IRFEF M 7 & ONC

ZOMDT X TDEH

() BHRENCHOWTIE, BERAEICTED SN TWARREZZL L TWET, [ZotoBH CY4H) ] IconTTEMARREIC LY E
T HbLDORERLARIEANGENTWET, HH L, YHOZOMOEN - FREBIOEH LY 7 7 RO YR O PER
FA TR L TL00Z R Ul RAFTR L CWET R, EROLRL TR £3,



2. EREE
(1) HMBEEOHFR
THRESFHEERBLIOELBLSFHEETICRIT A28 A ROMEEOHZIL, LLTO®EY T,

(7 T AMZARFESR)

WL PERAH 1 1Y 0 R EAmAS
Tk Fv M % Rov M
AN
é’%}g;;g?iﬁ) 222,916 24, 311 6. 74 735
PN
&ﬂ;;g;ﬁiﬁ) 170, 347 18, 578 6.71 732
1o INZ
(%%S%E?iﬁ) 151, 113 16, 480 7.12 777
IO S
312??3?%{) 128, 376 14, 001 7.05 769
AN = itd
&fiéiﬁ%ﬁ) 121, 065 13, 203 7.10 774
o1 N2
(%?ééigﬁiﬁ) 103, 524 11, 290 6. 77 738
YN
&fé;gﬁ%ﬁ 88, 869 9, 692 6.72 733
D BN
&f?gg?iﬁ) 79, 485 8, 669 6. 74 735
W24 R
B H ) 72, 688 7,927 6. 50 709
PN
&fggg?i? 76, 324 8,324 7.03 767
20184E11/] K A 71,927 7,844 6. 49 708
120 KH 72, 259 7,881 6.53 712
2019%E 1 A K A 72, 790 7,938 6. 61 721
2 AKH 72, 379 7,894 6.59 719
3AKH 73, 434 8, 009 6.71 732
' EN: 73, 172 7,980 6.71 732
5 AKH 74, 745 8, 152 6.83 745
6 HAkH 75, 598 8,245 6. 90 753
e 75, 651 8, 250 6.92 755
8 AAH 76, 889 8, 386 7.09 773
9 AKH 76, 229 8,314 7.03 767
10/ kA 76, 324 8,324 7.03 767

() 7 5 ANZAEEESOEMIZ19944F12 A 14 H ICBA S E LT,
¥, 19944F12H 14 H O FEREAIE. 1, 005K R/ (109, 605[) . 1 A1 v fligpEMIFE 136, 502K R4 (7091) T L 7=,




(2) TBLOHER
TRASHHEEDOSE OB I, LLFTO®EY T7,

(7 T AMZAKFESR)

1040 oyl

H16FHMER (20094E11 8 1 H—20104E10A31H)

LAT2K RV (R951H)

HITESHAERE (201045114 1 B —20114£10H31H)

. 335K RV (FI37TH)

W18 EHMEE (20114E11H 1 H—20124E10H31H)

L1992k Rov (#922)

W19 EHMER (20124E11H 1 H—20134E10H31H)

L2202k RV (924 1)

202 FHERE (201345110 1 H —20144£10H 31 H)

317K RV (#935H)

212 FH4EE (201445110 1 B —20154£10H 31 H)

210K RV (#923H)

2223 HEE (201545110 1 H —20164£10H 31 H)

L1962k RV (921 H)

23 FHEE (201645110 1 H —20174£10H 31 H)

. 228K FL (#925M)

F2ASFHERE (2017T411A 1 H —20185-10A31H)

. 228%K KL (8925H)

oS EHEE (20184F11A 1 H —20194-10A31H)

el Nol ol Eeol ol E=N Kol ol ol o)

L2272k RV (8925H)




(3) BRIEARUER L DI

TREFHEEPORER X OHERE L0 FER R S NS FRRRfHEERBEDORITH O, T
WY T,

(7 T AMZARFESR)

i PIRCBUB] e RBRICBOA] o w AHACBUS
BAERE | geng | FURUPE among | BUATR [ airs g

F16RFHEE
(11/1/2009— 9,555, 118 8,610, 100 6, 321, 085 5,994, 200 33, 092, 942 30, 810, 100
10/31/2010)

FLTRAEIE
(11/1/2010— 4, 348, 925 3, 686, 200 12, 052, 732 11, 273, 900 25, 389, 135 23, 222, 400
10/31/2011)

FISSFEE
(11/1/2011— 1, 189, 022 669, 600 5, 356, 881 4,740, 900 21,221, 276 19, 151, 100
10/31/2012)

19 FHEE
(11/1/2012— 728, 296 466, 600 3,731, 396 3, 101, 200 18, 218, 176 16, 516, 500
10/31/2013)

20 FHEE
(11/1/2013— 1, 509, 858 425, 700 2,673, 607 2,328, 800 17, 054, 427 14, 613, 400
10/31/2014)

F2L BRI
(11/1/2014— 1,152, 641 66, 400 2,924, 955 2,420, 800 15, 282, 113 12, 259, 000
10/31/2015)

oo FHERE
(11/1/2015— 558, 582 103, 200 2,618, 370 1,473,100 13, 222, 325 10, 889, 100
10/31/2016)

BE23RFHEE
(11/1/2016— 221, 407 10, 900 1, 653, 408 726, 100 11, 790, 324 10, 173, 900
10/31/2017)

AN FHEE
(11/1/2017— 238, 820 27, 200 842,019 468, 200 11,187,125 9,732, 900
10/31/2018)

H2BRAHEIE
(11/1/2018— 620, 285 178, 200 953, 051 633, 300 10, 854, 359 9, 277, 800
10/31/2019)




3. 772 FOBRERR

a. 77 ROELRFHEEDO AR OMBERIL, KEIZBT 2ETB L RICAEZYE LEDH
NDRFHFEANCHEM U TR SN BB FMBEHOR X 2R L72bDTh D (72720, M#EH S
R, ) o UL TREEAMAERONEEORRICET 2 NBEIFS) ICHESE, TWE#EREOHE,
R OER H R BI 3 2 81 SB181RE S H-Z LEOHEDHEMIC L 2L DO TH D,

b. 77 Y FOFRXOMBERIL, SMNEEAENE (ARBSFHEE (BM23EEAEE1035) H 150358
THIAET 2HEEEIENSEEZ D, ) THDHr—E—T AV — D)L= 5 ERTEFICHY
LERMOOLNDIEAEZITTEY, YEEAEHICH Y T2 &R0 D DRI 2 A S I Y
THHD GRXEET, ) BYZUBEERIC T ShTnd,

c. 77V ROFXOMBERIZ, kL TERRENTWD, BAXOMBEEICIX, EEREHEIZON
T, 20204 1 H3IHBIEICR T AKX =Z2UF JRITOMBEEEELCEMBOME (1% L=
109. 06M) ZfEMH L CHAE S-FHBEEASI R IN TV, 2B, THRBOSFIINEHA ST
W5, T, BEtOBFR—HLRWEERH 5,



MSLEGR R T OBE A

INRFL e AT TR
ZAEE B L O FEHBNL

ViEr T S I sy )

Foxix, IO, 20194F10A3IHBIEED, 77 v ROBEEHMGEFHMEL G /S A A D
LTy R (LLF 770K LW, ) OFEFIERZRDNCHEBICK T LI2EEOBE S 2 H4E
FHEE FBICKT L 2 MoK FEOMEELBHAEEL LOBEET 21EL (LR, LT T
Bt Lo, ) o WCFABIZKRT LI 5 FMOKFEEIZONWTOMBE N T4 MR LT,
Foxid, MBEEBIOMB AL T4 b2, KEIZBWT—RICAIEZY L350 b b 23 FERNC HEL
LT, 77 RO20194F10H31 HBITEDOMBORRE, R H I T LFEOEMME, FBEICKET L2
FEROBAEE OMEHEOLEIB LR HICK T L2 5 EBMOBEEE-ITHBOMBNA T4 2, T
RCOBFEBBELRFHIZOWVWTHIEIZERLTWDLI LD LERD D,

B DRI

INLOWMEERBXOMBE A T4 FOEREEZ, 770 FOREMHIZHY . Foxr OFMLIT, B
BIZESWTINOLOMBEEEBLIOMBENA TA MICOWTEREEPATLIZ LI2hH D, Fxld, &
BIESEEMAEES CKE) (LLF TPCAOB) &W9, ) IZBEINESFFEEHTHY ., KE
HHGHEAER SNSRI ZEESB L OPCAOBOEMAT AHAIB L OYESICHEILL T, &40 5
ML L TCWVWD I ENERINTWND,

Fexld, PCAOBDIEMEINE» CTHEELZEK L, ZHOHDEHET, REICEI20EBICL 0%
M3, MB#ERB I OB NA 74 MCEEREBRLES 2V EICOWTHEN R MHEIEEZ S5 720D
2, A DNEELZE LEMT L AERLTWS, FTixrOERT, RIEICXA0EBIZL S0 %R
DT, MEBHEEBLOMBENA T4 NOBEEREHBRLREDOY 27 25T 572 OICEE TR x it 5
e BRI INGDY AZICHICT AEMEETFREFEMRT LI L E2FATND, DL EETHITE
7o, MB#HRBIOWMENA 74 MO EFIREZZMT 25HLEREIC L VRGET2 2 E2FEAT
Wb, DD EEETRIL, RESTE, ARERREBABIO®T e —I—L0BEEH L WIXZOMOEY)
REERFHIZ LY . 20194FE10 3L HBEMREA L TWA AMEE 52T A L2 A TS, F7-.
Fox OB, REFAEH LS REAIB X OREIC L > Th I EE 2 RFEOFN & & $12,
BERELTOMBHEEBIOMBENA 74 NORRERTFNTDHZELEHEATND, Fxid, Bx OEE
NERBHADT D DGR EMEZ R L TV DL LD LEE L T 5D,

F—t—TAhV— . )TV —
Foxld, 1999 L0 1L EOR M FLAOTREEHOEBENEZHED TS,

Y Fa—ty VM, FARY
2019412 H 11 H



KPMG LLP

Two Financial Center
60 South Street
Boston, MA 02111

Report of Independent Registered Public Accounting Firm

Shareholders and the Board of Trustees
Putnam Income Fund:

Opinion on the Financial Statements

We have audited the accompanying statement of assets and liabilities of Putnam Income Fund (the “fund”),
including the fund’s portfolio, as of October 31, 2019, and the related statement of operations for the year then
ended, the statements of changes in net assets for each of the years in the two-year period then ended, and
the related notes (collectively, the “financial statements”) and the financial highlights for each of the years in the
five-year period then ended. In our opinion, the financial statements and financial highlights present fairly, in all
material respects, the financial position of the fund as of October 31, 2019, and the results of its operations for
the year then ended, the changes in its net assets for each of the years in the two-year period then ended, and
the financial highlights for each of the years in the five-year period then ended, in conformity with U.S. generally
accepted accounting principles.

Basis for Opinion

These financial statements and financial highlights are the responsibility of the fund’s management. Our
responsibility is to express an opinion on these financial statements and financial highlights based on our
audits. We are a public accounting firm registered with the Public Company Accounting Oversight Board
(United States) (“PCAOB”) and are required to be independent with respect to the fund in accordance with the
U.S. federal securities laws and the applicable rules and regulations of the Securities and Exchange
Commission and the PCAOB.

We conducted our audits 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 and financial
highlights are free of material misstatement, whether due to error or fraud. Our audits included performing
procedures to assess the risks of material misstatement of the financial statements and financial highlights,
whether due to error or fraud, and performing procedures that respond to those risks. Such procedures
included examining, on a test basis, evidence regarding the amounts and disclosures in the financial
statements and financial highlights. Such procedures also included confirmation of securities owned as of
October 31, 2019, by correspondence with the custodians, transfer agent and brokers or by other appropriate
auditing procedures. Our audits also included evaluating the accounting principles used and significant
estimates made by management, as well as evaluating the overall presentation of the financial statements and
financial highlights. We believe that our audits provide a reasonable basis for our opinion.

KPMe P

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

Boston, Massachusetts
December 11, 2019
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(3) wERMIAAFAMKRF
REFMEFAMK (20194F10A31 BIRTE)

M e {ff
KEBFES S UVBFREEE—S —JEHIES (52.9%)* X EIL * R
KEBRRRIEE—7—EFESE 8. 2%
Government National Mortgage Association Pass—Through Certificates
5.50%, with due dates from 1/20/49 to 11/20/49 $3, 752, 626 $4, 170, 305
5.00% with due dates from 6/15/40 to 10/20/49 24, 535, 563 26, 585, 250
4.70%, with due dates from 6/20/65 to 8/20/67 1, 251, 432 1, 402, 083
4.671%, 5/20/65 256, 888 279, 267
4.666%, 9/20/65 284, 521 307, 715
4.653%, 6/20/65 123, 009 133,343
4.626%, 6/20/67 895, 508 999, 610
4.62%, with due dates from 6/20/65 to 12/20/68 2,029, 033 2,171,334
4.58%, 5/20/65 47, 050 51, 244
4.527%, 8/20/65 68,916 73, 961
4.509%, 3/20/67 1,112, 764 1,233, 777
4.50%, TBA, 11/1/49 10, 000, 000 10, 467, 188
4.50%, with due dates from 5/20/44 to 10/20/49 6, 440, 187 6, 987, 042
4. 489%, 5/20/65 71,479 76, 846
4. 483%, 6/20/65 39, 363 42,909
4.471%, 5/20/65 934, 620 1,013, 329
4.404%, 6/20/65 26, 897 29, 233
4.323%, 5/20/67 336, 741 374, 204
4.00%, TBA, 11/1/49 39, 000, 000 40, 538, 671
4.00%, with due dates from 2/20/48 to 10/20/49 7,131,949 7,656, 736
3.50%, TBA, 11/1/49 53, 000, 000 55, 004, 063
3.50%, with due dates from 11/15/42 to 11/20/49 23, 855, 080 25, 221, 367
3.50%, 10/20/49 * 299, 571 315, 637
3.50%, 10/20/49 * 299, 554 315, 620
3.50%, 10/20/49 * 299, 415 315, 473
3.50%, 10/20/49 * 99, 858 105, 213
3.50%, 10/20/49 * 299, 570 315, 636
3.50%, 9/20/49 299, 370 315, 426
3.50%, 9/20/49 # 1, 695, 025 1, 785, 931
3.50%, 8/20/49 # 398, 205 419, 561
3.00%, TBA, 12/1/49 5, 000, 000 5, 140, 430
3.00%, TBA, 11/1/49 5, 000, 000 5, 146, 094
3.00%, with due dates from 3/20/43 to 10/20/46 1, 982, 350 2, 050, 091
201, 044, 589
KEBFREEETE—S—JERISE 4.7%)
Federal Home Loan Mortgage Corporation Pass—Through Certificates
5.00%, with due dates from 3/1/41 to 6/1/49 512, 162 565, 957
4.50%, with due dates from 7/1/44 to 3/1/45 1, 185, 151 1, 275, 983
4.00%, with due dates from 12/1/44 to 7/1/49 8,707, 841 9,228, 521
3.50%, with due dates from 4/1/42 to 11/1/47 7,708, 815 8,036, 211
3.00%, 10/1/46 2,954, 464 3, 042, 488
2.50%, 4/1/43 646, 671 648, 539
Federal National Mortgage Association Pass—Through Certificates
6.00% with due dates from 2/1/36 to 5/1/41 2,934, 671 3, 382, 199
5.50%, with due dates from 1/1/33 to 2/1/35 490, 579 547, 493
5.00%, with due dates from 3/1/40 to 8/1/49 6, 722, 560 7, 394, 294




£Bm| B
KREBFES S UBFREREE—F — BB (52.9%)* (o5X) b 1% X EL
KEBFREEE—7 —DBBiE (0O%)
Federal National Mortgage Association Pass—Through Certificates
4.50%, with due dates from 7/1/44 to 5/1/49 $8, 150, 070 $8, 763, 749
4.00%, with due dates from 8/1/44 to 1/1/57 15, 796, 592 16, 881, 339
3.50%, with due dates from 3/1/46 to 9/1/57 22,642, 594 23,785,911
3.50%, with due dates from 6/1/31 to 12/1/45 7,661, 995 8, 056, 213
3.00%, with due dates from 9/1/42 to 3/1/47 16, 815, 223 17,372, 754
2.50%, 12/1/47 5, 344, 052 5, 359, 492
Uniform Mortgage—Backed Securities
6.00%, TBA, 11/1/49 2, 000, 000 2,213,438
4.50%, TBA, 11/1/49 22,000, 000 23, 139, 532
4.00%, TBA, 11/1/49 100, 000, 000 103, 765, 620
3.50%, TBA, 11/1/49 290, 000, 000 297,771, 101
3.00%, TBA, 12/1/49 275, 000, 000 279, 243, 168
3.00%, TBA, 11/1/49 280, 000, 000 284, 550, 000

RKEBA S & UBHAFRKEE—7— CEBIEH S @GR $1, 300, 605, 537)

1,105, 024, 002
$1, 306, 068, 591

£Bm| B

KEGFHEARZE (0.3 b 1% XK EL
U.S. Treasury Notes

2.25%, 1/31/24 "' $3, 804, 000 $3,937, 711

1.50%, 3/31/23 ! 4, 094, 000 4, 096, 620
REMBEEEHFEST EUSRME $8, 034, 331) $8, 034, 331

£8mE B (i

E—4F—Sf% (33.1%)* KB A EN
BFREEETE—7 —CIBREREE (13.1%
Federal Home Loan Mortgage Corporation

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

25.79%), 18.062%, 4/15/37 $627, 412 $868, 332

REMICs IFB Ser. 2976, Class LC, ((-3.667 x 1 Month US LIBOR) +

24.42%), 17.375%, 5/15/35 72,648 108,972

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

22.28%), 15.935%, 12/15/36 155, 042 225, 152

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

19. 86%), 14.096%, 3/15/35 380, 181 506, 972

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

16.95%), 12.035%, 6/15/34 235,011 276, 161

REMICs Ser. 4132, Class IP, 10, 4.50%, 11/15/42 3, 826, 404 428, 175

REMICs Ser. 4122, Class TI, 10, 4.50%, 10/15/42 1,693, 085 272, 809

REMICs Ser. 4018, Class DI, 10, 4.50%, 7/15/41 1,599, 867 169, 015

REMICs Ser. 3707, Class PI, 10, 4.50%, 7/15/25 351, 225 9, 596

REMICs IFB Ser. 4738, Class QS, 10, ((-1 x 1 Month US LIBOR) +

6.20%), 4.279%, 12/15/47 33,420, 214 5,979, 722

REMICs IFB Ser. 4839, Class WS, 10, ((-1 x 1 Month US LIBOR) +

6.10%), 4.179%, 8/15/56 26, 925, 551 6, 260, 191

REMICs IFB Ser. 4596, Class CS, 10, ((-1 x 1 Month US LIBOR) +

6.10%), 4.179%, 6/15/46 22,120,019 3,759,518

REMICs IFB Ser. 4077, Class HS, 10, ((-1 x 1 Month US LIBOR) +

6.10%), 4.179%, 7/15/42 15, 863, 044 2,706, 779




@ B
E—HF—Jf% (33.1%)* (03%) KEL KENL

BAFREEE— —CHRERIME (05%)
Federal Home Loan Mortgage Corporation
REMICs IFB Ser. 4912, Class PS, 10, ((-1 x 1 Month US LIBOR) +

6.05%), 4.129%, 9/25/49 $30, 519, 133 $4, 036, 143
REMICs IFB Ser. 4839, Class AS, 10, ((-1 x 1 Month US LIBOR) +

6.05%), 4.129%, 6/15/42 32, 877, 064 3, 945, 248
REMICs TFB Ser. 3852, Class NT, ((-1 x 1 Month US LIBOR) +

6.00%), 4.079%, 5/15/41 1, 020, 500 1, 058, 548
REMICs Ser. 4546, Class TI, 10, 4.00% 12/15/45 11, 358, 085 1,448, 156
REMICs Ser. 4500, Class GI, 10, 4.00%, 8/15/45 8, 736, 623 1, 322, 463
REMICs Ser. 4165, Class AI, 10, 3.50% 2/15/43 8,474, 941 1,172, 382
REMICs Ser. 4182, Class GI, 10, 3.00% 1/15/43 10, 976, 721 544, 987
REMICs Ser. 4141, Class PI, 10, 3.00% 12/15/42 4,709, 520 431, 510
REMICs Ser. 4158, Class TI, 10, 3.00% 12/15/42 10, 999, 391 900, 630
REMICs Ser. 4176, Class DI, 10, 3.00% 12/15/42 12, 052, 963 1,090, 714
REMICs Ser. 4171, Class NI, 10, 3.00% 6/15/42 7,210, 049 549, 019
REMICs Ser. 4183, Class MI, 10, 3.00% 2/15/42 4,177, 239 285, 305
REMICs Ser. 4201, Class JI, 10, 3.00% 12/15/41 10, 893, 928 615, 378
REMICs Ser. 4206, Class IP, 10, 3.00% 12/15/41 5,147, 767 339, 623
REMICs Ser. 4004, 10, 3.00% 3/15/26 3, 840, 392 112, 139
REMICs Ser. 3835, Class FO, PO, zero %, 4/15/41 4,051, 259 3,670,470
REMICs Ser. 3369, Class B0, PO, zero %, 9/15/37 8, 363 7,336
REMICs Ser. 3391, PO, zero %, 4/15/37 82, 5680 73, 554
REMICs Ser. 3300, PO, zero %, 2/15/37 103, 084 91, 425
REMICs Ser. 3206, Class EO, PO, zero %, 8/15/36 4,737 4, 302
REMICs Ser. 3175, Class MO, PO, zero %, 6/15/36 17, 450 15, 565
REMICs Ser. 3210, PO, zero %, 5/15/36 13, 843 13,075
REMICs Ser. 3326, Class WF, zero %, 10/15/35 " 10, 749 8,977
REMICs FRB Ser. 3117, Class AF, (1 Month US LIBOR + 0.00%),

zero %, 2/15/36 14, 206 11, 760
Strips Ser. 315, PO, zero %, 9/15/43 11, 980, 951 10, 422, 619

Federal National Mortgage Association
REMICs IFB Ser. 06-62, Class PS, ((-6 x 1 Month US LIBOR) +

39.90%), 28.964%, 7/25/36 259, 318 467, 214
REMICs IFB Ser. 06-8, Class HP, ((-3.667 x 1 Month US LIBOR) +

24.57%), 17.883%, 3/25/36 259, 161 429, 288
REMICs IFB Ser. 05-122, Class SE, ((-3.5 x 1 Month US LIBOR) +

23.10%), 16.72%, 11/25/35 345, 020 468, 502
REMICs IFB Ser. 05-75, Class GS, ((-3 x 1 Month US LIBOR) +

20. 25%), 14.782%, 8/25/35 116, 559 156, 737
REMICs IFB Ser. 05-106, Class JC, ((-3.101 x 1 Month US LIBOR) +

20. 12%), 14.472%, 12/25/35 280, 945 382, 788
REMICs TFB Ser. 05-83, Class QP, ((-2.6 x 1 Month US LIBOR) +

17.39%), 12.655%, 11/25/34 44,563 52,014
REMICs IFB Ser. 11-4, Class CS, ((-2 x 1 Month US LIBOR) +

12.90%), 9.255%, 5/25/40 500, 509 600, 811
REMICs Ser. 15-33, Class AI, 10, 5.00% 6/25/45 23, 268, 845 4,217, 478
Interest Strip Ser. 409, Class €24, 10, 4.50%, 4/25/42 10, 922, 506 1,953, 655
REMICs Ser. 18-3, Class AI, 10, 4.50% 12/25/47 24,101, 224 4, 064, 189
REMICs Ser. 17-87, Class IA, 10, 4.50% 11/25/47 16, 773, 370 2, 935, 340




@ B
E—HF—Jf% (33.1%)* (03%) KEL KENL

BAFREEE— —CHRERIME (05%)
Federal National Mortgage Association
REMICs IFB Ser. 15-66, Class AS, 10, ((-1 x 1 Month US LIBOR) +

6.25%), 4.427%, 9/25/45 $30, 213, 631 $5, 146, 590
REMICs IFB Ser. 14-87, Class MS, 10, ((-1 x 1 Month US LIBOR) +

6.25%), 4.427%, 1/25/45 21, 285, 304 3,791, 338
REMICs TFB Ser. 18-29, Class S, 10, ((-1 x 1 Month US LIBOR) +

6.20%), 4.377%, 5/25/48 37, 774, 566 5,418, 384
REMICs IFB Ser. 17-108, Class SA, 10, ((-1 x 1 Month US LIBOR) +

6.15%), 4.327%, 1/25/48 29, 449, 670 5, 816, 769
REMICs IFB Ser. 19-3, Class SA, 10, ((-1 x 1 Month US LIBOR) +

6.10%), 4.277%, 2/25/49 33, 446, 992 6, 025, 810
REMICs IFB Ser. 18-94, Class SA, 10, ((-1 x 1 Month US LIBOR) +

6.10%), 4.277% 1/25/49 18, 771, 239 3,009, 264
REMICs IFB Ser. 16-91, Class AS, 10, ((-1 x 1 Month US LIBOR) +

6.10%), 4.277%, 12/25/46 24,691, 341 4,290, 121
REMICs IFB Ser. 16-8, Class SA, 10, ((-1 x 1 Month US LIBOR) +

6.05%), 4.227%, 3/25/46 54, 620, 946 9, 520, 442
REMICs Ser. 15-3, Class BI, 10, 4.00% 3/25/44 5,301, 214 393, 5630
REMICs Ser. 12-124, Class UI, 10, 4.00% 11/25/42 10, 374, 995 1,626, 436
REMICs Ser. 12-118, Class PI, 10, 4.00% 6/25/42 9, 594, 100 1,290, 120
REMICs Ser. 12-62, Class EI, 10, 4.00% 4/25/41 6, 132, 864 585, 507
REMICs Ser. 12-22, Class CI, 10, 4.00% 3/25/41 5,616, 103 569, 925
REMICs IFB Ser. 19-71, Class CS, 10, ((-1 x 1 Month US LIBOR) +

0.00%), 3.95%, 11/25/49 11, 616, 000 3, 087, 347
REMICs Ser. 17-12, 10, 3.50% 3/25/47 16, 294, 031 2,099, 595
REMICs Ser. 15-10, Class AI, 10, 3.50% 8/25/43 12, 165, 431 1, 337, 666
REMICs Ser. 13-18, Class IN, 10, 3.50% 3/25/43 4,075,079 419, 138
REMICs Ser. 14-10, 10, 3.50% 8/25/42 5,751,711 685, 826
REMICs Ser. 12-128, Class QI, 10, 3.50% 6/25/42 6,707, 984 541, 191
REMICs Ser. 12-101, Class PI, 10, 3.50% 8/25/40 8,951, 959 485, 355
REMICs Ser. 14-20, Class IA, 10, 3.50% 7/25/39 6,070, 143 189, 000
REMICs Ser. 13-55, Class IK, 10, 3.00% 4/25/43 3,696, 758 320,612
REMICs Ser. 12-151, Class PI, 10, 3.00% 1/25/43 5, 403, 402 476, 359
REMICs Ser. 12-144, Class KI, 10, 3.00%, 11/25/42 7,434,572 491, 172
REMICs Ser. 13-35, Class IP, 10, 3.00% 6/25/42 3, 363, 940 177, 407
REMICs Ser. 13-55, Class PI, 10, 3.00% 5/25/42 5, 369, 856 269, 002
REMICs Ser. 13-35, Class PI, 10, 3.00% 2/25/42 9, 130, 226 423, 213
REMICs Ser. 13-67, Class IP, 10, 3.00% 2/25/42 7,616, 232 273, 369
REMICs Ser. 13-30, Class IP, 10, 3.00% 10/25/41 2, 308, 760 75,015
REMICs Ser. 13-23, Class LI, 10, 3.00% 6/25/41 2, 838, 450 94, 282
REMICs Ser. 14-28, Class AI, 10, 3.00% 3/25/40 11, 344, 558 803, 195
REMICs FRB Ser. 01-50, Class B1, 10, 0.375%, 10/25/41 " 273, 996 1,178
Trust FRB Ser. 05-W4, Class 1A, 10, 0.063%, 8/25/45 " 80, 452 97
REMICs Ser. 03-34, Class P1, PO, zero %, 4/25/43 132, 270 109, 784
REMICs Ser. 07-64, Class LO, PO, zero %, 7/25/37 15, 999 15,110
REMICs Ser. 07-14, Class KO, PO, zero %, 3/25/37 92,422 81, 387
REMICs Ser. 06-125, Class 0X, PO, zero %, 1/25/37 7,833 6, 999
REMICs Ser. 06-84, Class OT, PO, zero %, 9/25/36 9,878 8, 967
REMICs Ser. 06-46, Class 0C, PO, zero %, 6/25/36 8, 009 7, 066
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Ser. 09-79, Class IC, 10, 6.00% 8/20/39 $9, 160, 033 $1, 647, 340
Ser. 18-127, Class ID, 10, 5.00% 7/20/45 420, 964 54, 397
Ser. 15-69, 10, 5.00% 5/20/45 12, 316, 496 2,497, 416
Ser. 14-180, 10, 5.00% 12/20/44 18, 246, 130 3, 759, 068
Ser. 14-76, 10, 5.00% 5/20/44 4,769,713 972, 801
Ser. 13-3, Class IT, 10, 5.00% 1/20/43 2,225, 367 451,972
Ser. 11-116, Class IB, 10, 5.00% 10/20/40 58, 062 3,722
Ser. 10-35, Class UI, 10, 5.00% 3/20/40 1,517,708 308, 475
Ser. 10-9, Class UI, 10, 5.00% 1/20/40 13, 255, 283 2,721,310
Ser. 09-121, Class UI, 10, 5.00% 12/20/39 6,212, 573 1, 255, 872
IFB Ser. 10-9, Class YD, 10, ((-1 x 1 Month US LIBOR) + 6.80%),
4.909%, 1/16/40 18, 137, 949 3, 659, 988
Ser. 19-83, 10, 4.50% 6/20/49 34,119, 413 5, 604, 455
Ser. 18-127, Class IB, 10, 4.50% 6/20/45 1, 387, 453 140, 341
Ser. 14-108, Class IP, 10, 4.50% 12/20/42 3,451, 253 403, 624
Ser. 13-20, Class QI, 10, 4.50% 12/16/42 8,399, 011 1, 209, 505
Ser. 12-129, 10, 4.50% 11/16/42 4,744, 375 964, 057
Ser. 10-35, Class QI, 10, 4.50% 3/20/40 2,308, 734 415, 042
Ser. 10-9, Class QI, 10, 4.50% 1/20/40 2,397, 582 452, 663
Ser. 13-34, Class PI, 10, 4.50% 8/20/39 10, 833, 844 732, 151
Ser. 14-71, Class BI, 10, 4.50% 5/20/29 5,942, 193 509, 008
TFB Ser. 18-91, Class SJ, 10, ((-1 x 1 Month US LIBOR) + 6.25%),
4. 404%, 7/20/48 13,927, 863 2,071,770
TFB Ser. 12-149, Class GS, 10, ((-1 x 1 Month US LIBOR) + 6.20%)
4.354%, 12/20/42 21, 704, 812 3,983, 918
TFB Ser. 13-129, Class SN, 10, ((-1 x 1 Month US LIBOR) + 6.15%)
4.304%, 9/20/43 1,671,031 304, 896
IFB Ser. 19-83, Class JS, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
4. 254%, 7/20/49 37, 149, 032 6, 261, 469
IFB Ser. 19-83, Class SW, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
4.254%, 7/20/49 42, 862, 115 7, 674, 890
IFB Ser. 19-65, Class BS, I0, ((-1 x 1 Month US LIBOR) + 6.10%),
4. 254%, 5/20/49 17, 633, 984 3, 240, 950
TFB Ser. 18-155, Class SE, 10, ((-1 x 1 Month US LIBOR) + 6.10%)
4.254%, 11/20/48 38, 241, 214 5,317, 387
TFB Ser. 19-99, Class KS, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
4.204%, 8/20/49 6, 632, 690 837, 377
IFB Ser. 19-78, Class SJ, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
4.204%, 6/20/49 19, 724, 396 2,934, 004
IFB Ser. 19-44, Class SA, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
4.204%, 4/20/49 27, 678, 975 3,412, 928
IFB Ser. 19-21, Class SJ, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
4.204%, 2/20/49 30, 352, 097 3,851, 681
TFB Ser. 18-148, Class GS, 10, ((-1 x 1 Month US LIBOR) + 6.10%)
4.187%, 2/16/46 25,993, 738 4,838, 765
TFB Ser. 19-125, Class SG, 10, ((-1 x 1 Month US LIBOR) + 0.00%)
4.159%, 10/20/49 6, 649, 000 1,811, 853
TFB Ser. 19-121, Class SD, 10, ((-1 x 1 Month US LIBOR) + 0.00%)
4.05%, 10/20/49 4, 509, 000 1, 248, 429
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Ser. 15-149, Class KI, 10, 4.00% 10/20/45 $13, 617, 705 $2, 068, 666
Ser. 15-94, 10, 4.00%, 7/20/45 615,112 121, 239
Ser. 15-99, Class LI, 10, 4.00%, 7/20/45 2, 366, 481 235, 805
Ser. 15-53, Class MI, 10, 4.00%, 4/16/45 13, 842, 646 2,714, 543
Ser. 14-2, Class IL, 10, 4.00% 1/16/44 4, 368, 190 786, 417
Ser. 14-63, Class PI, 10, 4.00%, 7/20/43 6,412, 211 648, 736
Ser. 15-52, Class IE, 10, 4.00%, 1/16/43 8,807, 021 1, 082, 431
Ser. 12-56, Class IB, 10, 4.00%, 4/20/42 4,871,279 851, 637
Ser. 12-38, Class MI, 10, 4.00%, 3/20/42 32, 442, 097 5,987, 838
Ser. 12-50, Class PI, 10, 4.00%, 12/20/41 10, 653, 349 1, 186, 229
Ser. 14-4, Class IK, 10, 4.00% 7/20/39 2,836,413 154, 854
Ser. 11-71, Class IK, 10, 4.00%, 4/16/39 5, 293, 808 275, 508
Ser. 14-162, Class DI, 10, 4.00% 11/20/38 3,229, 056 52, 070
Ser. 14-133, Class AI, 10, 4.00% 10/20/36 5,892, 774 258, 853
Ser. 18-127, Class IE, 10, 3.50% 1/20/46 6, 205, 763 692, 067
Ser. 15-69, Class XI, 10, 3.50% 5/20/45 11, 028, 624 1, 025, 662
Ser. 16-136, Class YI, 10, 3.50% 3/20/45 10, 408, 069 702, 545
Ser. 15-20, Class PI, 10, 3.50% 2/20/45 7,495, 720 1, 206, 811
Ser. 15-24, Class IA, 10, 3.50% 2/20/45 7,562, 311 899, 915
Ser. 13-100, Class MI, 10, 3.50% 2/20/43 3,324, 278 335, 686
Ser. 13-37, Class JI, 10, 3.50% 1/20/43 2,937, 187 364, 152
Ser. 12-145, 10, 3.50%, 12/20/42 4,871,335 839, 544
Ser. 13-27, Class PI, 10, 3.50% 12/20/42 3, 359, 638 404, 467
Ser. 12-136, 10, 3.50%, 11/20/42 12, 414, 487 2,147,179
Ser. 12-113, Class ID, 10, 3.50% 9/20/42 16, 397, 299 2,980, 901
Ser. 18-127, Class TIA, 10, 3.50%, 4/20/42 15, 323, 872 1,193, 730
Ser. 15-36, Class GI, 10, 3.50% 6/16/41 6, 758, 174 566, 335
Ser. 14-102, Class IG, 10, 3.50% 3/16/41 5, 285, 438 408, 952
Ser. 15-52, Class KI, 10, 3.50% 11/20/40 11, 368, 456 1,101, 603
Ser. 15-26, Class AI, 10, 3.50% 5/20/39 21, 768, 463 1, 380, 121
Ser. 15-87, Class AI, 10, 3.50%, 12/20/38 8, 730, 640 348, 601
Ser. 15-24, Class IC, 10, 3.50% 11/20/37 7,186, 397 498, 017
Ser. 14-100, Class JI, 10, 3.50% 7/16/29 10, 379, 850 935, 591
Ser. 14-141, Class CI, 10, 3.00%, 3/20/40 4,587, 390 251, 389
Ser. 13-23, Class IK, 10, 3.00% 9/20/37 11, 481, 748 778, 463
Ser. 14-46, Class KI, 10, 3.00%, 6/20/36 2,776, 330 134, 652
Ser. 14-30, Class KI, 10, 3.00%, 2/16/29 4,342,113 309, 593
Ser. 14-5, Class LI, 10, 3.00% 1/16/29 4,492, 712 327, 069
Ser. 13-164, Class CI, 10, 3.00% 11/16/28 8, 783, 755 675, 471
Ser. 17-H18, Class CI, 10, 2.845%, 9/20/67 " 14,112, 216 2,081, 552
Ser. 19-H02, Class DI, 10, 2.425% 11/20/68 " 24,711, 580 2,996, 279
Ser. 18-HO05, Class AI, 10, 2.418%, 2/20/68 " 21,017, 266 2,857, 035
Ser. 18-H02, Class EI, 10, 2.413% 1/20/68 " 16, 642, 001 2,121, 855
Ser. 19-H14, Class IB, 10, 2.407% 8/20/69 " 29, 719, 350 3,677,770
Ser. 18-H20, Class BI, 10, 2.379% 6/20/68 " 30, 561, 556 3,438, 175
Ser. 17-H12, Class QI, 10, 2.35%, 5/20/67 " 22,659, 341 2,531, 570
Ser. 16-H27, Class BI, 10, 2.257% 12/20/66 " 12, 450, 055 1, 414, 501
Ser. 17-H08, Class NI, 10, 2.217%, 3/20/67 " 14,617, 855 1,616, 735
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FRB Ser. 15-H16, Class XI, 10, 2.20% 7/20/65 " $21, 424, 226 $2, 260, 256
Ser. 16-H23, Class NI, 10, 2.144% 10/20/66 " 41, 850, 366 4,695, 611
Ser. 16-H02, Class HI, 10, 2.137% 1/20/66 " 43, 245, 256 3,412, 051
Ser. 16-H24, Class JI, 10, 2.122% 11/20/66 " 15,912, 190 1, 909, 463
Ser. 15-H04, Class AI, 10, 2.111% 12/20/64 " 28,221, 859 2,222,471
Ser. 16-H11, Class HI, 10, 2.097% 1/20/66 " 34, 795, 312 2,914, 107
Ser. 15-H25, Class CI, 10, 2.068%, 10/20/65 " 21, 667, 048 1,973, 868
Ser. 16-H04, Class KI, 10, 2.03%, 2/20/66 " 28, 435, 016 2,025, 995
Ser. 15-H15, Class JI, 10, 1.984%, 6/20/65 " 17, 587, 591 1, 679, 615
Ser. 15-H26, Class DI, 10, 1.932%, 10/20/65 " 17, 883, 524 1,725,116
Ser. 17-H23, Class BI, 10, 1.901% 11/20/67 * 20, 449, 780 2,016, 348
Ser. 15-H12, Class AI, 10, 1.867%, 5/20/65 " 26, 274, 817 2,128,917
Ser. 18-H17, Class GI, 10, 1.854% 10/20/68 " 28, 884, 883 3,393,974
Ser. 17-H10, Class MI, 10, 1.845% 4/20/67 " 19, 157, 606 1,772,079
Ser. 15-H20, Class AI, 10, 1.842% 8/20/65 " 24, 029, 079 2,076,112
Ser. 15-H10, Class CI, 10, 1.82% 4/20/65 " 26, 136, 319 2,229, 506
Ser. 15-H12, Class GI, 10, 1.816%, 5/20/65 " 32,552, 625 2,773, 484
Ser. 15-H12, Class EI, 10, 1.709%, 4/20/65 " 24, 762, 417 2,003, 280
Ser. 15-H09, Class BI, 10, 1.705%, 3/20/65 " 28, 584, 834 2,115,278
Ser. 15-HO01, Class CI, 10, 1.64% 12/20/64 " 22,478, 951 969, 157
Ser. 15-H25, Class AI, 10, 1.618%, 9/20/65 " 20, 983, 741 1, 632, 535
Ser. 15-H17, Class CI, 10, 1.607% 6/20/65 " 24, 028, 703 1, 036, 766
Ser. 15-H14, Class BI, 10, 1.58% 5/20/65 " 2,123, 497 91, 799
Ser. 15-H28, Class DI, 10, 1.564%, 8/20/65 " 25, 597, 857 1, 720, 150
Ser. 17-H14, Class EI, 10, 1.562% 6/20/67 " 23,416, 678 1,931, 876
Ser. 14-H11, Class GI, 10, 1.483% 6/20/64 " 44,186, 086 2,957, 993
Ser. 14-H07, Class BI, 10, 1.473% 5/20/64 " 35, 849, 088 2, 688, 682
Ser. 10-H19, Class GI, 10, 1.432% 8/20/60 " 27, 237, 891 1, 428, 573
IFB Ser. 11-70, Class YI, 10, ((-1 x 1 Month US LIBOR) + 5.00%),
0.15%, 12/20/40 9, 443, 649 35, 739
Ser. 10-151, Class KO, PO, zero %, 6/16/37 182, 078 160, 251
Ser. 06-36, Class 0D, PO, zero %, 7/16/36 12,197 10, 573
324, 648, 269
BERE—S—I5E 8.7%)
Banc of America Commercial Mortgage Trust FRB Ser. 07-1, Class XW,
10, 0.211%, 1/15/49 " 2,037, 983 981
Banc of America Commercial Mortgage Trust 144A FRB Ser. 07-5,
Class XW, 10, zero %, 2/10/51 " 817, 131 8
Banc of America Merrill Lynch Commercial Mortgage, Inc. 144A FRB
Ser. 05-1, Class XW, 10, zero %, 11/10/42 " 21, 448, 878 214
Bear Stearns Commercial Mortgage Securities Trust
FRB Ser. 07-T26, Class AJ, 5.45% 1/12/45 " 4,551, 000 4,027, 635
FRB Ser. 04-PR3I, Class X1, 10, zero %, 2/11/41 " 36, 108 —
Bear Stearns Commercial Mortgage Securities Trust 144A
FRB Ser. 06-PW11, Class B, 5.775%, 3/11/39 " 5,345, 377 2,672, 688
FRB Ser. 06-PW14, Class X1, 10, 0.309%, 12/11/38 " 413, 062 4,238
CD Commercial Mortgage Trust 144A FRB Ser. 07-CD4, Class XW, I0,
0.908%, 12/11/49 " 57, 364 1, 337
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CFCRE Commercial Mortgage Trust 144A
FRB Ser. 11-C2, Class D, 5.741%, 12/15/47 " $601, 000 $631, 050
FRB Ser. 11-C2, Class E, 5.741%, 12/15/47 " 3, 258, 000 3,291, 243
Citigroup Commercial Mortgage Trust
FRB Ser. 14-GC19, Class XA, 10, 1.154% 3/10/47 “ 67,906, 583 2, 883, 381
FRB Ser. 13-GC17, Class XA, 10, 1.04% 11/10/46 " 30, 377, 453 1,088, 612
Citigroup Commercial Mortgage Trust 144A FRB Ser. 06-Cb, Class XC,
10, 0.52%, 10/15/49 " 6, 874, 459 69
COMM Mortgage Trust
FRB Ser. 14-CR17, Class C, 4.786%, 5/10/47 " 1,619, 000 1, 728, 281
FRB Ser. 14-CR18, Class C, 4.73%, 7/15/47 " 889, 000 944, 093
Ser. 13-CR11, Class AM, 4.715%, 8/10/50 " 949, 000 1, 029, 836
FRB Ser. 14-UBS6, Class C, 4.452%, 12/10/47 " 504, 000 519, 594
FRB Ser. 13-LC13, Class XA, 10, 1.15%, 8/10/46 " 38, 401, 827 1, 342,912
FRB Ser. 14-UBS4, Class XA, 10, 1.108%, 8/10/47 “ 27, 237, 446 1,161, 209
FRB Ser. 14-1C15, Class XA, 10, 1.103% 4/10/47 " 76, 466, 919 3,073, 970
FRB Ser. 14-CR19, Class XA, 10, 1.033% 8/10/47 " 24, 739, 820 1,013, 540
FRB Ser. 14-CR18, Class XA, 10, 1.004%, 7/15/47 " 20, 920, 367 804, 388
FRB Ser. 14-CR17, Class XA, 10, 0.983% 5/10/47 " 42,008, 220 1, 586, 734
FRB Ser. 15-CR23, Class XA, 10, 0.932% 5/10/48 " 37,038, 501 1,242, 638
FRB Ser. 14-UBS6, Class XA, 10, 0.921% 12/10/47 * 50, 450, 108 1, 899, 547
FRB Ser. 14-LC17, Class XA, 10, 0.776%, 10/10/47 * 21,572, 276 658, 537
COMM Mortgage Trust 144A
FRB Ser. 12-CR1, Class D, 5.32%, 5/15/45 " 1, 651, 000 1, 696, 974
FRB Ser. 14-CR17, Class D, 4.85% 5/10/47 " 3,774, 000 3, 863, 736
FRB Ser. 14-CR19, Class D, 4.747%, 8/10/47 " 3, 885, 000 3, 881, 660
Ser. 12-1C4, Class E, 4.25% 12/10/44 1, 918, 000 1, 724, 687
FRB Ser. 13-CR6, Class D, 4.082%, 3/10/46 " 1, 683, 000 1, 692, 909
Ser. 15-LC19, Class D, 2.867% 2/10/48 3, 606, 000 3,363,313
FRB Ser. 12-1.C4, Class XA, 10, 2.103% 12/10/44 " 19, 728, 036 719, 304
FRB Ser. 06-C8, Class XS, 10, 0.359%, 12/10/46 " 266, 861 3
Credit Suisse Commercial Mortgage Trust 144A
FRB Ser. 08-C1, Class AJ, 5.803%, 2/15/41 " 9,821, 289 6,939, 723
FRB Ser. 07-C4, Class C, 5.719%, 9/15/39 " 75, 873 75, 873
FRB Ser. 07-C2, Class AX, 10, 0.016%, 1/15/49 " 6, 585, 343 66
Credit Suisse First Boston Mortgage Securities Corp. 144A FRB Ser.
03-C3, Class AX, 10, 2.002%, 5/15/38 " 693, 102 17, 290
CSAIL Commercial Mortgage Trust FRB Ser. 15-C1, Class C, 4.274%,
4/15/50 " 2, 496, 000 2, 633, 840
CSAIL Commercial Mortgage Trust 144A FRB Ser. 15-Cl, Class D,
3.774%, 4/15/50 " 4, 076, 000 3,941, 145
CSMC Trust FRB Ser. 16-NXSR, Class XA, 10, 0.784%, 12/15/49 " 128,211,018 5, 236, 465
DBUBS Mortgage Trust 144A FRB Ser. 11-LC3A, Class D, 5.334%,
8/10/44 " 1,982, 500 2, 059, 064
Federal Home Loan Mortgage Corporation Multifamily Structured Pass—
Through Certificates FRB Ser. KG02, Class X1, 10, 1.144% 8/25/29 " 106, 775, 000 8, 657, 595
GE Commercial Mortgage Corp. Trust 144A FRB Ser. 07-Cl, Class XC,
10, 0.087%, 12/10/49 " 22,179, 057 4, 930
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GS Mortgage Securities Corp., II FRB Ser. 13-GC10, Class XA, 10,
1.504%, 2/10/46 " $63, 683, 824 $2, 743, 499
GS Mortgage Securities Trust
FRB Ser. 14-GC18, Class C, 4.99%, 1/10/47 " 3, 418, 000 3, 463, 459
FRB Ser. 13-GC12, Class XA, 10, 1.421% 6/10/46 " 30, 842, 564 1, 266, 550
FRB Ser. 14-GC18, Class XA, 10, 1.018%, 1/10/47 * 39,739, 914 1, 410, 767
FRB Ser. 14-GC22, Class XA, 10, 0.986% 6/10/47 " 62, 294, 348 1,931, 125
GS Mortgage Securities Trust 144A FRB Ser. 12-GC6, Class D, 5.651%,
1/10/45 " 1,754, 376 1, 810, 506
JPMBB Commercial Mortgage Securities Trust
Ser. 13-Cl17, Class AS, 4.458%, 1/15/47 5, 595, 000 6, 065, 954
FRB Ser. 14-C25, Class XA, 10, 0.864% 11/15/47 " 28, 780, 184 1, 041, 382
JPMBB Commercial Mortgage Securities Trust 144A
FRB Ser. 13-Cl4, Class E, 4.702%, 8/15/46 " 4,371, 000 3,910, 961
FRB Ser. Cl4, Class D, 4.702% 8/15/46 " 5, 108, 000 5,053, 203
FRB Ser. 14-C25, Class D, 3.955%, 11/15/47 " 4,839, 000 4,383, 307
Ser. 14-025, Class E, 3.332%, 11/15/47 " 4, 818, 000 3, 407, 290
JPMorgan Chase Commercial Mortgage Securities Trust
Ser. 06-LDP9, Class AMS, 5.337%, 5/15/47 3, 066, 185 2,824, 249
FRB Ser. 16-JP2, Class XA, 10, 1.829% 8/15/49 " 17, 930, 800 1,771,814
FRB Ser. 12-1.C9, Class XA, 10, 1.508%, 12/15/47 " 29, 306, 799 1, 120, 106
FRB Ser. 13-LC11, Class XA, 10, 1.261% 4/15/46 " 44, 557, 609 1,717, 250
FRB Ser. 13-C10, Class XA, 10, 0.984% 12/15/47 " 66,217, 124 1, 794, 484
FRB Ser. 13-C16, Class XA, 10, 0.938%, 12/15/46 " 43,507, 425 1, 388, 287
FRB Ser. 06-LDP8, Class X, 10, 0.305% 5/15/45 " 491, 795 219
FRB Ser. 07-LDPX, Class X, 10, 0.136% 1/15/49 " 7,563, 342 76
JPMorgan Chase Commercial Mortgage Securities Trust 144A
FRB Ser. 11-C3, Class D, 5.664%, 2/15/46 " 1, 986, 000 1,978, 499
FRB Ser. 11-C3, Class F, 5.664%, 2/15/46 " 4, 436, 000 4,202, 769
FRB Ser. 12-C6, Class E, 5.158%, 5/15/45 " 3,917, 000 3, 763, 360
FRB Ser. 12-C8, Class D, 4.652%, 10/15/45 " 2,931, 000 3, 004, 553
FRB Ser. 12-LC9, Class D, 4.401%, 12/15/47 " 621, 000 641, 580
FRB Ser. 13-LC11, Class E, 3.25%, 4/15/46 " 2, 038, 000 1, 765, 762
FRB Ser. 05-CB12, Class X1, 10, 0.451% 9/12/37 " 907, 926 1, 342
FRB Ser. 06-LDP6, Class X1, 10, zero %, 4/15/43 " 652, 234 7
LB-UBS Commercial Mortgage Trust FRB Ser. 07-C2, Class XW, I0,
0.163%, 2/15/40 " 140, 464 14
LB-UBS Commercial Mortgage Trust 144A
FRB Ser. 05-C7, Class XCL, 10, 0.317% 11/15/40 " 2,176,413 305
FRB Ser. 05-C5, Class XCL, 10, 0.303% 9/15/40 " 1, 967, 002 1,239
FRB Ser. 07-C2, Class XCL, 10, 0.163% 2/15/40 " 3,111,329 311
Merrill Lynch Mortgage Trust 144A FRB Ser. 05-MCP1, Class XC, 10
0.001%, 6/12/43 " 869, 544 23
Mezz Cap Commercial Mortgage Trust 144A
FRB Ser. 05-C3, Class X, 10, 6.722%, 5/15/44 " 9, 744 —
FRB Ser. 06-C4, Class X, 10, 6.111%, 7/15/45 " 75, 050 8
Morgan Stanley Bank of America Merrill Lynch Trust
FRB Ser. 13-C7, Class XA, 10, 1.349%, 2/15/46 " 51, 460, 810 1, 816, 052
FRB Ser. 15-C26, Class XA, 10, 1.03%, 10/15/48 " 37, 861, 989 1, 825,913
FRB Ser. 13-C12, Class XA, 10, 0.609% 10/15/46 " 111, 865, 360 2,195, 995
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Morgan Stanley Bank of America Merrill Lynch Trust 144A
FRB Ser. 13-Cl1, Class D, 4.354% 8/15/46 " $3, 329, 000 $1, 731, 080
FRB Ser. 13-Cl1, Class F, 4.354%, 8/15/46 " 6,212, 000 2,174, 200
FRB Ser. 13-C10, Class E, 4.082% 7/15/46 " 5,447, 000 4,943, 327
FRB Ser. 13-C10, Class F, 4.082% 7/15/46 " 2, 331, 000 1,979, 703
Ser. 14-C17, Class E, 3.50%, 8/15/47 2, 709, 000 2,174, 379
Morgan Stanley Capital I Trust FRB Ser. 16-BNK2, Class XA, 10,
1.078%, 11/15/49 " 27,547, 385 1, 520, 616
Morgan Stanley Capital I Trust 144A FRB Ser. 12-C4, Class E,
5.419%, 3/15/45 " 1, 406, 000 1, 181, 040
TIAA Real Estate CDO, Ltd. 144A Ser. 03-1A, Class E, 8.00%,
12/28/38 1, 661, 295 130, 545
UBS Commercial Mortgage Trust FRB Ser. 17-C7, Class XA, 10, 1.06%,
12/15/50 " 34, 260, 125 2,228, 234
UBS Commercial Mortgage Trust 144A
FRB Ser. 12-Cl, Class C, 5.57%, 5/10/45 " 3,072, 000 3,241, 400
FRB Ser. 12-Cl, Class D, 5.57% 5/10/45 " 3, 120, 000 3,132,897
FRB Ser. 12-Cl, Class XA, 10, 2.079% 5/10/45" 11, 697, 240 461, 834
UBS-Barclays Commercial Mortgage Trust 144A
Ser. 12-C2, Class F, 4.89%, 5/10/63 " 2, 565, 000 1, 458, 972
Ser. 13-C6, Class E, 3.50%, 4/10/46 3, 489, 000 2, 870, 289
FRB Ser. 12-C4, Class XA, 10, 1.63% 12/10/45" 43, 256, 311 1, 685, 608
UBS-Citigroup Commercial Mortgage Trust 144A FRB Ser. 11-Cl,
Class D, 6.05%, 1/10/45" 5, 657, 000 5, 877, 093
Wachovia Bank Commercial Mortgage Trust
FRB Ser. 06-C29, 10, 0.306% 11/15/48 " 5,062,619 152
FRB Ser. 07-C34, 10, 0.085%, 5/15/46 " 2,137, 485 21
Wachovia Bank Commercial Mortgage Trust 144A FRB Ser. 05-C21,
Class E, 5.102%, 10/15/44" 3, 153, 549 2,995, 871
Wells Fargo Commercial Mortgage Trust FRB Ser. 14-LC16, Class XA,
10, 1.114%, 8/15/50 " 69, 765, 497 2, 933, 639
WF-RBS Commercial Mortgage Trust
FRB Ser. 14-C22, Class XA, 10, 0.813%, 9/15/57 " 33, 479, 949 1,089, 672
FRB Ser. 13-C14, Class XA, 10, 0.734%, 6/15/46 " 95, 647, 314 2,104, 241
FRB Ser. 14-C23, Class XA, 10, 0.569%, 10/15/57 " 63, 715, 371 1, 587, 140
WF-RBS Commercial Mortgage Trust 144A
Ser. 11-C4, Class E, 5.23%, 6/15/44 " 1,776, 768 1, 780, 537
Ser. 11-C4, Class F, 5.00% 6/15/44 " 6, 151, 000 5,031, 678
Ser. 11-C3, Class E, 5.00% 3/15/44 " 1, 601, 000 1, 054, 447
FRB Ser. 12-C7, Class D, 4.814% 6/15/45 " 4, 142, 000 4, 025, 278
FRB Ser. 12-C10, Class D, 4.435% 12/15/45 " 1, 834, 000 1, 589, 999
FRB Ser. 12-C10, Class E, 4.435% 12/15/45" 3, 645, 000 2, 366, 123
FRB Ser. 12-C9, Class XA, 10, 1.899%, 11/15/45 " 52, 591, 921 2, 559, 649
FRB Ser. 11-C5, Class XA, 10, 1.711%, 11/15/44 " 30, 668, 867 736, 850
FRB Ser. 12-C10, Class XA, 10, 1.547% 12/15/45 " 40, 749, 271 1, 644, 274
FRB Ser. 13-C11, Class XA, 10, 1.195%, 3/15/45 " 22, 326, 063 730, 779
215, 439, 099
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Arroyo Mortgage Trust 144A Ser. 19-3, Class M1, 4.204%, 10/25/48 " $3, 050, 000 $3, 053, 791
BCAP, LLC Trust 144A FRB Ser. 15-RR5, Class 2A2, 3.516%, 1/26/46 " 7, 146, 833 7, 398, 365
Bellemeade Re Ltd. 144A FRB Ser. 19-4A, Class MIC, (1 Month US
LIBOR + 2.50%), 4.414%, 10/25/29 (Bermuda) 7,930, 000 7,930, 148
Bellemeade Re, Ltd. 144A
FRB Ser. 17-1, Class M2, (1 Month US LIBOR + 3.35%), b5.173%,
10/25/27 (Bermuda) 11, 470, 000 11, 751, 015
FRB Ser. 17-1, Class M1, (1 Month US LIBOR + 1.70%), 3.523%,
10/25/27 (Bermuda) 1, 420, 678 1, 424, 229
FRB Ser. 18-2A, Class M1C, (1 Month US LIBOR + 1.60%), 3.423%,
8/25/28 (Bermuda) 1, 080, 000 1, 078, 380
FRB Ser. 18-2A, Class M1B, (1 Month US LIBOR + 1.35%), 3.173%,
8/25/28 (Bermuda) 3, 454, 000 3,459, 181
Chevy Chase Funding, LLC Mortgage—Backed Certificates 144A FRB Ser
04-3A, Class A2, (1 Month US LIBOR + 0.30%), 2.123%, 8/25/35 1, 267, 543 1, 265, 515
Countrywide Alternative Loan Trust FRB Ser. 07-0A6, Class AlA,
(1 Month US LIBOR + 0.14%), 1.963%, 6/25/37 3,073,972 2,929, 803
Eagle Re, Ltd 144A FRB Ser. 18-1, Class M2, (1 Month US LIBOR +
3.00%), 4.823%, 11/25/28 1,210, 000 1, 213, 403
Fagle Re, Ltd. 144A FRB Ser. 18-1, Class MI, (1 Month US LIBOR +
1.70%), 3.523%, 11/25/28 4, 199, 022 4, 213, 830
Federal Home Loan Mortgage Corporation
Structured Agency Credit Risk Debt FRN Ser. 16-HQA1l, Class M3,
(1 Month US LIBOR + 6.35%), 8.173%, 9/25/28 11, 797, 870 12,979, 216
Structured Agency Credit Risk Debt FRN Ser. 16-HQA2, Class M3,
(1 Month US LIBOR + 5.15%), 6.973%, 11/25/28 6, 718, 200 7,357,588
Structured Agency Credit Risk Debt FRN Ser. 16-DNA3, Class M3,
(1 Month US LIBOR + 5.00%), 6.823%, 12/25/28 4, 290, 000 4,625, 584
Structured Agency Credit Risk Debt FRN Ser. 15-DNA3, Class M3,
(1 Month US LIBOR + 4.70%), 6.523%, 4/25/28 5, 000, 000 5,502, 293
Structured Agency Credit Risk Debt FRN Ser. 14-DN4, Class M3
(1 Month US LIBOR + 4.55%), 6.373%, 10/25/24 3,935, 723 4,217, 064
Structured Agency Credit Risk Debt FRN Ser. 15-DN1, Class M3
(1 Month US LIBOR + 4.15%), 5.973%, 1/25/25 4,923, 449 5,095, 325
Structured Agency Credit Risk Debt FRN Ser. 16-HQA3, Class M3,
(1 Month US LIBOR + 3.85%), 5.673%, 3/25/29 5, 825, 000 6, 119, 398
Structured Agency Credit Risk Debt FRN Ser. 14-HQ2, Class M3
(1 Month US LIBOR + 3.75%), 5.573%, 9/25/24 2, 088, 000 2,253, 140
Structured Agency Credit Risk Debt FRN Ser. 14-DN2, Class M3,
(1 Month US LIBOR + 3.60%), 5.423%, 4/25/24 2, 690, 000 2, 850, 247
Structured Agency Credit Risk Debt FRN Ser. 17-DNA1, Class M2,
(1 Month US LIBOR + 3.25%), 5.073% 7/25/29 1, 720, 000 1,801,471
Seasoned Credit Risk Transfer Trust Ser. 19-3, Class M, 4.75%,
10/25/58 " 4, 560, 000 4, 555, 426
Structured Agency Credit Risk Debt FRN Ser. 17-DNA3, Class M2
(1 Month US LIBOR + 2.50%), 4.323%, 3/25/30 2, 846, 000 2,901, 833
Structured Agency Credit Risk Debt FRN Ser. 18-HQA1l, Class M2,
(1 Month US LIBOR + 2.30%), 4.123%, 9/25/30 4, 580, 000 4,611, 893
Structured Agency Credit Risk Debt FRN Ser. 18-DNA1, Class M2,
(1 Month US LIBOR + 1.80%), 3.623%, 7/25/30 2,074, 000 2,073,108
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Federal Home Loan Mortgage Corporation 144A

Structured Agency Credit Risk Debt FRN Ser. 19-DNA1, Class BI,

(1 Month US LIBOR + 4.65%), 6.473%, 1/25/49 $9, 184, 210 $10, 159, 256

Structured Agency Credit Risk Debt FRN Ser. 19-DNA2, Class BI,

(1 Month US LIBOR + 4.35%), 6.173%, 3/25/49 700, 000 753, 592

Structured Agency Credit Risk Trust FRB Ser. 18-DNA2, Class BI,

(1 Month US LIBOR + 3.70%), 5.523%, 12/25/30 7, 040, 000 7, 345, 856

Seasoned Credit Risk Transfer Trust Ser. 19-2, Class M, 4.75%,

8/25/58 " 2,279, 000 2,315,071

Structured Agency Credit Risk Trust FRB Ser. 19-DNA1, Class M2

(1 Month US LIBOR + 2.65%), 4.473%, 1/25/49 4, 845, 000 4,913,142

Structured Agency Credit Risk Trust FRB Ser. 19-DNA2, Class M2

(1 Month US LIBOR + 2.45%), 4.273%, 3/25/49 11, 279, 000 11, 352, 189

Structured Agency Credit Risk Trust FRB Ser. 19-HQA1l, Class M2

(1 Month US LIBOR + 2.35%), 4.173%, 2/25/49 2, 306, 000 2,323,463

Structured Agency Credit Risk Trust FRB Ser. 18-HQA2, Class M2

(1 Month US LIBOR + 2.30%), 4.123%, 10/25/48 3,917, 300 3,953,414

Structured Agency Credit Risk Trust FRN Ser. 18-DNA2, Class M2

(1 Month US LIBOR + 2.15%), 3.973%, 12/25/30 61, 000 61,414
Federal National Mortgage Association

Connecticut Avenue Securities FRB Ser. 16-C01, Class IM2,

(1 Month US LIBOR + 6.75%), 8.573%, 8/25/28 2, 005, 257 2,214,084

Connecticut Avenue Securities FRB Ser. 16-C02, Class IM2,

(1 Month US LIBOR + 6.00%), 7.823%, 9/25/28 9, 255, 944 10, 077, 948

Connecticut Avenue Securities FRB Ser. 16-C03, Class 2M2

(1 Month US LIBOR + 5.90%), 7.723%, 10/25/28 11, 038, 293 11, 899, 720

Connecticut Avenue Securities FRB Ser. 15-C04, Class 1M2

(1 Month US LIBOR + 5.70%), 7.523%, 4/25/28 1, 338, 260 1, 458, 645

Connecticut Avenue Securities FRB Ser. 16-C03, Class IM2

(1 Month US LIBOR + 5.30%), 7.123%, 10/25/28 9, 908, 000 10, 654, 530

Connecticut Avenue Securities FRB Ser. 17-C03, Class 1B,

(1 Month US LIBOR + 4.85%), 6.673%, 10/25/29 1, 090, 000 1, 231, 266

Connecticut Avenue Securities FRB Ser. 16-C05, Class 2M2,

(1 Month US LIBOR + 4.45%), 6.273%, 1/25/29 2, 345, 335 2,463, 893

Connecticut Avenue Securities FRB Ser. 16-C07, Class 2M2,

(1 Month US LIBOR + 4.35%), 6.173%, 5/25/29 234, 279 245, 477

Connecticut Avenue Securities FRB Ser. 18-C05, Class 1BlI,

(1 Month US LIBOR + 4.25%), 6.073% 1/25/31 920, 000 997, 184

Connecticut Avenue Securities FRB Ser. 16-C04, Class 1M2

(1 Month US LIBOR + 4.25%), 6.073%, 1/25/29 500, 000 527, 008

Connecticut Avenue Securities FRB Ser. 17-C06, Class 1BI,

(1 Month US LIBOR + 4.15%), 5.973%, 2/25/30 2, 480, 000 2,653, 388

Connecticut Avenue Securities FRB Ser. 17-C05, Class 1B,

(1 Month US LIBOR + 3.60%), 5.423%, 1/25/30 648, 000 680, 376

Connecticut Avenue Securities FRB Ser. 17-C01, Class IM2,

(1 Month US LIBOR + 3.55%), 5.373%, 7/25/29 165, 000 172, 483

Connecticut Avenue Securities FRB Ser. 17-C04, Class 2M2

(1 Month US LIBOR + 2.85%), 4.673%, 11/25/29 2, 000, 000 2,057,822

Connecticut Avenue Securities FRB Ser. 17-C06, Class 2M2

(1 Month US LIBOR + 2.80%), 4.623%, 2/25/30 900, 000 917, 464
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Federal National Mortgage Association
Connecticut Avenue Securities FRB Ser. 18-C04, Class 2M2,
(1 Month US LIBOR + 2.55%), 4.373%, 12/25/30 $4, 989, 700 $5, 058, 876
Connecticut Avenue Securities FRB Ser. 18-C05, Class 1M2
(1 Month US LIBOR + 2.35%), 4.173%, 1/25/31 4, 484, 000 4, 526, 481
Connecticut Avenue Securities FRB Ser. 18-C06, Class 1M2
(1 Month US LIBOR + 2.00%), 3.823% 3/25/31 306, 000 306, 545
Connecticut Avenue Securities FRB Ser. 17-C02, Class 2ED3
(1 Month US LIBOR + 1.35%), 3.173%, 9/25/29 3, 861, 693 3, 866, 783
Connecticut Avenue Securities FRB Ser. 17-C01, Class 1EBI,
(1 Month US LIBOR + 1.25%), 3.073%, 7/25/29 2, 890, 000 2,867,643
Connecticut Avenue Securities FRB Ser. 17-C07, Class 1EB2
(1 Month US LIBOR + 1.00%), 2.823%, 5/25/30 6, 189, 000 6, 158, 265
Federal National Mortgage Association 144A
Connecticut Avenue Securities Trust FRB Ser. 19-R01, Class 2M2
(1 Month US LIBOR + 2.45%), 4.273%, 7/25/31 1, 488, 000 1, 499, 684
Connecticut Avenue Securities Trust FRB Ser. 18-R07, Class IM2
(1 Month US LIBOR + 2.40%), 4.223% 4/25/31 1, 119, 000 1, 126, 632
Connecticut Avenue Securities Trust FRB Ser. 19-R02, Class IM2
(1 Month US LIBOR + 2.30%), 4.123%, 8/25/31 120, 000 120, 742
Connecticut Avenue Securities Trust FRB Ser. 19-R03, Class IM2
(1 Month US LIBOR + 2.15%), 3.973%, 9/25/31 3, 091, 000 3, 104, 785
Connecticut Avenue Securities Trust FRB Ser. 19-R06, Class 2M2
(1 Month US LIBOR + 2.10%), 3.923%, 9/25/39 2, 000, 000 2,003, 438
Connecticut Avenue Securities Trust FRB Ser. 19-R04, Class 2M2
(1 Month US LIBOR + 2.10%), 3.923%, 6/25/39 5, 240, 000 5, 255, 558
Connecticut Avenue Securities Trust FRB Ser. 19-R05, Class 1M2
(1 Month US LIBOR + 2.00%), 3.823%, 7/25/39 2, 030, 000 2,034, 657
FIRSTPLUS Home Loan Owner Trust Ser. 97-3, Class Bl, 7.79%,
11/10/23 (In default) ' 134, 710 13
Home Re, Ltd. 144A FRB Ser. 18-1, Class M1, (1 Month US LIBOR
+ 1.60%), 3.423% 10/25/28 (Bermuda) 1,561, 271 1, 555, 417
Legacy Mortgage Asset Trust 144A FRB Ser. 19-GS2, Class A2, 4.25%,
1/25/59 4, 180, 000 4,171, 640
Morgan Stanley Resecuritization Trust 144A Ser. 15-R4, Class CBI,
2.843%, 8/26/47 " 4, 746, 000 4,710,576
NovaStar Mortgage Funding Trust FRB Ser. 04-2, Class M4,
(1 Month US LIBOR + 1.80%), 3.623%, 9/25/34 1, 380, 098 1,373, 567
Oaktown Re, Ltd. 144A FRB Ser. 17-1A, Class M2, (1 Month US LIBOR
+ 4.00%), 5.823%, 4/25/27 (Bermuda) 731,503 745, 675
Radnor Re, Ltd. 144A
FRB Ser. 19-1, Class M2, (1 Month US LIBOR + 3.20%), 5.023%,
2/25/29 (Bermuda) 5, 630, 000 5, 700, 507
FRB Ser. 18-1, Class M2, (1 Month US LIBOR + 2.70%), 4.523%,
3/25/28 (Bermuda) 1, 500, 000 1, 506, 750
Structured Asset Investment Loan Trust FRB Ser. 04-10, Class Al0
(1 Month US LIBOR + 0.90%), 2.723%, 11/25/34 1,686, 771 1,690, 761
WaMu Mortgage Pass—Through Certificates Trust
FRB Ser. 05-AR1, Class A2B, (1 Month US LIBOR + 0.80%),
2.623%, 1/25/45 1, 029, 240 977, 580
FRB Ser. 05-AR13, Class A1B2, (1 Month US LIBOR + 0.43%)
2.253%, 10/25/45 2, 203, 457 2,193,077
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WaMu Mortgage Pass-Through Certificates Trust
FRB Ser. 05-AR13, Class A1C4, (1 Month US LIBOR + 0.43%),
2.253%, 10/25/45 $7, 436, 422 $7, 401, 391
FRB Ser. 05-AR17, Class A1B2, (1 Month US LIBOR + 0.41%)
2.233%, 12/25/45 2,969, 104 2,894, 877
FRB Ser. 05-AR2, Class 2A1B, (1 Month US LIBOR + 0.37%)
2.193%, 1/25/45 941, 716 927, 684
FRB Ser. 05-AR17, Class A1B3, (1 Month US LIBOR + 0.35%)
2.173%, 12/25/45 883, 403 846, 120
278, 715, 655
E—H—UHESET (SR $841, 628, 827) $818, 803, 023
M B3 (il
HE (22.0%) XK KR X EL
HEAZRHM (.1%)
Celanese US Holdings, LLC company guaranty sr. unsec. notes
5.875%, 6/15/21 (Germany) 340, 000 359, 094
Celanese US Holdings, LLC company guaranty sr. unsec. notes
3.50%, 5/8/24 (Germany) 2,503, 000 2, 584, 090
Celanese US Holdings, LLC company guaranty sr. unsec. unsub. notes
4.625%, 11/15/22 (Germany) 455, 000 481, 122
CF Industries, Inc. 144A company guaranty sr. notes 4.50% 12/1/26 4, 860, 000 5, 296, 085
Glencore Finance Canada, Ltd. 144A company guaranty sr. unsec
unsub. notes 6.00%, 11/15/41 (Canada) 327, 000 369, 122
Glencore Funding, LLC 144A company guaranty sr. unsec. unsub. notes
4.625%, 4/29/24 2, 378, 000 2, 532, 503
Glencore Funding, LLC 144A company guaranty sr. unsec. unsub. notes
4.00%, 4/16/25 1, 585, 000 1, 646, 413
International Flavors & Fragrances, Inc. sr. unsec. notes
4. 45%, 9/26/28 2, 135, 000 2, 369, 995
International Paper Co. sr. unsec. notes 8.70%, 6/15/38 382, 000 565, 600
Nutrien, Ltd. sr. unsec. sub. bonds 4.20% 4/1/29 (Canada) 3, 704, 000 4,095, 677
Sherwin—Williams Co. (The) sr. unsec. unsub. bonds 3.45%, 6/1/27 1, 543, 000 1, 627,971
Southern Copper Corp. sr. unsec. unsub. notes b5.375%,
4/16/20 (Peru) 200, 000 202, 597
WestRock MWV, LLC company guaranty sr. unsec. unsub. notes
8.20%, 1/15/30 3, 316, 000 4,591, 400
WestRock MWV, LLC company guaranty sr. unsec. unsub. notes
7.95%, 2/15/31 354, 000 488, 860
Weyerhaeuser Co. sr. unsec. unsub. notes 7.375%, 3/15/32 "% 769, 000 1,074,912
28, 285, 441
EARES (0.8%)
Johnson Controls International PLC sr. unsec. unsub. bonds
4.50%, 2/15/47 1, 465, 000 1, 590, 730
L3Harris Technologies, Inc. 144A sr. unsec. sub. notes 4.40%,
6/15/28 1, 988, 000 2, 233, 500
L3Harris Technologies, Inc. 144A sr. unsec. sub. notes 3.85%,
12/15/26 2, 786, 000 3,005, 273
Northrop Grumman Corp. sr. unsec. unsub. notes 3.25%, 1/15/28 4,110, 000 4, 310, 425
Oshkosh Corp. sr. unsec. sub. notes 4.60%, 5/15/28 3, 205, 000 3,421, 338
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Waste Connections, Inc. sr. unsec. sub. bonds 3.50% 5/1/29 $4, 120, 000 $4, 402, 837
ZF North America Capital, Inc. 144A company guaranty sr. unsec.
unsub. notes 4.50%, 4/29/22 713, 000 731,073

19,695, 176

BEY—EXR 4.1%
American Tower Corp. sr. unsec. sub. notes 2.75%, 1/15/27 ® 2, 284, 000 2,293, 589
AT&T, Inc. sr. unsec. notes 4.10% 2/15/28 4, 566, 000 4,976, 803
AT&T, Inc. sr. unsec. sub. notes 3.80% 2/15/27 336, 000 360, 386
AT&T, Inc. sr. unsec. sub. notes 2.95%, 7/15/26 427,000 435, 208
AT&T, Inc. sr. unsec. unsub. bonds 4.35%, 3/1/29 16, 190, 000 17, 900, 502
CC Holdings GS V, LLC/Crown Castle GS III Corp. company guaranty
sr. notes 3.849%, 4/15/23 427,000 449, 683
Charter Communications Operating, LLC/Charter Communications
Operating Capital Corp. company guaranty sr. sub. bonds
6.484%, 10/23/45 2, 253, 000 2,770,579
Charter Communications Operating, LLC/Charter Communications
Operating Capital Corp. company guaranty sr. sub. bonds
4.80%, 3/1/50 1, 785, 000 1,827, 213
Charter Communications Operating, LLC/Charter Communications
Operating Capital Corp. company guaranty sr. sub. notes
4.908%, 7/23/25 1, 006, 000 1,108, 391
Charter Communications Operating, LLC/Charter Communications
Operating Capital Corp. company guaranty sr. sub. bonds
5.375%, 5/1/47 1, 636, 000 1,797, 338
Comcast Cable Communications Holdings, Inc. company guaranty sr
unsec. notes 9.455%, 11/15/22 1, 100, 000 1, 344, 984
Comcast Corp. company guaranty sr. unsec. unsub. bonds
4.049%, 11/1/52 711, 000 791,171
Comcast Corp. company guaranty sr. unsec. unsub. bonds
3.999%, 11/1/49 514, 000 570, 076
Comcast Corp. company guaranty sr. unsec. unsub. notes
6.50% 11/15/35 388, 000 543, 183
Comcast Corp. sr. unsec. bonds 3.45%, 2/1/50 21, 158, 000 21, 710, 281
Cox Communications, Inc. 144A sr. unsec. bonds 3.50%, 8/15/27 2, 209, 000 2,333, 143
Crown Castle International Corp. sr. unsec. bonds 3.80%, 2/15/28 ® 2,616, 000 2,816,013
Crown Castle International Corp. sr. unsec. bonds 3.65% 9/1/27 * 1, 777,000 1, 887, 808
Crown Castle International Corp. sr. unsec. notes 4.875%, 4/15/22 % 403, 000 427, 788
Crown Castle International Corp. sr. unsec. notes 4.75%, 5/15/47 ® 1,073, 000 1, 264, 254
Crown Castle International Corp. sr. unsec. notes 3.15%, 7/15/23 ® 285, 000 292, 089
Equinix, Inc. sr. unsec. notes 5.375% 5/15/27 ® 2,914, 000 3, 161, 690
Rogers Communications, Inc. company guaranty sr. unsec. unsub.
notes 4.50%, 3/15/43 (Canada) 236, 000 271,135
Sprint Spectrum Co., LLC/Sprint Spectrum Co. II, LLC/Sprint
Spectrum Co. III, LLC 144A company guaranty sr. notes 3. 36%,
9/20/21 484, 500 487, 528
Telefonica Emisiones SA company guaranty sr. unsec. bonds 4.895%,
3/6/48 (Spain) 2,623, 000 2, 935, 866
Verizon Communications, Inc. sr. unsec. unsub. notes
4.329%, 9/21/28 18, 430, 000 20, 987, 029
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Videotron, Ltd./Videotron Ltee. 144A sr. unsec. notes 5. 125%,
4/15/27 (Canada) $1, 052, 000 $1,117,750
Vodafone Group PLC sr. unsec. unsub. notes 4.375%, 5/30/28
(United Kingdom) 3,110, 000 3,455, 352

100, 316, 832

—RHER - U—ER (2.2%)
Alimentation Couche-Tard, Inc. 144A company guaranty sr. unsec.
notes 3.55%, 7/26/27 (Canada) 4,031, 000 4,174, 044
Amazon. com, Inc. sr. unsec. notes 4.05%, 8/22/47 1, 364, 000 1,621, 452
Amazon. com, Inc. sr. unsec. notes 3.15%, 8/22/27 1, 187, 000 1, 266, 434
CBS Corp. company guaranty sr. unsec. bonds 4.20% 6/1/29 2, 695, 000 2,924, 291
CBS Corp. company guaranty sr. unsec. unsub. bonds 2.90%, 1/15/27 1, 408, 000 1, 405, 904
CBS Corp. company guaranty sr. unsec. unsub. notes 4.60% 1/15/45 1, 786, 000 1, 949, 247
CBS Corp. company guaranty sr. unsec. unsub. notes 4.00% 1/15/26 313, 000 336, 066
Ecolab, Inc. sr. unsec. unsub. notes 3.25%, 12/1/27 5, 145, 000 5, 486, 287
Fox Corp. 144A company guaranty sr. unsec. notes 4.03%, 1/25/24 1, 815, 000 1, 939, 652
General Motors Financial Co., Inc. company guaranty sr. unsec
notes 4.00%, 10/6/26 625, 000 638, 189
General Motors Financial Co., Inc. company guaranty sr. unsec
unsub. notes 4.30%, 7/13/25 520, 000 543, 017
General Motors Financial Co., Inc. company guaranty sr. unsec
unsub. notes 4.00%, 1/15/25 910, 000 940, 223
Hilton Domestic Operating Co., Inc. company guaranty sr. unsec
sub. notes 4.25%, 9/1/24 677, 000 688, 848
Hilton Domestic Operating Co., Inc. 144A company guaranty sr
unsec. unsub. bonds 4.875%, 1/15/30 950, 000 1, 009, 375
Hilton Worldwide Finance, LLC/Hilton Worldwide Finance Corp.
company guaranty sr. unsec. notes 4.875%, 4/1/27 3, 252, 000 3,438, 925
THS Markit, Ltd. sr. unsec. sub. bonds 4.75%, 8/1/28
(United Kingdom) 1, 105, 000 1,232,075
IHS Markit, Ltd. 144A company guaranty notes 4.75%, 2/15/25
(United Kingdom) 3, 445, 000 3, 789, 500
IHS Markit, Ltd. 144A company guaranty sr. unsec. notes 4.00%,
3/1/26 (United Kingdom) 750, 000 791, 250
Interpublic Group of Cos., Inc. (The) sr. unsec. sub. bonds
4.65%, 10/1/28 5,475, 000 6, 156, 535
Omnicom Group, Inc. company guaranty sr. unsec. unsub. notes
3.60%, 4/15/26 764, 000 806, 671
QVC, Inc. company guaranty sr. notes 4.85%, 4/1/24 613, 000 648, 387
QVC, Inc. company guaranty sr. sub. notes 4.45%, 2/15/25 524, 000 547, 835
S&P Global, Inc. company guaranty sr. unsec. unsub. notes
4.40%, 2/15/26 1, 032, 000 1, 156, 201
Sirius XM Radio, Inc. 144A sr. unsec. bonds 5.00%, 8/1/27 4,014, 000 4,219, 718
Standard Industries, Inc. 144A sr. unsec. notes 5.00%, 2/15/27 1, 946, 000 2,031, 138
TWDC Enterprises 18 Corp. 144A company guaranty sr. unsec. bonds
7.75%, 12/1/45 2,603, 000 4,517,412
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TWDC Enterprises 18 Corp. 144A company guaranty sr. unsec. bonds
4.75%, 9/15/44 $65, 000 $83, 117
TWDC Enterprises 18 Corp. 144A company guaranty sr. unsec. notes
7.75%, 1/20/24 482, 000 584, 338
54,926, 131
£FELFES (1.0%)
Anheuser—Busch Cos., LLC/Anheuser—Busch InBev Worldwide, Inc.
company guaranty sr. unsec. unsub. notes 3.65%, 2/1/26 262, 000 280, 557
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr. unsec.
unsub. bonds 5.55%, 1/23/49 1, 192, 000 1,574, 165
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr. unsec.
unsub. bonds 4.95%, 1/15/42 318, 000 377,671
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr. unsec.
unsub. notes 4.75%, 1/23/29 1, 431, 000 1,663,117
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr. unsec.
unsub. notes 4.15%, 1/23/25 1, 192, 000 1, 303, 169
Ashtead Capital, Inc. 144A bonds 4.25%, 11/1/29 770, 000 777,700
Ashtead Capital, Inc. 144A notes 4.375%, 8/15/27 4,175, 000 4, 300, 250
CVSPass—Through Trust sr. notes 6.036%, 12/10/28 44, 756 49, 862
CVSPass—Through Trust 144A sr. mtge. notes 7.507%, 1/10/32 900, 128 1,115,394
ERAC USA Finance, LLC 144A company guaranty sr. unsec. bonds
4.50%, 2/15/45 1, 451, 000 1,612,131
ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes
7.00%, 10/15/37 859, 000 1,217, 758
ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes
5.625%, 3/15/42 1, 393, 000 1,747,529
ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes
3.85%, 11/15/24 289, 000 308, 546
Keurig Dr Pepper, Inc. company guaranty sr. unsec. unsub. notes
4.597%, 5/25/28 2,716, 000 3,079, 312
Keurig Dr Pepper, Inc. company guaranty sr. unsec. unsub. notes
4.417%, 5/25/25 718, 000 787, 187
Keurig Dr Pepper, Inc. company guaranty sr. unsec. unsub. notes
4.057%, 5/25/23 1, 716, 000 1, 819, 700
Lamb Weston Holdings, Inc. 144A company guaranty sr. unsec. unsub.
notes 4.875%, 11/1/26 2,071, 000 2,177,139
24,191,187
IRILEF— (1.8%)
BP Capital Markets America, Inc. company guaranty sr. unsec. unsub.
notes 3.937%, 9/21/28 5, 751, 000 6, 377, 297
Cheniere Corpus Christi Holdings, LLC company guaranty sr. notes
5.125%, 6/30/27 5, 588, 000 6,021, 070
Concho Resources, Inc. company guaranty sr. unsec. notes
3.75%, 10/1/27 3, 051, 000 3,170,706
Energy Transfer Operating LP company guaranty sr. unsec. bonds
6.25%, 4/15/49 227,000 271,100
Energy Transfer Partners LP company guaranty sr. unsec. notes
5.875%, 1/15/24 4, 189, 000 4, 651, 047
Energy Transfer Partners LP jr. unsec. sub. FRB Ser. B, 6.625%,
perpetual maturity 3, 294, 000 3, 141, 653
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Energy Transfer Partners LP sr. unsec. unsub. bonds 6.125%,
12/15/45 $360, 000 $420, 245
Energy Transfer Partners LP sr. unsec. unsub. notes 5.20%, 2/1/22 235, 000 247, 256
EOG Resources, Inc. sr. unsec. unsub. notes 4.15%, 1/15/26 5, 045, 000 5, 580, 107
Equinor ASA company guaranty sr. unsec. notes 5.10%,
8/17/40 (Norway) 1, 054, 000 1,370,671
Marathon Petroleum Corp. sr. unsec. unsub. notes 6.50%, 3/1/41 292, 000 374, 396
Sabine Pass Liquefaction, LLC sr. bonds 4.20% 3/15/28 821, 000 866, 133
Sabine Pass Liquefaction, LLC sr. notes 5.00%, 3/15/27 3, 166, 000 3,477, 543
Spectra Energy Partners LP sr. unsec. notes 3.375%, 10/15/26 336, 000 348, 323
Targa Resources Partners LP/Targa Resources Partners Finance Corp.
company guaranty sr. unsec. unsub. notes 5.00% 1/15/28 1, 399, 000 1, 385, 010
Transcanada Trust company guaranty jr. unsec. sub. FRB 5. 30%,
3/15/77 (Canada) 3, 382, 000 3, 465, 569
Williams Partners LP sr. unsec. sub. notes 4.30% 3/4/24 3,611, 000 3,835,716
Williams Partners LP sr. unsec. sub. notes 3.60%, 3/15/22 192, 000 197, 601

45,201, 443

@t (5.6%
Air Lease Corp. sr. unsec. sub. bonds 4.625%, 10/1/28 3, 166, 000 3,500, 117
Air Lease Corp. sr. unsec. sub. notes 3.25%, 10/1/29 2, 278, 000 2,261,111
Air Lease Corp. sr. unsec. unsub. notes 3.00% 9/15/23 302, 000 307, 217
Ally Financial, Inc. sr. unsec. notes 3.875%, 5/21/24 49, 000 51, 176
Ally Financial, Inc. sub. unsec. notes 5.75%, 11/20/25 2,579, 000 2,872, 361
American International Group, Inc. jr. unsec. sub. FRB
8.175%, 5/15/58 1, 428, 000 1,913, 520
Aon PLC company guaranty sr. unsec. unsub. notes 4.25%, 12/12/42 1, 806, 000 1, 923, 620
Australia & New Zealand Banking Group, Ltd./United Kingdom 144A jr
unsec. sub. FRB 6.75%, perpetual maturity (United Kingdom) 585, 000 658, 856
Banco Santander SA sr. unsec. unsub. notes 4.379%, 4/12/28 (Spain) 200, 000 218, 848
Banco Santander SA unsec. sub. notes 5.179%, 11/19/25 (Spain) 2, 000, 000 2,214, 736
Bank of America Corp. jr. unsec. sub. bonds Ser. JJ, 5.125%,
perpetual maturity 1, 980, 000 2, 083, 950
Bank of America Corp. unsec. sub. notes Ser. L, 4.183%, 11/25/27 8, 000, 000 8, 653, 319
Bank of Montreal unsec. sub. FRN 3.803%, 12/15/32 (Canada) 892, 000 925, 450
BB&T Corp. jr. unsec. sub. FRB 4.80%, perpetual maturity 2,475,000 2,518,313
Berkshire Hathaway Finance Corp. company guaranty sr. unsec.
notes 4.30%, 5/15/43 623, 000 733, 254
BGC Partners, Inc. sr. unsec. notes b.125%, 5/27/21 94, 000 97, 471
BPCE SA 144A unsec. sub. notes 5. 15%, 7/21/24 (France) 260, 000 284, 995
BPCE SA 144A unsec. sub. notes 4.50%, 3/15/25 (France) 5, 062, 000 5,431, 160
Cantor Fitzgerald LP 144A unsec. notes 6.50%, 6/17/22 2, 870, 000 3,097, 217
Capital One Bank USA NA unsec. sub. notes 3.375%, 2/15/23 264, 000 272, 000
Capital One Financial Corp. unsec. sub. notes 4.20% 10/29/25 1, 063, 000 1, 145,972
CBRE Services, Inc. company guaranty sr. unsec. notes b5.25%,
3/15/25 715, 000 804, 374
CBRE Services, Inc. company guaranty sr. unsec. unsub. notes
4.875%, 3/1/26 1, 716, 000 1, 916, 840
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CIT Bank NA sr. unsec. FRN Ser. BKNT, 2.969%, 9/27/25 $2, 090, 000 $2, 106, 981
CIT Group, Inc. sr. unsec. unsub. notes 5.25%, 3/7/25 7, 449, 000 8, 203, 211
Citigroup, Inc. sr. unsec. FRB 3.668%, 7/24/28 3, 060, 000 3,252,107
Citigroup, Inc. unsec. sub. bonds 4.75%, 5/18/46 1, 791, 000 2, 105, 056
Citigroup, Inc. unsec. sub. bonds 4.45%, 9/29/27 6, 240, 000 6, 865, 135
CNO Financial Group, Inc. sr. unsec. unsub. notes 5.25%, 5/30/25 1, 299, 000 1, 422, 405
Credit Agricole SA 144A unsec. sub. FRN 4.00%, 1/10/33 (France) 795, 000 821, 840
Credit Suisse Group AG 144A jr. unsec. sub. FRN 6. 25%,
perpetual maturity (Switzerland) 293, 000 311, 679
Credit Suisse Group AG 144A sr. unsec. bonds 3.869%, 1/12/29
(Switzerland) 469, 000 501, 140
Digital Realty Trust LP company guaranty sr. unsec. bonds
4.45%, 7/15/28 ® 4, 355, 000 4, 822, 602
Fairfax Financial Holdings, Ltd. sr. unsec. notes 4.85%,
4/17/28 (Canada) 4, 093, 000 4,457, 705
Fairfax US, Inc. 144A company guaranty sr. unsec. notes
4.875%, 8/13/24 773, 000 825, 032
Fifth Third Bancorp jr. unsec. sub. FRB 5.10%, perpetual maturity 347, 000 352, 205
Goldman Sachs Group, Inc. (The) sr. unsec. FRB 4.223%, 5/1/29 12, 305, 000 13, 447, 580
Goldman Sachs Group, Inc. (The) sr. unsec. unsub. notes
3.85%, 1/26/27 728, 000 774,672
Goldman Sachs Group, Inc. (The) unsec. sub. notes 6.75%, 10/1/37 527, 000 717, 766
Hartford Financial Services Group, Inc. (The) sr. unsec. unsub.
notes 6.625%, 3/30/40 1, 969, 000 2,745, 441
ING Bank NV 144A unsec. sub. notes 5.80%, 9/25/23 (Netherlands) 816, 000 907, 566
JPMorgan Chase & Co. sr. unsec. unsub. FRB 3.964%, 11/15/48 5,191, 000 5, 809, 138
KKR Group Finance Co. VI, LLC 144A company guaranty sr. unsec
bonds 3.75%, 7/1/29 2, 850, 000 3,034, 160
Lloyds Banking Group PLC unsec. sub. notes 4.65%, 3/24/26
(United Kingdom) 1, 250, 000 1, 350, 869
Lloyds Banking Group PLC unsec. sub. notes 4.50%, 11/4/24
(United Kingdom) 1, 191, 000 1, 270, 527
Marsh & McLennan Cos., Inc. sr. unsec. sub. notes 4.375%, 3/15/29 2, 747, 000 3,134, 298
Massachusetts Mutual Life Insurance Co. 144A unsec. sub. bonds
3.729%, 10/15/70 1, 626, 000 1, 605, 675
Metropolitan Life Insurance Co. 144A unsec. sub. notes
7.80%, 11/1/25 2, 381, 000 3,040, 310
Mitsubishi UFJ Financial Group, Inc. sr. unsec. unsub. notes 3.85%,
3/1/26 (Japan) 626, 000 673, 755
Neuberger Berman Group, LLC/Neuberger Berman Finance Corp. 144A sr
unsec. notes 4.875%, 4/15/45 1, 026, 000 1, 066, 774
Prudential Financial, Inc. sr. unsec. notes 6.625%, 6/21/40 630, 000 911, 975
Royal Bank of Canada unsec. sub. notes Ser. GMTN, 4.65%,
1/27/26 (Canada) 1, 126, 000 1, 250, 544
Royal Bank of Scotland Group PLC sr. unsec. unsub. FRB 4.892%,
5/18/29 (United Kingdom) 3, 860, 000 4,330,916
Royal Bank of Scotland Group PLC sr. unsec. unsub. notes 3.875%,
9/12/23 (United Kingdom) 265, 000 276, 302
Santander UK Group Holdings PLC 144A unsec. sub. notes 4.75%,
9/15/25 (United Kingdom) 260, 000 278, 229
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Santander UK PLC 144A unsec. sub. notes 5.00%, 11/7/23
(United Kingdom) $1, 548, 000 $1,667, 772
Service Properties Trust sr. unsec. notes 4.375%, 2/15/30 % 552, 000 532, 724
Sumitomo Mitsui Financial Group, Inc. 144A unsec. sub. bonds
4.436%, 4/2/24 (Japan) 1, 321, 000 1, 405, 008
Teachers Insurance & Annuity Association of America 144A unsec
sub. bonds 4.90%, 9/15/44 230, 000 289, 094
Teachers Insurance & Annuity Association of America 144A unsec
sub. notes 6.85%, 12/16/39 667, 000 989, 634
TIAA Asset Management Finance Co., LLC 144A sr. unsec. sub. notes
4.125%, 11/1/24 24, 000 26, 059
Toronto—Dominion Bank (The) unsec. sub. FRB 3.625%,
9/15/31 (Canada) 1, 640, 000 1,712,437
UBS Group Funding Jersey, Ltd. 144A company guaranty sr. unsec.
notes 4.125%, 4/15/26 (Switzerland) 1, 561, 000 1, 702, 320
UBS Group Funding Switzerland AG company guaranty jr. unsec. sub.
FRN Ser. REGS, 6.875%, perpetual maturity (Switzerland) 200, 000 217,004
Wells Fargo Bank, NA unsec. sub. notes Ser. BKNT, 6.60%, 1/15/38 250, 000 359, 465
Westpac Banking Corp. unsec. sub. bonds 4.421%, 7/24/39 (Australia) 2,845, 000 3, 127, 600
Willis Towers Watson PLC company guaranty sr. unsec. unsub. notes
5.75%, 3/15/21 226, 000 236, 615
138, 834, 204
ANILVRTT (2.0%)
Amgen, Inc. sr. unsec. bonds 4.663%, 6/15/51 1, 776, 000 2,076, 354
Becton Dickinson and Co. sr. unsec. unsub. bonds 3.70%, 6/6/27 1, 730, 000 1, 859, 999
Bristol-Myers Squibb Co. 144A sr. unsec. bonds 3.40%, 7/26/29 9, 695, 000 10, 427, 813
Cigna Corp. company guaranty sr. unsec. unsub. notes 3.75%, 7/15/23 9, 049, 000 9, 479, 180
CVS Health Corp. sr. unsec. unsub. notes 4.78%, 3/25/38 1, 775, 000 1,970, 098
DH Europe Finance II Sarl company guaranty sr. unsec. bonds 3.40%,
11/15/49 (Luxembourg) 3,175, 000 3,261, 154
HCA, Inc. company guaranty sr. bonds 5.25%, 6/15/26 336, 000 375, 994
HCA, Inc. company guaranty sr. notes 4.125%, 6/15/29 3, 560, 000 3,771, 482
HCA, Inc. company guaranty sr. sub. bonds 5.50%, 6/15/47 725, 000 829, 304
HCA, Inc. company guaranty sr. sub. notes 5.00%, 3/15/24 1, 276, 000 1, 390, 597
Roche Holdings, Inc. 144A company guaranty sr. unsec. bonds 4.00%,
11/28/44 (Switzerland) 642, 000 756, 535
Service Corp. International sr. unsec. notes 4.625%, 12/15/27 666, 000 695, 970
Shire Acquisitions Investments Ireland DAC company guaranty sr
unsec. unsub. notes 3.20% 9/23/26 (Ireland) 1, 226, 000 1, 265, 207
Shire Acquisitions Investments Ireland DAC company guaranty sr
unsec. unsub. notes 2.875%, 9/23/23 (Ireland) 1,021, 000 1, 042, 030
UnitedHealth Group, Inc. sr. unsec. unsub. notes 3.85%, 6/15/28 6, 040, 000 6, 657, 712
Zoetis, Inc. sr. unsec. notes 3.90%, 8/20/28 3, 370, 000 3,713,265
49,572, 694
TH/80— (1.9%)
Apple, Inc. sr. unsec. notes 3.45%, 5/6/24 1, 216, 000 1, 296, 329
Apple, Inc. sr. unsec. unsub. notes 4.375%, 5/13/45 269, 000 325, 540
Apple, Inc. sr. unsec. unsub. notes 3.85%, 5/4/43 371, 000 415, 630
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Broadcom Corp. /Broadcom Cayman Finance, Ltd. company guaranty sr.
unsec. unsub. notes 3.875%, 1/15/27 $3, 532, 000 $3, 566, 604
Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A company
guaranty sr. notes 6.02%, 6/15/26 3, 181, 000 3,630, 722
Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A sr. bonds
8.35%, 7/15/46 700, 000 932, 102
Fidelity National Information Services, Inc. sr. unsec. notes
3.75%, 5/21/29 3, 945, 000 4, 295, 540
Fidelity National Information Services, Inc. sr. unsec. notes
3.00%, 8/15/26 247, 000 255, 322
Fidelity National Information Services, Inc. sr. unsec. sub. notes
Ser. 10Y, 4.25%, 5/15/28 2, 218, 000 2,470, 614
Fiserv, Inc. sr. unsec. bonds 3.50%, 7/1/29 1, 575, 000 1, 666, 070
Fiserv, Inc. sr. unsec. sub. bonds 4.20% 10/1/28 6, 040, 000 6, 721, 844
Legrand France SA sr. unsec. unsub. notes 8.50% 2/15/25 (France) 428, 000 556, 500
Microchip Technology, Inc. company guaranty sr. notes
4.333%, 6/1/23 3, 835, 000 4, 057, 752
Microsoft Corp. sr. unsec. unsub. bonds 2.40% 8/8/26 956, 000 980, 548
Microsoft Corp. sr. unsec. unsub. notes 3.70%, 8/8/46 3,251, 000 3, 699, 495
Oracle Corp. sr. unsec. unsub. notes 2.65%, 7/15/26 2,071, 000 2,121,513
Salesforce. com, Inc. sr. unsec. unsub. notes 3.70%, 4/11/28 5, 645, 000 6, 232, 674
VMware, Inc. sr. unsec. notes 3.90%, 8/21/27 1, 332, 000 1, 374, 935
Western Digital Corp. company guaranty sr. unsec. notes
4.75%, 2/15/26 2,682, 000 2, 740, 736
47, 340, 470
gk 0.1%)
Penske Truck Leasing Co. LP/PTL Finance Corp. 144A sr. unsec. bonds
3.40% 11/15/26 1, 282, 000 1, 312, 836
1,312,836
NIWEEX-FBH (1.4%
AES Corp. /Virginia (The) sr. unsec. unsub. notes 5.125%, 9/1/27 962, 000 1,034, 131
American Electric Power Co., Inc. sr. unsec. unsub. notes Ser. J
4.30%, 12/1/28 2, 210, 000 2,508, 178
American Transmission Systems, Inc. 144A sr. unsec. unsub. bonds
5.00%, 9/1/44 1,421, 000 1, 825, 365
Appalachian Power Co. sr. unsec. unsub. notes Ser. L, 5.80%,
10/1/35 322, 000 405, 143
Berkshire Hathaway Energy Co. sr. unsec. bonds 6.50%, 9/15/37 227, 000 318, 921
Berkshire Hathaway Energy Co. sr. unsec. unsub. bonds
6. 125%, 4/1/36 555, 000 771,493
Commonwealth Edison Co. sr. mtge. bonds 5.875%, 2/1/33 266, 000 349, 257
Consolidated Edison Co. of New York, Inc. sr. unsec. unsub. notes
4.20%, 3/15/42 214, 000 241, 897
Duke Energy Carolinas, LLC sr. mtge. notes 4.25%, 12/15/41 219, 000 252, 584
Duke Energy Ohio, Inc. sr. bonds 3.65%, 2/1/29 4, 115, 000 4,520, 968
El Paso Natural Gas Co., LLC company guaranty sr. unsec. unsub.
notes 8.375%, 6/15/32 460, 000 640, 400
Enbridge, Inc. sr. unsec. unsub. bonds 4.25%, 12/1/26 (Canada) 686, 000 750, 295
Enterprise Products Operating, LLC company guaranty sr. unsec
unsub. bonds 4.25%, 2/15/48 1, 269, 000 1, 361, 722
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FirstEnergy Corp. sr. unsec. unsub. bonds Ser. B, 3.90%, 7/15/27 $437, 000 $470, 298
FirstEnergy Corp. sr. unsec. unsub. bonds Ser. C, 4.85%, 7/15/47 729, 000 875, 433
FirstEnergy Transmission, LLC 144A sr. unsec. unsub. notes
5.45%, 7/15/44 1, 504, 000 1,911, 955
TPALCO Enterprises, Inc. sr. sub. notes 3.70% 9/1/24 844, 000 876, 415
Kinder Morgan Energy Partners LP company guaranty sr. unsec. notes
5.40%, 9/1/44 707, 000 793, 991
Kinder Morgan Energy Partners LP company guaranty sr. unsec. notes
3.50%, 3/1/21 439, 000 445, 746
Kinder Morgan, Inc. company guaranty sr. unsec. unsub. notes
3.15%, 1/15/23 665, 000 680, 241
MidAmerican Funding, LLC sr. bonds 6.927%, 3/1/29 200, 000 268, 899
NRG Energy, Inc. 144A company guaranty sr. bonds 4.45%, 6/15/29 5, 265, 000 5, 584, 098
NRG Energy, Inc. 144A company guaranty sr. notes 3.75%, 6/15/24 2,510, 000 2,603, 724
PacifiCorp sr. mtge. bonds 6.25%, 10/15/37 139, 000 197, 092
Puget Energy, Inc. sr. sub. notes 3.65%, 5/15/25 858, 000 892, 751
Vistra Operations Co., LLC 144A sr. bonds 4.30%, 7/15/29 1, 819, 000 1, 890, 630
Vistra Operations Co., LLC 144A sr. notes 3.55%, 7/15/24 2, 146, 000 2,197,772

34, 669, 399

#EEE (WER{m $504, 735, 025) $544, 345, 813
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Bank of America N.A.
3.312/ 30> H ¥k KL LIBOR-BBA 20384E11 H 20284114 /3. 312 $196, 510, 100 $26, 153, 529
2.785,/ 3 H ¥k KL LIBOR-BBA 20474E 1 H 202741 H /2.785 33, 394, 000 6,019, 269
(3.312) /" 32> A¥% K/ LIBOR-BBA,20384E11H 20284114 /3. 312 196, 510, 100 4, 260, 339
2.3075, 3> AWk KL LIBOR-BBA 20524F 6 F 20224£ 6 H 2. 3075 14, 414, 200 2, 281, 624
(2.785) /" 3> A¥k K/ LIBOR-BBA,20474E 1 H 20274£ 1 H /2.785 33, 394, 000 1, 459, 652
(2.3075) / 3 H ¥k KoL LIBOR-BBA 20524 6 H 20224£ 6 H 2. 3075 14, 414, 200 632, 351
Citibank, N.A.
(1.30) /" 3 2>H ¥k K/ LIBOR-BBA, 20244512 H 20194121 1. 30 115,614, 700 1,123,775
(1.316) / 3 2> H ¥k K/ LIBOR-BBA,20214E10 20204105 1. 316 111, 010, 500 338, 582
1.316,” 3 7> H ¥k K/ LIBOR-BBA, 2021410 H 20204£10H 1. 316 111, 010, 500 227,572
Goldman Sachs International
2.7475, 3 > AWk KL LIBOR-BBA20304F 2 H 20204E 2 H 2. 7475 193, 288, 500 20, 737,923
(2.983) / 3> A%k K/ LIBOR-BBA,20524E 5 H 20224E 5 H /2. 983 16, 092, 000 214, 667
(2.7475) / 3 ) H ¥k KL LIBOR-BBA 20304 2 A 20204E 2 H 2. 7475 193, 288, 500 11, 597
JPMorgan Chase Bank N.A.
3.162, 3 A¥k K/ LIBOR-BBA, 20334511 7 20204E11H 3. 162 95, 618, 500 16, 576, 423
3.096, 3 A ¥k K/ LIBOR-BBA, 20294511 20194E11H /3. 096 76, 494, 800 10, 704, 682
(3.162) / 3 2> A%k K/ LIBOR-BBA 2033411 A 20204E11H 3. 162 95, 618, 500 86, 057
(3.095) / 3 > H¥k Fv LIBOR-BBA,20214E11 A 2019411 H /3. 095 191, 237, 000 191
(3.096) / 3 > H¥k Fv LIBOR-BBA 20294E11 A 2019411 H /3. 096 76, 494, 800 76
Morgan Stanley & Co. International PLG
2.8025, 3 22 A%k KL LIBOR-BBA, 20564E 4 H 20264 4 H 2. 8025 64, 429, 600 16, 531, 347
2.7725,/ 3 0> A%k KL LIBOR-BBA, 20314E 2 H 20214E 2 H /2. 7725 50, 300, 800 5, 393, 755
2.764, 3 > ¥k KV LIBOR-BBA 20314 2 H 202142 H 2. 764 50, 300, 800 5, 360, 053
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EEHFIFEIEEEHA TEFIEE X EFJL X EFJL
Morgan Stanley & Co. International PLC (->-5%)
3.00,/ 3 02A %k K/ LIBOR-BBA, 20734 2 H 204842 H 3. 00 $18, 691, 900 $4, 883, 633
3.00, 32>k KL LIBOR-BBA, 20724 4 H 204744 H 3. 00 18, 691, 900 4,882, 137
3.00, 32> H¥% KL LIBOR-BBA,20724E 4 H 204744 A /3. 00 18, 691, 900 4, 881, 390
2.75,/ 302 A ¥k K/ LIBOR-BBA 20734 5 H 204845 H 2. 75 18, 691, 900 4,160, 256
(2.8025) /3> A ¥k KL LIBOR-BBA 20564F 4 H 202644 H 2. 8025 64, 429, 600 3, 231, 144
(1.613) /" 37> A %% K/ LIBOR-BBA, 20344 8 H 202448 H 1.613 32, 836, 200 1, 926, 828
1.613, 3 A ¥k KU LIBOR-BBA,“20344E 8 H 20244E-8 H 1.613 32, 836, 200 1, 347, 926
(2.7725) / 3 D>A ¥k KL LIBOR-BBA 20314E 2 H 20214E 2 H /2. 7725 50, 300, 800 129, 273
(2.764) / 3 >HA ¥k KL LIBOR-BBA 20314E 2 H 202142 H 2. 764 50, 300, 800 125, 752
(2.904) / 3 7> A%k KL LIBOR-BBA 20514 5 A 20214E 5 H 2.904 6, 896, 600 50, 828
(3.0975) / 3> A¥k KL LIBOR-BBA 20214E11 H 2019411 H 3. 0975 191, 237, 000 191
Toronto-Dominion Bank Canada
(1.715) / 3 2> A%k K/ LIBOR-BBA,20224E 1 H 20204E 1 H 1.715 88, 808, 400 58, 614
UBS AG
(1.6125) / 3 AWk Ko LIBOR-BBA, 20344 8 A 202498 H 1.6125 32, 836, 200 1,927, 485
1.6125, 3 2> HA ¥k K/ LIBOR-BBA,20344E 8 H 20244E-8 H 1.6125 32, 836, 200 1, 347, 269
1.5025,” 3 7> A ¥k K/ LIBOR-BBA, 2021410 H 20204210 H 1. 5025 115, 451, 000 333, 653
(1.5025) / 3 2 H ¥k Ko LIBOR-BBA, 20214104 2020410H 1. 5025 115, 451, 000 237, 830
RRFEERDY T - AT a & (WEEM $90, 421, 044) $147,637, 673
TEHRETRS
RRFEEA T ay (B 1T HEEITA HEEEE Bl
EEIHEFA XKEIL X EFIL X EFIL X EFL
JPMorgan Chase Bank N. A.
Uniform Mortgage—Backed Securities 2019411H
30 yr 3.00% TBA commitments (=1—/1) $101.63 $52, 000, 000 $52, 000, 000 $77, 168
Uniform Mortgage—Backed Securities 20194E11H
30 yr 3.00% TBA commitments (Fv I) 101. 24 61, 000, 000 61, 000, 000 17, 080
Uniform Mortgage—Backed Securities 20194E11H
30 yr 3.00% TBA commitments (7> k) 99. 74 61, 000, 000 61, 000, 000 61
RREBEEA T 3065 EEEM $575, 391) $94, 309
M S

Ty b -nNyHit%F 1.59" X EL X EFL
LHOME Mortgage Trust 144A Ser. 19-RTL2, Class Al,
3.844%, 3/25/24 $2, 810, 000 $2,814, 777
Mello Warehouse Securitization Trust 144A

FRB Ser. 18-Wl, Class A, (1 Month US LIBOR + 0.85%),

2.868%, 11/25/51 154, 666 154, 666

FRB Ser. 19-1, Class A, (1 Month US LIBOR + 0.80%),

2.623%, 6/25/52 4, 156, 000 4, 156, 000
Station Place Securitization Trust 144A

FRB Ser. 19-7, Class A, (1 Month US LIBOR + 0.70%),

2.746%, 9/24/20 9,921, 000 9,921, 000

FRB Ser. 19-3, Class A, (1 Month US LIBOR + 0.70%),

2.746%, 6/24/20 8, 812, 000 8, 812, 000




EEm Rl
Ty b -nNyoitFE (1.59" (o5%) b 1% X EL
Station Place Securitization Trust 144A
FRB Ser. 18-8, Class A, (1 Month US LIBOR + 0.70%)
2.746%, 2/24/20 $3, 772, 000 $3, 772, 000
FRB Ser. 19-11, Class A, (1 Month US LIBOR + 0.75%)
2.572%, 10/24/20 4, 285, 000 4, 285, 000
FRB Ser. 19-WL1, Class A, (1 Month US LIBOR + 0. 65%)
2.473%, 8/25/52 2, 138, 000 2, 138, 000
Tty kN HEESE EEBRIE $36, 048, 661) $36, 053, 443
] Bl
AE (0.1%" X EL X EFJL
CA State G.0. Bonds, (Build America Bonds), 7.50%, 4/1/34 $770, 000 $1, 179, 655
North TX, Tollway Auth. Rev. Bonds, (Build America Bonds)
6. 718%, 1/1/49 675, 000 1, 094, 567
OH State U. Rev. Bonds, (Build America Bonds), 4.91%, 6/1/40 845, 000 1, 089, 222
AEERT (BEEME $2, 294, 346) $3, 363, 444
BmE.O% =i
HEHARE (36.0% KEIL X FJL
Alpine Securitization, LLC asset backed commercial paper
2.162%, 11/21/19 $10, 000, 000 $9, 989, 838
Atlantic Asset Securitization, LLC asset backed commercial paper
2.107%, 11/6/19 10, 000, 000 9,997, 137
Barclays Bank PLC CCP asset backed commercial paper
2.051%, 1/23/20 10, 000, 000 9, 954, 593
Barclays Bank PLC CCP asset backed commercial paper
2.180%, 11/7/19 10, 000, 000 9, 996, 889
BPCE SA commercial paper 1.920%, 2/3/20 8, 000, 000 7,963, 056
BPCE SA commercial paper 2.161%, 11/1/19 8, 000, 000 7,999, 647
Chariot Funding, LLC asset backed commercial paper
2.097%, 11/21/19 10, 800, 000 10, 789, 088
Chariot Funding, LLC asset backed commercial paper
1.953%, 11/12/19 13, 036, 000 13, 028, 591
CHARTA, LLC asset backed commercial paper 2.128%, 11/12/19 10, 000, 000 9, 994, 353
DNB Bank ASA commercial paper 1.879%, 1/21/20 10, 000, 000 9, 958, 522
Federal Home Loan Banks unsec. discount notes commercial
paper 1.652%, 1/22/20 25, 200, 000 25,107,012
Federal Home Loan Banks unsec. discount notes commercial
paper 1.737%, 11/15/19 26, 000, 000 25,983,013
Gotham Funding Corp. asset backed commercial paper
2.107%, 11/1/19 10, 000, 000 9, 999, 524
ING (U.S.) Funding LLC commercial paper 1.900%, 2/3/20 12, 000, 000 11, 943, 475
20194E11H 1 BIGHI. ZEZAEI D 1. 740%., {EE{MAES2, 333, 979K KL
20198210 A 31 B, Citigroup Global Markets, Inc. & ®
395, 305, 0002k RV D =F M BRI T D55 (FIEY 2. 250%7> 6
8.000%. 20244F 1 H31HA 5205941 H 1 HE CORMIZHIM A 22 %
403, 211, 101K KA OEEE— 47— V3EAB IO
KEMBE P RS HR ST 2) 82, 330, 000 82, 330, 000




EHARE (20.9%)* (o3%)

fEEO%
XKL

R {ifh
XK EIL

20194E11H 1 AVEH]. FEFRIEY 1. 720%., (EEZE150, 007, 167K K/Ld

20194210 31 A £, Barclays Capital, Inc. &0375,000, 000 K/Lo
SARBERRRNCI T D8 (FIF D 1. 000%., 20464F 2 H 15 IZiiH1 A
%% %382, 518, 307K NV OAFKEMEEE TGS 2 A0k &4 2)

$150, 000, 000

$150, 000, 000

Manhattan Asset Funding Co., LLC asset backed commercial

paper 1.873%, 11/18/19 18, 000, 000 17,984, 286
Manhattan Asset Funding Co., LLC asset backed commercial

paper 2.161%, 11/5/19 8, 197, 000 8, 194, 892
Matchpoint Finance PLC asset backed commercial paper

1.905%, 12/5/19 12, 000, 000 11, 979, 642
Matchpoint Finance PLC asset backed commercial paper

2.106%, 11/8/19 10, 000, 000 9, 996, 256
MetLife Short Term Funding, LLC asset backed commercial paper

1.896%, 12/9/19 15, 000, 000 14,973, 009
National Bank of Canada commercial paper 1.909%, 1/21/20 12, 000, 000 11, 951, 565
NRW. Bank commercial paper 1.882%, 11/20/19 7, 500, 000 7,492, 758
Putnam Short Term Investment Fund 1.98% " EE 257,739, 729 257,739, 729
Regency Markets No. 1, LLC asset backed commercial paper

1.882%, 11/12/19 $7, 000, 000 6, 995, 870
Regency Markets No. 1, LLC asset backed commercial paper

2.043%, 11/6/19 13, 350, 000 13, 346, 062
Societe Generale SA commercial paper 2.093%, 11/26/19 5, 000, 000 4,992, 742
State Street Institutional U.S. Government Money Market Fund

Premier Class 1.75% " [mE= 14, 442, 000 14, 442, 000
Svenska Handelsbanken AB commercial paper 2.019%, 12/27/19 $10, 000, 000 9,971, 658
Thunder Bay Funding, LLC asset backed commercial paper

1.933%, 2/27/20 11, 750, 000 11, 684, 981
Thunder Bay Funding, LLC asset backed commercial paper

1.904%, 11/25/19 12, 750, 000 12, 734, 505
Total Capital Canada, Ltd. commercial paper 1.889%, 1/23/20 12, 000, 000 11, 950, 888
KE R A IEES . FERAE Y 1.882%. jmifl H20204E 3 H12H #°° 11, 569, 000 11, 503, 992
KEBEEDREE. FEZRHIEIY 2. 030%., jmiH H2019411 21 H 745 7, 364, 000 7,357, 771
KEM BB BN, FEZ2H]E D 1. 647%., Jmil H20204E 4 H 2 H F2°5 7, 203, 000 7,156, 545
KEM R EMEER. FEFIEY 1.992%., ik H20194E11 7 H 2 ° 6, 780, 000 6, 778, 201
KEMEEEDGRES., EZRREID 1. 964%., il H20195E 11 141 72°° 6, 532, 000 6, 528, 488
KE B E EEE S, EFIA D 1. 925%. iyl H20194E 12 120 *2°F 2, 745, 000 2, 740, 396
KEMBREYEER. FERIEY 1. 672%. il H20204E 2 H20H *° ¢ 2, 636, 000 2, 623, 766
KEMBEEEDREE., FEZRHEID 1.622%., jmiH H2020564 H 9 H 2° 2, 041, 000 2,027, 201
Victory Receivables Corp. asset backed commercial paper

2.119%, 11/8/19 10, 000, 000 9, 996, 306

BHREAST (AGEMM $888, 119,

BEH M5

263)

$888, 178, 247

BERMIEFEF EFRME $3, 672, 462, 425)

$3, 752, 578, 874
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2019F10A31 BRARRF D MK

. 19334ERAVE (IEW) HFI4AFRICLY . BEEZRBRENL TS
CBEVLTHAHS NS BANRD 5. i

W HIERL 1 2RO Z &,
FoRSNIZ AT, BOIOHHHE TH 5,

(3, T E TOMEERIE Y 2K,

AR 2 4%

W, SEHISE IR

HEETAR B {ff REWH T MiE A

I X EFJL XK EJL HARE XEIL
2—uX5—90H (2 7) 2,654 $2, 654,000,000 $652,817,650 20204F 3 H $ (363, 260)
o—uX5—90H ra—1F) 2,654  2,654,000,000 654, 343,700 20214F 3 H (1,938, 862)
KEMBE EEER0E () 102 16, 460, 250 16,460, 250 20194E12H (334, 511)
KEMEEAEYEERER (n ) 438 83,110,500 83,110,500 20194F12H (2, 695, 251)
KEMBEEATYRES 24 (7)) 603 130,007,742 130,007,742  20194E12H (257, 317)
KEMBEERHEERSE (a2 ) 643 76,647,609 76,647,609 20194F12H (403, 322)
KEMBEA THEEEL0GE (o2 2) 824 107, 364,625 107,364, 625 20194F12 A (1,038, 291)
KEMBETHEEEIER (0 2) 206 29, 274, 531 29,274,531  2019%F12H (436, 806)
RERFEEIE -
XRER FHfE) (7, 467, 620)
&t $ (7,467, 620)
201910 A1 BIRAERRFDFTER Ty T - AT 3> (FL 37 L% §87,909, 318)
R E Sy HETAR/
SZIMERLIE (ZH) BEEFE%~ TEHBET RS HEEEE R {ff
EEFIFEIE S A 1TfEF = KX EIL X EFL
Bank of America N.A.
3.195,7 3 7> A ¥ KoL LIBOR BBA,20554F11H 2025411 H 3.195 $92, 778, 600 $2, 855, 725
(3.195) / 32 AWk KL LIBOR BBA, 2055411 H 2025%E11H /3. 195 92, 778, 600 30, 129, 850
Gitibank, N.A.
(1.865) 3 2>H ¥k K/ LIBOR BBA, 20394210 H 20294E10H 1. 865 11,101, 100 651, 857
1.865, 3 7> AWk R/v LIBOR BBA, 2039410 H 2029410 H 1. 865 11, 101, 100 722, 460
1.475,/ 3 AWK KU LIBOR BBA,20244E12H 20194E12H 1. 475 231, 229, 500 934, 167
Goldman Sachs International
2.823,/ 3 7>A Wk KL LIBOR BBA, 20274 5 H 20224E 5 H /2.823 64, 368, 100 184, 736
2.9425,/ 3 7>H ¥k KL LIBOR BBA, 20344F 2 H 20244F 2 H /2. 9425 96, 644, 300 1, 283, 436
(2.9425) / 3 2>H ¥k K/ LIBOR BBA, 20344F 2 A 20244E 2 H 2. 9425 96, 644, 300 11,062, 873
JPMorgan Chase Bank N.A.
3.415,7 3 7> B ¥k KL LIBOR BBA 2021411 A 20194E11H 3. 415 382, 473, 900 382
2.975,/ 3 AWk KL LIBOR BBA,20234E11 H 202011 H 2. 975 95, 618, 500 8, 606
3.229,” 3 72>H ¥k F/v LIBOR BBA, 203345117 2023411 H 3. 229 95, 618, 500 838, 574
(2.975) / 37 AWk F/L LIBOR BBA, 2023411 H 20204E11H 2.975 95, 618, 500 4, 344, 905
(3.229) / 37 AWk KL LIBOR BBA 2033411 H 2023%E11H ,3.229 95, 618, 500 13, 046, 188
Morgan Stanley & Co. International PLG
3.3975,/ 3 AWk F/v LIBOR BBA,20214E11 A 20194E11H 3. 3975 382, 473, 900 382
2.7225,/ 3 >H ¥k KL LIBOR BBA, 20304E 2 A 2020%E 2 H /2. 7225 36, 582, 400 2,561




2019F10A3IABRERREDTER Iy T - A T3> (TLI7LEE $87,909,318) (o)

5|48 FH HEETAR
FZWMERLIE () BEEFE%~ 1TEEARME T B HEEEE s
EENFIEIEH 1TfEFIZE XKL XK EJL
Morgan Stanley & Co. International PLC (->-5%)
2.715,/ 3> A WK Ko LIBOR BBA, 20304F 2 H 20204E2 A /2.715 $36, 582, 400 $3, 292
2.664, 3 7>H %K K/ LIBOR BBA2026%4E 5 H 202145 H /2. 664 27, 586, 300 41, 379
3.01,/ 32> H¥K KL LIBOR BBA,"20364E 2 A 20264E 2 H 3. 01 13, 718, 400 271, 899
2.97,/ 372> A%k R/L LIBOR BBA, 20364E 2 A 20264E 2 H 2. 97 13, 718, 400 280, 816
(1.512) /3 >A¥k KL LIBOR BBA, 20324 8 H 20224E 8 H 1.512 32, 836, 200 1,027, 773
(2.97) / 3 H¥k /v LIBOR BBA 20364 2 H 20264F 2 H 2. 97 13, 718, 400 1, 557, 587
(3.01) /32 AWk Rv LIBOR BBA, 20364 2 H 20264E 2 F 3. 01 13, 718, 400 1, 592, 432
1.512/ 3 A%k R/ LIBOR BBA, 20324 8 H 20224E 8 H,1.512 32, 836, 200 1,622, 108
(2.75) /3 H¥k F/v LIBOR BBA“20494F 5 H 20254E5 H 2.75 18, 691, 900 3, 798, 381
(2.715) / 3 ¥k B/ LIBOR BBA, 20304 2 A 20204E2 H 2.715 36, 582, 400 3, 814, 813
2.7875,” 3 7> H¥K KL LIBOR BBA, 20594F 4 20294F 4 H /2. 7875 57, 986, 600 3, 829, 435
(2.7225) /" 32> A¥K R/ LIBOR BBA, 20304 2 A 20204F 2 H 2. 7225 36, 582, 400 3, 839, 323
(3.00) /32 AWK Rv LIBOR BBA, 20494 1 H 20244E 1 A 3. 00 18, 691, 900 4,625, 684
(3.00) /32> A¥k F/L LIBOR BBA, 20484 4 H 202344 H 3. 00 18, 691, 900 4,630,918
(3.00) /35 H¥k K/ LIBOR BBA"20484F 4 H 202344 H 3. 00 18, 691, 900 4,631, 853
(2.7875) / 3 A¥k KL LIBOR BBA, 20594 4 A 20294E4 H 2. 7875 57, 986, 600 15, 131, 603
Toronto-Dominion Bank
1. 8055, 3 2> H ¥k KL LIBOR BBA, 20304 1 H 20204E 1 H 1. 8055 17,761, 700 73, 356
UBS AG
1.9875,/ 3 ) A ¥k R/ LIBOR BBA, 2036410 1 20264£10H 1. 9875 12, 877, 200 673, 091
(1.9875) / 3 H¥k KL LIBOR BBA, 20364104 2026510H 1. 9875 12, 877, 200 770, 314
(1.30) /" 372 A%k R/ LIBOR BBA, 20264E 8 A 20214E 8 H 1. 30 69, 776, 800 909, 889
1.30 32> H¥K F/v LIBOR BBA, 20264F 8 H 20214E 8 H 1. 30 69, 776, 800 1, 536, 488
&t $120, 729, 136
2019410 A31 BIRTERRFDTEA T a > (FL 27 LEE $575, 391)

TEHRETRS

1T MEEITAR HEEEE =i
mEIH8FA KEL X FL XKEL % FJL
JPMorgan Chase Bank N.A.
Uniform Mortgage—Backed Securities 20194118
30 yr 3.00% TBA commitments (Z > k) $101. 63 $52, 000, 000 $52, 000, 000 $69, 056
Uniform Mortgage—Backed Securities 20194E11H
30 yr 3.00% TBA commitments (v ) 100. 74 61, 000, 000 61, 000, 000 1, 281
Uniform Mortgage—Backed Securities 20194E11 H
30 yr 3.00% TBA commitments (Z > k) 100. 24 61, 000, 000 61, 000, 000 61
Uniform Mortgage—Backed Securities 2019411 H
30 yr 4.00% TBA commitments (=—/L) 104. 00 41, 000, 000 41, 000, 000 3, 403




201910 A3 BIRERREDTEL T a > (FL I 7LEE $575,391) (o)

TEHARGET B

1T HEETA HEEEE R iff
BEIHEFEA XKL X EJL XKL K EJIL
JPMorgan Chase Bank N.A. (o-3%)
Uniform Mortgage—Backed Securities 20194E11H
30 yr 4.00% TBA commitments (=—/L) $104. 19 $41, 000, 000 $41, 000, 000 $123
Uniform Mortgage—Backed Securities 20194118
30 yr 4.00% TBA commitments (=—/1) 104. 09 40, 000, 000 40, 000, 000 40
&t $73,964
201910 A3 BIREXRREFOEM I LI T L - Ry T - AT 3088
EEI48F A HBETARS RIL R )
SZWMELIE () BEEFER%~ TEHFET RS HESLE TLIT7LE RXFRIMEER
EEIFIRIEH HE 1TfEFIZE X EL XKL XK EL
Bank of America N.A.
2.027,/ 3 A%k KL LIBOR BBA, 202047 H
20304E 7 H (E#&) 2.027 $184, 051, 200 $ (4,233, 178) $4, 258, 945
2.2275,/ 3 /) H ¥k K/v LIBOR BBA, 20224E5 H
202445 H (BH#) 2.2275 73, 993, 400 (682, 589) 659, 281
(2.2275) /" 3/ H¥k K/ LIBOR BBA, 20224E5 A/
20244E 5 H (H#) 2.2275 73, 993, 400 (682, 589) (470, 598)
(2.027) / 30> H Wk F/v LIBOR BBA, 20204E 7 H
20304E 7 H (B#Y) 2.027 184, 051, 200 (4,233, 178) (2,917, 212)
GCitibank, N.A.
2.689, 3 AWk K/ LIBOR BBA, 20245111
2049411 (BH®) 2. 689 5, 702, 000 (734, 133) 453, 879
1. 765, 3 7> H#¥k K/ LIBOR BBA,/ 20204E 6 H
20254E 6 H (B#E) 1. 765 69, 368, 800 (929, 542) 431, 474
(2.689) / 3 7>H ¥k KL LIBOR BBA, 20244E11H /
20494111 (EH#&) 2. 689 5, 702, 000 (734, 133) (453, 936)
(1.765) / 3 7> A ¥k KL LIBOR BBA, 20204 6 f 7
20254F 6 H (E#E) 1. 765 69, 368, 800 (929, 542) (618, 076)
(1.245) / 3 0> HA Wk KL LIBOR BBA, 202248 H /
20244E 8 H  (Geik) 1. 245 51, 795, 400 473, 928 107, 216
1.245,/ 3 ) H#¥k K/ LIBOR BBA,/ 202248 H
20244E 8 H (Fe#h) 1. 245 51, 795, 400 473, 928 (81, 837)
Goldman Sachs International
2.8175,/ 3 ) H¥k K/v LIBOR BBA/ 202793 H /
204743 H (B#Y) 2.8175 6, 678, 900 (843, 211) 461, 913
1. 755,/ 3 1> H#k K/ LIBOR BBA,/ 20204E 6 H
20254E 6 H (B#E) 1. 755 69, 368, 800 (933, 010) 405, 807
(2.8175) /" 3 > H#¥k K LIBOR BBA, 202743 H
20473 H (E#E) 2.8175 6, 678, 900 (843, 211) (479, 411)
(1.755) / 30> A ¥k KL LIBOR BBA, 20204E 6 f /7
20254E 6 H (B®) 1. 755 69, 368, 800 (933, 010) (609, 752)
JPMorgan Chase Bank N. A.
2.8325,/ 3 /» Ak K LIBOR BBA, 202242 H /
205242 H (E#) 2. 8325 33, 394, 000 (4, 662, 637) 3,928, 136
2.902,/ 3 7> H¥k K/ LIBOR BBA, 20244E11H
20494E11H (H#E) 2.902 5, 702, 000 (881, 529) 495, 846
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5|48 FH HEETAR FKRILCREL)

FZWMERLIE () BEEFE%~ TEEARME T B HESE TLIT7LE RERTMES

ZENFIEIEH 1TfEFI=E X EJL X EIL K EJIL

JPMorgan Chase Bank N.A. (o-3%)

2.50,/ 3 AWk K/ LIBOR BBA, 20294E11H

20394E11 1 (E#E) 2. 50 $9, 503, 400 $ (549, 297) $346, 209

(2.902) / 3 0>H Wk KL LIBOR BBA, 2024511 H

2049411 (&) 2. 902 5, 702, 000 (611, 825) (392, 241)

(2.50) /32> Ak R/v LIBOR BBA, 20294E11H

20394E11H (EH#E) 2. 50 9, 503, 400 (988, 354) (457, 684)

(2.8325) /" 3 > H#¥kK K/ LIBOR BBA, 202242 H

205242 H (E#&) 2.8325 33, 394, 000 (4, 662, 637) (4, 028, 318)

(5.007a7),/ 3 AMWK NIV 202143 H /

LIBOR BBA“20214F 3 H (F84k) 5.00780 7 1, 000, 000 222, 000 167, 830

Morgan Stanley & Co. International PLC

2.505,/ 3 22A ¥k K/ LIBOR BBA 20244E11H /

20494E11H (E#E) 2. 505 5, 702, 000 (613, 535) 421, 834

3.27,/ 3 AWk K/v LIBOR BBA, 2023%E10H

206534E10H (H#) 3. 27 1, 179, 600 (134, 592) 274, 953

1.5775,/ 3 7> A ¥k R/v LIBOR BBA, 202009 H

202249 H (B#Y) 1. 5775 53, 400, 800 (294, 238) 58, 741

(3.27) /32> H#¥pk F/v LIBOR BBA, 20234E10H

20534E10H (EH#) 3.27 1, 179, 600 (134, 592) (109, 089)

(1.5775) /" 3 /> H#¥k K/ LIBOR BBA, 20204E 9 H

2022429 H (EH#) 1.5775 53, 400, 800 (294, 238) (114, 278)

(2.505) / 3Bk KL LIBOR BBA, 20244E11H /

20494E11H (H#) 2. 505 5, 702, 000 (873, 546) (528, 290)

Wells Fargo Bank, N.A.

2.2775,/ 3 /> A#¥K K/v LIBOR BBA, 2022467 71/

205247 H (E#) 2.2775 46, 012, 800 (3, 888, 082) 3, 336, 388

(2.2775) /" 3 > H ¥k Kv LIBOR BBA/ 20224027 H

205247 H (BH®) 2.2775 46, 012, 800 (3, 888, 082) (1,591, 121)
S ETE 15, 808, 452

FEH GEE) (12, 851, 843)

&t $2, 956, 609

201910 A1 BIRFERRFD T B ASTHIZZH) (RUIVFHEZE $354, 035, 078)

#Em REH B (i

BT b R XEJ)L (AE%) X FJL

Government National Mortgage Association, 5.00%, 11/1/49 $49, 000, 000 11/20/19 $51, 710, 313

Government National Mortgage Association, 4.50%, 11/1/49 1,000,000 11/20/19 1, 046, 719

Government National Mortgage Association, 3.50%, 11/1/49 5,000,000 11/20/19 5, 189, 063

Government National Mortgage Association, 3.00%, 11/1/49 5,000,000 11/20/19 5, 146, 094

Uniform Mortgage—Backed Securities, 5.00% 11/1/49 2,000,000 11/13/19 2,139,219

Uniform Mortgage—Backed Securities, 3.50% 11/1/49 1,000,000 11/13/19 1, 026, 797

Uniform Mortgage—Backed Securities, 3.00%, 12/1/49 5,000,000 12/12/19 5,077, 149

Uniform Mortgage—Backed Securities, 3.00% 11/1/49 280, 000, 000 11/13/19 284, 549, 998

&t

$355, 885, 352



2019F10A3IBRARRFOHRBEEHETEREINLIEFIRT v TEH

AL T L =
7 LZ A%
HETLAR B (i (X #.28) HIEE Z7>FKIC J7 RIS RER 52
X EFL * EFL *FJL (BBE) &£5%I%EE &£ 52185 *XEL
$13, 976, 000 $5, 014, 267 $477) 11/8/48 3 month USD- 3. 312%— $5, 164, 064
LIBOR-BBA— Semiannually
Quarterly
5, 000, 000 630 (31) 5/26/20 3 month USD- 6 month USD— 852
LIBOR-BBA LIBOR-BBA—
plus 12.70%— Semiannually
Semiannually
95,618,500 12, 261, 830 (1, 354) 1/3/29 3. 065%— 3 month USD- (13, 062, 925)
Semiannually LIBOR-BBA—
Quarterly
52,781,400 6,910, 141 (747) 3/4/29 3 month USD- 3. 073%— 6, 984, 844
LIBOR-BBA— Semiannually
Quarterly
286, 855, 400 560, 229 (144, 122) 1/22/20 3 month USD- 2. 86%— 2,516, 585
LIBOR-BBA— Semiannually
Quarterly
2,954, 000 65,029 © (16) 2/2/24 3 month USD- 2.5725%— 65, 013
LIBOR-BBA— Semiannually
Quarterly
7,645, 700 161,798 © (43) 2/2/24 2.528%— 3 month USD- (161, 841)
Semiannually LIBOR-BBA—
Quarterly
13,769,100 1,320, 250 (183) 2/13/29 2. 6785%— 3 month USD- (1,333, 771)
Semiannually LIBOR-BBA—
Quarterly
16, 004, 800 520, 476 © (3,239) 12/2/23 3 month USD- 2. 536%— 517, 237
LIBOR-BBA— Semiannually
Quarterly
5,533,100 121,540 © (945) 2/2/24 3 month USD- 2.57%— 120, 595
LIBOR-BBA— Semiannually
Quarterly
19,929, 186 2,237,290 © (282) 3/5/30 3 month USD- 2. 806%— 2,237,008
LIBOR-BBA— Semiannually
Quarterly
36,896,800 3,595, 150 * (522) 3/16/30 2. 647%— 3 month USD- (3, 595, 673)
Semiannually LIBOR-BBA—
Quarterly
7,498,500 1,495,898 © (256) 3/28/52 2.67%— 3 month USD- (1, 496, 154)
Semiannually LIBOR-BBA—
Quarterly
38,657,700 3,018,664 © (19, 876) 3/26/30 2.44— 3 month USD- (3,038, 540)
Semiannually LIBOR-BBA—
Quarterly
9, 968, 700 168, 870 © (56) 2/2/24 3 month USD- 2.3075%— 168, 814
LIBOR-BBA— Semiannually
Quarterly
14, 633, 000 251, 146 *© (82) 2/9/24 3 month USD- 2. 32%— 251, 065
LIBOR-BBA— Semiannually
Quarterly




2019510 AT BRARREOHREFHETER SN ORFRT v TR (05%)

AL L =
7 LZ A%
HETAR =3 (Z3L28) HERHE Z72FRIC 7RI RER ML
X FL * EFL *FJL (ABE) &£5%I%EE £ 5 Z 185 *XEL
$52, 187,400 $2, 420, 452 * $(739) 3/4/30  2.098%— 3 month USD- $(2,421,191)
Semiannually LIBOR-BBA—
Quarterly
5,512, 000 268, 153 © (123) 11/20/39 3 month USD- 2. 55%— 268, 031
LIBOR-BBA— Semiannually
Quarterly
30,229,900 1,553,363 © (428) 12/7/30 2. 184%— 3 month USD- (1,553, 791)
Semiannually LIBOR-BBA—
Quarterly
31,819,500 1,659,864 © - 12/14/30 2. 1935%— 3 month USD- (1, 659, 864)
Semiannually LIBOR-BBA—
Quarterly
13,411,400 1,850,626 " — 6/14/52 2.4105%— 3 month USD- (1, 850, 626)
Semiannually LIBOR-BBA—
Quarterly
18, 851, 000 458, 117 * (212) 6/5/29 3 month USD- 2.2225%— 457, 905
LIBOR-BBA— Semiannually
Quarterly
1, 576, 600 179,833 *© (54) 6/22/52 2.3075%— 3 month USD- (179, 887)
Semiannually LIBOR-BBA—
Quarterly
13, 828, 500 583,784 *© (196) 6/22/30 2.0625%— 3 month USD- (583, 980)
Semiannually LIBOR-BBA—
Quarterly
10, 143, 500 336, 429 °© (144) 7/6/30 1.9665%— 3 month USD- (336, 573)
Semiannually LIBOR-BBA—
Quarterly
1, 265, 600 127,260 © (43) 7/5/52 2. 25%— 3 month USD- (127, 303)
Semiannually LIBOR-BBA—
Quarterly
28,492,700 1,056,082 F (403) 1/22/31 2. 035%— 3 month USD- (1, 056, 485)
Semiannually LIBOR-BBA—
Quarterly
7,413,500 775,393 © (253) 7/22/52 2. 2685%— 3 month USD- (775, 646)
Semiannually LIBOR-BBA—
Quarterly
30, 390, 200 716, 358 © (1, 036) 8/8/52 1.9185%— 3 month USD- (717, 394)
Semiannually LIBOR-BBA—
Quarterly
65, 592, 200 627,783 ° (929) 8/28/30 1.5095%— 3 month USD- 626, 854
Semiannually LIBOR-BBA—
Quarterly
16, 648, 500 143,427 © (157) 12/9/24 1. 30%— 3 month USD- 143, 270
Semiannually LIBOR-BBA—
Quarterly
24,992,000 1,103,797 © (852) 9/12/52 1.626%— 3 month USD- 1,102, 944
Semiannually LIBOR-BBA—
Quarterly




2019510 AT BRARREOHREFHETER SN ORFRT v TR (05%)

AL L =
7 LZ A%
HETAR =3 (Z3L28) HERHE Z72FRIC 7RI RER ML
X FL * EFL *FJL (BBE) &£5%I%EE £ 5 Z 185 * FJL
$66, 834, 000 $416, 242 $(886) 9/26/29 1.534%— 3 month USD- $456, 901
Semiannually LIBOR-BBA—
Quarterly
8, 755, 400 10, 244 © (5, 315) 12/18/21 3 month USD- 1.58%— 4,928
LIBOR-BBA— Semiannually
Quarterly
452, 342, 100 529, 240 © 275, 373 12/18/21 1. 58%— 3 month USD- (253, 868)
Semiannually LIBOR-BBA—
Quarterly
464, 892, 000 594, 597 © (567, 915) 12/18/24 1. 45%— 3 month USD- 26, 681
Semiannually LIBOR-BBA—
Quarterly
674, 600 21,860 © (9, 610) 12/18/49 1. 65%— 3 month USD- 12, 251
Semiannually LIBOR-BBA—
Quarterly
40, 158,800 1,301, 346 © 1,528, 241 12/18/49 3 month USD-  1.65%— 226, 895
LIBOR-BBA— Semiannually
Quarterly
3,068, 700 21,634 © (9, 147) 12/18/29 1. 525%— 3 month USD- 12, 488
Semiannually LIBOR-BBA—
Quarterly
589,379, 700 4, 155, 127 £ 1,737,758 12/18/29 3 month USD- 1.525%— (2,417, 368)
LIBOR-BBA— Semiannually
Quarterly
69, 368, 800 21,921 (561) 9/30/24 1.50%— 3 month USD- 17,675
Semiannually LIBOR-BBA—
Quarterly
69, 368, 800 120, 840 (561) 10/1/24 1.53%— 3 month USD- (84, 487)
Semiannually LIBOR-BBA—
Quarterly
14, 798, 700 44,677 © (140) 12/9/24 1.416%— 3 month USD- 44, 538
Semiannually LIBOR-BBA—
Quarterly
38, 388, 000 258, 236 (509) 10/4/29 3 month USD- 1.529%— (276, 122)
LIBOR-BBA— Semiannually
Quarterly
407, 351, 000 496, 968 (26, 029) 10/4/21 1.512%— 3 month USD- 660, 524
Semiannually LIBOR-BBA—
Quarterly
348,906, 000 1,600, 083 (22, 728) 10/4/24 3 month USD- 1. 396%— (1, 815, 550)
LIBOR-BBA— Semiannually
Quarterly
302, 191, 000 3, 056, 964 (122, 604) 10/4/29 1. 4925%— 3 month USD- 3,079, 422
Semiannually LIBOR-BBA—
Quarterly
100, 528, 000 2, 694, 150 (56, 895) 10/4/49 3 month USD- 1.675%— (2, 785, 542)
LIBOR-BBA— Semiannually
Quarterly
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AL L =
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HETLAR B (i (X #.28) HIEE Z7>FKIC J7 RIS RER 52
X FL * EFL *FJL (BB%E) £5%I%EE £ 5 Z 185 *XEL
$66, 834, 000 $890, 496 $(886) 10/8/29 1. 458%— 3 month USD- $917, 669
Semiannually LIBOR-BBA—
Quarterly
72,974, 000 542, 781 (590) 10/10/24 3 month USD— 1. 335%— (576, 157)
LIBOR-BBA— Semiannually
Quarterly
10, 111, 000 133, 132 (134) 10/10/29 3 month USD- 1.4595%— (137, 074)
LIBOR-BBA— Semiannually
Quarterly
1,012, 000 9, 859 (13) 10/11/29 3 month USD- 1.496%— (10, 203)
LIBOR-BBA— Semiannually
Quarterly
13,503, 900 33,490 © (127) 12/9/24 1.53%— 3 month USD- (33,617)
Semiannually LIBOR-BBA—
Quarterly
485, 000 2,936 (6) 10/15/29 3 month USD- 1. 6665%— 2,831
LIBOR-BBA— Semiannually
Quarterly
77, 233, 000 109, 439 (625) 10/17/24 1.521%— 3 month USD- (91, 303)
Semiannually LIBOR-BBA—
Quarterly
12,671, 400 60, 455 © (120) 12/9/24 1. 5775%— 3 month USD- (60, 575)
Semiannually LIBOR-BBA—
Quarterly
9, 249, 200 21,597 © (87) 12/9/24 3 month USD- 1.527%— 21,510
LIBOR-BBA— Semiannually
Quarterly
16, 648, 600 101,523 © (157) 12/9/24 1. 605%— 3 month USD- (101, 680)
Semiannually LIBOR-BBA—
Quarterly
47, 453, 000 662, 586 (632) 11/1/29 1. 7505%— 3 month USD- (663, 215)
Semiannually LIBOR-BBA—
Quarterly
4,330, 000 4,114 F (16) 11/4/21  1.599%— 3 month USD- (4, 130)
Semiannually LIBOR-BBA—
Quarterly
=1 $2,537, 279 $(17,153, 141)
PR B TR X,
201910 A31ARERRFNOTC F—L L) A —2 - R TEH
2y AIh T L = T7 VM 27V N
mEIfBFH .~ 7 LA -y I ) ZHET B )
HETA B3 {ifh (Z$h%8) HRE (75) FrEFXZH S5 REHR M
*FL *EL * L (BE%E) FEEx =2 L)E—> * L
Bank of America N.A.
$107, 387 $106, 339 $— 1/12/41 4. 00% Synthetic TRS $125
(1 month Index 4.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
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Bank of America N.A. (Ho—5%)
$187, 815 $183, 447 - 1/12/41 4.50% Synthetic TRS $(2,197)
(1 month Index 4.50% 30
USD-LIBOR)— year Fannie Mae
Monthly pools— Monthly
Barclays Bank PLC
2,325,753 2,327,132 - 1/12/40 4.00% Synthetic MBX 3, 551
(1 month Index 4.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
352,123 352, 331 - 1/12/40  4.00% Synthetic MBX 538
(1 month Index 4.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
1,699,769 1,699, 025 - 1/12/40 4.50% Synthetic MBX 1,212
(1 month Index 4.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
152, 214 152, 148 - 1/12/40 4.50% Synthetic MBX 109
(1 month Index 4.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
35, 169, 010 35, 118, 790 - 1/12/41 5. 00% Synthetic MBX (2, 942)
(1 month Index 5.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
3,411,483 3,406, 144 - 1/12/40 5. 00% Synthetic MBX (783)
(1 month Index 5.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
250, 253 250, 326 - 1/12/41 5. 00% Synthetic MBX 419
(1 month Index 5.00% 30
USD-LIBOR)—  year Ginnie Mae
Monthly 11 pools—
Monthly
2,253,355 2,249,023 - 1/12/39 (6. 00%) Synthetic MBX 466
1 month USD- Index 6.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
38, 565, 470 38, 514, 404 - 1/12/38 (6. 50%) Synthetic MBX (19, 890)
1 month USD- Index 6.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
436, 907 431, 416 - 1/12/43  3.50% Synthetic TRS (1, 320)
(1 month Index 3.50% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
43,761 43,211 - 1/12/43  3.50% Synthetic TRS (132)
(1 month Index 3.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
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Barclays Bank PLC (020 %)
$274, 637 $271, 956 $— 1/12/41  4.00% Synthetic TRS $319
(1 month Index 4.00% 30
USD-LIBOR)— year Fannie Mae
Monthly pools— Monthly
84,513 83, 688 — 1/12/41 4. 00% Synthetic TRS 98
(1 month Index 4.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
65, 262 63,193 — 1/12/41 (5. 00%) Synthetic TRS 1, 265
1 month USD- Index 5.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
392, 735 388, 927 — 1/12/36  (5.50%) Synthetic TRS (826)
1 month USD- Index 5.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
151, 275 148, 696 — 1/12/39 6. 00% Synthetic TRS (874)
(1 month Index 6.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
285, 397 282,573 — 1/12/38 6.50% Synthetic TRS 519
(1 month Index 6.50% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
32,213 31, 894 — 1/12/38 6.50% Synthetic TRS 59
(1 month Index 6.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
Citibank, N.A.
2,877,215 2,873, 106 — 1/12/41 5.00% Synthetic MBX (241)
(1 month Index 5.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
681, 737 680, 764 — 1/12/41 5.00% Synthetic MBX (57)
(1 month Index 5.00% 30
USD-LIBOR)— year Fannie Mae
Monthly pools— Monthly
Credit Suisse International
6,484,981 6,460, 491 — 1/12/41  4.50% Synthetic MBX (17, 094)
(1 month Index 4.50% 30
USD-LIBOR)— year Ginnie Mae
Monthly 1T pools—
Monthly
676, 645 671, 086 - 1/12/41 5.00% Synthetic MBX 2, 254
(1 month Index 5.00% 30
USD-LIBOR) — year Ginnie Mae
Monthly 11 pools—
Monthly
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Credit Suisse International
$366, 210 $361, 706 1/12/45 3.50% Synthetic TRS $(799)
(1 month Index 3.50% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
341, 168 336, 972 1/12/45 3.50% Synthetic TRS (744)
(1 month Index 3.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
341, 607 327,821 1/12/44  3.50% Synthetic TRS (10, 529)
(1 month Index 3.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
248, 932 238, 886 1/12/44  3.50% Synthetic TRS (7,673)
(1 month Index 3.50% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
125, 966 124, 383 1/12/43 3.50% Synthetic TRS (381)
(1 month Index 3.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
1,064, 033 1,022, 469 1/12/45  4.00% Synthetic TRS (30, 220)
(1 month Index 4.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
411, 308 407, 293 1/12/41 4. 00% Synthetic TRS 477
(1 month Index 4.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
372,622 358, 066 1/12/45 4.00% Synthetic TRS (10, 583)
(1 month Index 4.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
1,667,262 1,650,989 1/12/41 (4. 00%) Synthetic TRS (1,935)
1 month USD- Index 4.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
191, 582 188, 890 1/12/39 (5. 00%) Synthetic TRS 371
1 month USD- Index 5.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
315, 817 305, 807 1/12/41 (5. 00%) Synthetic TRS 6, 121
1 month USD- Index 5.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
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Goldman Sachs International
$130, 802 $130, 629 $— 1/12/38 (6.50%) Synthetic MBX $(67)
1 month USD- Index 6.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
348, 767 348, 305 — 1/12/38 (6. 50%) Synthetic MBX (180)
1 month USD- Index 6.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
967, 385 966, 104 — 1/12/38 (6. 50%) Synthetic MBX (499)
1 month USD- Index 6.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
2,575,075 2,571, 666 — 1/12/38 (6. 50%) Synthetic MBX (1, 328)
1 month USD- Index 6.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
3,527,581 3,522,910 — 1/12/38  (6.50%) Synthetic MBX (1, 819)
1 month USD- Index 6.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
852,914 827, 490 — 1/12/44 (3. 00%) Synthetic TRS 18,023
1 month USD- Index 3.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
690, 204 662, 348 — 1/12/44  3.50% Synthetic TRS (21, 274)
(1 month Index 3.50% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
454,911 449, 194 — 1/12/43 (3. 50%) Synthetic TRS 1,375
1 month USD- Index 3.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
673, 153 666, 583 — 1/12/41 4. 00% Synthetic TRS 781
(1 month Index 4.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
369, 819 355, 373 — 1/12/45 4.00% Synthetic TRS (10, 503)
(1 month Index 4.00% 30
USD-LIBOR)— year Fannie Mae
Monthly pools— Monthly
28, 653 28,373 — 1/12/41  4.00% Synthetic TRS 33
(1 month Index 4.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
136, 160 132, 993 — 1/12/41 4.50% Synthetic TRS (1, 593)
(1 month Index 4.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
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Goldman Sachs International (->-25%)
$616, 165 $596, 635 $— 1/12/41 (5. 00%) Synthetic TRS $11, 942
1 month USD- Index 5.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
392, 735 388, 927 — 1/12/36 5.50% Synthetic TRS 826
(1 month Index 5.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
944, 361 928, 257 — 1/12/39  6.00% Synthetic TRS (5, 456)
(1 month Index 6.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
678, 046 666, 484 — 1/12/39 6. 00% Synthetic TRS (3,917)
(1 month Index 6.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
375, 607 369, 202 — 1/12/39 6.00% Synthetic TRS (2,170)
(1 month Index 6.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
12,213 12, 005 — 1/12/39 6.00% Synthetic TRS (71)
(1 month Index 6.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
448, 518 444, 080 — 1/12/38 6.50% Synthetic TRS 815
(1 month Index 6.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
409, 262 405, 212 — 1/12/38 6.50% Synthetic TRS 744
(1 month Index 6.50% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
396, 557 392, 633 — 1/12/38 6.50% Synthetic TRS 721
(1 month Index 6.50% 30
USD-LIBOR)— year Fannie Mae
Monthly pools— Monthly
315,714 312,590 — 1/12/38 6.50% Synthetic TRS 574
(1 month Index 6.50% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
136, 369 135, 020 — 1/12/38 6.50% Synthetic TRS 248
(1 month Index 6.50% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
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Ay AL T L = 272 kM T7 RN
BEI#HFR N - I ) i B _
HETAR =3 (Z3L28) HERBE (75) i#@i?5 RER ML
X FJL X FL *FJL (BB%) FEEXI F—2)L1) 32— * FJL
JPMorgan Chase Bank N. A.
$87, 613 $86, 758 $— 1/12/41  4.00% Synthetic TRS $102
(1 month Index 4.00% 30
USD-LIBOR) — year Fannie Mae
Monthly pools— Monthly
616, 191 596, 661 — 1/12/41 (5. 00%) Synthetic TRS 11, 942
1 month USD- Index 5.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
JPMorgan Securities LLC
440, 820 437,199 — 1/12/41 (5. 00%) Synthetic MBX (1, 468)
1 month USD- Index 5.00% 30
LIBOR— year Ginnie Mae
Monthly 1T pools—
Monthly
1,280,743 1,229, 054 — 1/12/44 (3. 50%) Synthetic TRS 39,471
1 month USD- Index 3.50% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
1,336,667 1,274, 680 — 1/12/44 4. 00% Synthetic TRS (48, 186)
(1 month Index 4.00% 30
USD-LIBOR)—  year Fannie Mae
Monthly pools— Monthly
1,336,667 1,274, 680 — 1/12/44 (4. 00%) Synthetic TRS 48,186
1 month USD- Index 4.00% 30
LIBOR— year Fannie Mae
Monthly pools— Monthly
AL T L S 7 LZ5EEE - RERT 4 153, 686
AL TL S 7 L (ZiLEE) — KREIR GHEiE) (207, 751)
&5 $— &5t $ (54, 065)
mwﬁmﬁmaﬁﬁ%&%®0T§%b§vh-?7#»#%%—%ﬂ7u%793>
Al L=
A7y 7 L Z5E%E 27V R )
ME[EF% . (Zig™  EEEA B MRE BETS  REREMAN
SHREH LA * FL X EJL XK (AEH%E) FEHEX X FL
Bank of America N.A.
CMBX NA BBB-.6 BBB-/P $13,534 $198, 000 $16, 969 5/11/63 300 bp— $(3,319)
Index Monthly
CMBX NA BBB-.6 BBB-/P 26, 395 438, 000 37, 537 5/11/63 300 bp— (10, 886)
Index Monthly
CMBX NA BBB-.6 BBB-/P 54,079 876, 000 75,073 5/11/63 300 bp— (20, 483)
Index Monthly
CMBX NA BBB-.6 BBB-/P 51, 528 904, 000 77,473 5/11/63 300 bp— (25, 418)
Index Monthly
Citigroup Global Markets, Inc.
CMBX NA BB. 6 BB/P 307, 020 1, 462, 000 226, 318 5/11/63 500 bp— 82,124
Index Monthly
CMBX NA BB. 7 BB/P 51, 285 399, 000 25, 177 1/17/47 500 bp— 26, 496
Index Monthly
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Citigroup Global Markets, Inc. (->0%)
CMBX NA BB. 7 BB/P $64, 288 $463, 000 $29, 215 1/17/47 500 bp— $35, 523
Index Monthly
CMBX NA BB.7 BB/P 162, 095 1, 342, 000 84, 680 1/17/47 500 bp— 78,719
Index Monthly
CMBX NA BBB-.6 BBB-/P 81, 880 922, 000 79, 015 5/11/63 300 bp— 3,403
Index Monthly
CMBX NA BBB-.6 BBB-/P 129,972 1, 463, 000 125, 379 5/11/63 300 bp— 5, 446
Index Monthly
CMBX NA BBB-.6 BBB-/P 154, 891 1, 812, 000 155, 288 5/11/63 300 bp— 660
Index Monthly
CMBX NA BBB-.6 BBB-/P 207, 437 2,132, 000 182, 712 5/11/63 300 bp— 25, 968
Index Monthly
CMBX NA BBB-.6 BBB-/P 277,571 3,047,000 261, 128 5/11/63 300 bp— 18, 221
Index Monthly
CMBX NA BBB-.6 BBB-/P 356, 863 3,574, 000 306, 292 5/11/63 300 bp— 52, 656
Index Monthly
CMBX NA BBB-.6 BBB-/P 400, 650 3,916, 000 335, 601 5/11/63 300 bp— 67, 333
Index Monthly
CMBX NA BBB-.6 BBB-/P 369, 391 4, 066, 000 348, 456 5/11/63 300 bp— 23, 307
Index Monthly
CMBX NA BBB-.6 BBB-/P 371, 038 4,103, 000 351, 627 5/11/63 300 bp— 21, 804
Index Monthly
CMBX NA BBB-.6 BBB-/P 358, 436 4, 182, 000 358, 397 5/11/63 300 bp— 2,478
Index Monthly
CMBX NA BBB-.6 BBB-/P 443, 577 4, 359, 000 373, 566 5/11/63 300 bp— 72, 554
Index Monthly
CMBX NA BBB-.6 BBB-/P 374,113 4,417, 000 378, 537 5/11/63 300 bp— (1, 847)
Index Monthly
CMBX NA BBB-.6 BBB-/P 493, 932 5,781, 000 495, 432 5/11/63 300 bp— 1, 872
Index Monthly
CMBX NA BBB-.6 BBB-/P 534, 307 5, 858, 000 502, 031 5/11/63 300 bp— 35, 694
Index Monthly
CMBX NA BBB-.6 BBB-/P 560, 309 6, 213, 000 532, 454 5/11/63 300 bp— 31, 479
Index Monthly
CMBX NA BBB-.6 BBB-/P 579, 638 6, 355, 000 544, 624 5/11/63 300 bp— 38,722
Index Monthly
CMBX NA BBB-.6 BBB-/P 645, 151 6, 442, 000 552,079 5/11/63 300 bp— 96, 829
Index Monthly
CMBX NA BBB-.6 BBB-/P 589, 999 6, 451, 000 552, 851 5/11/63 300 bp— 40,912
Index Monthly
CMBX NA BBB-.6 BBB-/P 632, 040 6, 981, 000 598, 272 5/11/63 300 bp— 37, 840
Index Monthly
CMBX NA BBB-.6 BBB-/P 647, 266 7,642, 000 654, 919 5/11/63 300 bp— (3, 196)
Index Monthly
CMBX NA BBB-.6 BBB-/P 2,482,878 26,223,000 2,247,311 5/11/63 300 bp— 250, 863
Index Monthly
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Credit Suisse International
CMBX NA A.6 A/P $(34,708) $31, 430, 000 $119, 434 5/11/63 200 bp— $96, 949
Index Monthly
CMBX NA A. 7 A-/P 102, 321 2, 780, 000 66, 442 1/17/47 200 bp— 169, 844
Index Monthly
CMBX NA A. 7 A-/P 11,938 287, 000 6, 859 1/17/47 200 bp— 18,909
Index Monthly
CMBX NA BB. 7 BB/P 97,913 732, 000 46, 189 1/17/47 500 bp— 52, 435
Index Monthly
CMBX NA BBB-.6 BBB-/P 4,592,696 48,878,000 4, 188, 845 5/11/63 300 bp— 432, 364
Index Monthly
CMBX NA BBB-.7 BBB-/P 51, 666 699, 000 3,355 1/17/47 300 bp— 48,719
Index Monthly
CMBX NA BBB-.7 BBB-/P 143, 564 2, 186, 000 10, 493 1/17/47 300 bp— 134, 346
Index Monthly
Goldman Sachs International
CMBX NA A.6 A/P 285, 860 5,647, 000 21, 459 5/11/63 200 bp— 309, 515
Index Monthly
CMBX NA A.6 A/P 224, 300 3,497, 000 13, 289 5/11/63 200 bp— 238, 949
Index Monthly
CMBX NA A.6 A/P 148, 581 3,016, 000 11, 461 5/11/63 200 bp— 161, 215
Index Monthly
CMBX NA A.6 A/P 152, 946 2,939, 000 11, 168 5/11/63 200 bp— 165, 257
Index Monthly
CMBX NA A.6 A/P 130, 272 2,529, 000 9,610 5/11/63 200 bp— 140, 866
Index Monthly
CMBX NA A.6 A/P 165, 367 2,518, 000 9, 568 5/11/63 200 bp— 175,914
Index Monthly
CMBX NA A.6 A/P 109, 667 1, 964, 000 7,463 5/11/63 200 bp— 117, 894
Index Monthly
CMBX NA A.6 A/P 55, 332 1, 789, 000 6, 798 5/11/63 200 bp— 62, 826
Index Monthly
CMBX NA A.6 A/P 88, 084 1, 783, 000 6, 775 5/11/63 200 bp— 95, 553
Index Monthly
CMBX NA A.6 A/P (1,055) 1,740, 000 6,612 5/11/63 200 bp— 6, 234
Index Monthly
CMBX NA A.6 A/P 65, 795 1, 256, 000 4,773 5/11/63 200 bp— 71, 056
Index Monthly
CMBX NA A.6 A/P (1, 095) 602, 000 2, 288 5/11/63 200 bp— 1,427
Index Monthly
CMBX NA A.6 A/P 16, 026 526, 000 1,999 5/11/63 200 bp— 18, 230
Index Monthly
CMBX NA A.6 A/P 5,271 168, 000 638 5/11/63 200 bp— 5,974
Index Monthly
CMBX NA BBB-.6 BBB-/P 12, 607 146, 000 12,512 5/11/63 300 bp— 180
Index Monthly
CMBX NA BBB-.6 BBB-/P 18, 143 375, 000 32,138 5/11/63 300 bp— (13, 776)
Index Monthly
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Goldman Sachs International (->-25%)
CMBX NA BBB-.6 BBB-/P $43, 346 $392, 000 $33, 594 5/11/63 300 bp— $9, 980
Index Monthly
CMBX NA BBB-.6 BBB-/P 43,389 401, 000 34, 366 5/11/63 300 bp— 9, 257
Index Monthly
CMBX NA BBB-.6 BBB-/P 43,557 401, 000 34, 366 5/11/63 300 bp— 9, 425
Index Monthly
CMBX NA BBB-.6 BBB-/P 39, 801 503, 000 43,107 5/11/63 300 bp— (3,012)
Index Monthly
CMBX NA BBB-.6 BBB-/P 34,791 667, 000 57, 162 5/11/63 300 bp— (21, 982)
Index Monthly
CMBX NA BBB-.6 BBB-/P 32,711 671, 000 57, 505 5/11/63 300 bp— (24, 402)
Index Monthly
CMBX NA BBB-.6 BBB-/P 33, 283 671, 000 57, 505 5/11/63 300 bp— (23, 830)
Index Monthly
CMBX NA BBB-.6 BBB-/P 77, 301 714, 000 61, 190 5/11/63 300 bp— 16, 528
Index Monthly
CMBX NA BBB-.6 BBB-/P 98, 179 933, 000 79, 958 5/11/63 300 bp— 18, 765
Index Monthly
CMBX NA BBB-.6 BBB-/P 68, 535 1, 006, 000 86, 214 5/11/63 300 bp— (17, 092)
Index Monthly
CMBX NA BBB-.6 BBB-/P 134, 237 1, 144, 000 98, 041 5/11/63 300 bp— 36, 863
Index Monthly
CMBX NA BBB-.6 BBB-/P 200, 757 1, 446, 000 123, 922 5/11/63 300 bp— 77,678
Index Monthly
CMBX NA BBB-.6 BBB-/P 407, 935 2, 864, 000 245, 445 5/11/63 300 bp— 164, 161
Index Monthly
CMBX NA BBB-.7 BBB-/P 49, 185 605, 000 2,904 1/17/47 300 bp— 46, 634
Index Monthly
CMBX NA BBB-.7 BBB-/P 126, 786 1, 819, 000 8, 731 1/17/47 300 bp— 119, 116
Index Monthly
JPMorgan Securities LLC
CMBX NA BB. 6 BB/P 65, 823 311, 000 48, 143 5/11/63 500 bp— 17,983
Index Monthly
CMBX NA A.6 A/P 1,271,319 55,263, 000 209, 999 5/11/63 200 bp— 1, 502, 810
Index Monthly
CMBX NA A.6 A/P 142,994 14, 145, 000 53, 751 5/11/63 200 bp— 202, 246
Index Monthly
CMBX NA A.6 A/P 20, 784 2, 056, 000 7,813 5/11/63 200 bp— 29, 397
Index Monthly
CMBX NA A.6 A/P (591) 1,989, 000 7,558 5/11/63 200 bp— 7,741
Index Monthly
CMBX NA BB. 10 BB-/P 76, 868 958, 000 68, 210 5/11/63 500 bp— 9, 590
Index Monthly
CMBX NA BBB-.6 BBB-/P 81, 683 669, 000 57, 333 5/11/63 300 bp— 24, 740
Index Monthly
CMBX NA BBB-.6 BBB-/P 66, 192 744, 000 63, 761 5/11/63 300 bp— 2, 865
Index Monthly
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JPMorgan Securities LLC (-o2%)
CMBX NA BBB-.6 BBB-/P $133,810  $1, 341, 000 $114, 924 5/11/63 300 bp— $19, 668
Index Monthly
CMBX NA BBB-.6 BBB-/P 217, 251 1,777,000 152, 289 5/11/63 300 bp— 65, 998
Index Monthly
CMBX NA BBB-.6 BBB-/P 190, 215 1, 891, 000 162, 059 5/11/63 300 bp— 29, 259
Index Monthly
CMBX NA BBB-.6 BBB-/P 194, 205 1, 946, 000 166, 772 5/11/63 300 bp— 28, 568
Index Monthly
CMBX NA BBB-.6 BBB-/P 309, 853 3, 006, 000 257,614 5/11/63 300 bp— 53, 992
Index Monthly
CMBX NA BBB-.6 BBB-/P 277,571 3, 047, 000 261,128 5/11/63 300 bp— 18, 221
Index Monthly
CMBX NA BBB-.6 BBB-/P 322,316 3, 351, 000 287, 181 5/11/63 300 bp— 37, 090
Index Monthly
CMBX NA BBB-.6 BBB-/P 443, 874 3, 595, 000 308, 092 5/11/63 300 bp— 137, 880
Index Monthly
CMBX NA BBB-.6 BBB-/P 399, 835 4, 051, 000 347,171 5/11/63 300 bp— 55, 028
Index Monthly
CMBX NA BBB-.6 BBB-/P 803, 035 7,927,000 679, 344 5/11/63 300 bp— 128, 316
Index Monthly
CMBX NA BBB-.6 BBB-/P 6,536,004 49,405,000 4, 234, 009 5/11/63 300 bp— 2, 330, 815
Index Monthly
CMBX NA BBB-.7 BBB-/P 392 15, 000 72 1/17/47 300 bp— 329
Index Monthly
CMBX NA BBB-.7 BBB-/P 93, 740 709, 000 3,403 1/17/47 300 bp— 90, 751
Index Monthly
CMBX NA BBB-.7 BBB-/P 436, 274 3,609, 000 17, 323 1/17/47 300 bp— 421, 056
Index Monthly
Merrill Lynch International
CMBX NA A.6 A/P (763) 2,584, 000 9,819 5/11/63 200 bp— 10, 061
Index Monthly
CMBX NA A.6 A/P 29, 775 2, 100, 000 7, 980 5/11/63 200 bp— 38,572
Index Monthly
CMBX NA BBB-.6 BBB-/P 144, 127 1, 593, 000 136, 520 5/11/63 300 bp— 8, 536
Index Monthly
CMBX NA BBB-.6 BBB-/P 1,250,695 14,007,000 1,200,400 5/11/63 300 bp— 58, 466
Index Monthly
Morgan Stanley & Co. International PLG
CMBX NA BBB-.6 BBB-/P 201, 817 1, 459, 000 125, 036 5/11/63 300 bp— 77,631
Index Monthly
CMBX NA A.6 A/P 44,711 4,716, 000 17,921 5/11/63 200 bp— 64, 465
Index Monthly
CMBX NA A.6 A/P 3,311 1, 218, 000 4, 628 5/11/63 200 bp— 8,413
Index Monthly
CMBX NA A.6 A/P - 643, 000 2,443 5/11/63 200 bp— 2, 694
Index Monthly
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Morgan Stanley & Co. International PLC (->0%)
CMBX NA BBB-.6 BBB-/P $37, 481 $329, 000 $28, 195 5/11/63 300 bp— $9, 478
Index Monthly
CMBX NA BBB-.6 BBB-/P 60, 396 493, 000 42, 250 5/11/63 300 bp— 18, 433
Index Monthly
CMBX NA BBB-.6 BBB-/P 59, 702 504, 000 43,193 5/11/63 300 bp— 16, 804
Index Monthly
CMBX NA BBB-.6 BBB-/P 65, 454 556, 000 47, 649 5/11/63 300 bp— 18,130
Index Monthly
CMBX NA BBB-.6 BBB-/P 66, 515 562, 000 48, 163 5/11/63 300 bp— 18, 680
Index Monthly
CMBX NA BBB-.6 BBB-/P 62, 758 703, 000 60, 247 5/11/63 300 bp— 2,921
Index Monthly
CMBX NA BBB-.6 BBB-/P 77, 624 732, 000 62, 732 5/11/63 300 bp— 15, 318
Index Monthly
CMBX NA BBB-.6 BBB-/P 152, 224 1, 062, 000 91, 013 5/11/63 300 bp— 61, 830
Index Monthly
CMBX NA BBB-.6 BBB-/P 134, 909 1, 598, 000 136, 949 5/11/63 300 bp— (1, 107)
Index Monthly
CMBX NA BBB-.6 BBB-/P 138, 543 1,611, 000 138, 063 5/11/63 300 bp— 480
Index Monthly
CMBX NA BBB-.6 BBB-/P 198, 484 1, 754, 000 150, 318 5/11/63 300 bp— 49, 189
Index Monthly
CMBX NA BBB-.6 BBB-/P 349, 990 2, 255, 000 193, 254 5/11/63 300 bp— 158, 052
Index Monthly
CMBX NA BBB-.6 BBB-/P 242,778 2, 258, 000 193, 511 5/11/63 300 bp— 50, 585
Index Monthly
CMBX NA BBB-.6 BBB-/P 295, 288 2,397, 000 205, 423 5/11/63 300 bp— 91, 263
Index Monthly
CMBX NA BBB-.6 BBB-/P 210, 437 2,447, 000 209, 708 5/11/63 300 bp— 729
Index Monthly
CMBX NA BBB-.6 BBB-/P 301, 001 2,484, 000 212, 879 5/11/63 300 bp— 89, 571
Index Monthly
CMBX NA BBB-.6 BBB-/P 388, 470 2, 584, 000 221, 449 5/11/63 300 bp— 168, 528
Index Monthly
CMBX NA BBB-.6 BBB-/P 394, 816 2,697, 000 231, 133 5/11/63 300 bp— 165, 257
Index Monthly
CMBX NA BBB-.6 BBB-/P 321, 228 3, 219, 000 275, 868 5/11/63 300 bp— 47, 238
Index Monthly
CMBX NA BBB-.6 BBB-/P 448, 144 3, 500, 000 299, 950 5/11/63 300 bp— 150, 236
Index Monthly
CMBX NA BBB-.6 BBB-/P 319, 410 3, 753, 000 321, 632 5/11/63 300 bp— (33)
Index Monthly
CMBX NA BBB-.6 BBB-/P 351,519 4, 164, 000 356, 855 5/11/63 300 bp— (2,907)
Index Monthly
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Morgan Stanley & Co. International PLC (->0%)
CMBX NA BBB-.6 BBB-/P $444,234  $5, 184, 000 $444, 269 5/11/63 300 bp— $2, 989
Index Monthly
CMBX NA BBB-.6 BBB-/P 1, 029, 223 6, 766, 000 579, 846 5/11/63 300 bp— 453, 324
Index Monthly
BT LI 7 LZFEEE 39, 242, 807 REH A 11,156, 182
Bith T L I 7 L (KHLEB) (38, 212) XREH GEfiE) (173, 290)
=1 $39, 204, 595 &5t $10, 982, 892
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Citigroup Global Markets, Inc.

CMBX NA A.7 Index $(1,164) $157, 000 $3, 752 1/17/47 (200 bp)— $(4,977)
Monthly

CMBX NA BB. 10 Index (46, 755) 448, 000 31, 898 11/17/59 (500 bp)— (15, 293)
Monthly

CMBX NA BB. 10 Index (40, 460) 369, 000 26, 273 11/17/59 (500 bp)— (14, 546)
Monthly

CMBX NA BB. 11 Index (217,562) 3,013,000 199, 762 11/18/54 (500 bp)— (20, 729)
Monthly

CMBX NA BB. 11 Index (173,870) 1,342,000 88, 975 11/18/54 (500 bp)— (86, 200)
Monthly

CMBX NA BB. 11 Index (43, 360) 460, 000 30, 498 11/18/54 (500 bp)— (13, 310)
Monthly

CMBX NA BB. 8 Index (163,027) 1,313,000 139, 572 10/17/57 (500 bp)— (24, 731)
Monthly

CMBX NA BB. 8 Index (63,214) 360, 000 38, 268 10/17/57 (500 bp)— (25, 296)
Monthly

CMBX NA BB.9 Index (654, 620) 6, 342, 000 304, 416 9/17/58 (500 bp)— (356, 370)
Monthly

CMBX NA BB.9 Index (173, 751) 2,693,000 129, 264 9/17/58 (500 bp)— (47, 106)
Monthly

CMBX NA BB.9 Index (61, 874) 959, 000 46, 032 9/17/58 (500 bp)— (16, 775)
Monthly
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Credit Suisse International

CMBX NA BB. 10 Index $(123,951)  $929, 000 $66, 145 11/17/59 (500 bp)— $ (58, 709)
Monthly

CMBX NA BB. 10 Index (110, 117) 926, 000 65, 931 11/17/59 (500 bp)— (45, 087)
Monthly

CMBX NA BB. 10 Index (60, 658) 488, 000 34, 746 11/17/59 (500 bp)— (26, 387)
Monthly

CMBX NA BB. 7 Index (11, 314) 641, 000 99, 227 5/11/63 (500 bp)— 87, 290
Monthly

CMBX NA BB. 7 Index (173, 028) 938, 000 59, 188 1/17/47 (500 bp)— (114, 753)
Monthly

CMBX NA BB. 7 Index (140, 307) 853, 000 53, 824 1/17/47 (500 bp)— (87, 312)
Monthly

CMBX NA BB. 8 Index (115, 646) 660, 000 70, 158 10/17/57 (500 bp)— (46, 130)
Monthly

CMBX NA BB.9 Index (343, 546) 3, 427, 000 164, 496 9/17/58 (500 bp)— (182, 382)
Monthly

Goldman Sachs International

CMBX NA BB. 7 Index (241, 670) 1,597, 000 100, 771 1/17/47 (500 bp)— (142, 452)
Monthly

CMBX NA BB. 7 Index (691, 993) 3, 408, 000 215, 045 1/17/47 (500 bp)— (480, 262)
Monthly

CMBX NA BB. 7 Index (173,838) 1,061, 000 66, 949 1/17/47 (500 bp)— (107, 920)
Monthly

CMBX NA BB. 7 Index (42, 606) 252, 000 15, 901 1/17/47 (500 bp)— (26, 950)
Monthly

CMBX NA BB.9 Index (136, 116) 1,263, 000 60, 624 9/17/58 (500 bp)— (76, 720)
Monthly

CMBX NA BB.9 Index (82, 025) 786, 000 37,728 9/17/58 (500 bp)— (45, 061)
Monthly

CMBX NA BB.9 Index (78, 897) 663, 000 31, 824 9/17/58 (500 bp)— (47,717)
Monthly

CMBX NA BB.9 Index (79, 792) 663, 000 31, 824 9/17/58 (500 bp)— (48, 613)
Monthly

JPMorgan Securities LLC

CMBX NA A.7 Index (61, 347) 2,910, 000 69, 549 1/17/47 (200 bp)— (132, 028)
Monthly

CMBX NA BB. 11 Index (326, 654) 3,022, 000 200, 359 11/18/54 (500 bp)— (129, 233)
Monthly

CMBX NA BB. 11 Index (212, 831) 2, 140, 000 141, 882 11/18/54 (500 bp)— (73, 030)
Monthly

CMBX NA BB. 11 Index (186, 207) 1, 870, 000 123, 981 11/18/54 (500 bp)— (64, 044)
Monthly

CMBX NA BB. 11 Index (157, 644) 1,535,000 101, 771 11/18/54 (500 bp)— (57, 366)
Monthly

CMBX NA BB. 12 Index (87, 358) 958, 000 74, 341 8/17/61 (500 bp)— (13, 948)
Monthly




2019F10A3IABRERRENDOTCILYY b - TIALNMEH—BATOTI 3y (0O%)

AL TL =
7 L Z4E%E J7 2 RR

Ay THEIHFAS (Ziz8)" METAK R Aiff HER (#73) REH IS

SHEEE X EFL X EFJL X FJL (BBE%) FEEXZi X EJL

JPMorgan Securities LLC (-o2%)

CMBX NA BB.6 Index $(111,356)  $792,000  $122, 602 5/11/63 (500 bp)— $10, 475
Monthly

CMBX NA BB.6 Index (48,901) 340, 000 52, 632 5/11/63 (500 bp)— 3,401
Monthly

CMBX NA BB.7 Index (516, 701) 4, 083, 000 257, 637 1/17/47 (500 bp)— (263, 033)
Monthly

CMBX NA BB.9 Index (94,961) 1,647,000 79, 056 9/17/58 (500 bp)— (17, 506)
Monthly

CMBX NA BB.9 Index (2, 548) 18, 000 864 9/17/58 (500 bp)— (1,701)
Monthly

CMBX NA BB.9 Index (840) 6, 000 288 9/17/58 (500 bp)— (558)
Monthly

CMBX NA BBB-.7 Index (71, 107) 1, 874, 000 8, 995 1/17/47 (300 bp)— (63, 204)
Monthly

CMBX NA BBB-.7 Index (31,763) 875,000 4,200 1/17/47 (300 bp)— (28, 074)
Monthly

Merrill Lynch International

CMBX NA BB. 10 Index (47,215) 448, 000 31, 898 11/17/59 (500 bp)— (15, 753)
Monthly

CMBX NA BB. 10 Index (53,135) 447,000 31, 826 11/17/59 (500 bp)— (21, 743)
Monthly

CMBX NA BB. 11 Index (214, 569) 2, 140, 000 141, 882 11/18/54 (500 bp)— (74, 768)
Monthly

CMBX NA BB.9 Index (17, 124) 8,003, 000 384, 144 9/17/58 (500 bp)— 359, 239
Monthly

CMBX NA BBB-.7 Index (69,410) 847, 000 4, 066 1/17/47 (300 bp)— (65, 838)
Monthly

Morgan Stanley & Co. International PLC

CMBX NA BBB-.7 Index (148, 658) 1, 459, 000 7,003 1/17/47 (300 bp)— (142, 505)
Monthly

CMBX NA BB. 10 Index (46,985) 448, 000 31, 898 11/17/59 (500 bp)— (15, 523)
Monthly

CMBX NA BB.11 Index (246, 500) 2,510, 000 166, 413 11/18/54 (500 bp)— (82, 528)
Monthly

CMBX NA BB. 11 Index (68,516) 719, 000 47, 670 11/18/54 (500 bp)— (21, 545)
Monthly

CMBX NA BB. 11 Index (14, 446) 148, 000 9,812 11/18/54 (500 bp)— (4,778)
Monthly

CMBX NA BB. 12 Index (30,303) 371,000 28, 790 9/17/58 (500 bp)— (1, 874)
Monthly

CMBX NA BB.9 Index (112, 432) 1,828,000 87, 744 9/17/58 (500 bp)— (26, 466)
Monthly

CMBX NA BB.9 Index (111, 136) 1, 828, 000 87, 744 9/17/58 (500 bp)— (25, 169)
Monthly

CMBX NA BB.9 Index (123,364) 1,642, 000 78, 816 9/17/58 (500 bp)— (46, 144)
Monthly
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Morgan Stanley & Co. International PLC (->-0%)

CMBX NA BB.9 Index $(89, 990) $1, 462, 000 $70, 176 9/17/58 (500 bp)— $(21, 235)
Monthly

CMBX NA BB.9 Index (161, 020) 1, 328, 000 63, 744 9/17/58 (500 bp)— (98, 567)
Monthly

CMBX NA BB.9 Index (64, 399) 753, 000 36, 144 9/17/58 (500 bp)— (28, 987)
Monthly

CMBX NA BB.9 Index (63,213) 719,000 34,512 9/17/58 (500 bp)— (29, 400)
Monthly

CMBX NA BB.9 Index (80, 510) 664, 000 31, 872 9/17/58 (500 bp)— (49, 283)
Monthly

CMBX NA BB.9 Index (13, 649) 148, 000 7,104 9/17/58 (500 bp)— (6, 689)
Monthly

CMBX NA BBB-.7 Index (8, 247) 130, 000 624 1/17/47 (300 bp)— (7,704)
Monthly

AL T LS 7 L2585 - REF il #x 460, 405

it R ANCZ X ) (7,940, 200) FEH FEE) (3,792,012)

=1 $(7, 940, 200) A&t $(3, 331, 607)

*BBEBICEET AL, 2V Yy b s TV MEREEAICEL TIThR 5,
*HHALAT LI T AF, BITHOSWAT Ly REHUTHDO~— v |« A7 Ly ROERIZESHTN D,



A'S C8201F., AEMIEIZ X A2HEDBIRICONVT 3 EMBOFMMt =TI L F—%2FEL TS, Y
X=X, 77 FOBREAMIEAROFMT — % OFAMEIZE S LD THD, 3ODL~ULDE

WY THD,
UL 1 - {EFEIRTHIZ 8T 2[Rl —RESR O s fifiks (2 555 < FFif

uq:ﬁﬁ | nn
FIILLTO
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LI, #EHIRRBUED 7 7 > ROMEEROFMIC MV o7 — 2 OMETH L,

ST —4

LRI LRJL2 LARJL3
BEEMIS X EIL X FIL XKL
Ty b RNy TR $— $36, 053, 443 $—
A — 544, 345, 813 —
T — VR — 818, 803, 023 —
5 — 3, 363, 444 —
K EEA T 3 v~ — 94, 309 —
RIEEEAY v - F T a v — 147, 637, 673 —
KEEUTE X OB REEET — 7 — JIEHEE — 1,306, 068,591 —
KEM B RS — 8, 034, 331 —
B 272,181, 729 615, 996, 518 —
LRJLAIEE $272,181,729  $3, 480, 397, 145 $—

ST —4

LRI LRJL2 LARJL3
ZRHDEEER XEIL KX EFIL XKL
SEEH $ (7, 467, 620) $— $—
RkFredEA 7 a v — (73, 964) —
RIBEREATY v T « AT a v — (120, 729, 136) —
LTV IT A AT T « 72 3 K — 2, 956, 609 —
T B A5 EIZEH — (355, 885, 352) —
LRNA T » TEH — (19, 690, 420) —
h—=F ) Z— « AU v TEE — (54, 065) —
J LYy kT 73V hEE — (23,613, 110) —
LARJLRIEE $(7,467,620) $(517,089, 438) $—
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