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Report of Independent Registered Public Accounting Firm

To the Board of Trustees and Shareholders of
Putnam Income Fund:

Opinion on the Financial Statements

We have audited the accompanying statement of assets and liabilities, including the fund’s
portfolio, of Putnam Income Fund (the “Fund”) as of October 31, 2020, the related statement of
operations and changes in net assets for the year ended October 31, 2020, including the related
notes, and the financial highlights for the year ended October 31, 2020 (collectively referred to as
the “financial statements”). In ouropinion, the financial statements present fairly, in all material
respects, the financial position of the Fund as of October 31, 2020, the results of its operations,
changes inits net assets and the financial highlights for the yearended October 31,2020 in
conformity with accounting principles generally accepted in the United States of America.

The financial statements of the Fund as of and for the yearended October31, 2019 and the financial
highlights foreach of the periods ended on or prior to October 31, 2019 (not presented herein,
other than the statementof changes in net assets and the financial highlights) were audited by
other auditors whose report dated December 11, 2019 expressed an unqualified opinion on those
financial staternents and financial highlights.

Basis for Opinion

These financial statements are the responsibility of the Fund’s management. Our responsibility

is to express anopinion on the Fund’s financial statements based on our audit. 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 audit of these financial statements in accordance with the standards of

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

Our audit included performing procedures to assess the risks of material misstatement of the
financial statements, 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. Our audit also included evaluating the accounting
principles used and significant estimates made by management, as well as evaluating the overall
presentation of the financial statements. Our procedures included confirmation of securities
owned as of October 31, 2020 by correspondence with the custodian, transfer agent and brokers;
when replies were not recelved from brokers, we performed other auditing procedures. We believe
that our audit provides a reasonable basis for our opinion.

PricewaterhouseCoopers LLP
Boston, Massachusetts
December8,2020

We have served as the auditor of one or more investment companies in the Putnam Investments
family of mutualfunds since at least 1957. We have not been able to determine the specific year we
began serving as auditor.

Income Fund 27



1 BEHEE
(1) gE=EE

INhFL-AVAL-TFUR

BEQEHESE
20204210 H 31 H Hi/E

BE

BEA MG, FHMIFEmEE 1, 10)

FEBSEFEATIR (EBITEIZ K A 54 : 7,568,923,448K R)L)

Iﬁﬁa@j@%’%ﬁﬁi (EBNEIC & 25 : 350,634,973 Rv)  (FE1. 5)
5 4

RIFIE I L OFE DI ORI 4

7 7 ¥ BEASAERIEATARIN A

BeE B mRESR AR 4

T B AREFTeEIARIN A (1)

OB R TR SN D A Y v TIRETE S ARIEE (1)

FNTVIT L AT T e AT a VRN DR FEBGEHELE (R 1)
OTCRARY v 7HNARDREBFMLE (F1)

OTCARU vy TEHNARDL T VI T LI (E1)

B #

BEA

aE

Be& A MG A R4

FEE LB lREARNE A RS (1)

T B AGEAEARLAE (E1)

7 7 RS EER E RAR A

RILEBHN (E2)

RALRAE I (E2)

RILBEEHE Y —EAHMEM (F2)

FANZILE RS L OEH (E2)

RILVEHEGHEM (E2)

HALIRFEHREN (1 2)

B E e ES R (F1)

T RBEB TR S D AT v TEMETE @ ARIAE (1)
OTCARY v 7R D REHFME (F1)

OTCARU 78RS T VI T L5 (E1)

BT VIT A~ AT v T - AT a VIR D REBFHEE (E1)

KFEERA T g v, R4

(FL 7 A% 55,933,671k FL)  (3E1)

T B ASEEIEK, FEmFEAGAE
CRINFHAE @ 2,279,149,531K Kv)  (1E1)
7%@?9f?%?%%%i@TBA%%K%éE%\ﬁﬁﬂﬁﬁ
A1, 10

OO RILEH

BEEE

B

BARERK

AGE RS (RHESEASAESR A BOXEHIR)  (E1. 4)

SEREERIE AR (1)

BH—RITHFERICHET HMEE

K Fv +H
7,599,813,953 794,028,562
350,634,973 36,634,342
168,139 17,567
25,533,266 2,667,716
27,208,549 2,842,749
986,504 103,070
1,011,753,817 105,708,039
3,874,457 404,803
66,949,766 6,994,912
23,702,953 2,476,485
48,811,057 5,099,779
158,553 16,566
9,159,595,987 956,994,589
12,880,628 1,345,768
1,067,323 111,514
2,553,619,431 266,802,158
22,499,035 2,350,699
267,886 27,989
156,316 16,332
915,689 95,671
427,036 44,617
5,918 618
313,206 32,724
1,372,553 143,404
2,310,261 241,376
124,253,051 12,981,959
97,630,124 10,200,395
64,218,510 6,709,550
70,433,699 7,358,913
2,278,046,400 238,010,288
13,053,000 1,363,777
537,344 56,142
5,244,007,410 547,893,894
3,915,588,577 409,100,695
3,850,291,547 402,278,461
65,297,030 6,822,234
3,915,588,577 409,100,695




N FL-AVAL-TF72FR
BEBEHEEZ (0o5%)
20204210 H 31 A HL/E

MEEMES S VRFEMMEDEE

75 A AZISHFE— 024 72 0 OMIG EAMS I L OVE RATAS
(814,135,351 3k F/L+111,410,1650)

7 T A AZIRFEE— 0472 0 ORI
(731K R/L096.0053D100) *

7 5 A BEASHES— 02 72 ) OMUE PEATS 35 L ONMRFEATIAS
(6,557,180 K/L+909,011H) **

7T A CRISEEE— M7= 0 OUE FEMEE I L OURTEAA
(120,340,400K F/L+16,636,701 1) **

7T AMEZISHFSE— 02472 0 OMG FEAMS 3 L OVE RATiAS
(60,661,475% K1 +8,568,700 1)

7 T AMBZIEFESE— 0472 0 ORI
(7.083K K/L096.7553D100) T

7 7 ARZIEFEH— NY 72 0 OFMUE FEMRS ., BRIelis s L OB R
(11,932,064% KL +1,649,3750)

7 7 AR b ZIFHSF— 10472 0 OFE FEMR, BBt X OVE =ik
(5,408,202 K/L=+731,5010)

7 T AR 6 Z48aEA— 10 H 72 0 OFE FEMME, IRGCmEE R L OVE R
(187,673,507k R /L+25,208,999 1)

7 T AY ZAEFEH— 0 Y 72 0 OFUE PEMNRS ., IRFEAMAS 3 & OVE AR
(2,708,880,398K F/L+363,869,944 1)

* 1 [EIOARFEFEAN05 K RAVARGGD/NGE Y, 10052k RVLLEDARTE TIEARGEAMAS 23 FI5 2 5,
e — Y72 ) OB BRAGR IR, MU EMA 2> S S5 BRILIREF R 2 HERR L2 FE LU,
T 1EOHRFEED 5 5K FVRIEO/NEY . 5K FVLLEOIRGE TITIRFEME 23851 0 5,

R OTERIXINODOMBEEHRE RO LDOTH S,

K Fov
7.31 764
7.61 795
7.21 753
7.23 755
7.08 740
7.32 765
7.23 755
7.39 772
7.44 777
7.44 777



(2) ERsHESE
N FL-AVhAL- D72 FR
BEEE
20204E10 A 31 HICH T L7Z4EE

BB K R TH
ZIRAE GMEBLS6K FAERE)  (BEBITIR~ORE
M5 D2,675,569K RV OZEFEEET) (E£5) 94,999,161 9,925,512
BEIEET 94,999,161 9,925,512
ZH
BHHE (E2) 12,807,529 1,338,131
wEE—E2Hm (FE2) 4,882,327 510,106
PRAEHEN (= 2) 191,138 19,970
ZHHHRB L OER (£2) 141,442 14,778
RFEEmEN (E2) 3,676,318 384,102
BIERWM (E2) 83,607 8,735
Z Dt 1,225,382 128,028
EHEASMIC LV EB IO OWRESNHE (E2) (3,382,157) (353,368)
EREG 19,625,586 2,050,481
R (E2) (13,154) (1,374)
& Fffiiga 19,612,432 2,049,107
BEHF AR 75,386,729 7,876,405
ERBLUREREFIE (BX)
UTOEBIZHRDIERMALE (EX)
FEBIEFRAT RO B MAES (E1, 3) 130,737,603 13,659,465
BEERATIRIC £ B TS  fligm (1 2) 5,035 526
SeFEy (1) 59,572,496 6,224,134
2Ty TEHK) (FE1) (24,940,751) (2,605,810)
ATV ary (FE1) 37,145,204 3,880,931
EHEMFEEE 202,519,587 21,159,246
UTOEBICHRDIRERMETME GHEE) O0XE
FEBIERI TR O BE A MRESF L O'T B ASEHEIZEK (12,316,839) (1,286,863)
FRZES (4,502,090) (470,378)
AT v T (100,140,040) (10,462,631)
FeEA T a v (16,362,690) (1,709,574)
RERMFTMEOLEE S (133,321,659) (13,929,447)
BEICER D HFIE 69,197,928 7,229,800
EBEAICK 4B EQHEM 144,584,657 15,106,205

W OFERIZIINOOMBEREARTSDOLOTH D,



MEEDEM
ER
Beghif) 4%
BB 124R 2 EBUF| 2K
BB AR D AREBGEM S FEmE)
DIEHE
BRICK SHEEDQHEEM
ZRRBE~OEA (FE1)
BENIELY
BB HIA) 2%
7 T A AT
772B%§£%

7 7;<1\/[XZ§DE#Q
7 T ARZIEFES:
7 T AR 5 %SRS
75 AR 6 IR
7 T AY ZISFES:
BEGI AR D EEME T
75 A AZISIRS
7 5 A BESiEs
7T A fo’ﬁuﬂ‘:#

77%Rx§£%
7 71 R5 xﬁuﬂz#%
75 AR 6 Z5EER
7T AY KSR
BEEIAR D EHMEHFIE LY
7 T A NZ KSR
7 T A BZASGEE
7 T A CZISHESR
7 T AMZ ISR
7 T ARZIEFS:
7 5 AR b ZKEEH
7T AR 6 %A
7 T AY ZISFSR
BEARBNC X A8 (F4)
WEEOEMNEE
B
HRBE

WA OERIZ D O BES

INhFL-AVAL-TF7UR

MEELTHHES

202010 H31 HIZH T LFJE 2019F10H31 HIZH T L

AR SNE kv ESE
75,386,729 7,876,405 63,443,423 6,628,569
202,519,587 21,159,246 62,404,282 6,519,999
(133,321,659) (13,929,447) 94,846,361 9,909,548
144,584,657 15,106,205 220,694,066 23,058,116
(6,188,775) (646,603) (22,060,173) (2,304,847)
(39,474) (4,124) (294,273) (30,746)
(337,639) (35,277) (3,042,470) (317,877)
(499,186) (52,155) (2,485,867) (259,723)
(84,362) (8,814) (406,780) (42,500)
(62,542) (6,534) (179,535) (18,758)
(1,569,637) (163,996) (4,132,528) (431,767)
(13,387,358) (1,398,711) (34,480,316) (3,602,503)
(17,340,465) (1,811,732) — -
(156,556) (16,357) — -
(2,642,363) (276,074) - —
(1,362,747) (142,380) — -
(259,583) (27,121) — -
(112,168) (11,719) — -
(3,715,126) (388,156) — -
(50,303,834) (5,255,745) — -
(6,050,702) (632,177) — -
(73,680) (7,698) — -
(1,030,496) (107,666) - —
(533,426) (55,732) — -
(97,366) (10,173) — -
(41,189) (4,303) - —
(1,083,349) (113,188) — -
(11,345,106) (1,185,337) — -
1,418,762,928 148,232,351 748,101,513 78,161,646
1,445,030,456 150,976,782 901,713,637 94,211,041
2,470,558,121 258,123,912 1,568,844,484 163,912,872
3,915,588,577 409,100,695 2,470,558,121 258,123,912

HERAIDOEDTH D,



[ r A A

B RBATH RS — H 4720

(AL 2 K FL)

BEER HEREER
‘ B sE BBITIRD

B BERMAIE Bl R FBIM BREER | REMARE  EBMAS HEES
T 1R WEEMmE (ER)° Flie AR Hooas | Ly i) &5t
DS5RA
20204E10 4310 7.25 0.16 0.17 0.33 (0.06) 0.21) 0.27)
20194£10H 31 H 6.69 0.23 0.57 0.80 (0.24) — (0.24)
20184F10H31H 6.93 0.27 0.27) —f (0.24) - (0.24)
20174E10A 310 6.89 0.25 0.03 0.28 (0.24) — (0.24)
2016%F10H 31 H 6.94 0.24 (0.08) 0.16 (0.21) — (0.21)
95 ZB
20204E10 A 31 H 7.16 0.11 0.16 0.27 (0.01) 0.21) 0.22)
20194E10A31H 6.61 0.17 0.57 0.74 (0.19) — (0.19)
20184E10H 31 H 6.85 0.22 0.27) (0.05) (0.19) — (0.19)
20174-10A31H 6.82 0.20 0.02 0.22 (0.19) — (0.19)
20164E10 31 F 6.87 0.18 0.07) 0.11 (0.16) — (0.16)
95AC
20204F10H31H 7.18 0.10 0.17 0.27 (0.01) 0.21) 0.22)
20194E10A 310 6.63 0.17 0.57 0.74 (0.19) — (0.19)
20184E10H 31 H 6.87 0.22 0.27) (0.05) (0.19) — (0.19)
20174F10H31H 6.84 0.20 0.02 0.22 (0.19) - (0.19)
20164E10 31 6.88 0.18 (0.06) 0.12 (0.16) — (0.16)
95 AM
20204-10H31H 7.03 0.14 0.17 0.31 (0.05) (0.21) (0.26)
2019451031 H 6.50 0.20 0.56 0.76 (0.23) — (0.23)
20184E10A31H 6.74 0.25 (0.26) 0.01) (0.23) — (0.23)
20174-10H31H 6.72 0.23 0.02 0.25 (0.23) - (0.23)
20164E10 431 F 6.77 0.21 (0.06) 0.15 (0.20) — (0.20)
75 AXR
2020%E10H 31 H 7.18 0.14 0.17 0.31 (0.05) 0.21) (0.26)
20194F10H31H 6.62 0.21 0.57 0.78 (0.22) - 0.22)
20184E10A31F 6.86 0.26 0.27) 0.01) (0.23) — (0.23)
20174£10H 31 H 6.84 0.23 0.02 0.25 (0.23) - (0.23)
20164F10H31H 6.88 0.22 (0.07) 0.15 (0.19) — (0.19)
75 ARS5
20204E10 431 F 7.33 0.18 0.18 0.36 (0.09) 0.21) (0.30)
20194-10H31H 6.77 0.25 0.57 0.82 (0.26) - (0.26)
20184E10 31 H 7.01 0.30 (0.28) 0.02 (0.26) — (0.26)
20174E10A31H 6.97 0.261 0.04 0.30 (0.26) — (0.26)
20165-10H31H 7.02 0.26 (0.08) 0.18 (0.23) - (0.23)




BAFENATA  (0DF)
WIS (T FFRES 02 72 D

(HAL : K FL)

BEER HEREER
e EEICEDE BBITIRD

B BERMAIE Bl R FBIM BREER | REMARE  EBMAS HEES
T 1R WEEMmE (ER)° Flie AR Hooas | Ly ) &5t
J75ARG6
20204E10 4310 7.38 0.18 0.18 0.36 (0.09) 0.21) (0.30)
20194£10H 31 H 6.80 0.25 0.59 0.84 (0.26) - (0.26)
20184F10H31H 7.04 0.30 (0.28) 0.02 (0.26) — (0.26)
20174E10A 310 7.00 0.28 0.02 0.30 (0.26) — (0.26)
20164E10H 31 H 7.04 0.27 (0.08) 0.19 (0.23) — (0.23)
JSRY
20204E10 A 31 H 7.38 0.17 0.18 0.35 (0.08) 0.21) (0.29)
20194210H31H 6.80 0.24 0.60 0.84 (0.26) - (0.26)
20185-10H31H 7.03 0.30 (0.28) 0.02 (0.25) - (0.25)
20174-10A31H 6.99 0.27 0.02 0.29 (0.25) — (0.25)
20164E10A31F 7.03 0.26 (0.08) 0.18 0.22) — 0.22)

MENA TA M T 2EFRESROZ &,
T OTEFRII N OMBEHE AT OHLDOTH D,




BN 54 kb (oDE)

IR RATHRE R — OS2 (AL : K RY)
EESLUVHET—4
s Bk XY HMUNE | ghkmgE NTOHHML gz T4 UA
T M EL  MEEMmE E(%)° (FREKIL) H(%)° () 23R (%) IR (%)
JIRXA
20204£10A31H - 731 4.80 814,135 0.74¢ 2.19¢ 1,025
20194£10A 31 H - 7.25 12.18 731,358 0.85 3.25 820
20184E10A 31 H —¢ 6.69 (0.01) 599,510 0.87 4.01 825
20174E10A31H - 6.93 4.16 668,024 0.88 3.67 1,055
20164E10A 31 H — 6.89 2.33 829,643 0.871 3.451 981
J5ZB
20204E10A 31 H - 7.21 3.96 6,557 1.49¢ 1.49¢ 1,025
20194£10A31H - 7.16 11.34 9,471 1.60 2.55 820
20184£10A 31 H —e 6.61 (0.74) 12,173 1.62 3.24 825
20174E10A 31 H - 6.85 3.30 19,402 1.63 2.92 1,055
20164E10A31H — 6.82 1.59 24,859 1.621 2.701 981
J35XC
20204£10A 31 H - 7.23 3.95 120,340 1.49¢ 1.46¢ 1,025
20194E10A31H - 7.18 11.31 125,300 1.60 2.50 820
2018421031 H —e 6.63 (0.75) 103,791 1.62 3.24 825
20174£10A 31 H - 6.87 3.28 131,467 1.63 2.92 1,055
20164E10A31H — 6.84 1.74 180,492 1.621 2.701 981
95 AM
20204210431 H — 7.08 457 60,661 0.99¢ 1.97¢ 1,025
20194E10A 31 H - 7.03 11.85 76,324 1.10 3.01 820
20184E10A31H —e 6.50 (0.20) 72,688 1.12 3.75 825
20174£10A 31 H — 6.74 3.77 79,485 1.13 3.42 1,055
20164E10A 31 H — 6.72 2.21 88,869 1.121 3.201 981
25 AR
20204210431 H - 7.23 4.46 11,932 0.99¢ 1.95¢ 1,025
20194£10A 31 H - 7.18 12.04 12,699 1.10 3.02 820
20184E10A31H —g 6.62 (0.22) 12,382 1.12 3.76 825
20174£10A 31 H - 6.86 3.66 15,675 1.13 3.43 1,055
20164E10H 31 H — 6.84 2.29 25,266 1.121 3211 981
95ZXAR5
20204210431 H - 7.39 5.09 5,408 0.45¢ 2.48¢ 1,025
20194£10A 31 H — 7.33 12.41 5,105 0.57 3.55 820
20184E10A 31 H —¢ 6.77 0.33 5,149 0.58 429 825
20174E10A31H - 7.01 445 3,510 0.58 3.81h 1,055
20164£10A 31 H — 6.97 2.66 5,069 0.57i 3.761 981




BAFENATA F (DDF)

ST LS — 0720 (A K R

HESLUVHRT—42

s Bk XY HMUNE | giskmgE NTLOHEMEL wazapgw T4 VA
F& T I MEEMmE E(%)° (FREKIL) H(%)° (1) 5 (%) Bl (%)
JS5ARG6
20204E10H 31 H 7.44 5.06 187,674 0.38¢ 2.51¢ 1,025
20194£10H 31 H 7.38 12.65 129,746 0.50 3.57 820
20184£10H 31 H 6.80 0.33 88,269 0.51 437 825
20174E10H31H 7.04 4.45 73,329 0.51 4.05 1,055
20164£10H 31 H 7.00 2.80 76,616 0.501 3.821 981
J95RY
20204£10H 31 H 7.44 4.95 2,708,880 0.49°¢ 2.36° 1,025
20194£10H31H 7.38 12.51 1,380,554 0.60 3.42 820
20184£10H31H 6.80 0.32 674,882 0.62 426 825
20174£10H31H 7.03 430 574,349 0.63 3.92 1,055
20164£10H31H 6.99 2.68 660,506 0.621 3.711 981

BB TA Mt T 2EFRESROZ &,
W oFERIT IS O

HEARF DL DTH D,




BAFENATA F (DDF)

(@) —HH72Y OBREMFIEEE, WP ORITIFIEROME LB IE DO TIRE STV S,

(b) MUFERIT, HEEFREL-b0 LR L, BETEBI OB A R L TR,

() EBRAHFZBIO/ RN EFORRDICL Y X244 (b LbhE) 280 (HE2) ., /-, BUGL
7277 ROWMBLOEMR (b LbNE) ZEr<,

(d) B—bh7x U AEEERICIE, TBABABIOBEHZONEEN TN D,

(e) HIMIZRWTHREN Lo AHIRNEMEN TS, DD IREORER., %27 T 208 ML EMEE L
FD0.10% O % K LT\ 5,

() —RAHZY OEHIT0.01 FARETH D,

(g) FEEEBIEZEES WFISEC] &9, ) ERX—T LA XXX XL - 27 L DOBOFRIC K DR S
DIFELEZKBELTEY . 2017411 H 20 H BIERITHE TS 1 14729 0. 01 KRR ThH o7z,

(h) 2017410 AL RIS T LI S W TER EINZHEEMAEB L O— 04720 O&8IL, 7 7 A0 ERERH
LD, BN T TSN JABEAOERLE K LN ERH 5D,

i) BRI THED R —ED T 7 FEADEEOBER KBS TN D, 2D HEEORE., %27 7 AD0EM
VXEEIRIE FE LR 0. 01 % ARG Db & Kk LT\ 5,

ORI N O OMBEHLAAZOLDTH S,



BB EHIIRT HFE
20204F10 H 31 H BifE

DTFOMBERE T 2ETZICBNT, [AF—h A ) —F] EFAT—F A FY—F « R
I« TR« NTAR B R=—%_ [SEC| CIFiEFIGBIEZEEREZ, [NXRFA - <wRxT AN
CIxT7 U FOEBEERASETH- T, NhFA AU R_RANAY - Z LT L — DB BN 2T E 1
SHTHINR T L A RAMAV N w32V A ey —% BXOXTOTC) &%, L
bV, EHETSGEZEWT 5, HBEOFEOZRWEREY  T3REHIF) 1220198114 1 H2>520204-10H 31
HE TOWIMAZET,

INRFL e AT Ty R LT 770 R Lo, ) X, 1408 ERESME (SOEFE) O T T,
A= ey FRIGEREEASEE LTSN TWA YT TFa— v YMNETRXA T ARNTH
5, 77 FOHRMIL, NhF L v RX VAV NBEZDEER ) A7 EHETO O OEAED OINLE %
BRTDHZETHD, 772 Flid, BICGERESNTZEEEE (F—F—ViERERE) BLUOSK RAET
DR EEOMEL L OBUFOER T, BEWEE £ 21T REWEE R OES (A A= R &b
b, ) T, FHILLEMoOMY (SEFEFENAUE) 2HT2L0ICEEEITH, Nh T LA - wXx
AV ME, BEAEMEEFOTREZIT O SN ERET HERIC, EfMmis &bz, by, FH
VA7 SRV A7 BIOWIRAMERY X2 2BET 5, 77> NiX, 8%, ~y VHHBLO~y VL
SOBEMT, KW, A7 a rBIORY v TEBKEOT ) RT 4 7 S ERERN TS,

Ty R 7T AAZKGRES, 7 T ABR SR, 7 T ACZRESR, 7 T AMX aaldk, 7 7 AR
ZIRAESR, 7 T AR SRS, 7 T AR 6 ZIRAHRB LN T AY ZSAAREIRFET D, 2019411 H 25
HfFC., 9 XTCTDOI T AMZIEIES (HAROEEESEN LA INTZLDOEERLS, ) 137 T A AZIKFESR
ICHEHA S CRBY . SHBEAT S Z LI TEX RV, 7T ABZSIERITHRE L OMEREE ~DIRG %
KTLTWAR, /XN bF A 770 ROV T ABZSHEFRNO OB E - IS LI/ b L IX
Xy X)L A CEHEEEN S OIRIRITI%RL, 7T AABLI O T AMEZISHEEIL. FNEN4. 00% B X
U3, 25% % LR & 3 2 B ARFIRGE FACEHR ClRGE S D, 7 7 A AZIRAERIT, @, Bt Bk %
mENRW, F2L VT AM, VT AR, VT ARDL, VT ARG6BINY 7 AYZIIEFRIT. B
FHEIZRR SN2, 7 T ABZSIERIL, K8 HFHZITY 7 A AZRIIRITIHEIR IS O T, HEARR
FETEEHIFR SN2 0, BEAND 6 FELINICE R SN TG 8 IR LI TR 2 &b, 7 7 AC%
WREARIE, 1ML 00% ORBRAAIRGETHCEIDFRE DAL, —RIICHI0ERIZ Y T A ASZASREAR IR S
Lo —HOBBERIZOARTEIND 7 7 ARZiabF:1%, MG EMS CRESND, 7T AA, 7 T AB,
I T AC, 7T AMBLONY T ARZIFFFICKHTHEHIL. &7 T AOWBFHEEHT LY B2 5 lHett
NHY ., FORNFITE2ICHHEIN TS, VFARS, 7 I AR6BLINY T AYZRKIHRIT, MG
fliks CHRFE S, MR 7 T AA, VT AB, 7T AC, 77 AMBLIOY 7 ARZWEAHLE CEH A
H 208, WREFEEHZOWTIZAB LR, 79 ARSBLIVY 7 AR 6 %iiFHEICHONWTIE, Lo
ROWEEES— AR EZAELTEY, TOoOR/ITE2 ICHE#HIN TS, VT ARS, VT7ARGE
KO T AYZARFSR L, —HMOBERICOARTE I D,

HWHEOEBBRICENT, 77> RIRRRICE Vtho S F35 13 L CHifET 2 BOKNE %2 & T30 & i
FET D, DA NEICESWT T 7V FREBTOIHRRKOTI AR—T ¥ —IETRTERY, 2ERDL,
FHEFBEETOL ZAFEREIN TN EDOD, FEEFERSND RO H S 7 L— AT 5077
MHThD, LL, 772y ROBEHTF— A, ERRBEEDRET LV A7 HENETHELTND,



77V R, 77y RICR LT — e R 2Rt 5 a &N s, FEEBES, oeat, sy
—EAMATEEB L OMRE S L B EOBRRO ZF A TS, BERFATZ SN TOWARWRY | Z5EE 1T
NBHERK) EORR O DY FEE L ITBEZRE TR, 205 Lo DL, ZRANDEEE-IT
77 RERELT, h—ERBHFICH L TCRY LORRD ZBE L=, 213V — b R B4EE T3t
LT EOBRDICE SO THHEZ R D=0 T MR 2 Z 88 M5 T2 L2 AME LT,
77 ROWEFHFHEOIBLIOEHESICEASDX, ZHECKEBICHT IR LMY TCEED-/I M
Lo 77 RIZRTHHULNET, F20385bFL - 770 FERBLTCOPLYTCE, vV Fa—toY
PN DI SEECHIFT I L OEAECHIFTIZ @ T H S22 T e 570,

F1 EELEFHAH

IFE, MEBEEEOERICHTZY, 772 FBME L TERAL TW 2 EELASH FEOENTH D, #
BEHOMERITIET, KEICBWTRICATEZY RO SN RHFHNCHEIL L TRV | B I 5
BHOEER L OAEORELE L D ONSERAIC X DG EOHEROMEHEICHEL 5 2 5 REY B X UK
EEIT) ZLEZERENTWVD, FEOERIZINOORMY IR 221355, BEAMGHAEEHR
%, BMBEENAERINTZ A ETIORAE LB REFGIL, YHBEEEOERRRE T I T\ 5,

77 v KOG, EH/ REFBZEBIOCERAIX. &7 7 ABHFOEMR (%7 7 A@EA S5
SR A S e, ) EERWT, 77 ROMBEERFEICHT DL 7 7 ADMEFEDE SISV TE D S
%o %7 7 AMAEOKGEFHENCRET 2 FHEZITEFEICL Y 7 T ABIMETHERER SN TWDFHE, F
FIIZE R L VI ESNEFOMOFHEICEA L TOR, K7 7 ADZISTAHRIEAEIT 7 7 A M TH#
RHEEATHET D, 77 RBERESINTHEEIIE, &7 7 AOZREHRIT,. 7 7> ROMEFEIIHT 55
ISARMEEZZET D, SHIT, ZEERIT. K7 T ADOZRRAHFITH L THE OB Y Z21TH) Z L2 EST
Do
AL 0 T

A= b7+ UV FOEMIAZRL L REOMOBEIL, ZEERICLIVEHINETHB L OFREZHWT
P S D, ZREERIE. DD FROEMEZERT HT-OIENEERERE L, /ST A - v xR
VNI, DML TR ST T 7 ROBELZFNT 2 RLE2RE L, N T A <wxP A MIL A
MMM EESZRE L. A FEMEOHRE. 77 v RO FEOBEMEDOFAN, X OMEMNEES~DH
Bz T2 EEEA D,

B OEBHESE G E COEAEBBA60 A LNOEMBEE 2 ETr, ) BILOFOMOBEERMEESED
L ICHBMHEN B I AT TE R WEREAMESIT., ZFEESPER LM OE /S hF 4 -
TRV AY IRR(ET DT 4 — T —ORMET DRI K S XTI SN D, B EIET 4 — T —
WX, BT 2 AR O TG B L OBEBHRE FIT B W T RMIZERD BTV D AEEER OFk % 72
BAfR A FHCL 230 D A lGES: OB E FIZ X 2 B | B HAL T o OFHiEEZ IR ET 5 (B lEEs
Ok, FlEY | B L ORAEOEREZEET 5, ) . YEAMERIT, IV 22983
%o MERTOAMAEENH H5AI1C1E, BEOAEL — F TR MUICBEINL TN S,

A= e v FRIEEESE (ESEREETEZRLS, ) ~OEERHHLEICIE, L-b T F2iEF e
V2 OFEAMAEAICE S, ZOMEEFEICESWCIHMi SN, 1 bHRESoMEEREIT. <
DEFED & BAE ZVEBR U721 OREZ BITIEZASER N3 ChRr L CRE SN A EFEITE LU,



BRI £ 72137 4 — 7 — DA MGES 2+ 5 = &ﬁﬁ%@wﬁitiﬁﬁémkﬁﬁﬁ%@ﬂﬁ@
DNV TEAE 2 IEMEIC BB LT g B oS R - vz/f/%ﬂ%zéﬁA MHAMRESRIL, =5t
FRWHEGRT D HHBLOFHICHES T, Rbh T A wRxT A M UAE@E@%%éMéOﬁ@H
TWEMEDIRWVEMRESRB LT U AT 4 T2 GOEREAMIESRD ) HLOW DD EDIZHONTH, =
FEEENRR LTI > TAEME CFHM SN 5, 2055 HlicBs W Tix, &R EITEROEDE
b, DR & DR BIMR, FI5IE, KEMBEAMS, KEAV Yy T7BLIR7 LYy h - A —/L K f&
Pk, a X7 vT 4« 27 AR—Tr—, BINE, ZBE D NZZEOMOTHE X OERZHIREZ £
DERZTGICBITA2EELRFERL L TCEXZD ., TRFENOIESEOTFESR 2TV LTS, Yi%s
fMFEEAR E%ﬁ4/7/b@ﬁ%@u FoTL_ L 2F T LUl 3IZHEEIND,

INTEAMAE O ) 72 8 U 2 5EE 3 2 72, FEMER B S, SEAICHIH AR ﬁ?«f@%@%ﬁ%%
Wr L7005, 705 iHh oSN 2 E I RE LERT 5, 2205 iHliZEE L OFfiL, Zita 2l
D EHMICABE I TS, FFEOHFMIERICBWTIE, H—OFHRIED Ok S 720k & 3 _F.Trﬁﬁé
N5 bdhd, —RICHMEEROANFAME S 1Z. 77 v RSB HBENIC )N D EEREZ YT 5 2
CTCHEEATELZLDOLE L TAHMICTHEINDI S EEIND, AEHICAIEMEL, BEOHBZICE
Téﬁﬁ&%@%%@ﬁ%ﬂﬁ@f%D\%%ﬁ%ﬁ%%ﬁ%bfﬁ%f\ﬁ%ﬁ%k@%k&%ﬁﬁi

CAGE0RH 5,

HEERE|ORE

S E Co b O FHRAMn 4 %w\77VPM\%&%ﬁ@%%%N%fA-V*nybﬁﬁﬁié
DB ERFE AL OBIAEE & o, HETGI DEICREZ D2 2N TE S, ZNLOEEIX, 90H F
TOWRZ2H 3 2 ERE R %ﬁé"j—é LMW TE B,

BEREH

77y RERIZH S P LRG| AL, RESHEBE LT, BN L RDAFFEORT 2% T 5, Y%
KO DONTFEMIEIL, HIETHROBHNE 2 S ATERME EFETH L 2 ENERIATWS, Wk
MR RBIE, #FH37, 746, 343K KL OFFE O “FH M E RENIZHT 2L, 77> RBLUMHFLOE
DT DI FF OGS E CRE SN TS, RN F L w2 A M, DDA EMNERS
AIEZR DA 23 L %ﬁf%&ﬁﬂﬁ%aht%mﬁ%tﬂﬁf%é &%ﬁﬁf%ﬁ&%ﬁofwé FH
FHICE D OEBERBITELIIBEEEN S 56, AL COWAHBITFATRE O S L 25 2
EVRBHD,

FEAENS|F &K VB EREINE

AEAEGGIE, FER (BWEXH D WILE Y EXNETINZA) K Eand, RHAMIERICHRD
HIT, FEIETHRESNR TV

RSN EN ﬁ%éhéﬁﬁméwﬁb BEFERDO T VI T ABLOT 4 A U v FOEHIEB L O
fliz&, BAEEFZ T LEEINS,

Eﬁ%ﬁiﬁi@ﬁbgffﬁﬂiﬁimﬂ?éﬁﬁ&#@\@ﬁ@&ﬁ%ﬁ%ﬁitﬁ%@*ﬁ@%

WCIRESND ZERD D, THRFLEBIFAEMIEFEOFMFICESERAETER Tt LSS, EfF &5 H1M
uE%OD/\E{ﬂﬁﬁa)W@J X0, FHIEEEIMTEIFNRENCESZEIT L WGEIXB AN AT 2 AlaEME
N D,



A kY TEES

Tr7rRiE. AN v TRERICEET DI ENTE S, AN v T RER EITERERD & eAHR oy & 5l %
W HT DR BT HEEDO 7 T ATHR SN DER~DBMERET DO THD, SR OHRT
R S NTRERITT X TOREEZHE L, AT OH THER S NTRERIT, TAZ T X TZHET 5, &
RISy D A DFEFAZ DN T TALL EOSTTARDOHIRATMEE N E U-GA8121E, 77 > Rid, Sk ~0Y
WPEEFEE RN T 5 Z ENTERVWATREMERH 5, KxHZ, TR DA OFESRIL, HIRATEE T
U ETHDGEITIIMEN L., #RAMEES TR T OLEIIIMENBV T2, b DFERED
NIEAE X, SR OB L CIEEICHIR TH 5,

NEBRE

77 v ROREFHFEIIK RV TRIRSNLTWD, AEAMGES, RAEEE, TOMOEEL X OAED
ANIEEIL, BB H OZ'R L — h TR FVCiE%, 77 > FORBEIZEESN D, &AM O BRIEGR
flilx, BFREOBHEL — M Eflio TIRE SN D, FTifids L OWRIRATERBUL. TS BER £ 1384
RFDEB LR L — N TR IND, 77 v X, BEAGMGERICHRLELET L — NOEENC X 5EBE
TIIREBR OB &2 RO TSl OB LA L S EIEOEE) & KB L TWRY, 2 AFIEE -1
HRIT, BEAMAEE ISR EHB LOREIOMBIRIZE EN TN D, SMEIGNIIIR 2 EBMEE L.
SEDAy . AAMFERIG | OGS H &R B OEB LB AEE, BLOT7 7 RORBEIZEH EEn-#&
BUINAE R K OFMETFIRBLOMEE L RIS E I N2, T3 bk RSB E OEFEEFR L T
%o MMEEEIER L OAEOREIMFEMIELR T, HIRIFICE T 2 BB HMERUAOEES L OAED,
L — NOEENZ X HMEEE AT TV D,

VLSS

77U R, Tal—rar s VAZBIOar Xy T4 - YR 2~y DT 510, HIRATER
27 HEMET AT, BLOEF T YA R JRITEBERTH-OICA T a VBB EFEHT 5,

77 RIZE 5> TORENRY ZA71X, 7Y a VEROMEOZEED, ~ > 25t GpEdh Ol O 2 8)
VRS LR WRTREME RN B D LW D Z & TH D, I HIT, WMBHSHICBT 2N OMEENEN -2, 4
FFETBEL— IR TRIMNCEE L7-0, E3BOMETERBIT RIS 251, Bl Eed
P OMEEESNC X VBN E LD AREENR S D, BEEA TV a VIR EBBSK T, HEA MRS
AR D EHBRICEENTWS, 5Bl a—/L « 7 g UM SNIZSHAIE, YUZELE-7TLIT A
IERHAFERFEOMME LTH EEND, BRET Y b« 72 a UMTHEENEZSHAICIE, YYIZEL-T
U7 AREEA MR OB RMORD & LG Esivs,

BB CRE SN ATV a KT ENAS TRl S D, BB Loy - i A2id, B4
Tra VOEREKEVKEMER L OREAS T Vg v OREKTE D KEME TR S, OTCHRE|IA v a v
. T4 — T —lc L Rt oMk CRHME S v D,

AUy R HBA T aid, VI T AKEELIIZEEICLY . FICAE LSO E -1
LYy b T T4V N ESRET DR AR £ 3N 5T A S ARE . AMMGERICRE AT g v
LHEPLTWS, M7 L IT A - AU YT « 733 UV ERIT, BFERAEZEE LT LITLAEEAT
W5, T T AOBERFEIL, AT a VRO BRI EE 52 D, SFx Y v TR, T
ST LX) ZET, BROSRDH LN LOED - EMERL B2 - HE I Y FE M THEEN RN
BAETIHEKYTHD, &R 7a 78, FTLIT2E2HIAH 2 & T, fROEFNEH SN U O ED -
W TESZEAICIE Y EEM TERN TN RET IR TH D,

HIRBIERIFOFREA T > a VN D D561, HEAMREAFME ORISR I LTV D,

U



SEMERK

77 v RiE, EEOHBEEY RV 2~y UT 570, BEUOA—AL R =T ORI a =T D7
DI =T 5,

77V RIZE > COEIERR ) 27 L%, BRI OMIEDZEE DS, ~ v 5858 b O Al O 28t
JELZRWRIREMER H D END 2 ETh D, S b, MEHHICEIT 2ZNOWEMENME 720 . &FF
TIXABEL— IR THINCEB L2 0 . E3ZOMT I BNBITRERICH - 72581, AL 722 540
P OAMEZS BN L W HARBEC D AEEER B 5, W L Cix, BEIFT Rl STk, Yikis]
FTOPFEREBIN, BB CRE SN TR TOEMICHT 2WMEIMHETH & LT, EWOEEANIEIT 2 iE
LTV, 77 FORETLIEREBMFESFOERY 27 13ENTH D, VA7, BEABFREEICHE
BMENDEHEEBADLZEND D, BROKTINCIZ, 77 Nk, BRBHBEIC I T D HE & & TR
B A O =R A FBIEE & LR ET 5,

TEFNT, ZNODOEMINEEG SN TWAERBIFTORE L2 H 2 ORF i CiMi s s, 772 K
BT o —h—i%, KOO B IRZ#NE & RIFEOBEERZ T2 Z LIZFEELTWD, )
B MERRE ISR, e BB IE R ES ) EMER D,

HIRBUERIF O RINH 55615, BEAMAEZRIEROZICTHEH I LTV D,

SRRy TEH

77 Rt IS R 2~y U570, BLEOAS—AVK - B—TDORT T a= 7DD,
BEFTRICESES Yy vy o« 7T —2 RT3 HHEMOBHITHHOTCH IO/ FizidhRigHE
BB TR SN D8R AT v TEK ZHiHE LTz,

OTCBIUOHRIEHEE CTIHEA SNSRI AT v 7REAEITZH SN DB, BV LI T A
DFZMTOND ZENH D, OT CERIAYT » TEMZHONTIX, 77> ROZET R aelL, Al
ELTT7 7 ROEREICE EsnD, 77 RO ATAEIR, BFEELE L TTZ 7 ROME®EIZE LS
5, OTCBIOHIEHKBE A INS SR 2T v 78T, ML LB A E -1 Z~—> v b -
A== OFRSIZ S B AETRV SN D, 2L, OTCAFIRAY v FITfR 5 REBHEE L L
Tit k& s, TRIEFEHETHERE INDESRHAT v 7O H 2 OMEEENL, T IRiERmER %8 U CRE
I, BEAMBENEEOMEEASICE L3, REBHRGEE LTEHEESND, AW L IT 22 E50%
PEKAE T HAEIT, BIOREH A 3B OK TRICESBER E LT EEn s, HEDPOTCEBIW
HIUE R CIER SN D LR AT » 7E8KIE, DN ERBDIEENAIRETH D, DD AT v THIIC
RE4 2 AT, BRSFICE S  RAETRTRFEEN S,

77 v Rid, BRORRZ2ZE), £721F. OTCERAY v 7EBEIOLAIIIERMM TS O, hyiEE
BB CHER SN EF AT » 7 OLEITIEHIIERARE S L IXEEKBE OB O, YUk -o
SHEHMOBEBERBEITIZEY, ERVAZELEHHBYRAZICEL5EINDZIENHD, HU X —R—TF
4 e VAT F3PRIEEEICET 2V A7 0nBELD 7 7 RORKOELY A7 1%, Uik KHon
EETH D, 20D Y AZ1E, OTCEFIAY » 7 GIZONTIX, 77 v REZHEFH DT~
AL =« R T 4 T BRI ERERETHZLICX Y, T IEREE TIHER SN SR AT v TR
WCIE, HAx DRSO 2B L TSNS EE01 5 5, HEEEED X VX —DEBRIBITRHCF)
FATRER I FM B ORFE B L O ZOMOEE&IC LY . FRIEFREBE TR SN D8RR T v 78K
THEDTUE—R—=F 4« URAZ I IR/DRICINZ Db, BEDOY 271X, BREABHAEZICRERIND
BRAEZ DI END B,

HMARBIERIFEOOT CEBLOHFRIEEKBE CIEE I NI SRR Y » 72K (RO E LK EE
Te, ) DB IGEEIL. BEAMEFFMETRORIZEH I N TV D,



F—=RJILYA—2 - Ay TEH

T RiF B H = ARy =~y VT HIE, BIOREDO® S ¥ —IZkT B AR
— Uy —ZEH LRI E2EE T2 LA HME LT, BMETAICES S HiIC#HENd 5 IL4% & [7) CARE
TEARIZES S EHR IR T 2B THLIOTCB L,/ £ 3 P RiGEME TR SNDS h—F L
Ux—r e AU o TE ERaRE L T,

Bl OxG L 72> T D HAMGRES., FREEIXTOMOEMIEED N —2 V) ¥ — 2 SR FIEE %
B, £ TES 7288, 77> FIZEROBEFI NS I 22 T 50, 3R OMEFEFICKIE2IT I,
OTCBLIO/ E£I3hRERHECTHERSND b—F LU Z—r « AU » 78T Mol £
i~ —2r v b« A= —05 ORISRV SN D, ZE#nbiE, OTC h—#1Y
e e AU TEHARDAREBBRE LTt EESN D, PRIEREECERSINLD h—F L) Z—
Vo AUy TERIOH 2 OMEA BT, FIEREREZE U RS, EEABHEEORSIELES
IR EEN, REFBERE LTHLESND, ZHELE, FH3Hho7-%%, EREWH L LT EEN
%o BFEODOTCHIO/ 3P IGEFEMETIERIND h—Z V) X —2 « 2T o 78I %1%
EHDIEENFRETH D, 22D AT » FEENCEE T 2 AL, BRI E ST RAEERTEI LS
5. 77 v Rk, ERORRIRE#HG D VIIRR E 7o TWBFESE F 2T EEROME O T, TR 4%
RN T 2 EE N e W ATRENE . E 73 T NMEBABITICHR 2 AlfetEic kv, R A7 £
WBHG Y AZICEILINDZERZHDH, B F—n_—F ¢ « VA7 F3PREEEEICET 2 27
MHAELD 77y RORRKOBKY A 71%, YEFEHOAEMETHD, 271DV A271E, OTC h—#
N H—r s AT o THIGZONWTIE, 77 REBRFHT L L ORI T AL — « X T 1 VT 8BK &
WMTDHZ LIy, TP REREEETCIEEIND F—HF L) X — « AT » THEIEIZOWTIE, BA D
MBSO A2 L TR SNA AN H 5, [HEEMED X 3 —OEBARJEITRECFH FTRE 7218 Bk
BORIEER L OEOMOEEIZ LY, TIFEEKBETHERIND h—2 L X — « 2T v 7RI
TEDTH—R—=TFT 4« VR IIR/DRIZIZ B 5, BEOY R 713, BEAGHEZICR#IND
EREBBRZ DI EMD D,

HRBERRKFOOTCHB LY EHFHRFEREECHERIND h—F LT X — « AT v T8
(ZENENORETAE G, ) BN HGEEIE., HEAMREAFMEOZICTEHR I N TN D,



gLy bk TI4ILEEY

77 R, lx O8I T AmEMET 7 AR—V vy —Z2 L RS2 EBETL L 2HME LT
BRHIVAZZ~y P L, BEDEIZ X =TT HT I AR—y—%FH L TR E2ESTLZE2HB
ELTHBYV AT B~y T 572012, OTCBEOY/ FdhRiEFEHECIHERE SN 7 LYy b o T
7 4 v MR A RS LT,

OTCBIOHRIEEMBECEEIND Z LYy b« T 740 P T WTIX, SREB 72138 %
NEAZDEE L W2 DT X TOSBEEROEFITEHFRIRAELZSGAIC, @F, Yn77va 0
WEN, FMT T EZET DM Egl Sz, ZRMETS (TaTrrvaroiiehF) okt LEM
72 AT O, ERERIIRNSEICRE LD 0D, WEE, ZHARE, FEFBER I OEB O LA/
Hrabendbd, OTCZ LYy b T 740 IO TIE, 77> RBZET HAIZeIE. 7
7 ROMWE#EEFAMKLE L TEFEINTWD, 77 KRR OIAHESIX, 77> FOIRE L&EL L TH
EEnTng, PREREETERA SN Z LY Y b« T 74V K BLOTCZ LYy b« T 741 b
BRILERROHERNZ 70T 7 aroic) FEEVWFICALISELN, ALY LI T A2 50 Y55 M
DA TG FEARES & OEIEES I 2B L CTRE SN AN RS, OT CH X O RiGH R C1E
BIND7 L0y b T 740 R ONT, 77 2 RBETS » TEMICZHT 5 £ 721330 9 &%
. RO EH A K TRICERRF L LT EEN TS, OTCBIOTRiERKEBE TER SN
57Ty b T 70 ML, MM OMEMERE E I~ b s A= =5 AT LI iRR ik 12
ES3EmAMEktVvEns, OTCZ LYy b« 574/ FEOMEEENL, REHHEKE LTHESH
5, FRIBEREMETERINDGZ LYy b« T 740 N O B 2 OfEEENL, EEAMHEEOMEYE
AR ES i, REBHEE & LCEH EE D, BHEHRIREAE LSS, SREROFmEMEE & A EAMm
B OZERIL, FESOMEIR SR Z YRR, FBEE & LTEtEan 5,

77 Rt EHEHRNRELEZEAICHED Y 27 0I1EH, R E TI3EN & 722 D AT O ffikg D
RFNBREECLY, HAHVNET 7 RBPRBRLERDZ2ZBEBEZMWA L0 & F UREIC, F7203F Tk
TRV a v EPES LN TERVWAREMEICE Y, TRV A6 E3N T ER”H D, FFEDRN
IZBWT, 772 FIZZFOHEE) 27 2T 572012, 26D X7 2B T 50T CEB IOk
HRBETIHER IND 7 LYy b« T 74NV R ERET D2 0B D, BEOY A7 X, BFEAMGHHE
EICRHBENDEHE LD ZEND D, WU Z—r—FT 4 - YRINLELD T 7 ROEKDIEK
VA7, 7m727varoi) FOLRELENWFOREL., YERNOATEMETSH D, 20nd U R
X, OTCZ VY b« T7H/NVIEKGIONWTIE, 77 FEBBIMHTELFEDOMTYAZ—« Xy T 4
VBRI ERERET DA LI, FRREREEBETCERE IS LYy b s T 7 3V MEKIIZOW T,
Hx DERZEEORZBEZB L TR SN DGR3 H D, THRIEFEKBECTERINSGZ LYy b - T 741
e ZT FEFNCEALTE, ho o —_—F 1 « URZ X, PIIGEEBEA ORI HE I X 2 EE R ET
DA IR A TR/ TE FRE B ORI EB L OZOMOEEIZ LD S BT EIND, 77 KR7T s
TarDED FTHILE. 77y RIBFERER S NG D EEN SISO R KEIX, HETA L FEET
H5,

EERIIVPOLBETCAZ GLRIFOOT CBIOFREREE CER SN Z LYy b T 740
NEFIN D DAL, BEAMGEATTME OB ISR I TV 5,



TBAZH

77 R, BEORFHMAEBZ - F k0o —EOHM A, BEFM CHMISZHBAT H7-DIC,
[TBA| (RBETED) ZPERMETHZENTE D, ZOFNTH O THEANE L OFEmEMEE IR E S
NTWBEN, EEOAMERITHE SN TR, 2720, BRAEITHEEMEE & KE < B p Z Ltk
WETREND, 77 v ik, AR Z 072 5 0+ R8O B4 F I 13 Es & 2% B £ CRA
L., HEFET 27, ERIIMHEENTY 7 ROREAET 2 DMOGEAMGES DT ORI ERifET 5 2
Ebd D, AMFERITRDIIERITRE B £ TIEEE Lz,

77 RidER, TOR— b7V FORD Y a2~y DT 50, EELEHICESHNTRAT D
T =V E AT DD, ERIRT VSRR DT 50T B AR AR TS 2
EBRTED, TBAGRARKNOTIAIZ, 2N EOWREHECTRHEINLY, T BAGBHZBHINRRFD
FEHFEL TV DLREIL, FZEOMEEE T 251 RIRE/ B MRS 5 T EZK B LRI 5 AT RE 72 48
ZEBOTBABAZKOLEL L0, WElE2 ThA—] ¥ LTHRASND, £721F. TBAR
HEROEEITLAR & L WD Z OMOFENE FEN D RRE S5, FHEBOT B AAZZKZ BS1
HZEIZE Y TBABERKDRE SNTHEITIE, 77 v RIFEBHELZH ET5, 77 0 AT
HASWTHMGESRZ 51 L-GAIC. 7 7 & FIZEOKE BICEE L2 B RS W) THEAMRESR O
FHRHBR G BT 5,

HEATRB |3 L O EAIERE & U TR SN AT B AZKITEN AR CHME S & 7 S, BlEES
OMEARE BRINCAS L7ZBE 0K A7 b NCEGIF T OBEBERIBITY 27 245, B5IHE
FHOYZA71%, 77 RELYEBBIFHTS EOM T 22— EkikEd o2 LIk B IND,

REFOT B ARKIL, EFLo THMFEEOFAM Tl 7= FNEITHE - T, FEEE O A IEME TR S
Nz, ZxeExRD S, AEMECEENT 7 7> Rk, REHBRE L TEFEESR D, Tl
A&, R TF L - X VAL MIREINCEGEEDOSIE L2521 50y, £7213TBARKOEHAEITH
. T %,

KRB RIFO T B ABAZKIN B DA, 77 v ROBGEAMEE R ETEH S, HRBE
RIEFEDT B ABHERIN S H5A1%. 77~ ROBEAMAEEFMEZOBRICTEHINL TS,



T RZ—EHy

77 REBEORBIMHFESIT., MG SNA20TCTINRT 4 7B I UNEHAEELRNEZRHET S 1
SDA (HBAT v « TUNRTFT 4 TAHE) v AX =R b NNEE L &R DE—F —ViEAEB LY
ZOMDOT 'Y b Ny VEEEEECRGI ERET D~ AY —GEREIERG IR (LLT T~ 2 2 —3%))
EWVWI, ) DYFEETHD, Uik~ A ¥ —FKITIT, FRCYEFO—BNEE., XY, 58, HEZER,
BB RNEITFHS LOMRAIGE TICET O REP T ENDHERH L, FFEORSIMFLIZEHLT, w4
B —BEID M- T 7 7 v RICE SR, 7 7 v FORESMIC L 0 R EICRA S,
FEANE T IT RN FREARKEICEE L CIE 7 7 ROREHMEEARMEICE RIS,

77 RPN LRI T 7 o RORE ST I 0 5B E S, 7 7 > ROBEAMAERIME I
BTSN D, R, BLE, KEBU E 72 3BT OAMIESR, £7001X7 7 > N & Yizis|
MEAFNRETD2ZEOMOFMIEEORE &5, HEERHIL, 770 NCBIT2EBEIMFELFOR Y b -
R g e SN TIREENS,

I SDA~AX—FFNZEAL T, 77> FIZHEHIN2KE THFRIZ, —EHMICEY 77 > FOMEFE
DHUEDOEMELL TP T AR EL D 5, BEIMHFEFICEA SN K THEBIX, BEHEFFOEH
FITEHOGERABMNPHED LV E FREILZGAICEAEL Y D, WTNOEAD, BAERNT, Y FE
FITHITRATHE T 238N L, HIRAE T2 IR LS FH I X 2 AR EICE SN T, RIRET VAT o
TR B L OSNELEROOTXToORE WIRAE TICL > TAELEBRABLOEHOX L 25T, )
DITbis, BIRATE T ORIRICE TS 7 7> NOBBIMFEST OB —F 7 13EBIC L 2R EN, 77 K
DFFRDOT V) RT ¢ TR B L 5 2 D AlRetEn & 5,

WEHM R, ~ 2 X —BICH S A =T 2 « FTURT 4 TEAR D 7 7 ROBEHEOX Y b -
RT3 a UENTLL, 262, 279K RV Th o T2, DD ICHONWTHIRIC T 7 > Ric X 0 gt S - R34
FH171, 247, 160K RV TH Y | RPFEOENICEE T HEE 5 5 A TWDRIEEENH 5,

J7 2 FEET

77 R, SECHARLEERBRAMI A>T, O/ hF L 77 FEIHZT 7 o FREEEHE
TR T RIBMTDHIENTED, BT T TAL, 77 RBPMONRNFLA - 770 Kb A
nNaZ e, FEFMONRNFL 77 R LTELMTLZ L 2BOHH0OTHDL, 77 v REER
Bolix, &7 7> ROBEEH &2 5 I AB X OEMNREICHE S TITh s, 77 v REEMNEGHTHR
D BRE F 7T FIRE, BUTOTSE L — OIS, #EHMICEWT, 77 Fix¥4~7rnm
7T NEFH LTz,

{EFARER

Ty RO b LA s T REHRIZ, AT —F - A MY —=MTEVRUEIND3T.5FH K FLD
MR TE S FBREE Mt ds 08235, 5 72K RV O LR R EE FHREMRIZSM L T\ 5, AL, 4%
FOBEFGERB LOBBIREO IO OEETZEEZ ST, —RNELIRAOENTITOND Z E0NH 5,
77 ROMAZEIZIE UC, WEFREHARERSICOVTIEL25%IC (1) 7=2F I 175> ROF|E,
BLWY (2) A—_—F o1 MITHRESF] (2020£10H16H LV giix4——F A4 FLI1BOR) OWT
NPEWRIREZINZ 726 DT, REEEABRERSICONTIZL0%IZ (1) 7257 I /7 7 ROFE,
BEWY (2) A= —TF o MRATHESF] (20204F10H 16 H XV fi1E1. 30%) OWTIEWFIFEE Iz
72bDT, 772 R L CTHLENHE LN D, KEFEHREND0. 04% 5 I OKMENE HBREMED
0.04% IS T2 7 u— 0 FTFEENSIMT 7 o Rk v Zihbhiz, &5, HEHEREARERDOR
R BT DA 2R0. 21% O RVE MLt RE TECRI Y, 2N~ 7 > ROMEFEICIESEBIN 7 7 > RIcED
YTHN, WEAmIC Kbz, REHBICBW T, 77 v RIZEeL 58 EICES BN 2o T2,



EH K

FREMMNICT X COBRBIFTSEZ OB L, o, TOMOEE L TR ROBEESICHEH SN D
19864ENE AL (SEH) (LR TAERALE] &), ) OFFREHEI N7 7> ROH#TH
%o FTo, NEREATE9825:ICE S HEBL OB Z BT 2 7= DI B R &2 LT b 7 7 v
ROERTH D,

77 v Rk, SFHERMERREEET0S NEARIE] (BLF TASCT740) &), ) OFBEIIHES, AS
C7401%, BiBHEICBWTHESND, ERITHRESND TEOBBE LEOKR T Y a R DHEICONT,
MHERE BRI T 2O RIKEEZHE L TWD, 77> Rk, IMIoMBEERICB VT, Kili#koR
B E LT ETR_REAKEAL TR -T2, i, v B2V« A U E - IMEE B EEE: O
REBGHMEIAR DB SN T H, FIEBLOFT vy XL« A NURLHEBEBICONTH, 1% 4
ILEt LS Tunwiewy, 77 v ROk SFERMOEABLRSIL, NERAROFEORGR LS TN D,

T RiE, HELTWAHEAX OBIZL DO RERLZ LD, PDOREIR., — KT, &
BY LIEAREICESEINFNE TR vy XL « A U ICESWTCEBI IS, 77 v R, I
T/ FHE3Xv XL - A U EBE LESAICIE, DDA 2 REMAIE, EHMARERE X OURE
BIAMRIZSICRT L ClMA L. RELGFET 5, BAICEY., 772 Fid, 205080 T X CTEIT iR
(EFERT MR ZHT D RHREERH V. 0 DEMEEIT,. b LOIUEX, 77 v FORBICEE L LT
MENs, LnL, EXITIEICL->TIE, 2L OBE. 77 v RREME 2B HArZHE TR
WHBEMEDR B B,



ZRE~DSE

BEMAZEN D DZREBE~DOFEINL., 77 Rlicko T, BUABHBHICEHLEENS, ¥ EH L - 7o
VEREAH LA, MUEDLHIZEH EESn, PR ELFE IR DND, DERESNDNERB LT v v
BV« A ORI, FMEBRANCHE > TIRESNTEBY ., —RICAEZLY LRBDOLNTVDHE
FHEHNCHE S b O LITR R DA REMENH D, N6 DOERIT, FEDMBRIR L RESRBLE. EA
MR, AT TEENARDINEE. BFIERSY O CTHERR S 72 RE R L USRBL Bl 4 O Fak it & O — K
ERBIO/ AR EREEG, 77y NOBRMEIL, FTERBLHNC S < /B AT REINAE 3 L OV
YEHIL A (b L IFBERES Y XL - 0 R) ZKMT D E)ICHEZ LN TWD, I
KRETE, 77> RiL, 34,340, 881K FILOFMBZIZ LV . ROBREHMAILE 2 BN S ¥, F£7234, 340, 881
Kk RVOMBEZIZE D, REEFEBMAIE 2 S w7,

B OREE IR FEBMARREE ~OME (L L L ERORBEE =20 E TR &
NHD, ) DEENDIN, B SNZREITHE S ND AR H 2 BiIE EOREHREFIZITLE L T
%o WASHARIARBAE OB EUEC X 2 B rTRERIE O E R B L OB Lo a2 MILLTFTO LEBY T
H b,

AREBIFA A 337,696,921 3k KL
R FEHLTAL R (391, 604, 843) K KL
ARFEBUOREAT (53,907,922) ¥k KL
F S apsa VAN 6,592,240 K N
Ny SELP IR 112,628,834 K KL
B B = 2k 5,488,218,852 K R



2 EHEGHEN. EEEEEXBELUZTOMOES]

TZ7 v R, N b T A XA NP ETHZTRTCOA—T s 2 RIS 2 —F 2T T
ROV PEREBIC I S X LB THZ ENHHFRT, N T L - v XU A MNIEHERH (77 K
DB REICHESE BAGE SN b D, ) 2385 (2L, oS hF A 77 0 RIZRE
THM, FETIIMON T L 77 KL EEINTWD 7 7 ROFMBEEFIZ OV TIEL, YUKEED
CHE EE ST DI ERFH TR STV D, ) o UEFERIT, UTO LB AET 5,

50fE K RALLLFEOESICHONT R 0.550%
50{E K R/LHR 1006 Kk RALLTFOEZIZDOWT ER 0. 500%
L00{EK RVt 20008 K FALLTFOEASIZOWT R 0.450%
20082k KL 3008 K RAVLL RO HOWT AR 0. 400%
3001 K RLHE 800f& K RALLFOEINZTHONT R 0.350%
800k RL#E 1, 3008 K RALLTFOEASIZOWT AER 0.330%
1, 300{8&:K RV 2,300f% K RALLTFOELIZONT R 0. 320%
2,30008 # RIBOEIFIZHONT R 0.315%

WA T, FHEWENL, 7 7 > FOVEBHMEPEDO. 387% DEBNENR (B HREEIC X DB %R

<, ) =&Y,

20204 2 A28 AT T, /R hF b s =2 A v ME, 20224E 2 A28A £ T, 77 v ROEMAREE (fhk),
GF|, Bidr, BEREE A, IREHMEIZE S K, FEM. 77 v RoREE I — e ARITEOICE
SR OL RN L7 7> RORIMB LOBEHAZR D, 77 v ROBREERZPICES %
Gie, ) M7 7 ROVHHIGEEDFELE0. 33% (201945127 1 HH 520204 2 A28 H £ COHKILFESE
0.32%) ZHBBLIEHYDO7 7 RORMEKEFETLZ L (BIO, LEALFHHAT, oMo Hs2AaH
T5ZE) RN EAE L, AT, BEHIRIZE > T7 7 RO NS, 382, 157K R L
77

Fl XM F A R A Y MEL 20224F 2 H28H £ T, AFERGA— 2 CYEE RFHIMICBIT S 7
7 v RPEEE FEDFF0. 20% 127 7 > FORFEEM (k. &5, Bid, HEEERM, FeBlE A,
B&EL7E7 7 ROWMMBIOEH, 20 W0NC7 7> ROBEE T — 28K, BEERZEOES X ORE
FHENC S AR, ) ZHIRT D72 O LEREPE T, TOWMZLETIBLIN Eix7 7~
ROEREZILNET Z LI EEE Uiz, SRR, YEHIRICE 27 7 v RO OB/ H
277,

NREF A e =X VA POBESHETHLI NN T A RAPAVY - UIFy RN (BUF TPI L]
WD, ) IE, N T A RV A NBRERIRET D T 7 REFEOMSE Ul — 5 % B HIE 5 2 4H]
EZAERCIVEZ LN TV, IEHRICEBWC, PILIZ77v REELZ -YEHER LR T,
NREF L e <wF2 DA MRP I LEY—ERHFSELEAITIE, ST L w2 P A L NI, 20
Bkl PILAEHEHERL TCWD D7 7 v REFEOEHHIEEDER. 25% % . FIlE LRI &
LTI P I LICK L THEA D,

INRF L e RXPA NI, 77 Rigk L, SR PIC84E LcEs ] EofE Y IZBI L Th, 035K Rb
ZHEHNHWRE L, BELEBRBLIONR T L - v XV A LV MLEDYHEFEORELIZL D F—
BNV = ~OEBEREEBI o7,

Tr7 Y RiE R TFA R TR, 77 RICHLTEHEESEG 2RI L7 7 FOKES
FOREEBICET 28R L OEET &ML LT EDE Y%A LI D, 10D T X TORILEEDREE
X, BAEZEERICL > TIEESN D,



77 ROBEOREESE X, A7 —F - AU —hMZkoiRtsn s, REHRINZ. 772 RO
BHEL UL RAEREREE L ORGSR EICE SO TIRES NS,

PNET L R PA L FOBEESHTHH NI T L A R_RAE— o F—E TR e f TN, 77 R
IR L THREE S —EAATEBZRMT D, ShTF L A R_RRAF— =X e [ 7F, 7T A
A, VTAB, ZTAC, 7T7AM, 7 7ARBIOY 7 AYZRIEHIZOVTROBME G ATEREE
- AWM EZE L, (1) 772 ROEBEOERL X OEMT &R HEMENHDE (IF T 75—
VA LD, ) EOWEN, (2) MEEIEEIEONEIIRET ST 7 ROBEIESSHED L—
FOWEN, BEO (3) UVFr— A OEOEHMEEICIKESIHEDO L — FOWEH, S hF L f L _RAH
— e Y= TX AT, BT 7Y ROFEERT T AD ) T —/V O KO EHL 0 o3 5 REH
B— B ZMENOREEN . 230D ABICIRIBT 5 7 7 o RO PEDIER. 25% # B2 72\ 2 L ICRE
L7,

7 7 AR BZASAHRIT, 7 T AR 5 ZARASF O EIHIE PEIZ LD < AFEER0. 12% O H KR % X > 7=,

7 7 AR 6 ZIalFRIE, 7 T AR 6 Zixal Ak DO NVERE PEIZ LS < F-30. 05% D H Rl % 3 th - 7=,

WEBMICBWT, HEEV—EZAWNCET 2% 7 7 AZBEEOERIL. LT LB Thol-,

7 T A AZIEFESR 1,198, 116K KV | 7 7 AR 5 gk 6, 309k FL
7 T A BEASHES 12,210k RV | 7 5 AR 6 %A 82, 683k K/
7 T A CZIGAES 194, 077 RV | 7 T AY Z4%FE% 3,273, 2933k K)v
7 T AMZ SRS 96, 984k RKv | At 4,882, 327K /L
7 T ARZISFES 18, 655K Fv

T7 RIS T A A RAS— e =X e ST BLORAT— ] « AU — FNOHRNEE
BEIARDFRICE o THEA SN D Z LI T 2B HMBEORIR O Z /SN b L s f RN — - =
XAV ITBILRAT—F « A MU — MEDOMTHFE L TS, wEHIMICENT, 77 FOEHIL,
MDD B AR DB I X 0 13, 154K RAYER S iz,

77 2 ROMSL L% 5EE X, WEHEOWENE L7 7> RIZEILTHLD2, 696K KL% & oM
ZREE RN L KRR S HEIZ OV T OBNMERNEZZHET 5, ZrtElTE, ZitH & L TORKIC
BE L CHALTCEMORBRE L2321 %,

77 Rt ZEEEIC, 19954E 7 A 1 HUBERIA & 72> T D Z B WM O S £ 721X —EBIl2 oW T,
ZDZFHEDEIE 5B D it B RIMGIE 7 Z > (LY TE7 27> &), ) #8A LTS, R
HUIE S DT NE, ARIET T N> TOBDM TN D E T ED/R T L - 77 RIZRESND,

77 Rt &IKSHEL EZREE & L TERGEZRM L, 2004FE X VAN TRIESNTZ 7 7> RO
FREE XSG LEEESHEL SN TR WIEILN BRI OMERITHEE T 7 (LU MEET T v, )
ZEHAL TS,

LT T BT DAL, 20054E12 H 31 HICHE T L 7= 3 M D2 583 O 4R H R i 5 X OV
RIS DB0% 44 Ch 5. BRI 41T, 20064512 31 H & TOZRBEMFELRIZIS U T, Bk BE)
HRRHIZOI > TR SN D, 77 v ROEESEMIL, BREFEEICBW TR #E L 0%
HIZEEN TS, RILFESERIL, BEAEHEEICBON T, RIS R LORRAICEENLTY
5, ZEERE. 1D CERE S NZEE320034F L 0 ;OS5 IO W TEHFESE T 7 U 2 BEIEL T3,



77 v RiE, 140FERE SAHED L — 12 — 15> T, LR D7 T ADZ GRS BT 5 I7E 7t
(LLF T v, ) ZEEALTWS, YEFEOBIE, XbhFAh AV R_RRAMA VY - T )L
OB AENE Tt THB NN TFL VT L e R RA LN I Ty R e = =TS
IR L, 77 ROZEIEFOBFBICE L CRIHESNEZREBIORELEZEAZMET LI LT D,
WMEEHEIX, 77 R AV T =L e w32 RA b UITFT o R e RX—=hF—v o FIZx LT,
&I TARBET D7 7 NORMEEFEOLUTOFEE (LLT [EREE] L), ) 252 8%
EHOTND, ZtERIL, 77 KRB, &7 T RARET 2 FHUMEEFEOLL T OFEE (LIT AR
) LI, ) XL ZEEABLTND, HEHMICKWNT, WREEHRMICEET 527 7 AEE O HIX
ToEtE ThoT,

EBREEEE KRR B
7 7 A NSRS 0. 35% 0. 25% 1,954, 786K /L
7 7 A BRI 1.00% 1.00% 79, 584k L
7 5 A CRUHES 1.00% 1.00% 1,264, 485 /L
7 5 AMZ IS 1.00% 0.50% 316, 666K /L
7 7 ARZMFAH 1.00% 0.50% 60, 97 R v
&zt 3,676, 318 FL

WEBIZBWT, BIRANE LTCOREIZREZT AR FTA VT e =R PA N UIT v R
—h =y 7. 7T RAAZISFERB LN T AMSZ SRS O IRGE FECEE L C, %h%nﬁﬁ%9M
KRB ROBBK FAEZHL, 77 ABRGERB XY 7 A CRAFFESHRO AR LIZ X 2% IR5EF4
B LT, ZNFN680K FB L O, 073K RV 2548 L7,

7 7 A AZZAERESRILL. 00% & ERE U CRIARGEFERINE R LICIER S D, @SRV T, 5l
ZANELTOFEEHER TR F LU T— e X VAN VIT Y R e N =L, 75

AZRFEROHERE LIZBE LT, 197K RV &3 LT,

E3 REAMAFOTE
WS HE T, R £ R < B A MRESSR OB AR L OEAIFREIE, IFOLB Y Tho7z,

BUAFIEA CK Fv) FHIFHRA Ck L)
T B AZKZ & EERMEES (B 34, 839, 616, 385 32, 812, 534, 026
KEBFIAES (E#) — —
&t 34, 839, 616, 385 32, 812, 534, 026

77 Rt BEOEBBRICBWT, ZHEEESNAKRLEZSE COEMAB LTIt TIHRES N
LA T, REAMAESRZMON N L e 77 RNLEAT D0, £I3MMO RN F L - 77 2 Rigk
LCRATHZENTE, ZhIZXY, 77y FOBGIFERTHAT 5, @EHEICHWT, #4751
DXbhF L T7 2 RPLOEMEEROBAE IO LA - 77 0 RiZxtT55EAIE. 772 RO
BARMAFB IO/ 3R HTRESF D5 %E B o7,



T4 HAERE

|

WA WIRRBUE, F1T A BUTHIIR O 22V MRS AR AE SR DSFAE LT, R ARAESS ORI I 2 B AT HALS |

(b LT 2@ hIAEASIIET 2B IEUTO LB THo7e,

20204E10 31 H #& T4 2019410 A 31 A #& THESE
JZRA ZigRES (0) S CkR) ZaeabdR (A) S CkR)
MR8 Ak RIS 40, 358, 589 292, 288, 535 27,477, 175 193, 100, 229
SELRTIREI D FATARRES 3, 689, 928 26, 450, 519 2,817,970 19, 589, 658
44,048, 517 318, 739, 054 30, 295, 145 212, 689, 887
B IRZ AR RS (33, 553, 294) (240, 791, 158) (19, 044, 003) (132, 180, 779)
flits o0 10, 495, 223 77, 947, 896 11, 251, 142 80, 509, 108
20204E10 7 31 H#& T4EHE 20194E10 H 31 H #& T4
Y 7AXB ZAgRES (1) BHE Ck ) ZIgRES (1) SR CkR)
FRFERZ A RIS 142, 243 1,015, 745 131, 420 906, 368
BTG L D FATZ SIS 34, 851 246, 229 39, 030 267, 323
177, 094 1,261,974 170, 450 1,173, 691
BUR S AR AL (591, 177) (4, 214, 238) (689, 333) (4, 738, 449)
s (414, 083) (2,952, 264) (518, 883) (3, 564, 758)
20204E 10 31 H #& T 4R 20194E10 31 H #& THEE
JZAC ZagRES (1) BHE Ck ) ZaRES (1) BHE Ck )
BRFE S ASRESR 6, 154, 984 44, 164, 580 6, 027, 050 41, 870, 522
YL TR D FATASRESR 485, 385 3, 440, 260 374, 675 2,579, 952
6, 640, 369 47, 604, 840 6,401, 725 44, 450, 474
HRSZ AR RES (7, 460, 960) (53, 494, 856) (4, 610, 852) (31, 751, 955)
fEmn GRid) (820, 591) (5, 890, 016) 1, 790, 873 12, 698, 519
20204E10 A 31 H#& T4 20194F10 A 31 H A& T AR
75 AM ZagRES (M) & CkR) ZAgRES (1) & CkR)
WR7e 52 RS 30, 645 215, 970 573, 165 3,911,071
HEATIEREI D FATZ AR 4,082 28, 694 47,120 318,014
34,727 244, 664 620, 285 4,229, 085
BR S A Al A% (2, 320, 386) (16, 330, 063) (953, 051) (6, 437, 060)
fE (2, 285, 659) (16, 085, 399) (332, 766) (2,207, 975)
20204E10 A 31 H & T4 20194E10 A 31 A A& THESE
JZAR ZigRESE (0) & Ck ) ZheabdR (A) S Ck )
MR8 Ak RIS 729, 339 5,211, 229 618, 718 4, 268, 258
SEARTIEEI L D FATZ AR AR 58, 449 414, 523 51, 430 354, 081
787, 788 5, 625, 752 670, 148 4,622, 339
B IRZ AR RS (907, 590) (6, 474, 530) (770, 910) (5,328, 052)
flim A (119, 802) (848, 778) (100, 762) (705, 713)
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SR TR D AT ASRESR 29, 754 215, 899 25, 549 179, 535
142, 781 1,046, 616 100, 111 709, 359
HRSZ AR RES (107, 529) (784, 333) (164, 913) (1, 134, 064)
fEmn GRid) 35, 252 262, 283 (64, 802) (424, 705)
20204E10 7 31 H#& T4EHE 20194E10 7 31 H #& T4ERE
Y S5AR6 =Rk (1) BHE Ck ) =Rk (1) BHE Ck )
RGBS ARRESR 15, 465, 729 113, 765, 129 10, 004, 630 71, 166, 951
R TR E I LE D FIT2 AR 816, 145 5,962, 254 570, 256 4,038,718
16, 281, 874 119, 727, 383 10, 574, 886 75, 205, 669
R AR AR (8,663, 015) (63, 669, 790) (5, 966, 767) (42, 729, 604)
it o0 7,618, 859 56, 057, 593 4,608,119 32, 476, 065
20204E10 31 H#& T4EHE 20194E10 31 H #& T4EE
I5RY ZaeabdE (A) SHE Ck ) ZaeabdR (A) SHE CkR)
TR FERZ A RIS 304, 936, 941 2,246, 954, 376 132, 595, 489 946, 568, 430
DERTIREI O FATARRES 8, 628, 203 63, 082, 424 3,931, 234 27,961, 971
313, 565, 144 2, 310, 036, 800 136, 526, 723 974, 530, 401
BUR S AR AL (136, 843, 174) (999, 765, 187) (48, 640, 018) (345, 209, 429)
fits o0 176, 721, 970 1,310, 271, 613 87, 886, 705 629, 320, 972
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(3) wERMIFAMKRF

REARMIEZFAMEK (2020510431 BIRFAE)

£Bm| B
REBFS S UBEREEE—7—JE%KsE (102.1%9)" b 1% X EL
KEBAFRIE—Y —DEBES 4. 5%
Government National Mortgage Association (1 YR WSJ LIBOR + 1.49%)
3.469%, 12/20/68 $1, 694, 204 $1,812, 440
Government National Mortgage Association Pass—Through Certificates
6.50%, with due dates from 3/15/31 to 10/15/31 110, 251 127, 657
6.00% with due dates from 12/20/48 to 4/20/49 793, 590 883, 421
5.50%, with due dates from 1/20/49 to 11/20/49 3,449, 137 3,951, 923
5.00%, with due dates from 6/15/40 to 3/20/50 13,954, 678 15, 569, 618
4.70%, with due dates from 6/20/65 to 8/20/67 1, 131, 863 1, 307, 200
4.68%, 6/20/65 99, 098 110, 858
4.668%, 5/20/65 245,977 272,319
4.66%, 9/20/65 232,015 256, 996
4.624%, 6/20/65 41, 892 45, 736
4.616%, 6/20/67 780, 426 894, 078
4.572%, 5/20/65 45,914 51, 106
4.511%, 3/20/67 1, 158, 823 1, 327, 682
4. 505%, 8/20/65 60, 224 66, 195
4.50%, TBA, 11/1/50 8, 000, 000 8, 582, 500
4.50%, with due dates from 5/20/44 to 1/20/50 6, 208, 213 6, 982, 880
4.49%, 6/20/65 36, 290 40, 633
4. 484%, 5/20/65 904, 893 1, 001, 909
4. 468%, 5/20/65 64, 010 70, 371
4. 405%, 6/20/65 28, 101 31, 277
4.326%, 5/20/67 347, 345 402, 200
4.00%, TBA, 11/1/50 36, 000, 000 38, 290, 781
4.00%, with due dates from 2/20/48 to 3/20/50 8, 268, 129 9, 116, 806
3.50%, TBA, 11/1/50 44, 000, 000 46, 371, 873
3.50%, with due dates from 11/15/42 to 3/20/50 28, 872, 704 31, 787, 637
3.00%, TBA, 11/1/50 3, 000, 000 3,131,016
3.00%, with due dates from 3/20/43 to 2/20/50 3,811, 251 4, 141, 631
176, 628, 743
KEBFREEE—47—DEBIES (97.6%)
Federal Home Loan Mortgage Corporation Pass—Through Certificates
5.00%, with due dates from 3/1/41 to 6/1/49 324, 085 370, 152
4.50%, with due dates from 7/1/44 to 11/1/49 1,077, 055 1,207, 481
4.00%, with due dates from 12/1/44 to 7/1/49 6, 588, 691 7,259, 434
3.50%, with due dates from 4/1/42 to 11/1/47 5, 809, 459 6, 257, 810
3.00%, 10/1/46 2,419, 796 2,594, 773
2.50%, 4/1/43 554, 399 582, 725
Federal National Mortgage Association Pass—Through Certificates
6.00%, with due dates from 2/1/36 to 5/1/41 2, 356, 249 2,813,490
5.50%, with due dates from 1/1/33 to 2/1/35 390, 225 451, 478
5.00%, with due dates from 3/1/40 to 8/1/49 5, 369, 563 6, 008, 041
4.50%, with due dates from 7/1/44 to 11/1/49 5, 856, 497 6, 470, 182
4.00%, 1/1/57 6, 181, 594 6, 936, 412
4.00%, with due dates from 8/1/44 to 11/1/49 7,328,911 8, 080, 387
3.50%, 9/1/57 9, 830, 394 10, 872, 429
3.50%, with due dates from 5/1/56 to 6/1/56 4, 165, 974 4,658, 211




EEm Rl
KEBFES S UBITFREREE—F — BB (102.1%)* (o5%) b 1% X EL
KEBFREEE—7 —DBBiE (0O%)
Federal National Mortgage Association Pass—Through Certificates
3.50%, with due dates from 5/1/42 to 2/1/47 $10, 695, 686 $11, 622, 311
3.50%, 6/1/31 477, 456 520, 462
3.00%, with due dates from 9/1/42 to 3/1/47 14, 593, 295 15, 890, 960
2.50%, 12/1/47 4,398,911 4, 623, 666
2.00% 10/1/50 * 806, 412 831, 899
Uniform Mortgage—Backed Securities
6.00%, TBA, 11/1/50 2, 000, 000 2,235,312
4.50%, TBA, 11/1/50 23, 000, 000 24, 872, 342
4.00%, TBA, 12/1/50 47, 000, 000 50, 207, 383
4.00%, TBA, 11/1/50 99, 000, 000 105, 709, 566
3.50%, TBA, 12/1/50 145, 000, 000 153, 173, 244
3.50%, TBA, 11/1/50 290, 000, 000 306, 199, 226
2.50%, TBA, 12/1/50 1, 000, 000 1, 040, 391
2.50%, TBA, 11/1/50 554, 000, 000 577, 285, 285
2.00%, TBA, 12/1/50 772, 000, 000 794, 315, 586
2.00%, TBA, 11/1/50 1, 227,000,000 1,265,439, 579
1.50%, TBA, 12/1/50 221, 000, 000 222,018,677
1.50%, TBA, 11/1/50 221, 000, 000 222, 484, 855

REBFE & VBUFREEETE—7 — CEBFEHFEE ESR $3, 988, 119, 770)

3, 823, 033, 749
$3, 999, 662, 492

) B {i
E—4—S5% (36.3%)" KB A B
BT REEE—4S —CREERIEE (13.7%
Federal Home Loan Mortgage Corporation
REMICs IFB Ser. 3408, Class EK, ((-4.024 x 1 Month US LIBOR)
+ 25.79%), 25.196%, 4/15/37 $443, 772 $820, 979
REMICs IFB Ser. 2976, Class LC, ((-3.667 x 1 Month US LIBOR)
+ 24.42%), 23.876%, 5/15/35 59, 959 98, 932
REMICs IFB Ser. 3249, Class PS, ((-3.3 x 1 Month US LIBOR)
+ 22.28%), 21.785%, 12/15/36 130, 767 213, 150
REMICs IFB Ser. 3065, Class DC, ((-3 x 1 Month US LIBOR)
+ 19.86%), 19.415%, 3/15/35 309, 472 433, 261
REMICs IFB Ser. 2990, Class LB, ((-2.556 x 1 Month US LIBOR)
+ 16.95%), 16.566%, 6/15/34 159, 386 194, 451
REMICs IFB Ser. 4738, Class QS, 10, ((-1 x 1 Month US LIBOR)
+ 6.20%), 6.052%, 12/15/47 25, 849, 765 4, 685, 652
REMICs IFB Ser. 4461, Class SB, 10, ((-1 x 1 Month US LIBOR)
+ 6.20%), 6.052%, 4/15/45 18, 955, 868 4,214,871
REMICs IFB Ser. 4839, Class WS, 10, ((-1 x 1 Month US LIBOR)
+ 6.10%), 5.952%, 8/15/56 23,651,672 5,983,163
REMICs IFB Ser. 4596, Class CS, 10, ((-1 x 1 Month US LIBOR)
+ 6.10%), 5.952%, 6/15/46 18, 166, 248 3,543,145
REMICs IFB Ser. 4077, Class HS, 10, ((-1 x 1 Month US LIBOR)
+ 6.10%), 5.952%, 7/15/42 11, 829, 951 2, 180, 390
REMICs IFB Ser. 4912, Class PS, 10, ((-1 x 1 Month US LIBOR)
+ 6.056%), 5.902%, 9/25/49 18, 684, 253 2,396, 941
REMICs IFB Ser. 4839, Class AS, 10, ((-1 x 1 Month US LIBOR)
+ 6.05%), 5.902%, 6/15/42 23, 797, 042 2,702,115
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Federal Home Loan Mortgage Corporation
REMICs IFB Ser. 3852, Class NT, ((-1 x 1 Month US LIBOR) +
6.00%), 5.852%, 5/15/41 $756, 834 $832, 937
REMICs Ser. 4973, Class BI, 10, 4.50%, 5/25/50 50, 405, 929 8, 382, 002
REMICs Ser. 4132, Class IP, 10, 4.50%, 11/15/42 2,646,615 264, 662
REMICs Ser. 4122, Class TI, I0, 4.50%, 10/15/42 1, 285, 172 156, 778
REMICs Ser. 4018, Class DI, 10, 4.50%, 7/15/41 1, 052, 705 86, 310
REMICs Ser. 3707, Class PI, I0, 4.50% 7/15/25 78, 100 358
REMICs Ser. 5019, Class MI, 10, 4.00%, 10/25/50 78, 016, 103 10, 075, 702
REMICs Ser. 5024, Class EI, 10, 4.00% 10/25/50 174, 985, 593 20, 973, 301
REMICs Ser. 4546, Class TI, I0, 4.00% 12/15/45 7,310, 318 703, 441
REMICs Ser. 4500, Class GI, 10, 4.00%, 8/15/45 5,767,571 682, 880
REMICs Ser. 4165, Class AI, I0, 3.50% 2/15/43 5,475, 327 653, 180
REMICs Ser. 5007, Class IP, 10, 3.00%, 7/25/50 55, 569, 595 8, 074, 062
REMICs Ser. 4182, Class GI, I0, 3.00% 1/15/43 7,320,973 297, 308
REMICs Ser. 4141, Class PI, I0, 3.00%, 12/15/42 3, 316, 464 338, 872
REMICs Ser. 4158, Class TI, 10, 3.00%, 12/15/42 7,142,931 565, 863
REMICs Ser. 4176, Class DI, I0, 3.00%, 12/15/42 9, 040, 056 850, 092
REMICs Ser. 4171, Class NI, 10, 3.00%, 6/15/42 4,942, 318 389, 277
REMICs Ser. 4183, Class MI, I0, 3.00% 2/15/42 2,674,957 169, 592
REMICs Ser. 4201, Class JI, 10, 3.00%, 12/15/41 6,421,935 307, 252
REMICs Ser. 4206, Class IP, 10, 3.00%, 12/15/41 3,431, 205 197, 723
REMICs Ser. 4004, I0, 3.00%, 3/15/26 1, 515, 799 30, 316
REMICs Ser. 3835, Class FO, PO, zero %, 4/15/41 2,945, 187 2,793, 486
REMICs Ser. 3369, Class BO, PO, zero %, 9/15/37 6,979 6, 351
REMICs Ser. 3391, PO, zero %, 4/15/37 67, 264 62, 891
REMICs Ser. 3300, PO, zero %, 2/15/37 81, 166 75, 890
REMICs Ser. 3206, Class EO, PO, zero %, 8/15/36 3,482 3,308
REMICs Ser. 3175, Class MO, PO, zero %, 6/15/36 12,093 11, 368
REMICs Ser. 3210, PO, zero %, 5/15/36 10, 524 10, 208
REMICs Ser. 3326, Class WF, zero %, 10/15/35 10, 749 9, 680
REMICs FRB Ser. 3117, Class AF, (1 Month US LIBOR + 0.00%)
zero %, 2/15/36 13, 381 12,043
Strips Ser. 315, PO, zero %, 9/15/43 10, 138, 927 9, 285, 450
Federal National Mortgage Association
REMICs IFB Ser. 06-62, Class PS, ((-6 x 1 Month US LIBOR)
+ 39.90%), 39.005%, 7/25/36 214, 748 412, 317
REMICs IFB Ser. 06-8, Class HP, ((-3.667 x 1 Month US LIBOR)
+ 24.57%), 24.019%, 3/25/36 211, 809 379, 808
REMICs IFB Ser. 05-122, Class SE, ((-3.5 x 1 Month US LIBOR)
+ 23.10%), 22.578%, 11/25/35 254, 819 372, 036
REMICs IFB Ser. 05-75, Class GS, ((-3 x 1 Month US LIBOR)
+ 20.25%), 19.802%, 8/25/35 94, 726 133, 170
REMICs IFB Ser. 05-106, Class JC, ((-3.101 x 1 Month US LIBOR)
+ 20.12%), 19.661%, 12/25/35 252, 152 365, 620
REMICs IFB Ser. 05-83, Class QP, ((-2.6 x 1 Month US LIBOR)
+ 17.39%), 17.006%, 11/25/34 32, 390 38, 869
REMICs IFB Ser. 11-4, Class CS, ((-2 x 1 Month US LIBOR)
+ 12.90%), 12.602%, 5/25/40 371,709 453, 485
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REMICs IFB Ser. 15-66, Class AS, 10, ((-1 x 1 Month US LIBOR)
+ 6.25%), 6.101%, 9/25/45 $25, 016, 678 $4, 996, 581
REMICs IFB Ser. 14-87, Class MS, 10, ((-1 x 1 Month US LIBOR)
+ 6.25%), 6.101%, 1/25/45 17, 264, 478 3,485, 353
REMICs IFB Ser. 18-44, Class SA, 10, ((-1 x 1 Month US LIBOR)
+ 6.20%), 6.051%, 6/25/48 49, 105, 205 7, 304, 399
REMICs IFB Ser. 18-29, Class S, 10, ((-1 x 1 Month US LIBOR)
+ 6.20%), 6.051%, 5/25/48 24, 549, 726 3,651,772
REMICs IFB Ser. 18-1, Class MS, 10, ((-1 x 1 Month US LIBOR)
+ 6.15%), 6.001%, 2/25/48 15,077, 135 2,223, 877
REMICs IFB Ser. 17-108, Class SA, 10, ((-1 x 1 Month US LIBOR)
+ 6.15%), 6.001%, 1/25/48 23, 376, 496 4, 864, 866
REMICs IFB Ser. 19-3, Class SA, 10, ((-1 x 1 Month US LIBOR)
+ 6.10%), 5.951%, 2/25/49 27,776, 698 5,710,611
REMICs IFB Ser. 18-94, Class SA, 10, ((-1 x 1 Month US LIBOR)
+ 6.10%), 5.951%, 1/25/49 11, 287, 570 1,418, 001
REMICs IFB Ser. 16-91, Class AS, 10, ((-1 x 1 Month US LIBOR)
+ 6.10%), 5.951%, 12/25/46 20, 642, 750 4, 136, 601
REMICs FRB Ser. 20-12, Class SK, 10, ((-1 x 1 Month US LIBOR)
+ 6.056%), 5.901%, 3/25/50 58, 615, 689 12, 347, 981
REMICs IFB Ser. 19-59, Class SD, 10, ((-1 x 1 Month US LIBOR)
+ 6.05%), 5.901%, 10/25/49 25,353,011 4,482, 750
REMICs IFB Ser. 16-8, Class SA, 10, ((-1 x 1 Month US LIBOR)
+ 6.05%), 5.901%, 3/25/46 43,607, 848 7,395, 154
REMICs FRB Ser. 19-74, Class S, 10, ((-1 x 1 Month US LIBOR)
+ 6.00%), 5.851%, 12/25/49 60, 345, 105 9, 080, 427
REMICs IFB Ser. 19-71, Class CS, 10, ((-1 x 1 Month US LIBOR)
+ 6.00%), 5.851%, 11/25/49 10, 561, 172 2, 862, 395
REMICs IFB Ser. 19-57, Class LS, 10, ((-1 x 1 Month US LIBOR)
+ 6.00%), 5.851%, 10/25/49 41, 893, 499 6, 890, 864
REMICs Ser. 15-33, Class AI, I0, 5.00%, 6/25/45 18, 618, 995 3,218, 860
Interest Strip Ser. 409, Class €24, 10, 4.50% 4/25/42 8, 438, 849 1, 308, 615
REMICs Ser. 18-3, Class AI, 10, 4.50%, 12/25/47 18, 036, 676 2,504, 753
REMICs Ser. 17-87, Class IA, 10, 4.50%, 11/25/47 36, 250, 145 4,939, 082
REMICs Ser. 17-72, Class ID, 10, 4.50% 9/25/47 28, 843,916 3,980, 749
REMICs Ser. 15-3, Class BI, I0, 4.00% 3/25/44 2, 805, 523 91, 771
REMICs Ser. 12-124, Class UI, 10, 4.00% 11/25/42 7,751, 338 950, 461
REMICs Ser. 12-118, Class PI, 10, 4.00% 6/25/42 6, 939, 506 669, 437
REMICs Ser. 12-62, Class EI, 10, 4.00%, 4/25/41 3, 686, 426 207, 640
REMICs Ser. 12-22, Class CI, 10, 4.00%, 3/25/41 3,694, 177 233, 148
REMICs Ser. 17-12, 10, 3.50%, 3/25/47 8, 765, 273 639, 832
REMICs Ser. 15-10, Class AI, 10, 3.50% 8/25/43 7,467,491 488, 413
REMICs Ser. 13-18, Class IN, 10, 3.50%, 3/25/43 2,311, 050 262,411
REMICs Ser. 14-10, 10, 3.50%, 8/25/42 3,652, 154 294, 314
REMICs Ser. 12-128, Class QI, 10, 3.50%, 6/25/42 5, 008, 764 407, 109
REMICs Ser. 12-101, Class PI, 10, 3.50% 8/25/40 3,384,514 25, 330
REMICs Ser. 14-20, Class IA, 10, 3.50% 7/25/39 3,116,619 50, 474
REMICs Ser. 20-68, Class LI, I0, 3.00%, 10/25/50 71, 262, 052 9, 666, 555
REMICs Ser. 20-60, Class CI, I0, 3.00%, 9/25/50 115, 370, 021 17,097, 837
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Federal National Mortgage Association

REMICs Ser. 13-55, Class IK, 10, 3.00% 4/25/43 $2, 552, 968 $209, 566
REMICs Ser. 12-151, Class PI, 10, 3.00%, 1/25/43 3, 800, 143 342, 735
REMICs Ser. 12-144, Class KI, 10, 3.00%, 11/25/42 4,336, 903 233, 659
REMICs Ser. 13-35, Class IP, 10, 3.00% 6/25/42 1, 938, 698 91, 921
REMICs Ser. 13-55, Class PI, 10, 3.00% 5/25/42 2,925, 139 134, 052
REMICs Ser. 13-35, Class PI, 10, 3.00% 2/25/42 5, 045, 080 194, 180
REMICs Ser. 13-67, Class IP, 10, 3.00% 2/25/42 3, 455, 056 117, 099
REMICs Ser. 13-30, Class IP, 10, 3.00% 10/25/41 1,168, 313 33, 380
REMICs Ser. 13-23, Class LI, 10, 3.00% 6/25/41 1, 338, 435 44,199
REMICs Ser. 14-28, Class AI, 10, 3.00% 3/25/40 7, 833, 360 230, 567
REMICs FRB Ser. 01-50, Class B1, 10, 0.387% 10/25/41 " 225, 631 1,015
Trust FRB Ser. 05-W4, Class 1A, 10, 0.063% 8/25/45 " 65, 334 82
REMICs Ser. 03-34, Class P1, PO, zero %, 4/25/43 104, 142 86, 438
REMICs Ser. 07-64, Class LO, PO, zero %, 7/25/37 11, 644 11,436
REMICs Ser. 07-14, Class KO, PO, zero %, 3/25/37 71, 492 66, 487
REMICs Ser. 06-125, Class OX, PO, zero %, 1/25/37 7,339 6, 605
REMICs Ser. 06-84, Class OT, PO, zero %, 9/25/36 7,747 7,127
REMICs Ser. 06-46, Class 0C, PO, zero %, 6/25/36 7,082 6, 657

Government National Mortgage Association
IFB Ser. 10-9, Class YD, 10, ((-1 x 1 Month US LIBOR) + 6.80%),

6.654%, 1/16/40 13,912, 786 2,895, 153
FRB Ser. 20-112, Class MS, 10, ((-1 x 1 Month US LIBOR) + 6.30%)
6.149%, 8/20/50 49, 740, 294 11,517, 862
IFB Ser. 20-142, Class SB, 10, ((-1 x 1 Month US LIBOR) + 6.30%)
6.149%, 9/20/50 41, 369, 155 10,111, 201
IFB Ser. 18-91, Class SJ, 10, ((-1 x 1 Month US LIBOR) + 6.25%),
6.099%, 7/20/48 10, 774, 398 1, 735, 648
IFB Ser. 14-131, Class BS, 10, ((-1 x 1 Month US LIBOR) + 6.20%)
6.054%, 9/16/44 12, 233, 463 3, 546, 675
IFB Ser. 12-149, Class GS, 10, ((-1 x 1 Month US LIBOR) + 6.20%)
6.049%, 12/20/42 16, 125, 365 3, 315, 697
Ser. 09-79, Class IC, 10, 6.00% 8/20/39 7,094, 412 1, 090, 198
IFB Ser. 19-123, Class SL, 10, ((-1 x 1 Month US LIBOR) + 6.15%)
5.999%, 10/20/49 47,703, 079 6, 485, 172
IFB Ser. 18-168, Class KS, 10, ((-1 x 1 Month US LIBOR) + 6.15%)
5.999%, 12/20/48 38, 275, 259 7,221, 577
IFB Ser. 13-129, Class SN, 10, ((-1 x 1 Month US LIBOR) + 6.15%)
5.999%, 9/20/43 1,272, 694 257, 326
IFB Ser. 18-148, Class GS, 10, ((-1 x 1 Month US LIBOR) + 6.10%)
5.954%, 2/16/46 19, 819, 808 4, 050, 206
IFB Ser. 20-32, Class GS, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
5.949%, 3/20/50 42,670, 935 6,279, 216
IFB Ser. 20-11, Class SY, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
5.949%, 1/20/50 94, 195, 217 13, 750, 618
IFB Ser. 19-83, Class JS, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
5.949%, 7/20/49 33, 053, 497 4,846, 965
IFB Ser. 19-83, Class SW, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
5.949%, 7/20/49 35, 369, 510 5, 806, 966
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IFB Ser. 19-65, Class BS, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
5.949%, 5/20/49 $13, 579, 602 $2, 618, 826
IFB Ser. 19-20, Class SB, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
5.949%, 2/20/49 32, 596, 720 6, 381, 962
IFB Ser. 18-155, Class SE, 10, ((-1 x 1 Month US LIBOR) + 6.10%),
5.949%, 11/20/48 26, 686, 406 3, 678, 241
IFB Ser. 19-119, Class KS, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.904%, 9/16/49 26, 690, 484 6, 729, 363
IFB Ser. 20-15, Class CS, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 2/20/50 3,009, 227 335, 713
IFB Ser. 20-18, Class GS, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 2/20/50 98,916, 871 18, 009, 122
IFB Ser. 19-125, Class SG, 10, ((-1 x 1 Month US LIBOR) + 6.05%)
5.899%, 10/20/49 5, 459, 991 1, 540, 766
IFB Ser. 20-34, Class SQ, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 10/20/49 53, 131, 700 6, 759, 500
IFB Ser. 19-108, Class S, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 8/20/49 30, 881, 321 4,811, 310
IFB Ser. 19-99, Class KS, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 8/20/49 5,319, 663 696, 637
IFB Ser. 19-78, Class SJ, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 6/20/49 14, 207, 301 1,610, 938
IFB Ser. 19-44, Class SA, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 4/20/49 22,072, 190 2,984, 999
IFB Ser. 19-30, Class SH, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 3/20/49 34, 710, 243 5,711, 053
IFB Ser. 19-21, Class SJ, 10, ((-1 x 1 Month US LIBOR) + 6.05%),
5.899%, 2/20/49 21, 485, 376 3, 061, 666
FRB Ser. 20-47, Class SG, 10, ((-1 x 1 Month US LIBOR) + 6.00%)
5.849%, 2/20/49 72, 488, 410 13,710, 458
IFB Ser. 19-121, Class SD, 10, ((-1 x 1 Month US LIBOR) + 6.00%)
5.849%, 10/20/49 3,761, 135 1, 023, 025
IFB Ser. 10-31, Class SA, 10, ((-1 x 1 Month US LIBOR) + 5.75%),
5.599%, 3/20/40 20, 340, 172 3, 688, 283
Ser. 18-127, Class ID, 10, 5.00% 7/20/45 255, 641 31, 830
Ser. 15-69, 10, 5.00% 5/20/45 10, 264, 909 1, 825, 203
Ser. 14-180, 10, 5.00% 12/20/44 13, 486, 485 2,457,103
Ser. 14-76, 10, 5.00%, 5/20/44 3,630, 111 597, 319
Ser. 13-3, Class IT, 10, 5.00% 1/20/43 1,661, 486 294, 914
Ser. 11-116, Class IB, 10, 5.00% 10/20/40 18, 642 1, 608
Ser. 10-35, Class UI, 10, 5.00%, 3/20/40 1, 124, 620 198, 193
Ser. 10-9, Class UI, 10, 5.00%, 1/20/40 10, 088, 268 1, 863, 202
Ser. 09-121, Class UI, 10, 5.00%, 12/20/39 4, 754, 287 843, 506
Ser. 19-83, 10, 4.50% 6/20/49 28,351,918 3, 627, 061
Ser. 18-127, Class IB, 10, 4.50% 6/20/45 791, 041 66, 352
Ser. 15-13, Class BI, 10, 4.50%, 1/20/45 20, 635, 332 3, 394, 706
Ser. 14-108, Class IP, 10, 4.50% 12/20/42 2,510, 271 205, 340
Ser. 13-20, Class QI, 10, 4.50% 12/16/42 6, 398, 876 903, 573
Ser. 12-129, 10, 4.50% 11/16/42 3,816, 284 692, 007
Ser. 10-35, Class QI, 10, 4.50% 3/20/40 1,721, 891 267, 984
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Ser. 10-9, Class QI, 10, 4.50% 1/20/40 $1, 765, 212 $271, 490
Ser. 14-71, Class BI, 10, 4.50% 5/20/29 4,145,703 280, 498
Ser. 20-46, Class MI, 10, 4.00% 4/20/50 50, 263, 425 5, 056, 725
Ser. 15-149, Class KI, 10, 4.00% 10/20/45 10, 052, 160 1, 337, 440
Ser. 15-94, 10, 4.00%, 7/20/45 496, 305 86, 853
Ser. 15-99, Class LI, 10, 4.00% 7/20/45 1,377,632 96, 994
Ser. 15-53, Class MI, 10, 4.00% 4/16/45 11, 214, 203 2,018, 556
Ser. 14-2, Class IL, 10, 4.00% 1/16/44 3,610, 319 508, 012
Ser. 14-63, Class PI, 10, 4.00% 7/20/43 4,627,633 362, 214
Ser. 15-52, Class IE, 10, 4.00% 1/16/43 6, 310, 769 615, 029
Ser. 12-56, Class IB, 10, 4.00% 4/20/42 3, 622, 584 522, 438
Ser. 12-38, Class MI, 10, 4.00% 3/20/42 24, 177, 437 3, 968, 485
Ser. 12-50, Class PI, 10, 4.00% 12/20/41 7, 444, 256 647, 390
Ser. 14-4, Class IK, 10, 4.00%, 7/20/39 1,414,910 38,617
Ser. 11-71, Class IK, I0, 4.00% 4/16/39 2, 608, 085 71, 086
Ser. 14-133, Class AI, 10, 4.00% 10/20/36 3,723,907 78, 331
Ser. 19-158, Class PI, 10, 3.50%, 12/20/49 174,016, 724 19, 998, 002
Ser. 19-151, Class NI, 10, 3.50% 10/20/49 52,952, 896 4, 848, 203
Ser. 18-127, Class IE, 10, 3.50%, 1/20/46 3,342, 393 232,430
Ser. 15-69, Class XI, 10, 3.50% 5/20/45 7,521, 845 488, 920
Ser. 16-136, Class YI, 10, 3.50% 3/20/45 5, 364, 582 188, 623
Ser. 15-20, Class PI, 10, 3.50% 2/20/45 5, 644, 422 733,775
Ser. 15-24, Class IA, 10, 3.50% 2/20/45 5,247,775 498, 539
Ser. 13-100, Class MI, 10, 3.50%, 2/20/43 2,024, 651 126, 622
Ser. 13-37, Class JI, 10, 3.50% 1/20/43 1, 880, 206 161, 134
Ser. 12-145, 10, 3.50% 12/20/42 3,771,972 604, 406
Ser. 13-27, Class PI, 10, 3.50% 12/20/42 1, 284, 537 110, 393
Ser. 12-136, 10, 3.50% 11/20/42 9, 689, 047 1, 349, 745
Ser. 12-113, Class ID, I0, 3.50%, 9/20/42 13, 135, 037 2,156, 123
Ser. 18-127, Class IA, 10, 3.50% 4/20/42 9, 305, 634 602, 819
Ser. 15-36, Class GI, 10, 3.50% 6/16/41 4,576, 262 266, 796
Ser. 14-102, Class IG, 10, 3.50%, 3/16/41 3,617,472 222,033
Ser. 15-52, Class KI, 10, 3.50% 11/20/40 7,573, 257 492, 262
Ser. 15-26, Class AI, 10, 3.50% 5/20/39 12, 905, 758 483, 966
Ser. 15-87, Class AI, 10, 3.50% 12/20/38 4,404, 218 62, 364
Ser. 15-24, Class IC, 10, 3.50% 11/20/37 4,954, 690 222,961
Ser. 14-100, Class JI, 10, 3.50%, 7/16/29 7,821, 144 556, 787
Ser. 15-H04, Class AI, 10, 3.207% 12/20/64 25,106, 240 1, 856, 079
Ser. 19-H14, Class IB, 10, 3.163%, 8/20/69 26, 688, 435 2,844, 187
Ser. 20-H02, Class GI, 10, 3.139%, 1/20/70 33,953,610 3, 709, 092
Ser. 15-H25, Class CI, 10, 3.104%, 10/20/65 19, 504, 936 1, 628, 662
Ser. 19-H02, Class DI, 10, 3.10% 11/20/68 22, 290, 765 2,425,793
Ser. 16-H02, Class HI, 10, 3.042%, 1/20/66 39, 301, 859 3, 265, 984
Ser. 18-H20, Class BI, I0, 3.04%, 6/20/68 27,581, 024 2, 810, 644
Ser. 16-H04, Class KI, 10, 3.019%, 2/20/66 25,214, 979 1, 725, 890
Ser. 14-141, Class CI, 10, 3.00%, 3/20/40 2,688,613 73,937
Ser. 13-23, Class IK, I0, 3.00% 9/20/37 7,984, 567 419, 190
Ser. 14-46, Class KI, 10, 3.00% 6/20/36 1,702, 381 42, 560
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Ser. 14-30, Class KI, 10, 3.00% 2/16/29 $3,001, 168 $172, 567
Ser. 14-5, Class LI, 10, 3.00%, 1/16/29 3,259, 401 191, 653
Ser. 13-164, Class CI, 10, 3.00% 11/16/28 6, 219, 045 380, 606
Ser. 17-H18, Class CI, 10, 2.978%, 9/20/67 12, 889, 580 1, 628, 289
Ser. 15-H26, Class DI, 10, 2.837%, 10/20/65 17, 157, 657 1, 541, 804
Ser. 16-H24, Class JI, 10, 2.779%, 11/20/66 14, 404, 961 1, 546, 776
Ser. 17-H12, Class QI, 10, 2.664%, 5/20/67 20,511, 326 1,993, 701
Ser. 16-H23, Class NI, 10, 2.617%, 10/20/66 38, 443, 652 3,752,100
Ser. 18-H05, Class AI, 10, 2.531%, 2/20/68 19, 685, 903 2, 331, 549
Ser. 20-151, Class MI, I0, 2.50%, 10/20/50 41, 377, 000 5, 029, 788
FRB Ser. 15-H16, Class XI, 10, 2.446%, 7/20/65 19, 002, 035 1,877,401
Ser. 18-H02, Class EI, 10, 2.371%, 1/20/68 15, 536, 780 1, 820, 716
Ser. 16-H27, Class BI, 10, 2.307%, 12/20/66 11, 213, 818 1,084,914
Ser. 17-H08, Class NI, 10, 2.291%, 3/20/67 13, 060, 470 1, 201, 563
Ser. 17-H10, Class MI, I0, 2.206%, 4/20/67 17, 266, 405 1, 365, 773
Ser. 16-H11, Class HI, 10, 2.102%, 1/20/66 32, 799, 603 2,307, 190
Ser. 15-H15, Class JI, I0, 1.97%, 6/20/65 16, 437, 722 1, 458, 026
Ser. 17-H23, Class BI, 10, 1.905%, 11/20/67 18, 557, 252 1,697, 989
Ser. 15-H12, Class AI, 10, 1.875%, 5/20/65 24,458, 734 1, 725, 980
Ser. 15-H20, Class AI, 10, 1.841%, 8/20/65 22,299, 932 1, 801, 835
Ser. 17-H14, Class EI, 10, 1.826%, 6/20/67 21, 186, 375 1, 598, 406
Ser. 15-H10, Class CI, 10, 1.816%, 4/20/65 24,148, 885 1, 807, 834
Ser. 15-H12, Class GI, 10, 1.815%, 5/20/65 28, 645, 522 2, 283,048
Ser. 15-H12, Class EI, 10, 1.718%, 4/20/65 22,561, 944 1,716, 964
Ser. 15-H09, Class BI, 10, 1.701%, 3/20/65 25, 706, 297 1, 846, 046
Ser. 15-H01, Class CI, 10, 1.632%, 12/20/64 18, 827, 290 776, 193
Ser. 15-H25, Class AI, 10, 1.631%, 9/20/65 19, 414, 140 1, 378, 404
Ser. 15-H17, Class CI, 10, 1.599%, 6/20/65 21,492, 502 877, 410
Ser. 15-H14, Class BI, 10, 1.576%, 5/20/65 1,871, 426 76, 141
Ser. 15-H28, Class DI, 10, 1.56%, 8/20/65 20, 928, 245 1, 409, 413
Ser. 18-H17, Class GI, 10, 1.494%, 10/20/68 25,615, 797 2, 650, 082
Ser. 14-H11, Class GI, 10, 1.486%, 6/20/64 39, 852, 477 2,670, 395
Ser. 14-H07, Class BI, 10, 1.483%, 5/20/64 33,023, 284 2,378,073
Ser. 10-H19, Class GI, 10, 1.422%, 8/20/60 21,911, 026 1, 196, 035
IFB Ser. 11-70, Class YI, 10, ((-1 x 1 Month US LIBOR) + 5.00%),
0.15%, 12/20/40 7,003, 328 21, 549
Ser. 10-151, Class KO, PO, zero %, 6/16/37 150, 410 139, 758
Ser. 06-36, Class 0D, PO, zero %, 7/16/36 9, 367 8, 430
538, 076, 289
EERE—S—TRH (12.4%
Banc of America Commercial Mortgage Trust
FRB Ser. 15-UBS7, Class B, 4.36% 9/15/48 " 7,611, 000 7,972, 755
FRB Ser. 07-1, Class XW, 10, 0.425% 1/15/49 " 195, 312 3
Bank
FRB Ser. 20-BN26, Class XA, 10, 1.357% 3/15/63 " 35, 365, 466 3, 288, 988
FRB Ser. 18-BN13, Class XA, I0, 0.508% 8/15/61 " 201, 732, 263 5,570, 570
BBCMS Mortgage Trust
FRB Ser. 20-C7, Class B, 3.152%, 4/15/53 " 4, 000, 000 4,112, 096
FRB Ser. 20-C7, Class XA, 10, 1.632% 4/15/53 " 53,238, 721 5, 831, 983
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Bear Stearns Commercial Mortgage Securities Trust FRB
Ser. 07-T26, Class AJ, 5.432%, 1/12/45" $4, 551, 000 $3, 595, 290
Bear Stearns Commercial Mortgage Securities Trust 144A
FRB Ser. 06-PW1l, Class B, 5.518%, 3/11/39 (In default) T 1, 130, 637 802, 752
FRB Ser. 06-PW14, Class X1, 10, 0.555% 12/11/38 " 210, 328 2, 166
CD Commercial Mortgage Trust 144A FRB Ser. 07-CD4, Class XW, I0,
1.296%, 12/11/49 " 29, 120 98
CFCRE Commercial Mortgage Trust 144A
FRB Ser. 11-C2, Class D, 5.739% 12/15/47 " 601, 000 601, 000
FRB Ser. 11-C2, Class E, 5.739%, 12/15/47 " 3, 258, 000 3, 035, 090
Citigroup Commercial Mortgage Trust
FRB Ser. 14-GC19, Class XA, 10, 1.141% 3/10/47 " 65, 291, 230 2,078, 220
FRB Ser. 13-GC17, Class XA, 10, 1.029% 11/10/46 " 29,616, 217 772,107
Citigroup Commercial Mortgage Trust 144A FRB Ser. 06-CH
Class XC, 10, 0.517% 10/15/49 " 6, 858, 637 129
COMM Mortgage Trust
FRB Ser. 12-CR1, Class C, 5.319% 5/15/45 " 4, 003, 000 3, 080, 172
FRB Ser. 14-CR18, Class C, 4.795%, 7/15/47 " 2, 758, 000 2,711,497
FRB Ser. 14-CR17, Class C, 4.783% 5/10/47 " 3, 406, 000 3, 340, 353
Ser. 13-CR11, Class AM, 4.715% 8/10/50 " 949, 000 1, 042, 382
FRB Ser. 18-COR3, Class C, 4.561%, 5/10/51 " 11, 276, 000 11, 323, 364
FRB Ser. 17-COR2, Class C, 4.561% 9/10/50 " 5, 288, 000 5, 115, 593
Ser. 14-LC17, Class B, 4.49%, 10/10/47 " 2, 308, 000 2,475, 786
FRB Ser. 14-UBS6, Class C, 4.446%, 12/10/47 " 504, 000 479, 051
FRB Ser. 13-LC13, Class XA, 10, 1.114% 8/10/46 " 33, 795,571 873, 720
FRB Ser. 14-UBS4, Class XA, 10, 1.103%, 8/10/47 " 26,670,511 853, 086
FRB Ser. 14-LC15, Class XA, 10, 1.089% 4/10/47 " 74, 189, 305 2,218, 260
FRB Ser. 14-CR18, Class XA, 10, 1.06%, 7/15/47 " 20, 056, 019 620, 734
FRB Ser. 14-CR19, Class XA, 10, 0.977% 8/10/47 " 22,379,072 649, 441
FRB Ser. 14-CR17, Class XA, 10, 0.969%, 5/10/47 " 40, 250, 170 1, 150, 632
FRB Ser. 15-CR23, Class XA, 10, 0.893% 5/10/48 " 31, 885, 750 1, 018, 285
FRB Ser. 14-UBS6, Class XA, 10, 0.888%, 12/10/47 " 49, 166, 946 1, 350, 469
FRB Ser. 14-LC17, Class XA, 10, 0.724%, 10/10/47 " 20, 292, 834 460, 546
FRB Ser. 19-GC44, Class XA, 10, 0.654% 8/15/57 " 90, 856, 207 3, 930, 449
COMM Mortgage Trust 144A
FRB Ser. 12-CRl1, Class D, 5.319% 5/15/45 " 1, 651, 000 925, 540
FRB Ser. 13-CR13, Class E, 4.886% 11/10/46 " 1, 524, 000 930, 687
FRB Ser. 14-CR17, Class D, 4.847%, 5/10/47 " 4,337,000 3,480, 117
FRB Ser. 14-CR19, Class D, 4.711% 8/10/47 " 2, 364, 000 2,063,419
Ser. 12-LC4, Class E, 4.25%, 12/10/44 1, 918, 000 1, 125, 331
FRB Ser. 13-CR6, Class D, 4.09% 3/10/46 " 1, 683, 000 1, 381, 466
Ser. 13-LC6, Class E, 3.50% 1/10/46 3, 735, 000 2,904, 612
Ser. 15-LC19, Class D, 2.867%, 2/10/48 5, 800, 000 5, 166, 083
FRB Ser. 12-LC4, Class XA, 10, 2.098% 12/10/44 " 19, 219, 775 304, 211
Credit Suisse Commercial Mortgage Trust 144A
FRB Ser. 08-Cl, Class AJ, 5.803% 2/15/41 " 9, 821, 289 5, 469, 476
FRB Ser. 07-C4, Class C, 5.719%, 9/15/39 " 75, 873 75, 804
FRB Ser. 07-C2, Class AX, 10, 0.014%, 1/15/49 " 6, 530, 220 7
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Credit Suisse First Boston Mortgage Securities Corp. 144A FRB
Ser. 03-C3, Class AX, 10, 2.173% 5/15/38 " $361, 850 $7,092
CSAIL Commercial Mortgage Trust
FRB Ser. 15-C4, Class B, 4.315% 11/15/48 " 11,011, 000 11, 915, 975
FRB Ser. 15-Cl, Class C, 4.268%, 4/15/50 " 3, 716, 000 3, 459, 027
FRB Ser. 19-C17, Class XA, 10, 1.366%, 9/15/52 " 60, 707, 736 5, 607, 355
CSAIL Commercial Mortgage Trust 144A FRB Ser. 15-Cl1, Class D,
3.768%, 4/15/50 " 4,076, 000 2, 698, 359
CSMC Trust FRB Ser. 16-NXSR, Class XA, 10, 0.762% 12/15/49 " 126, 636, 693 4, 062, 047
DBUBS Mortgage Trust 144A
FRB Ser. 11-LC2A, Class C, 5.487%, 7/10/44 " 5,407, 538 5,410, 242
FRB Ser. 11-LC3A, Class D, 5.335% 8/10/44 " 1, 982, 500 1, 847, 266
Federal Home Loan Mortgage Corporation
Multiclass Certificates Ser. 20-RR02, Class DX, I0
1.816%, 9/27/28 " 56, 223, 000 6, 714, 730
Multifamily Structured Pass—Through Certificates FRB Ser. K110
Class X1, 10, 1.698% 4/25/30 " 38, 383, 155 5, 160, 396
Multifamily Structured Pass-Through Certificates FRB Ser. K105
Class X1, 10, 1.523% 1/25/30 " 112,024, 077 13, 386, 541
Multifamily Structured Pass—Through Certificates FRB Ser. K104
Class X1, 10, 1.127% 1/25/30 " 56, 846, 665 5,010, 727
Multifamily Structured Pass—Through Certificates FRB Ser. KGO2,
Class X1, 10, 1.018% 8/25/29 " 106, 775, 000 7,460, 124
Multifamily Structured Pass—Through Certificates FRB Ser. K100,
Class X1, 10, 0.65% 9/25/29 " 46, 567, 992 2, 448, 545
FREMF Mortgage Trust 144A
FRB Ser. 19-KF66, Class B, (1 Month US LIBOR + 2.40%),
2.548%, 7/25/29 9, 555, 952 9, 302, 634
FRB Ser. 19-KF71, Class B, (1 Month US LIBOR + 2.30%),
2.448%, 10/25/29 7,499, 857 6, 970, 607
FRB Ser. 18-KF43, Class B, (1 Month US LIBOR + 2.15%),
2.298%, 1/25/28 4, 030, 234 3,772, 142
GE Commercial Mortgage Corp. Trust 144A FRB Ser. 07-Cl,
Class XC, 10, 0.068% 12/10/49 " 10, 547, 401 672
GS Mortgage Securities Corp., II FRB Ser. 13-GC10, Class XA,
1.491%, 2/10/46 " 59, 356, 494 1,763,018
GS Mortgage Securities Corp., II 144A Ser. 13-GC10, Class C,
4.285%, 2/10/46 " 12, 605, 000 12,663, 114
GS Mortgage Securities Trust
FRB Ser. 14-GC18, Class C, 4.989%, 1/10/47 " 5, 144, 000 4, 218, 080
FRB Ser. 14-GC22, Class C, 4.692% 6/10/47 " 4, 081, 000 3, 881, 390
FRB Ser. 13-GC12, Class XA, 10, 1.409%, 6/10/46 " 29,779, 541 845, 858
FRB Ser. 14-GC18, Class XA, 10, 1.007% 1/10/47 " 38,574,716 972, 083
FRB Ser. 14-GC22, Class XA, 10, 0.981%, 6/10/47 " 60, 602, 232 1, 563, 538
GS Mortgage Securities Trust 144A Ser. 12-GCJ9, Class C,
4.448%, 11/10/45 " 4, 579, 000 4, 606, 909
JPMBB Commercial Mortgage Securities Trust
FRB Ser. 13-C15, Class C, 5.198%, 11/15/45 " 7,601, 000 7, 255, 725
Ser. 13-C17, Class AS, 4.458%, 1/15/47 5, 595, 000 5, 914, 905
FRB Ser. 13-C12, Class C, 4.099% 7/15/45 " 4,891, 000 4,781, 265
FRB Ser. 14-C25, Class XA, 10, 0.849%, 11/15/47 " 27,226,415 769, 010
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JPMBB Commercial Mortgage Securities Trust 144A
FRB Ser. 13-Cl4, Class E, 4.702% 8/15/46 " $4, 371, 000 $2,992, 373
FRB Ser. Cl4, Class D, 4.702%, 8/15/46 " 5, 853, 000 4, 289, 485
FRB Ser. 14-C25, Class D, 3.95% 11/15/47 " 5,070, 000 3,512,405
Ser. 14-C25, Class E, 3.332% 11/15/47 " 4, 818, 000 2,245,501
JPMDB Commercial Mortgage Securities Trust
FRB Ser. 19-COR6, Class XA, 10, 0.944%, 11/13/52 " 69, 502, 391 4, 865, 167
FRB Ser. 17-C5, Class XA, 10, 0.934%, 3/15/50 " 162, 480, 361 7, 846, 245
JPMorgan Chase Commercial Mortgage Securities Trust
Ser. 06-LDP9, Class AMS, 5.337%, 5/15/47 3, bbb, 666 3,173,095
Ser. 13-LCl11, Class B, 3.499%, 4/15/46 4,970, 000 4,768, 325
FRB Ser. 16-JP2, Class XA, 10, 1.797% 8/15/49 " 17,337, 471 1, 443, 882
FRB Ser. 12-LC9, Class XA, 10, 1.494%, 12/15/47 " 27,478, 927 670, 395
FRB Ser. 13-LCl1, Class XA, 10, 1.249% 4/15/46 " 37,679, 467 934, 816
FRB Ser. 13-C10, Class XA, 10, 0.966%, 12/15/47 " 63, 643, 554 1, 139, 220
FRB Ser. 13-C16, Class XA, 10, 0.926% 12/15/46 " 42, 354, 509 982, 231
FRB Ser. 06-LDP8, Class X, 10, 0.288%, 5/15/45 " 392, 991 3
FRB Ser. 07-LDPX, Class X, 10, 0.052%, 1/15/49 " 3,239,123 32
JPMorgan Chase Commercial Mortgage Securities Trust 144A
FRB Ser. 11-C3, Class D, 5.707% 2/15/46 " 1, 986, 000 1, 059, 792
FRB Ser. 11-C3, Class F, 5.707% 2/15/46 " 4, 436, 000 1,078, 142
FRB Ser. 11-C4, Class C, 5.343% 7/15/46 " 5, 608, 000 5, 545, 815
FRB Ser. 12-C6, Class E, 5.152%, 5/15/45 " 4,317,000 2,115, 330
FRB Ser. 12-C8, Class D, 4.67% 10/15/45 " 3, 906, 000 3, 207, 556
FRB Ser. 12-C8, Class C, 4.622%, 10/15/45 " 6, 475, 000 5, 265, 054
FRB Ser. 12-LC9, Class D, 4.418%, 12/15/47 " 621, 000 582, 848
FRB Ser. 13-LCl1, Class E, 3.25% 4/15/46 " 2, 038, 000 1,237,861
FRB Ser. 05-CB12, Class X1, 10, 0.32%, 9/12/37 " 40, 341 235
LB-UBS Commercial Mortgage Trust FRB Ser. 07-C2, Class XW,
0.165%, 2/15/40 " 132, 502 14
LB-UBS Commercial Mortgage Trust 144A
FRB Ser. 07-C2, Class XCL, 10, 0.165%, 2/15/40 " 2,934, 970 320
FRB Ser. 05-C5, Class XCL, 10, 0.007%, 9/15/40 " 357, 092 4
Mezz Cap Commercial Mortgage Trust 144A FRB Ser. 06-C4,
Class X, 10, 6.111%, 7/15/45" 47, 185 —
Morgan Stanley Bank of America Merrill Lynch Trust
FRB Ser. 14-Cl4, Class C, 4.942% 2/15/47 " 4, 565, 000 4,811, 791
FRB Ser. 13-C7, Class XA, 10, 1.332% 2/15/46 " 49, 515, 236 1,107, 854
FRB Ser. 15-C26, Class XA, 10, 1.023% 10/15/48 " 37, 287, 893 1, 437,535
FRB Ser. 13-C12, Class XA, 10, 0.591%, 10/15/46 " 107, 322, 157 1,516, 580
Morgan Stanley Bank of America Merrill Lynch Trust 144A
FRB Ser. 13-Cl1, Class D, 4.352% 8/15/46 " 3, 329, 000 757, 348
FRB Ser. 13-Cl1, Class F, 4.352%, 8/15/46 " 6,212, 000 1,925, 720
FRB Ser. 13-C10, Class E, 4.082% 7/15/46 " 5,447, 000 3,823, 391
FRB Ser. 13-C10, Class F, 4.082% 7/15/46 " 2, 331, 000 1,007, 113
Ser. 14-C17, Class E, 3.50%, 8/15/47 2, 709, 000 1, 568, 373
Morgan Stanley Capital I Trust
FRB Ser. 16-BNK2, Class XA, 10, 1.053%, 11/15/49 " 27,120, 285 1, 201, 949
FRB Ser. 18-H4, Class XA, 10, 0.861% 12/15/51 " 57, 053, 262 3,177,302
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Morgan Stanley Capital I Trust
FRB Ser. 18-H3, Class XA, 10, 0.83% 7/15/51 " $60, 406, 724 $2, 942, 659
FRB Ser. 16-UB12, Class XA, 10, 0.753% 12/15/49 " 76, 627, 012 2,432, 371
Morgan Stanley Capital I Trust 144A
FRB Ser. 11-Cl, Class D, 5.516%, 9/15/47 " 9, 664, 000 9,677, 443
Ser. 12-C4, Class C, 5.419%, 3/15/45 " 4, 345, 000 3,815,014
FRB Ser. 12-C4, Class E, 5.419%, 3/15/45 " 1, 406, 000 703, 000
FRB Ser. 11-C3, Class B, 5.244%, 7/15/49 " 12, 125, 000 12, 323, 452
Multifamily Connecticut Avenue Securities Trust 144A
FRB Ser. 20-01, Class M10, 3.899% 3/25/50 6, 355, 000 6,019, 666
FRB Ser. 19-01, Class M10, 3.399%, 10/15/49 14, 595, 000 13, 390, 913
TIAA Real Estate CDO, Ltd. 144A Ser. 03-1A, Class E, 8.00%,
12/28/38 (In default) T 1,661, 295 47, 064
UBS Commercial Mortgage Trust
Ser. 12-Cl, Class B, 4.822%, 5/10/45 5, 319, 000 5,407, 337
FRB Ser. 17-C7, Class XA, 10, 1.036%, 12/15/50 " 72, 820, 467 3,915, 768
FRB Ser. 18-C12, Class XA, 10, 0.821%, 8/15/51 " 128, 059, 011 6, 699, 983
UBS Commercial Mortgage Trust 144A
FRB Ser. 12-Cl, Class C, 5.569%, 5/10/45 " 3,072, 000 2,852, 718
FRB Ser. 12-Cl, Class D, 5.569%, 5/10/45 " 5, 180, 000 3, 508, 881
FRB Ser. 12-C1, Class XA, 10, 2.062%, 5/10/45 " 11, 192, 493 214, 131
UBS-Barclays Commercial Mortgage Trust 144A
FRB Ser. 12-C3, Class C, 5.03% 8/10/49 " 12, 283, 000 11, 885, 350
Ser. 12-C2, Class F, 5.00% 5/10/63 " 2, 565, 000 459, 333
Ser. 13-C6, Class B, 3.875%, 4/10/46 " 4, 129, 000 4,001, 604
FRB Ser. 12-C4, Class C4, 3.718%, 12/10/45 " 6, 845, 000 6,921, 589
Ser. 13-C6, Class E, 3.50% 4/10/46 1, 457, 000 1, 007, 686
FRB Ser. 12-C4, Class XA, 10, 1.605%, 12/10/45 " 41,516, 215 1,002, 513
UBS-Citigroup Commercial Mortgage Trust 144A FRB Ser. 11-Cl,
Class D, 6.05%, 1/10/45 " 5, 657, 000 4, 906, 652
Wachovia Bank Commercial Mortgage Trust FRB Ser. 06-C29, 10,
0.266%, 11/15/48 " 4, 470, 227 134
Wachovia Bank Commercial Mortgage Trust 144A FRB Ser. 05-C21,
Class E, 5.099%, 10/15/44 " 3,415, 061 3,107, 706
Wells Fargo Commercial Mortgage Trust
FRB Ser. 18-C46, Class C, 4.979%, 8/15/51 " 4,603, 000 4,574, 097
FRB Ser. 19-C50, Class XA, 10, 1.42%, 5/15/52 " 121, 133, 017 11,477, 184
FRB Ser. 17-C41, Class XA, 10, 1.211% 11/15/50 " 83, 384, 955 5,276, 157
FRB Ser. 14-1C16, Class XA, 10, 1.09% 8/15/50 " 65, 059, 615 2, 056, 964
WF-RBS Commercial Mortgage Trust
FRB Ser. 13-C12, Class C, 4.319%, 3/15/48 " 3,931, 000 3,909, 055
FRB Ser. 14-C22, Class XA, 10, 0.806%, 9/15/57 " 32, 685, 217 799, 350
FRB Ser. 13-Cl4, Class XA, 10, 0.72% 6/15/46 " 92, 231, 021 1,272, 834
FRB Ser. 14-C23, Class XA, 10, 0.565%, 10/15/57 " 61, 498, 458 1, 169, 552
WF-RBS Commercial Mortgage Trust 144A
Ser. 11-C4, Class E, 5.221%, 6/15/44 " 1,776, 768 993, 618
FRB Ser. 11-C4, Class C, 5.221%, 6/15/44 " 6, 732, 000 6, 649, 087
Ser. 11-C4, Class F, 5.00% 6/15/44 " 6, 151, 000 3,470, 314
Ser. 11-C3, Class E, 5.00% 3/15/44 " 1,601, 000 610, 525
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WF-RBS Commercial Mortgage Trust 144A
FRB Ser. 12-C7, Class D, 4.81% 6/15/45 " $4, 142, 000 $2, 298, 321
FRB Ser. 12-C10, Class D, 4.428%, 12/15/45" 1, 834, 000 660, 269
FRB Ser. 12-C10, Class E, 4.428%, 12/15/45 " 3, 645, 000 714, 395
FRB Ser. 12-C9, Class XA, 10, 1.881%, 11/15/45 " 50, 669, 040 1, 422, 604
FRB Ser. 11-C5, Class XA, 10, 1.674% 11/15/44 " 28,571, 463 2217, 457
FRB Ser. 12-C10, Class XA, 10, 1.526%, 12/15/45 " 38, 985, 308 948, 162
FRB Ser. 13—Cl1, Class XA, 10, 1.175% 3/15/45" 21, 595, 423 467, 362
486, 184, 572
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Arroyo Mortgage Trust 144A
Ser. 19-3, Class M1, 4.204% 10/25/48 " 3, 050, 000 3,138, 582
Ser. 20-1, Class A3, 3.328%, 3/25/55 3, 000, 000 3, 045, 423
BCAP, LLC Trust 144A FRB Ser. 15-RR5, Class 2A2, 2.09% 1/26/46 " 3, 136, 407 3,364,110
Bellemeade Re, Ltd. 144A
FRB Ser. 20-2A, Class MIC, (1 Month US LIBOR + 4.00%), 4.149%,
8/26/30 (Bermuda) 2, 026, 000 2, 060, 847
FRB Ser. 17-1, Class M2, (1 Month US LIBOR + 3.35%), 3.499%,
10/25/27 (Bermuda) 9, 434, 220 9,294,718
FRB Ser. 19-4A, Class MIC, (1 Month US LIBOR + 2.50%), 2.649%,
10/25/29 (Bermuda) 6, 026, 000 5, 863, 521
FRB Ser. 18-2A, Class MIC, (1 Month US LIBOR + 1.60%), 1.749%,
8/25/28 (Bermuda) 1, 047, 766 1, 035, 291
BRAVO Residential Funding Trust 144A Ser. 20-RPL1, Class MI,
3. 25%, 5/26/59 " 5, 430, 000 5, 712, 360
Bunker Hill Loan Depositary Trust 144A FRB Ser. 20-1, Class A3
3.395%, 2/25/55 " 2, 100, 000 2,102, 507
Chevy Chase Funding, LLC Mortgage—Backed Certificates
144A FRB Ser. 04-3A, Class A2, (1 Month US LIBOR + 0.30%)
0.449%, 8/25/35 1,193, 845 1,152, 538
COLT Mortgage Loan Trust 144A Ser. 20-2, Class A2
3.094%, 3/25/65 " 3, 490, 000 3,624, 714
Countrywide Alternative Loan Trust FRB Ser. 07-0A6, Class AlA,
(1 Month US LIBOR + 0.14%), 0.289%, 6/25/37 2, 651, 056 2,523,275
Credit Suisse Mortgage Trust 144A FRB Ser. 20-RPL3, Class Al,
2.691%, 3/25/60 " 2, 240, 000 2, 239, 967
Deephaven Residential Mortgage Trust 144A Ser. 20-2, Class A2,
2.594%, 5/25/65 4, 250, 000 4, 363, 900
Eagle Re, Ltd. 144A
FRB Ser. 18-1, Class M2, (1 Month US LIBOR + 3.00%)
3.149%, 11/25/28 1, 210, 000 1, 159, 928
FRB Ser. 18-1, Class M1, (1 Month US LIBOR + 1.70%), 1.849%,
11/25/28 (Bermuda) 1, 755, 056 1,728,874
Ellington Financial Mortgage Trust 144A FRB Ser. 20-1, Class A2,
3.353%, 5/25/65 " 2, 621, 000 2, 654, 436
Federal Home Loan Mortgage Corporation
Structured Agency Credit Risk Debt FRN Ser. 16-HQA1, Class M3
(1 Month US LIBOR + 6.35%), 6.499%, 9/25/28 8, 940, 509 9, 458, 323
Structured Agency Credit Risk Debt FRN Ser. 17-DNA2, Class BI,
(1 Month US LIBOR + 5.15%), 5.299%, 10/25/29 2, 692, 000 2,778,122
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Federal Home Loan Mortgage Corporation
Structured Agency Credit Risk Debt FRN Ser. 16-HQA2, Class M3,
(1 Month US LIBOR + 5.15%), 5.299%, 11/25/28 $6, 338, 721 $6, 599, 154
Structured Agency Credit Risk Debt FRN Ser. 16-DNA3, Class M3,
(1 Month US LIBOR + 5.00%), 5.149%, 12/25/28 4, 450, 069 4, 657,570
Structured Agency Credit Risk Debt FRN Ser. 15-HQA2, Class M3,
(1 Month US LIBOR + 4.80%), 4.949%, 5/25/28 1, 692, 458 1,734,778
Structured Agency Credit Risk Debt FRN Ser. 15-DNA3, Class M3,
(1 Month US LIBOR + 4.70%), 4.849%, 4/25/28 4, 697, 287 4, 892, 388
Structured Agency Credit Risk Debt FRN Ser. 16-DNA2, Class M3
(1 Month US LIBOR + 4.65%), 4.799%, 10/25/28 4, 554,601 4,730, 848
Seasoned Credit Risk Transfer Trust Ser. 19-3, Class M,
4.75%, 10/25/58 " 4, 560, 000 4, 652, 854
Structured Agency Credit Risk Debt FRN Ser. 14-DN4, Class M3
(1 Month US LIBOR + 4.55%), 4.699%, 10/25/24 2,821, 384 2, 867, 965
Structured Agency Credit Risk Debt FRN Ser. 15-DN1, Class M3
(1 Month US LIBOR + 4.15%), 4.299%, 1/25/25 2,001, 066 2,021, 803
Structured Agency Credit Risk Debt FRN Ser. 16-HQA3, Class M3,
(1 Month US LIBOR + 3.85%), 3.999% 3/25/29 5, 825, 000 6, 021, 355
Structured Agency Credit Risk Debt FRN Ser. 14-HQ2, Class M3
(1 Month US LIBOR + 3.75%), 3.899% 9/25/24 2, 088, 000 2,130, 211
Structured Agency Credit Risk Debt FRN Ser. 14-DN2, Class M3
(1 Month US LIBOR + 3.60%), 3.749%, 4/25/24 2, 330, 769 2, 190, 684
Structured Agency Credit Risk Debt FRN Ser. 17-HQA1l, Class M2
(1 Month US LIBOR + 3.55%), 3.699%, 8/25/29 3, 252, 290 3,306,118
Structured Agency Credit Risk Debt FRN Ser. 17-DNA2, Class M2,
(1 Month US LIBOR + 3.45%), 3.599%, 10/25/29 1, 000, 000 1, 025, 877
Structured Agency Credit Risk Debt FRN Ser. 17-DNA1, Class M2,
(1 Month US LIBOR + 3.25%), 3.399%, 7/25/29 1, 664, 371 1, 699, 833
Structured Agency Credit Risk Debt FRN Ser. 17-HQA2, Class M2,
(1 Month US LIBOR + 2.65%), 2.799%, 12/25/29 1,924, 070 1,908, 784
Structured Agency Credit Risk Debt FRN Ser. 18-HQA1l, Class M2,
(1 Month US LIBOR + 2.30%), 2.449%, 9/25/30 4, 665, 175 4,564, 472
Structured Agency Credit Risk Debt FRN Ser. 18-DNAl, Class M2
(1 Month US LIBOR + 1.80%), 1.949%, 7/25/30 5, 375,024 5,251, 565
Federal Home Loan Mortgage Corporation 144A
Structured Agency Credit Risk Trust FRB Ser. 19-DNA1, Class BI,
(1 Month US LIBOR + 4.65%), 4.799% 1/25/49 9, 184, 210 8,907,977
Seasoned Credit Risk Transfer Trust Ser. 19-2, Class M,
4.75%, 8/25/58 " 3,279, 000 3, 289, 448
Seasoned Credit Risk Transfer Trust Ser. 19-4, Class M,
4.50%, 2/25/59 " 2, 474, 000 2,462, 207
Structured Agency Credit Risk Trust FRB Ser. 19-DNA2, Class BI,
(1 Month US LIBOR + 4.35%), 4.499%, 3/25/49 700, 000 671,994
Structured Agency Credit Risk Trust FRB Ser. 18-DNA3, Class BI,
(1 Month US LIBOR + 3.90%), 4.049%, 9/25/48 1, 280, 000 1, 190, 549
Structured Agency Credit Risk Trust FRB Ser. 18-DNA2, Class BI,
(1 Month US LIBOR + 3.70%), 3.849%, 12/25/30 7, 040, 000 6, 566, 939
Structured Agency Credit Risk Trust REMICs FRB Ser. 20-HQA3
Class M2, (1 Month US LIBOR + 3.60%), 3.749%, 7/25/50 7,957, 000 8, 040, 612
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Federal Home Loan Mortgage Corporation 144A

Structured Agency Credit Risk Trust REMICs FRB Ser. 20-HQA4

Class M2, (1 Month US LIBOR + 3.15%), 3.299%, 9/25/50 $800, 000 $804, 500

Structured Agency Credit Risk Trust REMICs FRB Ser. 20-HQA2

Class M2, (1 Month US LIBOR + 3.10%), 3.249%, 3/25/50 7,646, 000 7, 524, 566

Structured Agency Credit Risk Trust FRB Ser. 19-DNA4, Class BI,

(1 Month US LIBOR + 2.70%), 2.849%, 10/25/49 1, 500, 000 1,373, 863

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

(1 Month US LIBOR + 2.65%), 2.799%, 1/25/49 4, 296, 033 4,226,727

Structured Agency Credit Risk Trust REMICs FRB Ser. 20-DNA2

Class B1, (1 Month US LIBOR + 2.50%), 2.649%, 2/25/50 5, 000, 000 4, 343, 505

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

(1 Month US LIBOR + 2.45%), 2.599%, 3/25/49 12, 055, 062 11, 866, 702

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

(1 Month US LIBOR + 2.35%), 2.499%, 2/25/49 2,517,794 2,473,007

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

(1 Month US LIBOR + 2.30%), 2.449%, 10/25/48 3,917, 300 3,807, 130

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

(1 Month US LIBOR + 2.15%), 2.299%, 12/25/30 5,121, 000 4,999, 092

Structured Agency Credit Risk Trust FRB Ser. 19-DNA3, Class M2

(1 Month US LIBOR + 2.05%), 2.199%, 7/25/49 9, 108, 879 8, 898, 236

Structured Agency Credit Risk Trust REMICs FRB Ser. 20-HQAIL,

Class M2, (1 Month US LIBOR + 1.90%), 2.049%, 1/25/50 5, 990, 000 5, 868, 389

Structured Agency Credit Risk Trust REMICs FRB Ser. 20-DNA2

Class M2, (1 Month US LIBOR + 1.85%), 1.999%, 2/25/50 2, 600, 000 2, 536, 625
Federal National Mortgage Association

Connecticut Avenue Securities FRB Ser. 16-C01, Class 1M2

(1 Month US LIBOR + 6.75%), 6.899%, 8/25/28 1, 182, 450 1, 255, 246

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

(1 Month US LIBOR + 6.00%), 6.149%, 9/25/28 5,022, 537 5, 278, 881

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

(1 Month US LIBOR + 5.90%), 6.049%, 10/25/28 4,973, 163 5, 241, 042

Connecticut Avenue Securities FRB Ser. 15-C04, Class IM2,

(1 Month US LIBOR + 5.70%), 5.849%, 4/25/28 905, 497 958, 692

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

(1 Month US LIBOR + 5.30%), 5.449%, 10/25/28 6, 400, 512 6, 748, 536

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

(1 Month US LIBOR + 4.85%), 4.999%, 10/25/29 997, 000 1,007, 148

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

(1 Month US LIBOR + 4.45%), 4.599%, 1/25/29 1,303,517 1, 345,938

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

(1 Month US LIBOR + 4.35%), 4.499%, 5/25/29 145, 828 150, 577

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

(1 Month US LIBOR + 4.25%), 4.399%, 1/25/31 5, 684, 000 5, 287,010

Connecticut Avenue Securities FRB Ser. 16-C06, Class IM2,

(1 Month US LIBOR + 4.25%), 4.399%, 4/25/29 1, 498, 578 1, 548, 177

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

(1 Month US LIBOR + 4.25%), 4.399%, 1/25/29 330, 988 341, 666

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

(1 Month US LIBOR + 4.15%), 4.299%, 2/25/30 2, 480, 000 2,319,677
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Federal National Mortgage Association

Connecticut Avenue Securities FRB Ser. 17-C07, Class 1B,

(1 Month US LIBOR + 4.00%), 4.149%, 5/25/30 $2, 975, 000 $2, 780, 343

Connecticut Avenue Securities FRB Ser. 17-C02, Class 2M2

(1 Month US LIBOR + 3.65%), 3.799%, 9/25/29 426, 794 430, 392

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

(1 Month US LIBOR + 3.60%), 3.749%, 1/25/30 648, 000 611, 690

Connecticut Avenue Securities FRB Ser. 17-C01, Class 1M2

(1 Month US LIBOR + 3.55%), 3.699%, 7/25/29 116, 329 119, 547

Connecticut Avenue Securities FRB Ser. 17-C03, Class 1M2

(1 Month US LIBOR + 3.00%), 3.149%, 10/25/29 4,725,525 4,764, 778

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

(1 Month US LIBOR + 2.85%), 2.999%, 11/25/29 4, 265, 558 4, 258,930

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

(1 Month US LIBOR + 2.80%), 2.949%, 2/25/30 561, 563 558, 632

Connecticut Avenue Securities FRB Ser. 18-C05, Class 1M2

(1 Month US LIBOR + 2.35%), 2.499%, 1/25/31 3, 548, 217 3, 463, 947

Connecticut Avenue Securities FRB Ser. 18-C01, Class 1M2

(1 Month US LIBOR + 2.25%), 2.399%, 7/25/30 626, 837 617, 400

Connecticut Avenue Securities FRB Ser. 18-C06, Class 1M2

(1 Month US LIBOR + 2.00%), 2.149%, 3/25/31 173, 480 168, 280

Connecticut Avenue Securities FRB Ser. 17-C02, Class 2ED3

(1 Month US LIBOR + 1.35%), 1.499%, 9/25/29 2,462, 263 2,435,178

Connecticut Avenue Securities FRB Ser. 17-C01, Class 1EBI,

(1 Month US LIBOR + 1.25%), 1.399%, 7/25/29 2, 890, 000 2,921,010

Connecticut Avenue Securities FRB Ser. 17-C07, Class 1EB2

(1 Month US LIBOR + 1.00%), 1.149%, 5/25/30 6, 189, 000 6, 141, 329
Federal National Mortgage Association 144A

Connecticut Avenue Securities FRB Ser. 17-C01, Class 1BI,

(1 Month US LIBOR + 5.75%), 5.899%, 7/25/29 3, 652, 000 3, 849, 558

Connecticut Avenue Securities Trust FRB Ser. 18-R07, Class 1BI1,

(1 Month US LIBOR + 4.35%), 4.499%, 4/25/31 4, 500, 000 4, 384, 688

Connecticut Avenue Securities Trust FRB Ser. 19-R02, Class 1BI1,

(1 Month US LIBOR + 4.15%), 4.299%, 8/25/31 1, 586, 000 1, 529, 604

Connecticut Avenue Securities Trust FRB Ser. 20-SBTI,

Class 1M2, (1 Month US LIBOR + 3.65%), 3.799%, 2/25/40 5, 000, 000 4,651, 426

Connecticut Avenue Securities Trust FRB Ser. 20-SBTI1,

Class 2M2, (1 Month US LIBOR + 3.65%), 3.799%, 2/25/40 1, 600, 000 1, 520, 299

Connecticut Avenue Securities Trust FRB Ser. 19-R01, Class 2M2

(1 Month US LIBOR + 2.45%), 2.599%, 7/25/31 1, 030, 799 1,021,779

Connecticut Avenue Securities Trust FRB Ser. 18-R07, Class IM2

(1 Month US LIBOR + 2.40%), 2.549%, 4/25/31 390, 122 386, 708

Connecticut Avenue Securities Trust FRB Ser. 19-HRP1, Class M2

(1 Month US LIBOR + 2.15%), 2.299%, 11/25/39 1, 728, 902 1, 557,681

Connecticut Avenue Securities Trust FRB Ser. 19-R03, Class 1M2

(1 Month US LIBOR + 2.15%), 2.299%, 9/25/31 1, 806, 913 1, 795, 100

Connecticut Avenue Securities Trust FRB Ser. 19-R06, Class 2M2

(1 Month US LIBOR + 2.10%), 2.249%, 9/25/39 1, 728, 631 1,710, 534

Connecticut Avenue Securities Trust FRB Ser. 20-R01, Class IM2

(1 Month US LIBOR + 2.05%), 2.199%, 1/25/40 5, 561, 000 5, 438, 160




Bm| Bl
E—S—TfE% (36.3%)° (03%) KEL RENL
ERAFREEEED— 2 EEBRRIIS (0O%)
Federal National Mortgage Association 144A
Connecticut Avenue Securities Trust FRB Ser. 20-R02, Class 2M2,
(1 Month US LIBOR + 2.00%), 2.149%, 1/25/40 $3, 299, 000 $3, 200, 030
Connecticut Avenue Securities Trust FRB Ser. 19-R05, Class 1M2,
(1 Month US LIBOR + 2.00%), 2.149%, 7/25/39 1,228, 132 1,222,903
FIRSTPLUS Home Loan Owner Trust Ser. 97-3, Class Bl, 7.79%,
11/10/23 (In default) ' 134, 710 13
GCAT Trust 144A Ser. 20-NQM2, Class A3, 2.935%, 4/25/65 8, 246, 421 8,242,101
Home Re, Ltd. 144A FRB Ser. 18-1, Class M1, (1 Month US LIBOR +
1.60%), 1.749%, 10/25/28 (Bermuda) 584, 176 577, 146
Legacy Mortgage Asset Trust 144A FRB Ser. 19-GS2, Class A2,
4.25%, 1/25/59 4, 180, 000 4, 138, 200
Morgan Stanley Resecuritization Trust 144A Ser. 15-R4, Class CBI,
0.973%, 8/26/47 " 4, 746, 000 4, 564, 437
New Residential Mortgage Loan Trust 144A FRB Ser. 20-NQM2,
Class A2, 3.20% 5/24/60 " 3,473, 000 3,573,306
NovaStar Mortgage Funding Trust FRB Ser. 04-2, Class M4, (1 Month
US LIBOR + 1.80%), 1.949%, 9/25/34 825, 863 791, 240
Oaktown Re, Ltd. 144A FRB Ser. 17-1A, Class M2, (1 Month US LIBOR
+ 4.00%), 4.149%, 4/25/27 (Bermuda) 310, 641 310, 293
Pretium Mortgage Credit Partners, LLC 144A Ser. 20-RPL2,
Class Al, 3.179%, 6/27/69 4, 000, 000 4, 000, 000
Radnor Re, Ltd. 144A
FRB Ser. 19-1, Class M2, (1 Month US LIBOR + 3.20%), 3.349%,
2/25/29 (Bermuda) 5, 630, 000 5,404, 639
FRB Ser. 18-1, Class M2, (1 Month US LIBOR + 2.70%), 2.849%,
3/25/28 (Bermuda) 1, 700, 000 1, 629, 983
Residential Mortgage Loan Trust 144A Ser. 20-2, Class A3,
2.911%, 5/25/60 " 7, 579, 000 7,613, 394
Starwood Mortgage Residential Trust 144A Ser. 20-2, Class A2,
3.97%, 4/25/60 " 1, 962, 000 2,022, 310
Structured Asset Investment Loan Trust FRB Ser. 04-10, Class AlO,
(1 Month US LIBOR + 0.90%), 1.049%, 11/25/34 1, 205, 371 1, 204, 335
Towd Point Mortgage Trust 144A
Ser. 19-2, Class A2, 3.75% 12/25/58 " 6, 534, 000 7, 150, 952
FRB Ser. 15-6, Class M1, 3.75% 4/25/55 " 1, 102, 000 1,192, 427
Ser. 18-5, Class M1, 3.25% 7/25/58 " 4,177, 000 4, 185, 997
Verus Securitization Trust 144A Ser. 20-INV1, Class A3,
3.889%, 3/25/60 " 1, 990, 000 2, 048, 468
Visio Trust 144A Ser. 19-1, Class A3, 3.825% 6/25/54 " 11,117, 469 11, 455, 870
Vista Point Securitization Trust 144A Ser. 20-1, Class A2,
2.77%, 3/25/65 " 5,412, 000 5, 561, 935
WaMu Mortgage Pass—Through Certificates Trust
FRB Ser. 05-AR1, Class A2B, (1 Month US LIBOR + 0.80%),
0.949%, 1/25/45 772, 822 745, 901
FRB Ser. 05-AR13, Class A1B2, (1 Month US LIBOR + 0.43%),
0.579%, 10/25/45 1,714, 239 1,663, 481
FRB Ser. 05-AR13, Class A1C4, (1 Month US LIBOR + 0.43%),
0.579%, 10/25/45 5, 785, 367 5, 614, 064
FRB Ser. 05-AR17, Class A1B2, (1 Month US LIBOR + 0.41%),
0.559%, 12/25/45 2, 354, 665 2, 081, 053
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WaMu Mortgage Pass-Through Certificates Trust
FRB Ser. 05-AR2, Class 2A1B, (1 Month US LIBOR + 0.37%)
0.519%, 1/25/45 $713, 854 $692, 439
FRB Ser. 05-AR17, Class A1B3, (1 Month US LIBOR + 0.35%)
0.499%, 12/25/45 700, 588 658, 612
397, 554, 875
E——TCiEHAE (ESRIE $1,499, 754, 418) $1,421, 815,736
M B3 {ifh
& (26.6%)* * FL X FL
HEARFHM (1.5%)
Celanese US Holdings, LLC company guaranty sr. unsec. hotes
5.875%, 6/15/21 (Germany) $340, 000 $350, 592
Celanese US Holdings, LLC company guaranty sr. unsec. notes
3.50%, 5/8/24 (Germany) 2, 503, 000 2,693, 272
Celanese US Holdings, LLC company guaranty sr. unsec. unsub.
notes 4.625%, 11/15/22 (Germany) 455, 000 491, 103
CF Industries, Inc. 144A company guaranty sr. notes 4.50%, 12/1/26 7, 280, 000 8, 544, 154
Georgia—Pacific, LLC 144A sr. unsec. sub. notes 2.10%, 4/30/27 10, 155, 000 10, 578, 986
Glencore Finance Canada, Ltd. 144A company guaranty sr. unsec
unsub. notes 6.00%, 11/15/41 (Canada) 1, 113, 000 1, 340, 731
Glencore Funding, LLC 144A company guaranty sr. unsec. notes
1.625%, 9/1/25 5, 000, 000 4,971, 235
Glencore Funding, LLC 144A company guaranty sr. unsec. unsub.
notes 4.625%, 4/29/24 1, 407, 000 1, 543, 431
Glencore Funding, LLC 144A company guaranty sr. unsec. unsub.
notes 4.00%, 4/16/25 1, 585, 000 1,745,101
International Flavors & Fragrances, Inc. sr. unsec. notes
4. 45%, 9/26/28 2, 135, 000 2,512, 747
International Paper Co. sr. unsec. notes 8.70% 6/15/38 382, 000 607, 487
Nutrien, Ltd. sr. unsec. notes 2.95%, 5/13/30 (Canada) 3, 605, 000 3,900, 563
Nutrien, Ltd. sr. unsec. sub. bonds 4.20%, 4/1/29 (Canada) 4, 448, 000 5, 251, 250
Nutrition & Biosciences, Inc. 144A sr. unsec. bonds
3.468%, 12/1/50 1, 346, 000 1, 377, 827
Nutrition & Biosciences, Inc. 144A sr. unsec. bonds 2.30% 11/1/30 2, 349, 000 2, 362, 196
Sherwin-Williams Co. (The) sr. unsec. unsub. bonds 3.45%, 6/1/27 1, 851, 000 2, 075, 845
WestRock MWV, LLC company guaranty sr. unsec. unsub. notes
8.20%, 1/15/30 3, 316, 000 4,617, 182
WestRock MWV, LLC company guaranty sr. unsec. unsub. notes
7.95%, 2/15/31 354, 000 494, 082
Weyerhaeuser Co. sr. unsec. unsub. notes 7.375%, 3/15/32 F 925, 000 1, 343, 738
56, 801, 522
EAREF (0.9%)
Boeing Co. (The) sr. unsec. notes 4.875%, 5/1/25 4, 597, 000 4,998, 963
Johnson Controls International PLC sr. unsec. unsub. bonds
4.50%, 2/15/47 1, 755, 000 2,159, 576
L3Harris Technologies, Inc. sr. unsec. notes 3.85%, 12/15/26 2, 786, 000 3,169, 737
L3Harris Technologies, Inc. sr. unsec. sub. notes 4.40% 6/15/28 2,920, 000 3, 448, 440
Northrop Grumman Corp. sr. unsec. unsub. notes 3.25%, 1/15/28 4, 928, 000 5, 506, 658
Oshkosh Corp. sr. unsec. sub. notes 4.60%, 5/15/28 3,032, 000 3, 466, 836
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Oshkosh Corp. sr. unsec. unsub. notes 3.10%, 3/1/30 $799, 000 $847, 149
Otis Worldwide Corp. sr. unsec. notes 2.565%, 2/15/30 4, 134, 000 4, 400, 725
Waste Connections, Inc. sr. unsec. sub. bonds 3.50% 5/1/29 4, 944, 000 5,606, 227
ZF North America Capital, Inc. 144A company guaranty sr. unsec.
unsub. notes 4.50%, 4/29/22 (Germany) 713, 000 733,135

34,337,446

BEEY—EXR (4.8%)
American Tower Corp. sr. unsec. notes 2.90% 1/15/30 * 8, 027, 000 8, 555, 413
American Tower Corp. sr. unsec. sub. notes 2.75% 1/15/27 ® 2, 284, 000 2, 450, 054
AT&T, Inc. sr. unsec. bonds 4.30%, 2/15/30 8, 990, 000 10, 488, 809
AT&T, Inc. sr. unsec. notes 4.10%, 2/15/28 5,811, 000 6, 668, 804
AT&T, Inc. sr. unsec. sub. notes 3.80%, 2/15/27 336, 000 377,980
AT&T, Inc. sr. unsec. sub. notes 2.95%, 7/15/26 427, 000 464, 608
AT&T, Inc. sr. unsec. unsub. bonds 4.35%, 3/1/29 11, 718, 000 13, 646, 894
AT&T, Inc. sr. unsec. unsub. bonds 3.30%, 2/1/52 10, 000, 000 9, 206, 150
CC Holdings GS V, LLC/Crown Castle GS III Corp. company guaranty
sr. notes 3. 849%, 4/15/23 427,000 458, 513
Charter Communications Operating, LLC/Charter
Communications Operating Capital Corp. company guaranty sr
bonds 2.80%, 4/1/31 6, 163, 000 6,370,174
Charter Communications Operating, LLC/Charter
Communications Operating Capital Corp. company guaranty sr
notes 3.75%, 2/15/28 1, 006, 000 1, 106, 854
Charter Communications Operating, LLC/Charter
Communications Operating Capital Corp. company guaranty sr
sub. bonds 6.484%, 10/23/45 2, 253, 000 3,038, 871
Charter Communications Operating, LLC/Charter
Communications Operating Capital Corp. company guaranty sr
sub. bonds 4.80%, 3/1/50 1, 785, 000 2,033,471
Charter Communications Operating, LLC/Charter
Communications Operating Capital Corp. company guaranty sr
sub. bonds 5.375%, 5/1/47 1, 636, 000 1,951, 984
Comcast Cable Communications Holdings, Inc. company
guaranty sr. unsec. notes 9.455%, 11/15/22 1, 100, 000 1, 302, 325
Comcast Corp. company guaranty sr. unsec. unsub. bonds
4.049%, 11/1/52 711, 000 871, 439
Comcast Corp. company guaranty sr. unsec. unsub. bonds
3.999%, 11/1/49 6, 830, 000 8, 232, 848
Comcast Corp. company guaranty sr. unsec. unsub. notes
6.50% 11/15/35 388, 000 586, 098
Comcast Corp. sr. unsec. bonds 3.45%, 2/1/50 19, 292, 000 21, 534, 672
Cox Communications, Inc. 144A company guaranty sSr. unsec
bonds 2.95%, 10/1/50 5,037, 000 4, 878, 226
Cox Communications, Inc. 144A sr. unsec. bonds 3.50%, 8/15/27 3, 247, 000 3,615,519
Cox Communications, Inc. 144A sr. unsec. notes 3.35%, 9/15/26 3, 007, 000 3, 338, 364
Crown Castle International Corp. sr. unsec. bonds 3.80% 2/15/28 ¥ 2,616, 000 2,930, 659
Crown Castle International Corp. sr. unsec. bonds 3.65% 9/1/27 ¥ 1,777, 000 1, 976, 521
Crown Castle International Corp. sr. unsec. notes 4.75%, 5/15/47 ¥ 1,073, 000 1, 318, 943
Crown Castle International Corp. sr. unsec. notes 3.15%, 7/15/23 285, 000 302, 887
Crown Castle International Corp. sr. unsec. sub. bonds
3.30%, 7/1/30 * 6, 640, 000 7,235, 649
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Equinix, Inc. sr. unsec. sub. notes 3.20% 11/18/29 ® $8, 692, 000 $9, 446, 150
Rogers Communications, Inc. company guaranty sr. unsec. unsub.
notes 4.50%, 3/15/43 (Canada) 236, 000 280, 279
Sprint Spectrum Co., LLC/Sprint Spectrum Co. II, LLC/Sprint
Spectrum Co. III, LLC 144A company guaranty sr. notes
3.36%, 9/20/21 242, 250 244, 520
T-Mobile USA, Inc. 144A company guaranty sr. notes
3.875%, 4/15/30 4, 769, 000 5,357,304
T-Mobile USA, Inc. 144A company guaranty sr. notes
3.75%, 4/15/27 11, 356, 000 12, 680, 677
Telefonica Emisiones SA company guaranty sr. unsec. bonds
4.895%, 3/6/48 (Spain) 2,623, 000 2,996, 751
Verizon Communications, Inc. sr. unsec. unsub. notes
4.329%, 9/21/28 25, 915, 000 31,107, 462
Videotron, Ltd./Videotron Ltee. 144A sr. unsec. notes 5. 125%,
4/15/27 (Canada) 1, 264, 000 1, 336, 680

188, 392, 552

—HEBE - Y—EX (2.9%)
Alimentation Couche-Tard, Inc. 144A company guaranty sr. unsec.
notes 3.55%, 7/26/27 (Canada) 4, 031, 000 4, 489, 526
Alimentation Couche-Tard, Inc. 144A sr. unsec. notes 2.95%,
1/25/30 (Canada) 7,222,000 7,694, 574
Amazon. com, Inc. sr. unsec. notes 4.05%, 8/22/47 1, 846, 000 2, 368, 053
Amazon. com, Inc. sr. unsec. notes 3.15%, 8/22/27 1, 187, 000 1, 345, 627
Amazon. com, Inc. sr. unsec. unsub. notes 1.50%, 6/3/30 14, 640, 000 14, 809, 654
Discovery Communications, LLC company guaranty sr. unsec
unsub. notes 3.625%, 5/15/30 3, 151, 000 3,486, 310
Ecolab, Inc. sr. unsec. unsub. notes 3.25%, 12/1/27 5, 145, 000 5,781,911
Fox Corp. sr. unsec. notes Ser. WI, 4.03%, 1/25/24 2, 175, 000 2, 386, 021
Fox Corp. sr. unsec. unsub. notes 3.05%, 4/7/25 3, 145, 000 3,422,131
General Motors Financial Co., Inc. company guaranty sr. unsec
notes 4.00%, 10/6/26 625, 000 678, 155
General Motors Financial Co., Inc. company guaranty sr. unsec
unsub. notes 4.30%, 7/13/25 520, 000 566, 878
General Motors Financial Co., Inc. company guaranty sr. unsec
unsub. notes 4.00%, 1/15/25 910, 000 976, 131
Global Payments, Inc. sr. unsec. notes 2.90%, 5/15/30 5, 943, 000 6, 318, 245
Hilton Domestic Operating Co., Inc. company guaranty sr. unsec
sub. notes 4.25%, 9/1/24 677, 000 673, 277
Hilton Worldwide Finance, LLC/Hilton Worldwide Finance Corp.
company guaranty sr. unsec. notes 4.875%, 4/1/27 2, 228, 000 2,253, 901
IHS Markit, Ltd. sr. unsec. sub. bonds 4.75%, 8/1/28
(United Kingdom) 1, 105, 000 1, 305, 281
THS Markit, Ltd. 144A company guaranty notes 4.75%, 2/15/25
(United Kingdom) 3, 445, 000 3,879, 931
IHS Markit, Ltd. 144A company guaranty sr. unsec. notes 4.00%,
3/1/26 (United Kingdom) 750, 000 834, 375
Interpublic Group of Cos., Inc. (The) sr. unsec. sub. bonds
4.65%, 10/1/28 5,475, 000 6, 456, 744
Marriott International, Inc. sr. unsec. bonds 4.625%, 6/15/30 3, 095, 000 3,302, 575
Marriott International, Inc. sr. unsec. notes Ser. EE, 5.75% 5/1/25 1, 830, 000 2,034, 711
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Moody’s Corp. sr. unsec. bonds 2.55%, 8/18/60 $3, 820, 000 $3, 413, 066
Omnicom Group, Inc. company guaranty sr. unsec. unsub. notes
3.60%, 4/15/26 764, 000 856, 591
Omnicom Group, Inc. sr. unsec. sub. notes 2.45%, 4/30/30 9, 824, 000 10, 050, 754
QVC, Inc. company guaranty sr. notes 4.85%, 4/1/24 613, 000 639, 053
QVC, Inc. company guaranty sr. sub. notes 4.45%, 2/15/25 524, 000 541, 030
S&P Global, Inc. company guaranty sr. unsec. bonds 2.50%, 12/1/29 7, 664, 000 8, 225, 354
S&P Global, Inc. company guaranty sr. unsec. notes 1.25%, 8/15/30 2, 764, 000 2,694, 378
Sirius XM Radio, Inc. 144A sr. unsec. bonds 5.00%, 8/1/27 4, 812, 000 5,028, 540
Standard Industries, Inc. 144A sr. unsec. notes 5.00%, 2/15/27 1, 946, 000 2,006, 813
ViacomCBS, Inc. company guaranty sr. unsec. bonds 4.20%, 6/1/29 2, 695, 000 3,125, 341
ViacomCBS, Inc. company guaranty sr. unsec. unsub. bonds
2.90% 1/15/27 1, 408, 000 1,521, 084
ViacomCBS, Inc. company guaranty sr. unsec. unsub. notes
4.00% 1/15/26 313, 000 353, 935
ViacomCBS, Inc. sr. unsec. notes 4.20% 5/19/32 58, 000 66, 730
Walt Disney Co. (The) company guaranty sr. unsec. bonds
7.75%, 12/1/45 699, 000 1,179, 590
Walt Disney Co. (The) company guaranty sr. unsec. bonds
4.75%, 9/15/44 65, 000 82, 187
Walt Disney Co. (The) company guaranty sr. unsec. nhotes
7.75%, 1/20/24 482, 000 583, 625

115, 432, 082

£FELFES (1.2%)
Anheuser—Busch Cos., LLC/Anheuser—Busch InBev Worldwide, Inc.
company guaranty sr. unsec. unsub. notes 3.65%, 2/1/26 262, 000 294, 285
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr.
unsec. unsub. bonds 5.55%, 1/23/49 8, 237, 000 11,107, 931
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr.
unsec. unsub. bonds 4.95%, 1/15/42 318, 000 386, 860
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr
unsec. unsub. bonds 3.50%, 6/1/30 70, 000 79, 251
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr
unsec. unsub. notes 4.75%, 1/23/29 4, 229, 000 5,121, 425
Anheuser—Busch InBev Worldwide, Inc. company guaranty sr
unsec. unsub. notes 4.15%, 1/23/25 1, 192, 000 1, 352, 037
Ashtead Capital, Inc. 144A bonds 4.25%, 11/1/29 770, 000 818, 125
Ashtead Capital, Inc. 144A notes 4.375%, 8/15/27 4, 175, 000 4,373, 313
CVS Pass—Through Trust sr. notes 6.036%, 12/10/28 40,918 46, 630
CVS Pass—Through Trust 144A sr. mtge. notes 7.507%, 1/10/32 852, 221 1, 052, 594
ERAC USA Finance, LLC 144A company guaranty sr. unsec. bonds
4.50%, 2/15/45 1, 451, 000 1,712, 864
ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes
7.00%, 10/15/37 1, 559, 000 2, 283, 677
ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes
5.625%, 3/15/42 1, 393, 000 1, 832, 188
ERAC USA Finance, LLC 144A company guaranty sr. unsec. notes
3.85%, 11/15/24 289, 000 317, 299
Keurig Dr Pepper, Inc. company guaranty sr. unsec. bonds
3.20%, 5/1/30 4, 184, 000 4, 666, 814
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Keurig Dr Pepper, Inc. company guaranty sr. unsec. unsub. notes
4.597%, 5/25/28 $2, 769, 000 $3, 313, 435
Keurig Dr Pepper, Inc. company guaranty sr. unsec. unsub. notes
4.417%, 5/25/25 1,661, 000 1, 906, 994
Keurig Dr Pepper, Inc. company guaranty sr. unsec. unsub. notes
4.057%, 5/25/23 1,716, 000 1, 862, 208
Kraft Heinz Co. (The) 144A company guaranty sr. unsec. notes
3.875%, 5/15/27 1,476, 000 1, 561, 398
Lamb Weston Holdings, Inc. 144A company guaranty sr. unsec
unsub. notes 4.875%, 11/1/26 2,071, 000 2,150, 961
46, 240, 289
IRILE— (1.2%)
BP Capital Markets America, Inc. company guaranty sr. unsec.
unsub. notes 3.937%, 9/21/28 5, 751, 000 6, 589, 854
Cheniere Corpus Christi Holdings, LLC company guaranty sr. notes
5. 125%, 6/30/27 5, 588, 000 6, 261, 450
Concho Resources, Inc. company guaranty sr. unsec. notes
3.75%, 10/1/27 3,051, 000 3,381, 115
Diamondback Energy, Inc. company guaranty sr. unsec. hotes
3.25%, 12/1/26 4, 546, 000 4, 664, 866
Energy Transfer Operating LP company guaranty sr. unsec. notes
5.875%, 1/15/24 2,903, 000 3,176, 314
Energy Transfer Operating LP company guaranty sr. unsec. hotes
2.90%, 5/15/25 8, 696, 000 8, 750, 629
Energy Transfer Operating LP jr. unsec. sub. FRB Ser. B, 6.625%,
perpetual maturity 3, 294, 000 2, 338, 740
Energy Transfer Operating LP sr. unsec. unsub. bonds
6.125%, 12/15/45 360, 000 366, 137
Energy Transfer Operating LP sr. unsec. unsub. notes 6.50%, 2/1/42 227, 000 242,113
Energy Transfer Operating LP sr. unsec. unsub. notes 5.20%, 2/1/22 235, 000 243, 225
Equinor ASA company guaranty sr. unsec. notes 5.10%,
8/17/40 (Norway) 1, 263, 000 1, 662, 746
Marathon Petroleum Corp. sr. unsec. unsub. notes 6.50%, 3/1/41 292, 000 340, 930
Sabine Pass Liquefaction, LLC sr. bonds 4.20% 3/15/28 821, 000 891, 336
Sabine Pass Liquefaction, LLC sr. notes 5.00%, 3/15/27 3, 166, 000 3, 554, 319
Spectra Energy Partners LP sr. unsec. notes 3.375%, 10/15/26 336, 000 367, 181
Targa Resources Partners LP/Targa Resources Partners Finance
Corp. company guaranty sr. unsec. unsub. notes 5.00%, 1/15/28 1, 399, 000 1,381,513
Transcanada Trust company guaranty jr. unsec. sub. FRB 5. 30%,
3/15/77 (Canada) 3, 382, 000 3, 356, 635
47,569, 103
€@t (8.0%
Air Lease Corp. sr. unsec. sub. bonds 4.625%, 10/1/28 3, 166, 000 3,331,472
Air Lease Corp. sr. unsec. sub. notes 3.25%, 10/1/29 3,502, 000 3, 340, 161
Air Lease Corp. sr. unsec. unsub. notes 3.00%, 9/15/23 302, 000 307,771
American International Group, Inc. jr. unsec. sub. FRB
8.175%, 5/15/58 1, 428, 000 2, 026, 496
Aon PLC company guaranty sr. unsec. unsub. notes
4.25%, 12/12/42 1, 806, 000 2,044, 311
Ares Capital Corp. sr. unsec. sub. notes 3.875%, 1/15/26 10, 225, 000 10, 479, 983
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Australia & New Zealand Banking Group, Ltd./United
Kingdom 144A jr. unsec. sub. FRB 6. 75%, perpetual maturity
(United Kingdom) $785, 000 $890, 394
Banco Santander SA sr. unsec. unsub. notes 4.379%, 4/12/28 (Spain) 200, 000 227,077
Banco Santander SA unsec. sub. notes 5.179%, 11/19/25 (Spain) 2,000, 000 2,277, 658
Bank of America Corp. jr. unsec. sub. bonds Ser. JJ, 5.125%,
perpetual maturity 1, 980, 000 2,032, 307
Bank of America Corp. sr. unsec. FRN Ser. MIN, 2.496%, 2/13/31 10, 600, 000 10, 971, 026
Bank of America Corp. unsec. sub. notes Ser. L, 4.183% 11/25/27 12, 000, 000 13, 731, 193
Bank of Montreal unsec. sub. FRN 3.803%, 12/15/32 (Canada) 892, 000 988, 039
Berkshire Hathaway Finance Corp. company guaranty sr. unsec.
bonds 2.85%, 10/15/50 6, 050, 000 6, 163, 320
Berkshire Hathaway Finance Corp. company guaranty sr. unsec.
notes 4.30%, 5/15/43 747, 000 953, 218
BGC Partners, Inc. sr. unsec. notes 5.125%, 5/27/21 94, 000 94, 858
BPCE SA 144A unsec. sub. notes 5.15%, 7/21/24 (France) 260, 000 291, 662
BPCE SA 144A unsec. sub. notes 4.50%, 3/15/25 (France) 5, 062, 000 5,619, 775
Cantor Fitzgerald LP 144A unsec. notes 6.50%, 6/17/22 2, 870, 000 3, 098, 368
Capital One Bank USA NA unsec. sub. notes 3.375%, 2/15/23 264, 000 279, 591
Capital One Financial Corp. unsec. sub. notes 4.20% 10/29/25 1, 063, 000 1, 182, 066
CBRE Services, Inc. company guaranty sr. unsec. notes
5.25%, 3/15/25 715, 000 828, 896
CBRE Services, Inc. company guaranty sr. unsec. unsub. notes
4.875%, 3/1/26 2, 208, 000 2, 590, 877
CIT Bank NA sr. unsec. FRN Ser. BKNT, 2.969%, 9/27/25 2, 090, 000 2,157,925
CIT Group, Inc. sr. unsec. unsub. notes 5.25%, 3/7/25 9, 349, 000 10, 435, 821
Citigroup, Inc. sr. unsec. FRB 3.668%, 7/24/28 3, 060, 000 3,419, 633
Citigroup, Inc. sr. unsec. FRN 3.106%, 4/8/26 257, 000 276, 659
Citigroup, Inc. sr. unsec. unsub. FRB 3.887%, 1/10/28 773, 000 872, 643
Citigroup, Inc. unsec. sub. bonds 4.75%, 5/18/46 5, 591, 000 6, 991, 399
Citigroup, Inc. unsec. sub. bonds 4.45%, 9/29/27 16, 275, 000 18, 777, 833
CNO Financial Group, Inc. sr. unsec. unsub. notes 5.25%, 5/30/25 1, 299, 000 1, 486, 882
Credit Agricole SA 144A unsec. sub. FRN 4.00%, 1/10/33 (France) 795, 000 866, 550
Credit Suisse Group AG 144A jr. unsec. sub. FRN 6.25%, perpetual
maturity (Switzerland) 493, 000 525, 661
Credit Suisse Group AG 144A sr. unsec. bonds 3.869%,
1/12/29 (Switzerland) 469, 000 521, 993
Credit Suisse Group AG 144A sr. unsec. FRN 2.193%,
6/5/26 (Switzerland) 9, 075, 000 9, 342, 277
Digital Realty Trust LP company guaranty sr. unsec. bonds
4.45%, 7/15/28 * 9, 185, 000 10, 867, 490
Fairfax Financial Holdings, Ltd. sr. unsec. notes 4.85%,
4/17/28 (Canada) 5, 065, 000 5,510, 515
Fairfax US, Inc. 144A company guaranty sr. unsec. notes
4.875%, 8/13/24 773,000 828, 683
Fifth Third Bancorp jr. unsec. sub. FRB 5.10%, perpetual maturity 347, 000 323, 506
Goldman Sachs Group, Inc. (The) sr. unsec. FRB 4.223%, 5/1/29 9, 131, 000 10, 654, 727
Goldman Sachs Group, Inc. (The) sr. unsec. unsub. notes
3.85%, 1/26/27 728, 000 819, 279
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Goldman Sachs Group, Inc. (The) sr. unsec. unsub. notes
2.60%, 2/7/30 $3, 174, 000 §$3, 349, 071
Goldman Sachs Group, Inc. (The) unsec. sub. notes 6.75%, 10/1/37 527, 000 767, 483
ING Bank NV 144A unsec. sub. notes 5.80% 9/25/23 (Netherlands) 1,016, 000 1, 140, 591
Intercontinental Exchange, Inc. sr. unsec. bonds 2.65%, 9/15/40 6, 346, 000 6, 384, 818
Intercontinental Exchange, Inc. sr. unsec. bonds 1.85%, 9/15/32 3, 169, 000 3,141,195
JPMorgan Chase & Co. jr. unsec. sub. FRB Ser. W, (BBA LIBOR USD
3 Month + 1.00%), 1.28%, 5/15/47 3, 168, 000 2,417, 858
JPMorgan Chase & Co. sr. unsec. unsub. FRB 3.964%, 11/15/48 5, 191, 000 6, 281, 434
JPMorgan Chase & Co. unsec. sub. FRB 2.956%, 5/13/31 29, 262, 000 31, 162, 501
KKR Group Finance Co. VI, LLC 144A company guaranty sr. unsec
bonds 3.75%, 7/1/29 3,418, 000 3,891, 552
Lloyds Banking Group PLC unsec. sub. notes 4.65%, 3/24/26
(United Kingdom) 1, 250, 000 1, 400, 889
Lloyds Banking Group PLC unsec. sub. notes 4.50%, 11/4/24
(United Kingdom) 1, 191, 000 1, 306, 684
Marsh & McLennan Cos., Inc. sr. unsec. sub. notes 4.375%, 3/15/29 8,470, 000 10, 190, 998
Massachusetts Mutual Life Insurance Co. 144A unsec. sub. bonds
3.729%, 10/15/70 1, 626, 000 1, 680, 878
Metropolitan Life Global Funding I 144A sr. notes 2.95%, 4/9/30 9, 925, 000 11, 063, 804
Metropolitan Life Insurance Co. 144A unsec. sub. notes
7.80%, 11/1/25 2, 381, 000 3,089, 243
Mitsubishi UFJ Financial Group, Inc. sr. unsec. unsub. notes 3.85%,
3/1/26 (Japan) 626, 000 714, 098
Morgan Stanley unsec. sub. notes Ser. GMTN, 4.35%, 9/8/26 16, 767, 000 19, 482, 023
NatWest Group PLC sr. unsec. unsub. FRB 4.892%, 5/18/29
(United Kingdom) 3, 860, 000 4,512, 660
NatWest Group PLC sr. unsec. unsub. notes 3.875%, 9/12/23
(United Kingdom) 265, 000 286, 054
Neuberger Berman Group, LLC/Neuberger Berman Finance Corp.
144A sr. unsec. notes 4.875%, 4/15/45 1, 026, 000 1,122,973
Prologis LP sr. unsec. unsub. notes 2.25%, 4/15/30 " 2, 925, 000 3,093,101
Prologis LP sr. unsec. unsub. notes 2.125%, 4/15/27 ® 950, 000 1, 002, 551
Prudential Financial, Inc. sr. unsec. notes 6.625%, 6/21/40 630, 000 935, 631
Royal Bank of Canada unsec. sub. notes Ser. GMTN, 4.65%, 1/27/26
(Canada) 1, 350, 000 1,584, 821
Santander UK Group Holdings PLC 144A unsec. sub. notes 4.75%,
9/15/25 (United Kingdom) 1, 060, 000 1, 159, 046
Santander UK PLC 144A unsec. sub. notes 5.00%, 11/7/23
(United Kingdom) 544, 000 593, 137
Sumitomo Mitsui Financial Group, Inc. 144A unsec. sub. bonds
4.436%, 4/2/24 (Japan) 1, 321, 000 1, 443, 726
Teachers Insurance & Annuity Association of America 144A unsec
sub. bonds 4.90%, 9/15/44 230, 000 295, 134
Teachers Insurance & Annuity Association of America 144A unsec
sub. notes 6.85%, 12/16/39 843, 000 1, 260, 260
TIAA Asset Management Finance Co., LLC 144A sr. unsec. sub
notes 4.125%, 11/1/24 24, 000 27,048
Toronto—Dominion Bank (The) unsec. sub. FRB 3.625%,
9/15/31 (Canada) 1, 640, 000 1,837,102
Truist Financial Corp. jr. unsec. sub. FRB Ser. N, 4.80% 12/31/99 2,978, 000 3,002, 271
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U.S. Bancorp sr. unsec. notes 1.375%, 7/22/30 $13, 000, 000 $12, 846, 095
UBS Group AG 144A sr. unsec. unsub. notes 4.125%, 9/24/25
(Switzerland) 5, 000, 000 5, 683, 356
UBS Group Funding Jersey, Ltd. 144A company guaranty sr. unsec.
notes 4.125%, 4/15/26 (Switzerland) 1, 961, 000 2,246, 527
UBS Group Funding Switzerland AG company guaranty jr. unsec.
sub. FRN Ser. REGS, 6.875%, perpetual maturity (Switzerland) 200, 000 220, 297
Wells Fargo Bank, NA unsec. sub. notes Ser. BKNT, 6.60%, 1/15/38 250, 000 361, 101
Westpac Banking Corp. unsec. sub. bonds 4.421%,
7/24/39 (Australia) 3,411, 000 4,128, 705
Willis Towers Watson PLC company guaranty sr. unsec. unsub.
notes 5.75%, 3/15/21 226, 000 230, 353
313,767, 064
NILRTT (2.2%)
AbbVie, Inc. 144A sr. unsec. notes 3.20% 11/21/29 11, 725, 000 12, 828, 587
Amgen, Inc. sr. unsec. bonds 4.663%, 6/15/51 1, 776, 000 2, 300, 816
Becton Dickinson and Co. sr. unsec. notes 2.823%, 5/20/30 5, 535, 000 5,915, 631
Bristol-Myers Squibb Co. sr. unsec. sub. notes 3.40% 7/26/29 9, 695, 000 11, 226, 163
Cigna Corp. company guaranty sr. unsec. unsub. notes 3.75%, 7/15/23 6,014, 000 6, 506, 218
CVS Health Corp. sr. unsec. unsub. notes 4.78%, 3/25/38 1, 775, 000 2,143, 866
DH Europe Finance II Sarl company guaranty sr. unsec. bonds
3.40%, 11/15/49 (Luxembourg) 7,025, 000 8,013,129
HCA, Inc. company guaranty sr. bonds 5.25%, 6/15/26 336, 000 391, 351
HCA, Inc. company guaranty sr. notes 4.125%, 6/15/29 3, 560, 000 4, 039, 943
HCA, Inc. company guaranty sr. sub. bonds 5.50%, 6/15/47 725, 000 902, 881
HCA, Inc. company guaranty sr. sub. notes 5.00%, 3/15/24 1, 276, 000 1,427, 666
Roche Holdings, Inc. 144A company guaranty sr. unsec. bonds
4.00%, 11/28/44 (Switzerland) 842, 000 1, 092, 394
Service Corp. International sr. unsec. notes 4.625%, 12/15/27 800, 000 846, 504
Service Corp. International sr. unsec. notes 3.375%, 8/15/30 1, 075, 000 1, 089, 781
UnitedHealth Group, Inc. sr. unsec. unsub. notes 3.85%, 6/15/28 7, 240, 000 8, 482, 996
UnitedHealth Group, Inc. sr. unsec. unsub. notes 2.00% 5/15/30 4, 425, 000 4, 604, 642
Upjohn, Inc. 144A company guaranty sr. unsec. notes 2.30%, 6/22/27 3, 785, 000 3,915, 138
Zoetis, Inc. sr. unsec. notes 3.90% 8/20/28 5, 795, 000 6, 792, 036
Zoetis, Inc. sr. unsec. sub. notes 2.00% 5/15/30 3, 302, 000 3, 385, 035
85,904, 777
TH/890— (2.3%
Alphabet, Inc. sr. unsec. bonds 2.25%, 8/15/60 7, 825, 000 6, 984, 896
Apple, Inc. sr. unsec. notes 3.45%, 5/6/24 1, 216, 000 1, 336, 290
Apple, Inc. sr. unsec. unsub. notes 4.375%, 5/13/45 599, 000 793, 137
Apple, Inc. sr. unsec. unsub. notes 3.85%, 5/4/43 371, 000 454, 695
Broadcom Corp. /Broadcom Cayman Finance, Ltd. company
guaranty sr. unsec. unsub. notes 3.875%, 1/15/27 4, 234, 000 4,673, 834
Broadcom, Inc. company guaranty sr. unsec. bonds 4.15%, 11/15/30 6, 470, 000 7,248,176
Broadcom, Inc. company guaranty sr. unsec. sub. bonds
4.30%, 11/15/32 7, 000, 000 7,980, 175
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Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A
company guaranty sr. notes 6.02%, 6/15/26 $3, 181, 000 $3, 770, 902
Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A sr. bonds
8.35%, 7/15/46 700, 000 955, 628
Fidelity National Information Services, Inc. sr. unsec. notes
3.75%, 5/21/29 5,907, 000 6, 806, 859
Fidelity National Information Services, Inc. sr. unsec. notes
3.00%, 8/15/26 3,832, 000 4, 237, 663
Fidelity National Information Services, Inc. sr. unsec. sub. notes
Ser. 10Y, 4.25%, 5/15/28 2, 218, 000 2,602, 812
Fiserv, Inc. sr. unsec. bonds 3.50%, 7/1/29 3, 155, 000 3,541, 771
Fiserv, Inc. sr. unsec. sub. bonds 4.20%, 10/1/28 6, 040, 000 7,101, 989
Microchip Technology, Inc. company guaranty sr. notes
4.333%, 6/1/23 3, 835, 000 4,133,018
Microsoft Corp. sr. unsec. unsub. bonds 2.40% 8/8/26 956, 000 1, 037, 301
Microsoft Corp. sr. unsec. unsub. notes 3.70% 8/8/46 4, 063, 000 4,993, 143
Oracle Corp. sr. unsec. unsub. notes 2.65%, 7/15/26 2,071, 000 2, 254, 949
Salesforce. com, Inc. sr. unsec. unsub. notes 3.70% 4/11/28 5, 645, 000 6, 629, 961
ServiceNow, Inc. sr. unsec. notes 1.40%, 9/1/30 9, 950, 000 9,612, 098
VMware, Inc. sr. unsec. notes 3.90%, 8/21/27 1, 332, 000 1, 470, 968
88, 620, 265
ik (%)
Penske Truck Leasing Co. LP/PTL Finance Corp. 144A sr. unsec. bonds
3.40%, 11/15/26 1, 538, 000 1, 689, 388
1,689, 388
NIEEEX-FH (1.6%)
AES Corp. (The) sr. unsec. unsub. notes 5.125%, 9/1/27 1, 324, 000 1,420, 103
American Electric Power Co., Inc. sr. unsec. unsub. notes Ser. J
4.30% 12/1/28 2, 210, 000 2,607, 557
Appalachian Power Co. sr. unsec. unsub. notes Ser. L
5.80%, 10/1/35 777,000 1, 068, 890
Berkshire Hathaway Energy Co. sr. unsec. bonds 6.50%, 9/15/37 227, 000 321, 378
Commonwealth Edison Co. sr. mtge. bonds 5.875%, 2/1/33 266, 000 361, 926
Consolidated Edison Co. of New York, Inc. sr. unsec. unsub. notes
4.20%, 3/15/42 257, 000 305, 187
Duke Energy Carolinas, LLC sr. mtge. notes 4.25%, 12/15/41 1, 029, 000 1, 262, 204
Duke Energy Ohio, Inc. sr. bonds 3.65%, 2/1/29 4,115, 000 4,748, 577
El Paso Natural Gas Co., LLC company guaranty sr. unsec. unsub.
notes 8.375%, 6/15/32 460, 000 634, 139
Enbridge, Inc. sr. unsec. unsub. bonds 4.25%, 12/1/26 (Canada) 686, 000 785, 041
Enterprise Products Operating, LLC company guaranty sr. unsec
notes 2.80%, 1/31/30 9, 197, 000 9, 633, 057
Enterprise Products Operating, LLC company guaranty sr. unsec
unsub. bonds 4.25%, 2/15/48 1, 269, 000 1, 358, 583
FirstEnergy Transmission, LLC 144A sr. unsec. unsub. notes
5.45%, 7/15/44 2, 298, 000 2, 824, 587
TPALCO Enterprises, Inc. sr. sub. notes 3.70% 9/1/24 844, 000 916, 969
IPALCO Enterprises, Inc. 144A sr. bonds 4.25% 5/1/30 6,812, 000 7,647,477
Kinder Morgan Energy Partners LP company guaranty sr. unsec.
notes 5.40%, 9/1/44 707, 000 807, 222




2Bm| B {if
HE (26.6%)* (o5%) * FL X FJL
NBEEE-BH (0O5F)
Kinder Morgan Energy Partners LP company guaranty sr. unsec.
notes 3.50%, 3/1/21 $439, 000 $441, 138
Kinder Morgan, Inc. company guaranty sr. unsec. unsub. notes
3.16%, 1/15/23 665, 000 695, 863
NRG Energy, Inc. 144A company guaranty sr. bonds 4.45%, 6/15/29 6, 190, 000 6, 825, 917
NRG Energy, Inc. 144A company guaranty sr. notes 3.75%, 6/15/24 2,510, 000 2, 693, 840
Pacific Gas and Electric Co. notes 2.10%, 8/1/27 1, 539, 000 1, 485, 865
Pacific Gas and Electric Co. sr. notes 3.30%, 3/15/27 2, 841, 000 2,875, 861
PacifiCorp sr. bonds 2.70%, 9/15/30 3, 959, 000 4, 309, 288
PacifiCorp sr. mtge. bonds 6.25%, 10/15/37 139, 000 199, 842
Vistra Operations Co., LLC 144A company guaranty sr. notes
4.30%, 7/15/29 2, 605, 000 2,823, 206
Vistra Operations Co., LLC 144A company guaranty sr. notes
3.55%, 7/15/24 2, 146, 000 2,286,673
61, 340, 390
wEEE (IER{E $966, 734, 829) $1, 040, 094, 878
£8mE B (i
Ty b Ny HiEE @ 1% X EJIL X EL
1Sharpe Mortgage Trust 144A FRB Ser. 20-1, Class NOTE, (BBA
LIBOR USD 3 Month + 2.90%), 3.125%, 7/25/24 $8, 456, 000 $8,477, 140
CarMax Auto Owner Trust
Ser. 20-2, Class C, 4.92%, 11/17/25 8, 261, 000 8, 260, 257
Ser. 19-1, Class C, 3.74%, 1/15/25 3, 086, 000 3, 204, 751
Finance of America HECM Buyout 144A FRB Ser. 20-HB1, Class M4,
4.048%, 2/25/30 " 1,673, 000 1, 440, 453
GM Financial Consumer Automobile Receivables Trust Ser. 20-1,
Class C, 2.18%, 5/16/25 981, 000 1,014, 151
LHOME Mortgage Trust 144A Ser. 19-RTL2, Class Al, 3.844%, 3/25/24 2, 810, 000 2, 881, 093
Mello Warehouse Securitization Trust 144A
FRB Ser. 20-1, Class A, (1 Month US LIBOR + 0.90%)
1.049%, 10/25/53 4, 208, 000 4, 208, 000
FRB Ser. 19-1, Class A, (1 Month US LIBOR + 0.80%)
0.949%, 6/25/52 4, 156, 000 4, 135, 220
Mortgage Repurchase Agreement Financing Trust FRB Ser. 20-4,
Class Al, (1 Month US LIBOR + 1.35%), 1.495%, 4/23/23 4, 400, 000 4, 394, 500
Mortgage Repurchase Agreement Financing Trust 144A
FRB Ser. 20-2, Class Al, (1 Month US LIBOR + 1.75%)
1.897%, 5/29/22 6, 750, 000 6, 741, 563
FRB Ser. 20-5, Class Al, (1 Month US LIBOR + 1.00%)
zero %, 8/10/23 6, 075, 000 6, 075, 000
MRA Issuance Trust 144A FRB Ser. 20-2, Class A2, (1 Month
US LIBOR + 1.45%), 1.599%, 7/21/21 8, 690, 000 8, 690, 000
RMF Buyout Issuance Trust 144A Ser. 20-2, Class M2,
3.091%, 6/25/30 " 1, 750, 000 1, 762, 250
Securitized Term Auto Loan Receivables Trust 144A Ser. 19-CRTA,
Class D, 4.572%, 3/25/26 (Canada) 3, 789, 316 3,922, 544
Station Place Securitization Trust 144A
FRB Ser. 20-6, Class A, (1 Month US LIBOR + 1.75%),
1.899%, 9/7/21 9, 248, 000 9, 248, 000
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Ty bk Ny HiEE G 1% (o5%) KX EJL X EFL
Station Place Securitization Trust 144A

FRB Ser. 20-13, Class A, (1 Month US LIBOR + 1.50%),

1.649%, 10/10/21 $9, 433, 000 $9, 433, 000

FRB Ser. 20-WL1, Class A, (1 Month US LIBOR + 1.15%),

1.299%, 6/25/51 9, 044, 000 9, 044, 000

FRB Ser. 20-2, Class A, (1 Month US LIBOR + 0.83%),

0.979%, 3/26/21 7, 235, 000 7, 235, 000

FRB Ser. 20-15, Class A, (1 Month US LIBOR + 1.37%),

zero %, 12/10/21 9, 363, 000 9, 363, 000
Toorak Mortgage Corp., Ltd. 144A Ser. 20-1, Class Al,
3.25%, 3/25/23 " 11, 080, 000 11, 203, 187
Tty kN HEESET EERIE $120, 412, 476) $120, 733, 109
RRFEERD T -ATar (1.3p)*
R E Sy HEETAR
SWMFERLE (Zih) BEEFZER TEHEETES HESE Bl
EEIFIRIEH B 1T{EF = X FIL X FL
Bank of America N.A.
(1.315) /30 A¥Kk R LIBOR-BBA,20514E 1 A 20214E 1 H 71.315 $60, 717, 000 $2, 428, 073
0.30, 3 2>H %% K/ LIBOR-BBA,20244E 6 H 202246 H 0. 30 269, 809, 400 577, 392
Citibank, N.A.
(1.3175) / 3 AWk Ko LIBOR-BBA, 205141 A 202141 H 71.3175 60, 717, 000 2,409, 251
(1.232) / 32> A¥k F/v LIBOR-BBA,20514E 1 H 2021451 H 1. 232 26, 985, 400 1,402, 701
1.629, 3 7> H ¥k K/ LIBOR-BBA, 20264 1 H 2021451 H 1. 629 21,510, 600 1, 235, 569
1.232, 3 AWk KLU LIBOR-BBA,20514F 1 H 2021451 H 1. 232 26, 985, 400 936, 393
1.996, 3 7> H ¥k KL LIBOR-BBA, 20264 1 H 20214E 1 H 1. 996 21,510, 600 692, 426
(1.996) / 3 A %% K/ LIBOR-BBA, 20264 1 H 202141 H 1. 996 21, 510, 600 31, 836
(1.629) / 3> A¥% K/ LIBOR-BBA, 20264 1 H 202141 A 1. 629 21,510, 600 22
Deutsche Bank AG
1.50,/ 3> A ¥k K LIBOR-BBA,20574E 2 202742 H 1. 50 10, 500, 000 1, 559, 250
(1.50) /" 3>H ¥k K/ LIBOR-BBA 20574F 2 H 202742 H 1. 50 10, 500, 000 1, 436, 400
Goldman Sachs International
1. 0925, 3 >A ¥k R/ LIBOR-BBA 20224£11 20208111 1. 0925 80, 000, 000 1, 360, 000
(2.983) /3> A%k R/ LIBOR-BBA,20524E 5 H 20224E. 5 H 2.983 16, 092, 000 100, 092
(1.0925) /3 2> H ¥k KoL LIBOR-BBA 2022411 H 2020411 H 1. 0925 80, 000, 000 80
JPMorgan Chase Bank N.A.
1.101,7 3 2> H ¥k KL LIBOR-BBA,20314F- 3 H 2021453 H 1. 101 108, 761, 400 2,785, 379
Morgan Stanley & Co. International PLC
2.7725,/ 3 A ¥k K/ LIBOR-BBA,20314E 2 H 20214E2 H 2. 7725 50, 300, 800 9, 091, 870
3.00, 32>HA ¥k K/ LIBOR-BBA,20724E 4 H 204744 H 3. 00 18, 691, 900 6, 867, 591
3.00, 32> A%k K/ LIBOR-BBA 20734E 2 H 204842 H 3. 00 18, 691, 900 6, 750, 954
2.75,/ 3> A¥k KL LIBOR-BBA 20734E 5 H 204845 H 2. 75 18, 691, 900 b, 835, 424
1.613, 3 7> H Wk KL LIBOR-BBA,20344F- 8 H 202448 H 1.613 32, 836, 200 1, 929, 455
(1.613) / 3 2>A ¥k K/ LIBOR-BBA 20344E 8 H 202448 H 1.613 32, 836, 200 1, 155,178
(2.904) / 32> H¥k K/ LIBOR-BBA 20514F 5 A 20214E 5 H 2. 904 6, 896, 600 6, 759
(2.7725) / 3 7> H¥k KoL LIBOR-BBA 20314F 2 A 20214E2 H /2. 7725 50, 300, 800 2,012
NatWest Markets PLC
1.465, 3 > AWk KL LIBOR-BBA,20524F 2 H
(United Kingdom) 202242 A 1. 465 9, 000, 000 889, 200
(1.465) / 3 2>A Wk KL LIBOR-BBA, 20524 2 H
(United Kingdom) 202242 H 1. 465 9, 000, 000 606, 600




RREFEBRD T -F T3y (1.30)° (05%)

Hy * iﬁ n:.\EJTEZK/
SIWE-IE (Zih) EEFE%, AEEEETE.S W A
EENFIZEIE S HA 1TfEFIZE X EL *XEL
Toronto-Dominion Bank
(1.04) /' 32A%*k K/ LIBOR-BBA,20554E 3 H
(Canada) 20254 3 H 1. 04 $2, 583, 000 $475, 374
RRFBEERTy T - AT a3 &5 (REREM $31,928, 986) $50, 565, 281
1TEEAMET B
RRFEEA T a> 0.2%9° 1T Al4% BETAK HEREE R fifl
L ESz * F)L KEL KL % R
JPMorgan Chase Bank N.A.
Uniform Mortgage—Backed
Securities 30 yr 2.00% TBA 20204E12 1
commitments (I—/1) $102. 72 $984, 000, 000 $984, 000, 000 $5, 150, 256
Uniform Mortgage—Backed
Securities 30 yr 2.50% TBA 20206121
commitments (Z—/L) 104. 06 523, 000, 000 523, 000, 000 2,931, 938
Uniform Mortgage—Backed
Securities 30 yr 3.00% TBA 20204E12H
commitments (Z—/L) 104. 55 321, 000, 000 321, 000, 000 786, 450
RRFEEA T a A5 (WEEM $5, 163, 808) $8, 868, 644
B Fyfll
wAE 0. 1% kR KR
CA State G.0. Bonds, (Build America Bonds), 7.50%, 4/1/34 $770, 000 $1, 251, 435
North TX, Tollway Auth. Rev. Bonds, (Build America Bonds), 6.718%,
1/1/49 675, 000 1,124,179
OH State U. Rev. Bonds, (Build America Bonds), 4.91%, 6/1/40 845, 000 1, 162, 855
hAEEET (ERGFREME $2, 294, 169) $3, 538, 469
R O3 i
BERE (33.30)" kKL * KL
Atlantic Asset Securitization, LLC asset backed commercial
paper 0.170%, 12/7/20 $16, 800, 000 $16, 797, 198
Atlantic Asset Securitization, LLC asset backed commercial
paper 0.150%, 11/25/20 19, 500, 000 19, 497, 859
Australia & New Zealand Banking Group, Ltd. commercial paper
0.160%, 12/16/20 15, 000, 000 14, 997, 846
Barclays Bank PLC asset backed commercial paper 0.150%,
11/24/20 19, 500, 000 19, 497, 942
Barclays Bank PLC CCP asset backed commercial paper 0.220%,
12/11/20 15, 000, 000 14, 997, 165
Canadian Imperial Bank of Commerce commercial paper 0.150%,
12/22/20 15, 000, 000 14,997, 019
Chariot Funding, LLC asset backed commercial paper 0. 140%,
11/23/20 20, 000, 000 19, 998, 627
Chariot Funding, LLC asset backed commercial paper 0.100%,
11/2/20 7, 000, 000 6, 999, 922
CHARTA, LLC asset backed commercial paper 0.150%, 11/17/20 14, 750, 000 14, 748, 953
CRC Funding, LLC asset backed commercial paper 0.130%,
11/16/20 5, 625, 000 5, 624, 633
DNB Bank ASA commercial paper 0.200%, 11/23/20 35, 000, 000 34, 997, 667
Federal Home Loan Banks discount notes commercial paper
0.096%, 1/15/21 18,910, 000 18,906, 113
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Federal Home Loan Banks discount notes commercial paper
0.100%, 1/13/21 $22, 000, 000 $21, 995, 600
Federal Home Loan Banks discount notes commercial paper
0.110%, 12/11/20 37, 000, 000 36, 996, 393
Federal Home Loan Banks discount notes commercial paper
0.112%, 12/9/20 35, 900, 000 35, 896, 679
Federal Home Loan Banks discount notes commercial paper
0.092%, 12/2/20 24, 600, 000 24, 598, 155
FMS Wertmanagement asset backed commercial paper
0.150%, 11/6/20 15, 750, 000 15, 749, 786
Interest in $300, 000, 000 joint tri-party repurchase agreement
dated 10/30/2020 with JPMorgan Securities, LLC due
11/2/2020 — maturity value of $37, 006,216 for an effective
yield of 0.070% (collateralized by a U.S. Treasury note with
a coupon rate of 0.250% and a due date of 6/30/2025, valued
at $306, 001, 805) 37, 006, 000 37, 006, 000
Liberty Street Funding, LLC asset backed commercial paper
0. 160%, 12/8/20 20, 000, 000 19, 996, 555
Manhattan Asset Funding Co., LLC asset backed commercial
paper 0.150%, 11/16/20 20, 000, 000 19, 999, 424
Matchpoint Finance PLC asset backed commercial paper
0.180%, 12/2/20 20, 000, 000 19, 997, 562
MetLife Short Term Funding, LLC asset backed commercial paper
0.130%, 12/21/20 20, 000, 000 19, 995, 753
Mitsubishi UFJ Trust & Banking Corp. commercial paper
0.210%, 1/20/21 20, 000, 000 19, 993, 394
National Australia Bank, Ltd. commercial paper 0.170%,
1/20/21 20, 000, 000 19, 994, 943
Nationwide Building Society commercial paper 0.165%, 12/9/20 20, 000, 000 19, 996, 600
Nationwide Building Society commercial paper 0.180%, 11/2/20 15, 000, 000 14, 999, 825
Nestle Finance International, Ltd. commercial paper
0.140%, 12/17/20 20, 000, 000 19, 998, 240
Nordea Bank ABP commercial paper 0.145%, 11/24/20 20, 000, 000 19, 998, 611
NRW. Bank commercial paper 0.130%, 11/12/20 20, 000, 000 19, 999, 263
0l1d Line Funding, LLC asset backed commercial paper
0.190%, 12/21/20 20, 000, 000 19, 995, 180
Putnam Short Term Investment Fund 0.17% " B 350, 634, 973 350, 634, 973
Societe Generale SA commercial paper 0.130% 11/5/20 $20, 000, 000 19, 999, 667
State Street Institutional U.S. Government Money Market Fund
Premier Class 0.03% " [mE e 13, 053, 000 13, 053, 000
Toronto—Dominion Bank (The) commercial paper 0.150%, 11/24/20 $7, 300, 000 7,299, 427
Toronto—Dominion Bank (The) commercial paper 0.180% 11/2/20 9, 000, 000 8, 999, 933
Total Capital Canada, Ltd. commercial paper 0.180%, 11/5/20 17, 000, 000 16, 999, 728
KEM R EHEER. TPV 0. 123%. Jimib H20204E12J22H *4F 32, 000, 000 31,996, 111
KEBEENRES . FERFEIV 0. 096%., jmis H 2020512/ 8 { 2 °F 25, 000, 000 24,997, 813
KEM BB EIGRESE, ERF]ED 0. 107%. i H 2020512 24H 72 25, 000, 000 24, 996, 663
KIE BB R, 2 Aal D 0. 112%. jmiid H 20205E 12 H 10H * 5 22, 000, 000 21,997,910
KEBEEESRESE, EZRHEIV0.113%., jmiA H20214£4 A8 H 45 ° 21, 500, 000 21, 490, 975
KEMBEEHEER. FEFHY 0. 158%., il H20204E1117H ° 15, 000, 000 14, 999, 552
KEMBEEF ¥ v a « v AX VAL NEHRESR,
ERFNE]D 0. 114% ., JiH H20214E 1 H26H "~ 8 25, 000, 000 24, 991, 736
KEMBEEX v v o« w32V A MNEMRER,
FRFIED 0.102%., Wi H20214E2 A 2 H 22, 000, 000 21, 994, 659
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SEHAIRE (33.30)" (D5X) _ KEL KEL

KEMBEE Y v 2« v DAL NEHARE,

;%xbiu[]k)o 123%. JHIH20214E2 A9 H 728 $22, 000, 000 $21, 992, 438

KEMBEEX v v a s w2V A MEMEREE,

FHHEI D 0. 115%. Jiid H20214E 3 H23H 2 8 22, 000, 000 21,991, 814

KEMBEX v v a s vV A MEMEREE,

SEANFIIET D 0. 093% ., {iiHl A 202141 A 5 H ° s 20, 100, 000 20, 096, 784

ﬂé/ﬁj‘i’%fé\i’\’? PAVZE=S '77‘ A I\AiE%qﬂiE]J\

FERHFIE Y 0. 104%., i H20214E3 9 H 28 17, 875, 000 17, 869, 072

Victory Receivables Corp. asset backed commercial paper

0.130%, 11/23/20 9, 500, 000 9, 499, 155

EHEESET (AESEMm $1, 305, 149, 965) $1, 305, 170, 317

BEHMEH ST

REAMIESEESET (WEEM $7,919, 558, 421) $7, 950, 448, 926
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1. 19334FFEATE (WIEW) HI44ASICE Y,

CBVTHEHSNAHANDH BN,

EBERICR R SN AT, PO R TH 2,

2020F10A 31 BIRAERRF D R4
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WX, W CoMEEYRE Y 2T,
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HBETAK R {ff REHFF IS

ek * KL X KJL HARR * EFJL

KEEE EMRERS0E (n ) 274  $47, 256,438 $47, 256,438 20204E12 H $ (1,100, 617)
KEMEEEYEERVER (n ) 978 210,270,000 210,270,000 20204F12H (7,010, 591)
KEMBEATHEHEE 24 a—1) 3,904 862,174,000 862, 174,000 2020%F12H (4,941)
KEMBEPHEERSHE () 2,499 313,878,306 313,878,306 20204E12H (552, 277)
KEM A PHEERLI0E (2 ) 2,238 309, 333,563 309, 333,563 20204F12H (2,103, 161)
KEM A PRI (2 ) 625 98,300,781 98,300,781 20204E12H (1, 198, 123)
REHFEHE —
KREH GEfE) (11, 969, 710)
&t $(11,969, 710)

202010 AT ABRERREDFTER Iy T - AT 3> (FL 27 LEE §51,539,921)

EIfEF A HEETKR

SWMFERLE (Zih) BEEMER TERET B HWESE =i
EENFIRIEH IfERE XKL X FIL
Bank of America N.A.

(0.00) / 3> A%k F/v LIBOR-BBA, 20244 6 A 20224 6 A 0. 00 $269, 809, 400 $210, 451
0.60,/ 3 2> HA ¥k K/ LIBOR-BBA 20244F 6 H 20224E 6 H 0. 60 269, 809, 400 442 487
1.525, 3 2> A Wk KL LIBOR-BBA,20514F 1 H 2021451 H 1.525 121, 434, 000 2,434, 752
Citibank, N.A.

1.805,” 3 7> A ¥k K/ LIBOR-BBA,20314E 1 H 20214E 1 H 1. 805 21,510, 600 8, 604
1.247,/ 3 > AWk KL LIBOR-BBA,20264F- 2 H 202442 H 1. 247 66, 000, 000 197, 340
1.865, 3 > A ¥k R/ LIBOR-BBA20394£10 A 2029410 1. 865 11, 101, 100 586, 693
(1. 247) / 3 > A%k K/ LIBOR-BBA,20264E 2 H 202442 H 1. 247 66, 000, 000 822, 360
(1.865) /" 3 > HA ¥k K/ LIBOR-BBA, 2039410 H 2029410 H 1. 865 11, 101, 100 840, 686
(1.242) / 3> A%k K/ LIBOR-BBA,20514F 4 H 20214E 4 A 1. 242 18, 889, 800 889, 521
1.242, 3 > A%k KL LIBOR-BBA,20514E 4 H 2021454 H 1. 242 18, 889, 800 1,216, 125
(1.805) / 3 2>H ¥k K/ LIBOR-BBA,20314E 1 H 2021451 H 1. 805 21, 510, 600 1, 895, 944
1.5275,/ 3 />A ¥k R/ LIBOR-BBA 20514 1 A 20214£ 1 H /1. 5275 121, 434, 000 2,412,894




202010 AT ABRERREDTER Iy T - T3> (FL 7 LEE §51,539,921) (H5%)

BEIHFA HEETLKR
SFWERE () BEEFER 1TEEARME T B HWESEE S 2ii
Pkl S T O TREFIEE X FJL * EJL
Goldman Sachs International
2.823, 3 AWk K/ LIBOR-BBA, 20274 5 A 20224E 5 H 2.823 $64, 368, 100 $18, 667
2.9425 3 > A Wk KL LIBOR-BBA,20344F 2 H 20244E 2 H /2. 9425 96, 644, 300 588, 564
(2.9425) / 3 7> H Wk KL LIBOR-BBA,20344F- 2 H 20244 2 H /2. 9425 96, 644, 300 15, 609, 021
JPMorgan Chase Bank N. A.
1.333, 3 AWk KL LIBOR-BBA,20244F- 1 H 202341 H 1.333 12, 476, 100 2,620
(1.333) /" 32 A%¥% K/ LIBOR-BBA, 20244 1 H 202341 A 1.333 12, 476, 100 117,774
(0.968) /3 7> A%k K/ LIBOR-BBA,20354E 3 H 202543 H 0. 968 17, 130, 300 517,678
(1.07),/ 3> HA¥k K/ LIBOR-BBA 20324 3 H 202743 H 1. 07 30, 174, 400 602, 281
1.07/ 3 A¥pk F/v LIBOR-BBA 20324 3 A 20274E 3 H /1. 07 30, 174, 400 1,178,612
0.968,” 3 2> A ¥k K/ LIBOR-BBA, 20354 3 A 202543 H 0. 968 17, 130, 300 1, 239, 549
(0.7785) / 3> A ¥k KL LIBOR-BBA 20314FE 3 H 2021453 H 0. 7785 217,522, 900 1, 875, 047
Morgan Stanley & Co. International PLC
2.664, 3 AWk K/ LIBOR-BBA, 20264 5 H 20214E 5 H /2. 664 27, 586, 300 28
3.01, 322 A%k KL LIBOR-BBA,20364E 2 H 202642 H 3.01 13, 718, 400 167, 090
2.97,/ 3 HA¥% K/ LIBOR-BBA, 20364 2 H 20264E 2 H 2. 97 13, 718, 400 172, 029
1.512,7 3 2> A%k K/ LIBOR-BBA,20324E 8 H 20224E8 H 1.512 32, 836, 200 590, 723
(1.512) / 3 2>H ¥k K/ LIBOR-BBA, 20324 8 H 2022458 H 1.512 32, 836, 200 1, 805, 334
(2.97) /" 3 7 A ¥k K/ LIBOR-BBA, 20364 2 H 202652 H 2. 97 13, 718, 400 2, 066, 403
(3.01) ./ 372>H%k K/ LIBOR-BBA, 20364 2 H 202642 H 3. 01 13, 718, 400 2,108, 107
(2.75) ./ 3 7> A ¥k K/ LIBOR-BBA, 20494 5 H 202545 H 2. 75 18, 691, 900 5, 395, 978
(3.00) / 37 HA¥k K/ LIBOR-BBA, 20494 1 H 202441 A /3. 00 18, 691, 900 6, 622, 540
(3.00) /" 372>H%k K/ LIBOR-BBA, 20484 4 H 202344 H 3. 00 18, 691, 900 6, 744, 224
Toronto-Dominion Bank
(1.17) / 32> A%k Fv LIBOR-BBA,20554F 3 H 202543 H 1. 17 2,457,900 239, 252
1.05,/ 3> A#¥k KL LIBOR-BBA, 20274 3 H 202543 H 1. 05 34, 071, 000 275, 634
1.17,/ 3 > A ¥k KL LIBOR-BBA, 20554 3 H 202543 H 1. 17 4, 915, 900 806, 306
UBS AG
1.9875,” 3 7> A ¥k K/ LIBOR-BBA,20364E10 F 20264107 1. 9875 12, 877, 200 472,593
(1.9875) /" 3 7> H Wk KU LIBOR-BBA,20364F-10 H 20264210 H 1. 9875 12, 877, 200 1, 026, 055
Wells Fargo Bank, N.A.
1.47,/ 3 > A ¥k KL LIBOR-BBA,20344E 2 H 2024452 H 1. 47 14, 000, 000 502, 740
(1.47) / 3> A%k R/ LIBOR-BBA, 20344 2 A 2024522 H 1. 47 14, 000, 000 713,721
=Ll $63, 416, 427
202010 A3 BIRERREDTEA T a > (FL I 7LEE $4,393, 750)

TEEAMEET B

1T {4 FHE TR HESE Bl
EIHEF A *XFL X FL X EL X EFL
JPMorgan Chase Bank N. A.
Uniform Mortgage—Backed
Securities 30 yr 2.00% TBA 20204E12H
Commitments (7 v k) $102. 72 $984, 000, 000 $984, 000, 000 $3, 306, 240
Uniform Mortgage—Backed
Securities 30 yr 2.50% TBA 2020412 H
commitments (7> k) 104. 06 523, 000, 000 523, 000, 000 2,972,732




202010 A3 ABRERRFEDTEA T3> (TLI7LEE $4,393 750) (H5%)

TEEAMEET B

1T fA% HE TR HNEEZE B (i
mEIHEFA XKEL XEL KEIL XKEL
JPMorgan Chase Bank N.A. (——5%)
Uniform Mortgage—Backed
Securities 30 yr 3.00% TBA 20204E12H
commitments (7~ k) $104. 55 $321, 000, 000 $321, 000, 000 $738, 300
=11 $7,017,272

202010 A3 BIREXRRFOEM T LI T L - Ry T - AT a8

HEI148FH HEETAR FKRILCREL) )
FZWERLIE () BEEFE%~ TEEAME T B WESE TLI7LE KERTMES
EENFIEIES 1TfEFIZE X EL X EIL XKEL
Bank of America N.A.

3.312/ 37 Ak K/ LIBOR-BBA 20284E11H /

20384E11 1 (E#E) 3.312 $196,510,100  §$(22,104,188)  $11, 256, 099
2.2275,/ 3 AWk Kv LIBOR-BBA, 2022425 H /

20244E 5 H (H®) 2.2275 73, 993, 400 (682, 589) 2,041, 478
(0.765) / 3 0> H ¥k KL LIBOR-BBA, 20214E 9 H

203149 H (H#Y) 0. 765 35, 075, 200 (831, 282) 126, 865
(1.275) / 37> A ¥k KL LIBOR-BBA, 20304E 3 H

205043 H (E#E) 1.275 19, 218, 800 (2, 503, 249) 278, 096
(2.3075) /" 3 7 H¥k K/ LIBOR-BBA, 20224E 6 A/

20524F 6 H (E#E) 2.3075 14, 414, 200 (326, 110) (36, 900)
0.765,” 3 7> H W% KL LIBOR-BBA, 202149 H

203149 H (H®) 0. 765 35, 075, 200 (831, 282) (378, 812)
1.275,/ 3 ) H#¥k K/ LIBOR-BBA,/ 20304E 3 H

20504E 3 H (H#E) 1. 275 19, 218, 800 (2, 503, 249) (565, 225)
(2.2275) /" 3 > H ¥k KV LIBOR-BBA,/ 20224E5 H /

20244E 5 H (B#E) 2.2275 73, 993, 400 (682, 589) (678, 519)
(3.312) / 30> A ¥k KL LIBOR-BBA, 20284E11H

2038411 H (H#E) 3.312 196, 510, 100 (4, 492, 078) (1, 353, 955)
2.3075,/ 3 > H ¥k Kv LIBOR-BBA,/ 20224-6 H

20524E 6 H (H®E) 2.3075 14, 414, 200 (6, 777, 208) (2,947, 848)
3.195,/ 3 H ¥k K/ LIBOR-BBA, 20254E11H

20655411 H  (Fe#k) 3.195 92, 778, 600 3, 036, 461 1, 099, 426
(3.195) / 30> A ¥k KL LIBOR-BBA, 20254E11H

20554E11 1 (Fegh) 3.195 92, 778, 600 24, 771, 520 (17, 267, 953)
Citibank, N.A.

2.689, 3 > H ¥k K/ LIBOR-BBA, 20244E11H

20494E11H (B#EY) 2. 689 5, 702, 000 (734, 133) 925, 549
(0.462) / 3 0>HA ¥k KL LIBOR-BBA, 20214E6 H /

202646 H (E#&) 0. 462 64, 422, 100 (624, 089) (42, 519)
0.462, 3 2>H ¥k K/ LIBOR-BBA 20214E 6 A/

202646 H (B®E) 0. 462 64, 422, 100 (624, 089) (320, 178)
(2.689) /" 3 0>H Wk KL LIBOR-BBA, 2024511 H

20494E11H (B#) 2. 689 5, 702, 000 (734, 133) (576, 529)
1.245,/ 3 > H#¥k K/ LIBOR-BBA, 20224E 8 H

20244E 8 H  (Fe#h) 1. 245 51, 795, 400 473, 928 454, 246
(1.245) / 37> A ¥k KL LIBOR-BBA, 20224E8 H

20248 H (Gt&) 1. 245 51, 795, 400 473, 928 (383, 804)




202010 A3TABRERREDEM TILITL - ATy T - AT 3 08 (H3%)

EEI148FH HEETAR FKRILCREL) )
FZIMELIE () BEEFE%~ TEEAME T B HELE TLIT7LE RERTMESD
EENFIEIEH 1TfEFIZE X EJL KX EIL XK EIL
Goldman Sachs International

1.727,/ 3 7 A ¥k KL LIBOR-BBA, 20254E 1 H /

20554E 1 H (B®) 1. 727 $11, 702, 400 $ (1,073, 110) $884, 701
2.8175,/ 3 > H ¥k K/v LIBOR-BBA, 202743 H

204743 H (H#EY) 2.8175 6, 678, 900 (843, 211) 850, 291
(0.42) /32> A¥)k R/v LIBOR-BBA, 20204E11H

2025411 (EH#E) 0. 42 108, 321, 400 (277, 574) 41,162
0.42,” 3 7> H#¥pk KL LIBOR-BBA, 20204E11H

2025%F11H (E#&) 0.42 108, 321, 400 (277,574) (121, 320)
(2.8175) /" 3 7 H¥k K/ LIBOR-BBA, 20274E3 A/

204743 H (B®) 2.8175 6, 678, 900 (843, 211) (613, 858)
(1.727) / 3 > A Wk F/v LIBOR-BBA, 202541 H

206554E 1 H (B#) 1.727 11, 702, 400 (1, 749, 509) (641, 877)
(2.13) /32> A#¥k R/v LIBOR-BBA, 20204E12H

2030412 (B#E) 2.13 56, 395, 000 (796, 579) (794, 042)
JPMorgan Chase Bank N.A.

3.162, 3 AWk K/ LIBOR-BBA, 2020411 H

20334E11H (B#) 3. 162 95, 618, 500 (13, 580, 696) 11, 758, 207
2.8325, 3 ) H ¥k KL LIBOR-BBA, 20224E 2 H

20524E 2 H (E#E) 2. 8325 33, 394, 000 (4, 662, 637) 8,407, 941
2.902,/ 3 7 H ¥k K/ LIBOR-BBA, 20244E11H /

20494E11H (E#E) 2.902 5, 702, 000 (881, 529) 994, 657
2.50,/ 3 AWk KL LIBOR-BBA, 2029%E11H

20394E11H (H#) 2. 50 9, 503, 400 (549, 297) 541, 884
2.032, 3 H ¥k K/ LIBOR-BBA, 2025¢E 1 H

206554E 1 H (B#Y) 2.032 4, 643, 600 (536, 336) 471, 697
(3.162) / 3 0> H ¥k KL LIBOR-BBA, 20204E11H

20334111 (EH#) 3.162 95, 618, 500 (116, 655) (116, 655)
(2.032) / 3 70>A ¥k KL LIBOR-BBA, 20254E 1 H /

205541 H (E#) 2.032 4, 643, 600 (536, 336) (222, 243)
(2.902) / 3 2> H#¥k F/v LIBOR-BBA,/ 2024%E11H

20494E11H (H#) 2.902 5, 702, 000 (611, 825) (489, 403)
(2.50) /32> H#)>k R/v LIBOR-BBA, 20294E11H

20394E11H (B#) 2. 50 9, 503, 400 (988, 354) (621, 237)
(2.8325) /" 3 > H#¥k K/ LIBOR-BBA,/ 202242 H /

20524E 2 H (H#E) 2. 8325 33, 394, 000 (4, 662, 637) (4,461, 104)
3.229,/ 3 H ¥k K/ LIBOR-BBA, 20234E11H

20334E11H (Gig) 3. 229 95, 618, 500 1, 048, 935 676, 023
(1.168) / 3 2> H#¥k F/v LIBOR-BBA,/ 20274E 6 A,/

20374E 6 H (e 1. 168 25, 768, 900 1, 658, 229 551, 712
(5.007 v 7)),/ 3722H¥K KL LIBOR-BBA 20214E 3 H

20214 3 A Gegt) 5.007 a7 1, 000, 000 222, 000 197, 880
2.975,/ 3 A ¥k K/ LIBOR-BBA, 20204E11H

20234111 (Fe#h) 2.975 95, 618, 500 9, 562 9, 562
1. 168, 3 7 H#5k K/ LIBOR-BBA, 202746 H

203746 H (Geid) 1. 168 25, 768, 900 1, 658, 229 (347, 880)




202010 A3TABRERREDEM TILITL - ATy T - AT 3 08 (H3%)

EEI148FH HEETAR FKRILCREL) )
FZIMELIE () BEEFE%~ TEEAME T B WESE TLI7LE KERTMHES
ZENFIEIEH 1TfEFIZE X EJL XKL XK EIL
JPMorgan Chase Bank N.A. (o-3%)

(2.975) / 30> A ¥k K/v LIBOR-BBA, 20204E11H

20234E11H (Gigh) 2.975 $95, 618, 500 $3, 688, 962 $ (4,019, 802)
(3.229) / 30> H Wk KL LIBOR-BBA, 2023411 H

20334E11H  (Ge#h) 3. 229 95, 618, 500 10, 852, 700 (7,235, 452)
Morgan Stanley & Co. International PLC

2.8025,/ 3 1 H#¥)K K/ LIBOR-BBA, 20264E 4 H

20564E 4 H (H®E) 2. 8025 64, 429, 600 (13,271, 918) 10, 391, 206
2.505,/ 3 7> H ¥k K/ LIBOR-BBA, 20244E11H

20494E11H (B#Y) 2. 505 5, 702, 000 (613, 535) 847, 488
3.27,/ 3D H¥k Fsv LIBOR-BBA, 20234E10H

20534E10H (EH#) 3.27 1, 179, 600 (134, 592) 437, 384
(2.764) / 3 0>A ¥k KL LIBOR-BBA, 20214E 2 H /

203142 H (BH#) 2. 764 50, 300, 800 (82, 459) (80, 984)
(3.27) / 3 H¥k R/v LIBOR-BBA, 20234E10H

20534E10H (H#) 3. 27 1, 179, 600 (134, 592) (121, 369)
(2.505) /" 30> H ¥k KL LIBOR-BBA, 2024411 H

20494E11H (B#EY) 2. 505 5, 702, 000 (873, 546) (679, 564)
2.764, 3 7> H ¥k K/ LIBOR-BBA, 20214E 2 H /

20314E 2 H (BH#E) 2. 764 50, 300, 800 (9, 817, 794) (742, 943)
(2.8025) /" 3 /> H#¥pk K/ LIBOR-BBA, 202644 H

2056424 H (E#) 2. 8025 64, 429, 600 (3, 565, 599) (1, 345, 934)
2.7875,/ 3 > H¥)k K/ LIBOR-BBA, 20294E 4 H

20594E 4 H (Geh) 2. 7875 57, 986, 600 4, 000, 753 1, 220, 038
(2.7875) /" 3 D> H¥k Fsv LIBOR-BBA, 20294E 4 H

20594E 4 H  (Fe) 2. 7875 57, 986, 600 12, 298, 314 (9, 092, 299)
UBS AG

1.6125,” 3 2> A ¥k K/ LIBOR-BBA,/ 202458 H /

20344E 8 H (H®) 1. 6125 32, 836, 200 (900, 697) 1,028,101
(0.902) /" 3 2>H ¥k KL LIBOR-BBA, 202644 H /

20354E 4 H (B#E) 0. 902 16, 661, 800 (932, 228) 352, 230
(0.983) / 3 7>H ¥k KL LIBOR-BBA, 20304E4 H

203244 H (B#E) 0.983 55, 539, 700 (880, 304) 284, 919
(0.87) /32> A¥k RV LIBOR-BBA, 202744 H /

202844 H (E#) 0. 87 138, 849, 000 (936, 537) 183, 281
0.8925,” 3 > H ¥k K/v LIBOR-BBA, 202344 H

20284E4 H (H®E) 0. 8925 41, 654, 700 (883, 080) (224, 102)
(0.8925) /" 3 > H ¥k K LIBOR-BBA, 202344 H /

202844 H (H#EY) 0. 8925 41, 654, 700 (883, 080) (228, 268)
0.983, 3 7> H ¥k K/ LIBOR-BBA, 20304E4 H

203244 H (B#E) 0.983 55, 539, 700 (880, 304) (344, 346)
0.87,/ 3 7AWk K/ LIBOR-BBA,/ 20274E 4 H /

202844 H (E#) 0. 87 138, 849, 000 (936, 537) (379, 058)
0.902, 3 2> H W% K/ LIBOR-BBA, 202544 H /

203544 H (BH®) 0. 902 16, 661, 800 (932, 228) (456, 200)
(1.6125) /" 3 2> H ¥k K LIBOR-BBA, 202448 H

20344E 8 H (H#Y) 1. 6125 32, 836, 200 (2, 401, 147) (1, 243, 835)




202010 A3 BRAERREDAYM I LIT L - ROy T - F T3 zx‘f'l (23%)

EIHFA HEETAR FKILCREL)
SWMFERLE (Zih) BEEFZER TEHEETES HWESEE TLITLE *%iﬁnﬁﬂﬂﬁﬁ
EERIEIEH LR EES XK EIL KXEJL X E
UBS AG (oo %)
1. 30,/ 3 " H ¥k Kv LIBOR-BBA,/ 202148 H
202648 H (Gedh) 1. 30 $69, 776, 800 $2,072, 781 $2, 010, 270
(0.958) /" 3 H#¥k K/ LIBOR-BBA, 202545 H
203045 H (Gedh) 0. 958 33, 323, 900 885, 583 314, 244
0.958,/ 3 7> H ¥k K/ LIBOR-BBA, 202545 H
203045 H (Gedh) 0. 958 33, 323, 900 885, 583 (174, 950)
(1.30) /" 3 22 H¥k F/v LIBOR-BBA,” 202148 H /
202648 H (Gedh) 1. 30 69, 776, 800 557, 804 (1,999, 105)
Wells Fargo Bank, N.A.
2.2775,/ 3 /A ¥k F/v LIBOR-BBA, 20224E 7 H /
206247 H (E&Y) 2.2775 46, 012, 800 (3, 888, 082) 8,013,129
(2.2775) /" 3 D> H¥k v LIBOR-BBA, 2022427 H
20524 7 H  (EH) 2.2775 46, 012, 800 (3, 888, 082) (2, 868, 438)
REF ST % 66, 949, 766
KREH GEfE) (64, 218, 510)
&5t $2,731, 256
202010 A1 BIRFERRFD T B ASTHIZZH (GRINFHEE $2, 279, 149, 531)
BAm REHB B
BT S4B XE)L  (BH#H) XKL
Government National Mortgage Association, 4.50%, 11/1/50 $1, 000,000 11/19/20 $1, 072, 813
Uniform Mortgage—Backed Securities, 5.00%, 11/1/50 2,000,000 11/12/20 2, 196, 875
Uniform Mortgage—Backed Securities, 4.00%, 11/1/50 47,000,000 11/12/20 50, 185, 349
Uniform Mortgage—Backed Securities, 3.50%, 11/1/50 146, 000, 000 11/12/20 154, 155, 472
Uniform Mortgage—Backed Securities, 3.00%, 11/1/50 5,000,000 11/12/20 5,226,172
Uniform Mortgage—Backed Securities, 2.50%, 11/1/50 554, 000, 000 11/12/20 577, 285, 285
Uniform Mortgage—Backed Securities, 2.00%, 11/1/50 1, 227,000,000 11/12/20 1, 265, 439, 579
Uniform Mortgage—Backed Securities, 1.50%, 11/1/50 221, 000,000 11/12/20 222,484, 855
&5t $2,278, 046, 400
202051031 A RERRFOFRBFERBTEE SN D EFIRT v THH
Bifh T L =
7 15 )
HEETA s i (X3L%8) #HEA J7YFIC 272 RIckd  REBFFMEE
X FJL X KL X FJL (BE%E) K£5%iL%EE S ERE * R
$2, 954, 000 $131, 158 * $(16) 2/2/24 3 month USD- 2.5725% — $131, 141
LIBOR-BBA —  Semiannually
Quarterly
7,645, 700 332,741 * (43) 2/2/24 2.528% — 3 month USD- (332, 783)
Semiannually LIBOR-BBA —
Quarterly
16, 004, 800 1,079,684 © (3, 239) 12/2/23 3 month USD- 2.536% — 1, 076, 445
LIBOR-BBA —  Semiannually
Quarterly
5, 533, 100 245,393 * (945) 2/2/24 3 month USD- 2.57% — 244, 448
LIBOR-BBA —  Semiannually
Quarterly




20204104 31 Eﬁ&*iﬁfﬁ@qﬂ&iﬁ%ﬁﬁﬁ?%ﬁ ENBEFRT Yy TRY (05%)

£
e 7 LZGEEE u e e w4
BERA Bl (XD MBE 7V Rl 97U RICkA  RERHEES
K EIL X EL X EL (BBE) £5%HEE S E%E X EL
$9, 968, 700 $389, 876 © $(56) 2/2/24 3 month USD- 2.3075% — $389, 820
LIBOR-BBA —  Semiannually
Quarterly
14, 633, 000 575, 223 © (82) 2/9/24 3 month USD- 2.32% — 575, 142
LIBOR-BBA —  Semiannually
Quarterly
5,512, 000 459, 701 © (123) 11/20/39 3 month USD- 2.55% — 459, 578
LIBOR-BBA —  Semiannually
Quarterly
30,229,900 3,821,966 © (428) 12/7/30  2.184% — 3 month USD- (3,822, 394)
Semiannually LIBOR-BBA —
Quarterly
31,819,500 4,043,622 F — 12/14/30 2.1935% — 3 month USD— (4, 043, 622)
Semiannually LIBOR-BBA —
Quarterly
13,411,400 3,639,452 °F — 6/14/52 2.4105% — 3 month USD— (3, 639, 452)
Semiannually LIBOR-BBA —
Quarterly
18,851,000 1,024,175 (212) 6/5/29 3 month USD- 2.2225% — 1, 023, 963
LIBOR-BBA —  Semiannually
Quarterly
1, 576, 600 385, 636 © (54) 6/22/52 2.3075% — 3 month USD— (385, 690)
Semiannually LIBOR-BBA —
Quarterly
1, 265, 600 290, 189 * (43) 7/5/52 2.25% — 3 month USD- (290, 233)
Semiannually LIBOR-BBA —
Quarterly
28,492,700 3,137,331 F (403) 1/22/31 2.035% — 3 month USD- (3, 137, 735)
Semiannually LIBOR-BBA —
Quarterly
30,390,200 4,341,544 © (1, 036) 8/8/52 1.9185% — 3 month USD— (4, 342, 580)
Semiannually LIBOR-BBA —
Quarterly
24,992,000 1,665,217 © (852) 9/12/52 1.626% — 3 month USD- (1, 666, 069)
Semiannually LIBOR-BBA —
Quarterly
111, 010,500 1,168,941 (311, 098) 10/15/21 3 month USD—- 1.316% — 910, 354
LIBOR-BBA —  Semiannually
Quarterly
115, 451, 000 1, 455, 837 (308, 001) 10/21/21 3 month USD- 1.5025% — 1, 188, 661
LIBOR-BBA —  Semiannually
Quarterly
509, 000 75,205 © a7) 1/16/55 2.032% — 3 month USD- (75, 222)
Semiannually LIBOR-BBA —
Quarterly
702, 100 93,955 F (24) 1/24/55 3 month USD- 1.977% — 93, 931
LIBOR-BBA —  Semiannually
Quarterly
86, 042, 300 534, 323 47,115 11/3/21 0.83% — 3 month USD- (487, 208)
Semiannually LIBOR-BBA —
Quarterly




202010 AT BRAERREFDHRBFAMBTERSNSEFRADT Y TRH (05%)

w%gks
e 7 LZGEEE u e e w4
BERA Bl (XD MBE 7V Rl 97U RICkA  RERHEES
K EIL X EJL X EL (BBfF) £5%HEE S E%E X EL
$86, 042, 300 $963, 674 $(159, 817) 11/3/21 3 month USD- 1.331% — $803, 857
LIBOR-BBA —  Semiannually
Quarterly
2, 500, 000 25,175 ¢ (85) 3/1/57 1.50% — 3 month USD- (25, 260)
Semiannually LIBOR-BBA —
Quarterly
19, 122, 200 397,933 ¢ (652) 3/4/52 1.265% — 3 month USD- 397, 281
Semiannually LIBOR-BBA —
Quarterly
14, 501, 500 250, 586 * (205) 3/4/31 3 month USD- 1.101% — 250, 381
LIBOR-BBA —  Semiannually
Quarterly
134, 370, 300 525, 388 (507) 9/8/21 0.68% — 3 month USD- (610, 126)
Semiannually LIBOR-BBA —
Quarterly
296, 756, 300 1, 008, 971 (1,119) 10/15/21 0.571% — 3 month USD- (1, 052, 205)
Semiannually LIBOR-BBA —
Quarterly
33,463,400 1,506,188 * (1, 141) 1/27/47 3 month USD- 1.27% — (1,507, 329)
LIBOR-BBA —  Semiannually
Quarterly
2, 826, 300 124,046 © (96) 3/7/50 1.275% — 3 month USD- 123, 950
Semiannually LIBOR-BBA —
Quarterly
11,084,500 1,356,410 © (378) 3/10/52 0.8725% — 3 month USD- 1, 356, 032
Semiannually LIBOR-BBA —
Quarterly
7,012,700 1,139,914 F (239) 3/11/52 0.717% — 3 month USD- 1, 139, 675
Semiannually LIBOR-BBA —
Quarterly
31, 280, 800 113,862 ° (443) 3/17/32 3 month USD- 1.03% — (114, 305)
LIBOR-BBA —  Semiannually
Quarterly
5,431, 400 103, 848 *® (66) 3/24/32 3 month USD- 1.07% — (103, 914)
LIBOR-BBA —  Semiannually
Quarterly
2, 783, 800 117,365 °© (42) 3/24/35 3 month USD- 0.968% — (117, 407)
LIBOR-BBA —  Semiannually
Quarterly
23, 897, 600 670,089 ® (338) 4/25/32 0.7925% — 3 month USD- 669, 750
Semiannually LIBOR-BBA —
Quarterly
2,448, 100 85,732 F (48) 6/28/37 3 month USD- 1.168% — (85, 780)
LIBOR-BBA —  Semiannually
Quarterly
112, 654, 200 609, 459 (911) 7/14/25 3 month USD- 0.30% — (522, 813)
LIBOR-BBA —  Semiannually
Quarterly
51,994,300 1,056,524 (689) 7/15/30 3 month USD- 0. 645% — (964, 284)
LIBOR-BBA —  Semiannually
Quarterly




20205108 31 Elﬁ?iiﬁ;’kfﬁa)qﬂ&iﬁ%%ﬁb’@%ﬁ ShBEFRT Y TR (05%)
Al =
7 LR ‘ ‘ )
BETA Bl (SCIAER) SEE TrUFS I7rUFRIS&d  REWIMEN
K EIL X EL XEIL (BBfF) £5%HEE S E%E X EIL
$60, 047, 100 $343, 469 $(568) 8/31/25 0.3084% — 3 month USD- $338, 236
Semiannually LIBOR-BBA —
Quarterly
127, 673, 800 422,600 ® (711) 7/5/24 0.2429% — 3 month USD- 421, 889
Semiannually LIBOR-BBA —
Quarterly
80, 157, 800 556, 295 (648) 8/12/25 3 month USD- 0.277% — (554, 548)
LIBOR-BBA —  Semiannually
Quarterly
3, 220, 600 146,892 * (110) 9/2/52 3 month USD- 1.188% — (147, 001)
LIBOR-BBA —  Semiannually
Quarterly
770, 946, 000 53,966 © 485, 075 12/16/22 0. 25% — 3 month USD— 431, 108
Semiannually LIBOR-BBA —
Quarterly
1,217,567,000 6,854,902 * 16, 368 12/16/25 0.35% — 3 month USD- 6,871, 270
Semiannually LIBOR-BBA —
Quarterly
2, 524, 000 14,210 ® (179) 12/16/25 3 month USD- 0.35% — (14, 389)
LIBOR-BBA —  Semiannually
Quarterly
1,717, 000 64, 765 © (7, 044) 12/16/50 1.15% — 3 month USD- 57,722
Semiannually LIBOR-BBA —
Quarterly
95,999,000 3,621,082 F 385, 223 12/16/50 3 month USD- 1.15% — (3, 235, 859)
LIBOR-BBA —  Semiannually
Quarterly
102, 472, 000 482, 643 (967) 10/13/25 0. 344% — 3 month USD— 476, 172
Semiannually LIBOR-BBA —
Quarterly
245,261,000 4,704, 106 © (646, 343) 12/16/30 0.70% — 3 month USD- 4, 057, 762
Semiannually LIBOR-BBA —
Quarterly
1, 189, 000 22,805 © (107) 12/16/30 3 month USD- 0.70% — (22,912)
LIBOR-BBA —  Semiannually
Quarterly
55, 039, 700 25, 869 (208) 9/16/22 3 month USD- 0.214% — (28, 038)
LIBOR-BBA —  Semiannually
Quarterly
84,990, 000 1,054, 726 366, 808 10/23/50 3 month USD- 1.241% — (668, 923)
LIBOR-BBA —  Semiannually
Quarterly
108, 321, 400 157, 066 (876) 10/13/25 0. 41% — 3 month USD— 146, 797
Semiannually LIBOR-BBA —
Quarterly
29, 646, 000 102, 279 15, 222 10/16/25 3 month USD- 0.37% — (85, 519)
LIBOR-BBA —  Semiannually
Quarterly
97,111,000 1,193,494 67, 546 10/16/30 3 month USD- 0.75% — (1, 105, 534)
LIBOR-BBA —  Semiannually
Quarterly
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$7, 655, 000 $257, 667 $(20, 627) 10/16/50 1.16% — 3 month USD- $234, 123
Semiannually LIBOR-BBA —
Quarterly
367, 083, 000 11,012 (1, 384) 10/23/22 3 month USD-  0.2345% — (12, 459)
LIBOR-BBA —  Semiannually
Quarterly
60, 420, 000 201, 803 (801) 10/23/30 0. 84250% — 3 month USD- 192, 849
Semiannually LIBOR-BBA —
Quarterly
11, 356, 000 42,926 (151) 10/23/30 0.838% — 3 month USD- 41, 254
Semiannually LIBOR-BBA —
Quarterly
25,171, 200 223, 269 (858) 10/23/50 1.2545% — 3 month USD- 216, 709
Semiannually LIBOR-BBA —
Quarterly
43, 709, 000 290, 665 (1, 490) 10/23/50 1.263% — 3 month USD- 279, 192
Semiannually LIBOR-BBA —
Quarterly
49, 416, 000 182, 839 (655) 10/28/30 0.84005% — 3 month USD- 179, 945
Semiannually LIBOR-BBA —
Quarterly
61, 582, 000 586, 261 (817) 10/30/30 3 month USD- 0. 7805% — (586, 476)
LIBOR-BBA —  Semiannually
Quarterly
35, 125, 000 258, 169 (466) 11/2/30 3 month USD- 0. 8045% — (258, 635)
LIBOR-BBA —  Semiannually
Quarterly
36, 275, 000 121, 884 (484) 11/3/30 0.8454% — 3 month USD- 121, 404
Semiannually LIBOR-BBA —
Quarterly
&5t $ (95, 585) $(9, 145, 863)
ERGBITER S,
20201031 BMARRFNOTC F—F LR —2 - Ry TEH
A0y AL T L = 27V EN 272 RH
mEIfBFH .~ NS L ZHET B - ) .
HETAR =3 (Z3L%8) #HERA (75) FlEzH S5 RERFFM IS
X FL *FL kEJ) (AEHF) FEEEXI P=2L)2—=" X FL
Bank of America N.A.
$67, 387 $64, 341 $— 1/12/41 4.00% (1 month Synthetic TRS $(2, 095)
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
119, 555 118, 721 - 1/12/41 4.50% (1 month Synthetic TRS 967

USD-LIBOR) —
Monthly

Index 4.50% 30
year Fannie Mae
pools — Monthly
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Barclays Bank PLC
$1, 800,839 $1, 800, 063 1/12/40 4.00% (1 month Synthetic MBX $2,572
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
272, 650 272, 532 1/12/40 4.00% (1 month Synthetic MBX 389
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
28, 089, 562 28, 143, 707 1/12/41 5.00% (1 month Synthetic MBX 117,170
USD-LIBOR) — Index 5.00% 30
Monthly year Fannie Mae
pools — Monthly
2,720,802 2,726,084 1/12/40 5.00% (1 month Synthetic MBX 11, 433
USD-LIBOR) — Index 5.00% 30
Monthly year Fannie Mae
pools — Monthly
1,918,133 1,923,486 1/12/39 (6. 00%) 1 Synthetic MBX (10, 362)
month USD— Index 6.00% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
33,282,315 33,354,474 1/12/38 (6.50%) 1 Synthetic MBX (162, 637)
month USD- Index 6.50% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
264, 950 261, 345 1/12/43 3.50% (1 month Synthetic TRS (75)
USD-LIBOR) — Index 3.50% 30
Monthly year Fannie Mae
pools — Monthly
26, 538 26, 177 1/12/43 3.50% (1 month Synthetic TRS (8)
USD-LIBOR) — Index 3.50% 30
Monthly year Fannie Mae
pools — Monthly
172, 340 164, 548 1/12/41 4.00% (1 month Synthetic TRS (5, 358)
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
53,034 50, 636 1/12/41 4.00% (1 month Synthetic TRS (1, 649)
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
43, 289 43, 050 1/12/41  (5.00%) 1 Synthetic TRS (430)
month USD- Index 5.00% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
117,175 117, 251 1/12/39 6.00% (1 month Synthetic TRS 1, 604
USD-LIBOR) — Index 6.00% 30
Monthly year Fannie Mae

pools — Monthly




202010 AT BRAERRENOTC h—F L) 2 —2 - RT Y TEH (H55%)

P 272 RH 272 KM
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Barclays Bank PLC (—o-3%)
$232, 803 $232, 527 1/12/38 6.50% (1 month Synthetic TRS $2,736
USD-LIBOR) — Index 6.50% 30
Monthly year Fannie Mae
pools — Monthly
26, 277 26, 246 1/12/38 6.50% (1 month Synthetic TRS 309
USD-LIBOR) — Index 6.50% 30
Monthly year Fannie Mae
pools — Monthly
Citibank, N.A.
2,298,037 2,302,467 1/12/41 5.00% (1 month Synthetic MBX 9, 586
USD-LIBOR) — Index 5.00% 30
Monthly year Fannie Mae
pools — Monthly
544, 505 545, 555 1/12/41 5.00% (1 month Synthetic MBX 2,271
USD-LIBOR) — Index 5.00% 30
Monthly year Fannie Mae
pools — Monthly
Credit Suisse International
464, 635 463, 881 1/12/41 5.00% (1 month Synthetic MBX 5,573
USD-LIBOR) — Index 5.00% 30
Monthly year Ginnie Mae
II pools —
Monthly
76, 388 75, 349 1/12/43 3.50% (1 month Synthetic TRS (22)
USD-LIBOR) — Index 3.50% 30
Monthly year Fannie Mae
pools — Monthly
582, 695 590, 552 1/12/45 4.00% (1 month Synthetic TRS 16, 655
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
258, 105 246, 434 1/12/41 4.00% (1 month Synthetic TRS (8,024)
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
204, 058 206, 810 1/12/45 4.00% (1 month Synthetic TRS 5,833
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
991, 264 946, 444 1/12/41  (4.00%) 1 Synthetic TRS 30, 818
month USD- Index 4.00% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
209, 488 208, 332 1/12/41  (5.00%) 1 Synthetic TRS (2,081)
month USD- Index 5.00% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
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Goldman Sachs International
$112, 883 $113, 128 $— 1/12/38 (6.50%) 1 Synthetic MBX $(552)
month USD— Index 6.50% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
300, 989 301, 641 - 1/12/38  (6.50%) 1 Synthetic MBX (1,471)
month USD- Index 6.50% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
834, 861 836, 671 — 1/12/38  (6.50%) 1 Synthetic MBX (4, 080)
month USD- Index 6.50% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
2,222,311 2,227,129 — 1/12/38 (6.50%) 1 Synthetic MBX (10, 860)
month USD- Index 6.50% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
3,044,331 3,050,932 — 1/12/38  (6.50%) 1 Synthetic MBX (14, 876)
month USD— Index 6.50% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
482, 653 480, 704 — 1/12/44  (3.00%) 1 Synthetic TRS (4, 594)
month USD- Index 3.00% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
275, 868 272,115 — 1/12/43  (3.50%) 1 Synthetic TRS 78
month USD- Index 3.50% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
422,418 403, 318 — 1/12/41 4.00% (1 month Synthetic TRS (13, 133)
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
202, 523 205, 254 — 1/12/45 4.00% (1 month Synthetic TRS 5,789
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
17, 980 17, 167 — 1/12/41 4.00% (1 month Synthetic TRS (559)
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae
pools — Monthly
86, 673 86, 069 — 1/12/41 4.50% (1 month Synthetic TRS 701
USD-LIBOR) — Index 4.50% 30
Monthly year Fannie Mae
pools — Monthly
408, 714 406, 458 — 1/12/41  (5.00%) 1 Synthetic TRS (4, 061)
month USD- Index 5.00% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
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Goldman Sachs International (—>-25%)
$731, 485 $731, 959 1/12/39 6.00% (1 month Synthetic TRS $10, 016
USD-LIBOR) — Index 6.00% 30
Monthly year Fannie Mae
pools — Monthly
525, 202 525, 543 — 1/12/39 6.00% (1 month Synthetic TRS 7,191
USD-LIBOR) — Index 6.00% 30
Monthly year Fannie Mae
pools — Monthly
290, 938 291, 127 — 1/12/39 6.00% (1 month Synthetic TRS 3,984
USD-LIBOR) — Index 6.00% 30
Monthly year Fannie Mae
pools — Monthly
9, 460 9, 466 — 1/12/39 6.00% (1 month Synthetic TRS 130
USD-LIBOR) — Index 6.00% 30
Monthly year Fannie Mae
pools — Monthly
365, 864 365, 430 — 1/12/38 6.50% (1 month Synthetic TRS 4,301
USD-LIBOR) — Index 6.50% 30
Monthly year Fannie Mae
pools — Monthly
333, 842 333, 446 — 1/12/38 6.50% (1 month Synthetic TRS 3,924
USD-LIBOR) — Index 6.50% 30
Monthly year Fannie Mae
pools — Monthly
323,478 323,095 — 1/12/38 6.50% (1 month Synthetic TRS 3,802
USD-LIBOR) — Index 6.50% 30
Monthly year Fannie Mae
pools — Monthly
257, 533 257, 228 — 1/12/38 6.50% (1 month Synthetic TRS 3,027
USD-LIBOR) — Index 6.50% 30
Monthly year Fannie Mae
pools — Monthly
111, 239 111, 107 — 1/12/38 6.50% (1 month Synthetic TRS 1, 308
USD-LIBOR) — Index 6.50% 30
Monthly year Fannie Mae
pools — Monthly
JPMorgan Chase Bank N.A.
408, 732 406, 476 — 1/12/41  (5.00%) 1 Synthetic TRS (4, 061)
month USD— Index 5.00% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
JPMorgan Securities LLC
302, 700 302, 209 — 1/12/41 (5.00%) 1 Synthetic MBX (3,631)
month USD- Index 5.00% 30
LIBOR — year Ginnie Mae
Monthly IT pools —
Monthly
819, 239 780, 188 — 1/12/44 4.00% (1 month Synthetic TRS (27, 892)
USD-LIBOR) — Index 4.00% 30
Monthly year Fannie Mae

pools — Monthly
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JPMorgan Securities LLC (-o2%)
$819, 239 $780, 188 $— 1/12/44  (4.00%) 1 Synthetic TRS $27, 892
month USD- Index 4.00% 30
LIBOR — year Fannie Mae
Monthly pools — Monthly
Morgan Stanley & Co. International PLG
7,006,537 6,989, 566 (16,971) 7/17/24 3.825% (3 Pera Funding (16, 732)
month USD- DAC, 3.825%,
LIBOR-BBA Series 2019-01,
minus 0.12%) — 7/10/24 —
Quarterly Quarterly
BT S 7 LZEEE — REIRFEH 280, 059
AL T L S 7 L (23L38) (16, 971) FEIH GFHEE) (299, 243)
=1 $(16,971) &5 $(19,184)
mmﬁmﬁmaﬁﬁ%&%®0T§%b§vh-?7#»#%%—%ﬂ7n%793>
Al L=
ATy 7 LZ5EE 27V R )
H)l%l*ﬁ%?i/ (ZiL.58)™ HEEITAR Bl BIRE 2T S  RERFFEmEE
SREHE i-a 0 X EFL X EFL XKE)IL (BEH%F) FEHEXI X EFL
Bank of America N.A.
CMBX NA BBB-.6  BB/P $13, 534 $198, 000 $64, 172 5/11/63 300 bp — $(50, 522)
Index Monthly
CMBX NA BBB-.6  BB/P 26, 395 438, 000 141, 956 5/11/63 300 bp — (115, 305)
Index Monthly
CMBX NA BBB-.6  BB/P 54, 079 876, 000 283,912 5/11/63 300 bp — (229, 321)
Index Monthly
CMBX NA BBB-.6  BB/P 51, 528 904, 000 292, 986 5/11/63 300 bp — (240, 931)
Index Monthly
Citigroup Global Markets, Inc.
CMBX NA A.6 A/P 29, 025 180, 000 22,536 5/11/63 200 bp — 6, 559
Index Monthly
CMBX NA A.6 A/P 26, 554 219, 000 27, 419 5/11/63 200 bp — (804)
Index Monthly
CMBX NA A.6 A/P 37,103 310, 000 38, 812 5/11/63 200 bp — (1, 588)
Index Monthly
CMBX NA A.6 A/P 66, 178 543, 000 67, 984 5/11/63 200 bp — (1, 594)
Index Monthly
CMBX NA A.6 A/P 74,013 620, 000 77, 624 5/11/63 200 bp — (3, 370)
Index Monthly
CMBX NA A.6 A/P 108, 726 918, 000 114, 934 5/11/63 200 bp — (5, 851)
Index Monthly
CMBX NA A.6 A/P 119, 182 1,001, 000 125, 325 5/11/63 200 bp — (5, 754)
Index Monthly
CMBX NA A.6 A/P 177,073 1, 507, 000 188, 676 5/11/63 200 bp — (11, 018)
Index Monthly
CMBX NA A.6 A/P (19,398) 2,261, 000 283, 077 5/11/63 200 bp — (301, 596)
Index Monthly
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Citigroup Global Markets, Inc. (->0%)
CMBX NA A.6 A/P $364, 258  $2, 871, 000 $359, 449 5/11/63 200 bp — $5, 925
Index Monthly
CMBX NA A.6 A/P 463, 891 3, 886, 000 486, 527 5/11/63 200 bp — (21, 125)
Index Monthly
CMBX NA A.6 A/P 460, 248 3, 886, 000 486, 527 5/11/63 200 bp — (24, 768)
Index Monthly
CMBX NA A.6 A/P 498, 339 4, 381, 000 548, 501 5/11/63 200 bp — (48, 459)
Index Monthly
CMBX NA A.6 A/P 683, 727 4, 429, 000 554, 511 5/11/63 200 bp — 130, 938
Index Monthly
CMBX NA A.6 A/P 646, 875 5, 000, 000 626, 000 5/11/63 200 bp — 22,819
Index Monthly
CMBX NA A.6 A/P 562, 500 5, 000, 000 626, 000 5/11/63 200 bp — (61, 556)
Index Monthly
CMBX NA A.6 A/P 912, 540 5, 448, 000 682, 090 5/11/63 200 bp — 232, 569
Index Monthly
CMBX NA A.6 A/P 988, 378 5, 588, 000 699, 618 5/11/63 200 bp — 290, 933
Index Monthly
CMBX NA A.6 A/P 1,004, 754 6, 643, 000 831, 704 5/11/63 200 bp — 175, 634
Index Monthly
CMBX NA A.6 A/P 1,092, 341 8, 827, 000 1, 105, 140 5/11/63 200 bp — (9, 366)
Index Monthly
CMBX NA A.6 A/P 4,529,315 27,244, 000 3,410, 949 5/11/63 200 bp — 1,128, 961
Index Monthly
CMBX NA BB. 11 BB-/P 1,234, 525 2, 185, 000 777,423 11/18/54 500 bp — 459, 226
Index Monthly
CMBX NA BB. 6 B+/P 209, 726 1, 462, 000 733, 339 5/11/63 500 bp — (522, 192)
Index Monthly
CMBX NA BB. 6 B+/P 637, 395 3,923, 000 1,967, 777 5/11/63 500 bp — (1, 326, 568)
Index Monthly
CMBX NA BB. 7 B+/P 132, 687 2, 600, 000 1, 158, 560 1/17/47 500 bp — (1, 023, 345)
Index Monthly
CMBX NA BBB-.6  BB/P 1,215,720 3,684, 000 1, 193, 984 5/11/63 300 bp — 23, 885
Index Monthly
CMBX NA BBB-.6  BB/P 307, 697 3, 849, 000 1, 247, 461 5/11/63 300 bp — (937, 519)
Index Monthly
CMBX NA BBB-.6  BB/P 427, 327 6, 277,000 2,034, 376 5/11/63 300 bp — (1, 603, 387)
Index Monthly
CMBX NA BBB-.6  BB/P 8,578,189 134,710,000 43,659,511 5/11/63 300 bp — (35, 002, 741)
Index Monthly
Credit Suisse International
CMBX NA A.6 A/P (34, 207) 30,976, 000 3,878,195 5/11/63 200 bp — (3, 900, 356)
Index Monthly
CMBX NA A. 7 A-/P 11,938 287, 000 31,111 1/17/47 200 bp — (19, 061)
Index Monthly
CMBX NA A. 7 A-/P 102, 321 2, 780, 000 301, 352 1/17/47 200 bp — (197, 950)
Index Monthly
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Credit Suisse International (—o—25%)
CMBX NA BB. 7 B+/P $97, 913 $732, 000 $326, 179 1/17/47 500 bp — $(227, 555)
Index Monthly
CMBX NA BBB-.6  BB/P 4,441,511 47,269,000 15,319, 883 5/11/63 300 bp — (10, 850, 798)
Index Monthly
CMBX NA BBB-.7  BB+/P 143, 564 2, 186, 000 545, 626 1/17/47 300 bp — (400, 786)
Index Monthly
Goldman Sachs International
CMBX NA A.6 A/P 5,271 168, 000 21,034 5/11/63 200 bp — (15, 698)
Index Monthly
CMBX NA A.6 A/P 16, 026 526, 000 65, 855 5/11/63 200 bp — (49, 624)
Index Monthly
CMBX NA A.6 A/P 65, 431 551, 000 68, 985 5/11/63 200 bp — (3, 340)
Index Monthly
CMBX NA A.6 A/P (1, 095) 602, 000 75, 370 5/11/63 200 bp — (76, 231)
Index Monthly
CMBX NA A.6 A/P 50, 224 975, 000 122, 070 5/11/63 200 bp — (71, 467)
Index Monthly
CMBX NA A.6 A/P 65, 795 1, 256, 000 157, 251 5/11/63 200 bp — (90, 968)
Index Monthly
CMBX NA A.6 A/P 204, 156 1, 390, 000 174, 028 5/11/63 200 bp — 30, 669
Index Monthly
CMBX NA A.6 A/P (1,055) 1,740,000 217, 848 5/11/63 200 bp — (218, 226)
Index Monthly
CMBX NA A.6 A/P 88, 084 1, 783, 000 223, 232 5/11/63 200 bp — (134, 454)
Index Monthly
CMBX NA A.6 A/P 55, 332 1, 789, 000 223,983 5/11/63 200 bp — (167, 955)
Index Monthly
CMBX NA A.6 A/P 109, 667 1, 964, 000 245, 893 5/11/63 200 bp — (135, 462)
Index Monthly
CMBX NA A.6 A/P 239, 903 2, 206, 000 276, 191 5/11/63 200 bp — (35, 431)
Index Monthly
CMBX NA A.6 A/P 165, 367 2,518, 000 315, 254 5/11/63 200 bp — (148, 908)
Index Monthly
CMBX NA A.6 A/P 320, 501 2,757,000 345,176 5/11/63 200 bp — (23, 603)
Index Monthly
CMBX NA A.6 A/P 402, 955 2,779, 000 347,931 5/11/63 200 bp — 56, 105
Index Monthly
CMBX NA A.6 A/P 338, 288 2,910, 000 364, 332 5/11/63 200 bp — (24, 913)
Index Monthly
CMBX NA A.6 A/P 152, 946 2,939, 000 367,963 5/11/63 200 bp — (213, 874)
Index Monthly
CMBX NA A.6 A/P 148, 581 3, 016, 000 377,603 5/11/63 200 bp — (227, 849)
Index Monthly
CMBX NA A.6 A/P (32,020) 3,372,000 422,174 5/11/63 200 bp — (452, 883)
Index Monthly
CMBX NA A.6 A/P 224, 300 3,497, 000 437, 824 5/11/63 200 bp — (212, 164)
Index Monthly
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Goldman Sachs International (->-25%)
CMBX NA A.6 A/P $214,889  $4, 245, 000 $531, 474 5/11/63 200 bp — $(314, 934)
Index Monthly
CMBX NA BBB- BBB-/P 122, 839 776, 000 132,929 12/16/72 300 bp — (9, 637)
.13 Index Monthly
CMBX NA BBB- BBB-/P 131, 166 837, 000 143,378 12/16/72 300 bp — (11, 724)
.13 Index Monthly
CMBX NA BBB- BBB-/P 176, 725 1, 044, 000 178,837 12/16/72 300 bp — (1, 503)
. 13 Index Monthly
CMBX NA BBB- BBB-/P 178,712 1, 044, 000 178,837 12/16/72 300 bp — 484
.13 Index Monthly
CMBX NA BBB-. BB/P 1, 869 37, 000 11,992 5/11/63 300 bp — (10, 101)
Index Monthly
CMBX NA BBB-. BB/P 11, 786 112, 000 36, 299 5/11/63 300 bp — (24, 448)
Index Monthly
CMBX NA BBB-. BB/P 12, 607 146, 000 47, 319 5/11/63 300 bp — (34, 626)
Index Monthly
CMBX NA BBB-. BB/P 18, 143 375, 000 121, 538 5/11/63 300 bp — (103, 176)
Index Monthly
CMBX NA BBB-. BB/P 43,346 392, 000 127, 047 5/11/63 300 bp — (83, 473)
Index Monthly
CMBX NA BBB-. BB/P 43,389 401, 000 129, 964 5/11/63 300 bp — (86, 341)
Index Monthly
CMBX NA BBB-. BB/P 43, 557 401, 000 129, 964 5/11/63 300 bp — (86, 173)
Index Monthly
CMBX NA BBB-. BB/P 39, 801 503, 000 163, 022 5/11/63 300 bp — (122, 928)
Index Monthly
CMBX NA BBB-. BB/P 33, 283 671, 000 217,471 5/11/63 300 bp — (183, 796)
Index Monthly
CMBX NA BBB-. BB/P 32,711 671, 000 217,471 5/11/63 300 bp — (184, 368)
Index Monthly
CMBX NA BBB-. BB/P 77, 301 714, 000 231, 407 5/11/63 300 bp — (153, 690)
Index Monthly
CMBX NA BBB-. BB/P 68, 535 1, 006, 000 326, 045 5/11/63 300 bp — (256, 923)
Index Monthly
CMBX NA BBB-. BB/P 134, 237 1, 144, 000 370, 770 5/11/63 300 bp — (235, 866)
Index Monthly
CMBX NA BBB-. BB/P 71, 141 1, 402, 000 454, 388 5/11/63 300 bp — (382, 430)
Index Monthly
CMBX NA BBB-. BB/P 200, 757 1, 446, 000 468, 649 5/11/63 300 bp — (267, 048)
Index Monthly
CMBX NA BBB-. BB/P 137, 523 1, 554, 000 503, 651 5/11/63 300 bp — (365, 221)
Index Monthly
CMBX NA BBB-. BB/P 117,779 1, 855, 000 601, 206 5/11/63 300 bp — (482, 344)
Index Monthly
CMBX NA BBB-. BB/P 217, 967 2,463, 000 798, 258 5/11/63 300 bp — (578, 855)
Index Monthly
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Goldman Sachs International (->-25%)
CMBX NA BBB-.6  BB/P $207, 367  $2, 467, 000 $799, 555 5/11/63 300 bp — $(590, 749)
Index Monthly
CMBX NA BBB-.6  BB/P 407, 935 2, 864, 000 928, 222 5/11/63 300 bp — (518, 616)
Index Monthly
CMBX NA BBB-.6  BB/P 259, 403 3,236, 000 1, 048, 788 5/11/63 300 bp — (787, 497)
Index Monthly
CMBX NA BBB-.6  BB/P 250, 279 3,302, 000 1,070, 178 5/11/63 300 bp — (817, 973)
Index Monthly
CMBX NA BBB-.6  BB/P 245, 701 3,333,000 1, 080, 225 5/11/63 300 bp — (832, 580)
Index Monthly
CMBX NA BBB-.6  BB/P 244, 226 3,333,000 1, 080, 225 5/11/63 300 bp — (834, 055)
Index Monthly
CMBX NA BBB-.6  BB/P 345, 231 4, 755, 000 1, 541, 096 5/11/63 300 bp — (1, 193, 091)
Index Monthly
CMBX NA BBB-.6  BB/P 345, 231 4, 755, 000 1, 541, 096 5/11/63 300 bp — (1, 193, 091)
Index Monthly
CMBX NA BBB-.6  BB/P 759,433 10, 002, 000 3,241, 648 5/11/63 300 bp — (2, 476, 380)
Index Monthly
CMBX NA BBB-.7  BB+/P 49, 185 605, 000 151, 008 1/17/47 300 bp — (101, 470)
Index Monthly
CMBX NA BBB-.7  BB+/P 79, 110 1, 135, 000 283, 296 1/17/47 300 bp — (203, 524)
Index Monthly
JPMorgan Securities LLC
CMBX NA A. 13 A-/P 33,777 419, 000 42,445 12/16/72 200 bp — (8, 505)
Index Monthly
CMBX NA A. 13 A-/P (10, 398) 10, 000, 000 1,013,000 12/16/72 200 bp — (1, 019, 509)
Index Monthly
CMBX NA A.6 A/P 184, 100 1, 315, 000 164, 638 5/11/63 200 bp — 19,973
Index Monthly
CMBX NA A.6 A/P 549, 146 3,684, 000 461, 237 5/11/63 200 bp — 89, 342
Index Monthly
CMBX NA A.6 A/P 432, 520 3,932, 000 492, 286 5/11/63 200 bp — (58, 237)
Index Monthly
CMBX NA A.6 A/P 9,958,994 76, 594, 000 9, 589, 569 5/11/63 200 bp — 399, 212
Index Monthly
CMBX NA BB. 10 BB-/P 76, 868 958, 000 432, 537 5/11/63 500 bp — (354, 737)
Index Monthly
CMBX NA BBB- BBB-/P 112, 665 716, 000 122,651 12/16/72 300 bp — (9, 568)
.13 Index Monthly
CMBX NA BBB- BBB-/P 288, 672 1, 585, 000 271,511  12/16/72 300 bp — 18, 086
.13 Index Monthly
CMBX NA BBB- BBB-/P 421,114 2,522, 000 432,019 12/16/72 300 bp — (10, 905)
.13 Index Monthly
CMBX NA BBB- BBB-/P 668, 631 3,321, 000 568,887 12/16/72 300 bp — 101, 681
. 13 Index Monthly
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JPMorgan Securities LLC (->2%)
CMBX NA BBB-.6  BB/P $29, 783,791 $93, 161,000 $30, 193, 480 5/11/63 300 bp — $(355, 345)
Index Monthly
CMBX NA BBB-.7  BB+/P 339, 467 1, 446, 000 360, 922 1/17/47 300 bp — (20, 611)
Index Monthly
Merrill Lynch International
CMBX NA BBB-.6  BB/P 144, 127 1, 593, 000 516, 291 5/11/63 300 bp — (371, 235)
Index Monthly
CMBX NA BBB-.6  BB/P 141, 186 1, 851, 000 599, 909 5/11/63 300 bp — (457, 644)
Index Monthly
CMBX NA BBB-.6  BB/P 220, 065 2,499, 000 809, 926 5/11/63 300 bp — (588, 403)
Index Monthly
CMBX NA BBB-.6  BB/P 189, 239 2, 944, 000 954, 150 5/11/63 300 bp — (763, 194)
Index Monthly
CMBX NA BBB-.6  BB/P 269, 586 3,657,000 1, 185, 234 5/11/63 300 bp — (913, 514)
Index Monthly
CMBX NA BBB-.6  BB/P 288, 245 4,013, 000 1, 300, 613 5/11/63 300 bp — (1,010, 027)
Index Monthly
CMBX NA BBB-.6  BB/P 1,250,695 14, 007, 000 4, 539, 669 5/11/63 300 bp — (3, 280, 803)
Index Monthly
CMBX NA BBB-.6  BB/P 1,333,541 18,282, 000 5,925, 196 5/11/63 300 bp — (4, 580, 991)
Index Monthly
Morgan Stanley & Co. International PLG
CMBX NA A.6 A/P 99, 200 992, 000 124, 198 5/11/63 200 bp — (24, 613)
Index Monthly
CMBX NA A.6 A/P 248, 100 2,481, 000 310, 621 5/11/63 200 bp — (61, 556)
Index Monthly
CMBX NA A.6 A/P 541, 406 3, 465, 000 433, 818 5/11/63 200 bp — 108, 936
Index Monthly
CMBX NA A.6 A/P 515, 760 3,684, 000 461, 237 5/11/63 200 bp — 55, 956
Index Monthly
CMBX NA A.6 A/P (73,413) 9,566, 000 1, 197, 663 5/11/63 200 bp — (1, 267, 357)
Index Monthly
CMBX NA A.6 A/P 1,907,585 12,307, 000 1, 540, 836 5/11/63 200 bp — 371, 535
Index Monthly
CMBX NA BBB- BBB-/P 99, 730 491, 000 84,108 12/16/72 300 bp — 15,909
.13 Index Monthly
CMBX NA BBB- BBB-/P 123,934 758, 000 129,845 12/16/72 300 bp — (5, 469)
.13 Index Monthly
CMBX NA BBB- BBB-/P 131, 705 837, 000 143,378 12/16/72 300 bp — (11, 185)
.13 Index Monthly
CMBX NA BBB- BBB-/P 163, 752 871, 000 149,202 12/16/72 300 bp — 15, 058
. 13 Index Monthly
CMBX NA BBB- BBB-/P 265, 033 1, 683, 000 288,298 12/16/72 300 bp — (22, 283)
.13 Index Monthly
CMBX NA BBB- BBB-/P 1, 209, 951 6, 142, 000 1,052,125 12/16/72 300 bp — 161, 409
.13 Index Monthly
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Morgan Stanley & Co. International PLC (->-0%)

CMBX NA BBB-.6  BB/P $151,989  $1, 554, 000 $503, 651 5/11/63 300 bp — $(350, 756)
Index Monthly

CMBX NA BBB-.6  BB/P 529, 757 6, 342, 000 2, 0565, 442 5/11/63 300 bp — (1, 521, 985)
Index Monthly

CMBX NA BBB-.6  BB/P 489, 483 6, 670, 000 2,161, 747 5/11/63 300 bp — (1, 668, 373)
Index Monthly

CMBX NA BBB-.6  BB/P 777,807 9, 703, 000 3, 144, 742 5/11/63 300 bp — (2, 361, 275)
Index Monthly

CMBX NA BBB-.6  BB/P 1,236,736 16, 509, 000 5, 350, 567 5/11/63 300 bp — (4, 104, 200)
Index Monthly

CMBX NA BBB-.6  BB/P 3,944,707 59,543,000 19,297, 886 5/11/63 300 bp — (15, 318, 446)
Index Monthly

BT LS 7 LS 97,630, 124 EE S RE 3, 921, 804
BILTLEIT L (B'Zﬂxﬁﬁ) (171, 586) XREIR FLfE) (113, 497, 593)
&&t $97, 458, 538 &t $(109, 575, 789)

*BREBICEET AL, LYy b e T 70 PERERBEAICEL TThbh b,
THELAT VI T AL, BITHONUHAT Ly REBITADO~—4r v h « AT Ly ROER|IZESHNTND,
*”ﬂ%k&é%/T/ﬁx_ﬁﬁé%Hi FOA VT v I AT EENDTNCTOEMAEOKHOTE %% L
TW5, A—74 R ABURE—=R e T U R T —=XERITT 4 v FORKAHE, 20204210 H 31 HERAEICE
VT ATFATH f&w%ﬁ@%@&%z%hé N KD EMRESROKAL /P EEREND, /\M‘JA@
ATEAE, AL B =R« TR 7 —ADOHHEERETH D,

202010831 HIRARRFENDOTCHLSY b - TIAHIEBH—BEATOTIS 3

AL TL = -

7 L84 _ 272 kW o
27y FHMBIHEFES S (ZiED~  EERA Bl BIRE (175)  REHIFmEN
SREH * FJL X EJL XF)L (BAB%) FEEX X EJL
Citigroup Global Markets, Inc.

CMBX NA A.7 Index $(1,164) $157, 000 $17,019 1/17/47 (200 bp) — $15, 794
Monthly

CMBX NA BB. 10 Index (46, 755) 448, 000 202,272 11/17/59 (500 bp) — 155, 082
Monthly

CMBX NA BB. 10 Index (40, 460) 369, 000 166,604 11/17/59 (500 bp) — 125, 784
Monthly

CMBX NA BB. 11 Index (217,562) 3,013, 000 1,072,025 11/18/54 (500 bp) — 851, 534
Monthly

CMBX NA BB. 11 Index (173,870) 1,342, 000 477,484 11/18/54 (500 bp) — 302, 309
Monthly

CMBX NA BB. 11 Index (59, 602) 867, 000 308,479 11/18/54 (500 bp) — 248, 034
Monthly

CMBX NA BB. 11 Index (24, 952) 481, 000 171,140 11/18/54 (500 bp) — 145, 720
Monthly

CMBX NA BB. 11 Index (24, 535) 481, 000 171,140 11/18/54 (500 bp) — 146, 137
Monthly

CMBX NA BB. 11 Index (43, 360) 460, 000 163,668 11/18/54 (500 bp) — 119, 860
Monthly
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Citigroup Global Markets, Inc. (%)

CMBX NA BB. 12 Index $(92,173) $1, 074, 000 $360, 542 8/17/61 (500 bp) — $267, 325
Monthly

CMBX NA BB. 12 Index (279, 923) 858, 000 288, 031 8/17/61 (500 bp) — 7,512
Monthly

CMBX NA BB. 8 Index (163,027) 1,313, 000 659,651 10/17/57 (500 bp) — 495, 348
Monthly

CMBX NA BB. 8 Index (63, 214) 360, 000 180,864 10/17/57 (500 bp) — 117, 300
Monthly

CMBX NA BB.9 Index (140, 395) 2,176, 000 964, 621 9/17/58 (500 bp) — 822,110
Monthly

CMBX NA BB.9 Index (61, 874) 959, 000 425, 125 9/17/58 (500 bp) — 362, 318
Monthly

CMBX NA BB.9 Index (7,939) 219, 000 97, 083 9/17/58 (500 bp) — 88, 931
Monthly

CMBX NA BBB- .10 Index (955, 214) 4,115, 000 947,685 11/17/59 (300 bp) — (9, 930)
Monthly

CMBX NA BBB- .10 Index (672,541) 2,819, 000 649,216 11/17/59 (300 bp) — (24, 970)
Monthly

CMBX NA BBB- .10 Index (474,999) 2,176, 000 501,133 11/17/59 (300 bp) — 24, 864
Monthly

CMBX NA BBB- .10 Index (442,014) 2,031, 000 467,739 11/17/59 (300 bp) — 24, 540
Monthly

CMBX NA BBB- .10 Index (311,275) 1,265, 000 291,330 11/17/59 (300 bp) — (20, 684)
Monthly

CMBX NA BBB- .12 Index (231,825) 1,137, 000 240, 362 8/17/61 (300 bp) — 7,873
Monthly

CMBX NA BBB- .12 Index (120, 943) 536, 000 113, 310 8/17/61 (300 bp) — (7, 946)
Monthly

CMBX NA BBB- .12 Index (92, 975) 456, 000 96, 398 8/17/61 (300 bp) — 3,158
Monthly

CMBX NA BBB-. 10 Index (1, 354, 361) 4, 546, 000 1,046,944 11/17/59 (300 bp) — (310, 069)
Monthly

CMBX NA BBB-. 11 Index (813,301) 2,541, 000 522,176  11/18/54 (300 bp) — (292, 607)
Monthly

CMBX NA BBB-. 11 Index (758, 747) 2,313, 000 475,322 11/18/54 (300 bp) — (284, 775)
Monthly

CMBX NA BBB-. 11 Index (494, 132) 1,511, 000 310,511 11/18/54 (300 bp) — (184, 503)
Monthly

CMBX NA BBB-. 11 Index (182,949) 1,243, 000 255,437 11/18/54 (300 bp) — 71,763
Monthly

CMBX NA BBB-. 11 Index (182,949) 1,243, 000 255,437 11/18/54 (300 bp) — 71,763
Monthly

CMBX NA BBB-. 11 Index (377,063) 1, 154, 000 237,147 11/18/54 (300 bp) — (140, 589)
Monthly

CMBX NA BBB-. 11 Index (207,932) 1, 034, 000 212,487 11/18/54 (300 bp) — 3,952
Monthly
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Citigroup Global Markets, Inc. (%)

CMBX NA BBB-.11 Index $(322, 138) $1, 005, 000 $206,528 11/18/54 (300 bp) — $(116, 197)
Monthly

CMBX NA BBB-. 12 Index (1, 218,586) 3,567, 000 754, 064 8/17/61 (300 bp) — (466, 603)
Monthly

CMBX NA BBB-. 12 Index (882, 145) 2,640, 000 558, 096 8/17/61 (300 bp) — (325, 589)
Monthly

CMBX NA BBB-. 12 Index (912, 432) 2,625, 000 554, 925 8/17/61 (300 bp) — (359, 038)
Monthly

CMBX NA BBB-. 12 Index (702, 727) 2,228, 000 470, 999 8/17/61 (300 bp) — (233, 028)
Monthly

CMBX NA BBB-. 12 Index (369, 572) 2,182, 000 461, 275 8/17/61 (300 bp) — 90, 430
Monthly

CMBX NA BBB-. 12 Index (306, 306) 1,610, 000 340, 354 8/17/61 (300 bp) — 33, 109
Monthly

CMBX NA BBB-. 12 Index (530, 073) 1, 508, 000 318, 791 8/17/61 (300 bp) — (212, 162)
Monthly

CMBX NA BBB-. 12 Index (531, 442) 1, 508, 000 318, 791 8/17/61 (300 bp) — (213, 530)
Monthly

CMBX NA BBB-. 12 Index (335, 687) 1, 005, 000 212, 457 8/17/61 (300 bp) — (123, 816)
Monthly

CMBX NA BBB-.7 Index (105, 219) 481, 000 120, 058 1/17/47 (300 bp) — 14, 558
Monthly

CMBX NA BBB-.9 Index (229, 730) 971, 000 251, 780 9/17/58 (300 bp) — 21,484
Monthly

Credit Suisse International

CMBX NA BB. 10 Index (123, 951) 929, 000 419,444 11/17/59 (500 bp) — 294, 590
Monthly

CMBX NA BB. 10 Index (110, 117) 926, 000 418,089 11/17/59 (500 bp) — 307,071
Monthly

CMBX NA BB. 10 Index (60, 658) 488, 000 220,332 11/17/59 (500 bp) — 159, 200
Monthly

CMBX NA BB. 7 Index (173, 028) 938, 000 417,973 1/17/47 (500 bp) — 244,032
Monthly

CMBX NA BB. 7 Index (140, 307) 853, 000 380, 097 1/17/47 (500 bp) — 238, 960
Monthly

CMBX NA BB. 7 Index (11, 314) 641, 000 321, 526 5/11/63 (500 bp) — 309, 588
Monthly

CMBX NA BB. 8 Index (115, 646) 660, 000 331,584 10/17/57 (500 bp) — 215, 296
Monthly

CMBX NA BB.9 Index (343, 546) 3,427,000 1,519, 189 9/17/58 (500 bp) — 1,172, 311
Monthly

Goldman Sachs International

CMBX NA BB. 7 Index (175, 691) 1, 161, 000 517, 342 1/17/47 (500 bp) — 340, 522
Monthly

CMBX NA BB. 12 Index (393, 614) 1, 075, 000 360, 878 8/17/61 (500 bp) — (33, 781)
Monthly
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Goldman Sachs International (—>25%)

CMBX NA BB. 7 Index $(691,993) §3,408,000 $1,518, 605 1/17/47 (500 bp) — $823, 298
Monthly

CMBX NA BB. 7 Index (173,838) 1,061, 000 472, 782 1/17/47 (500 bp) — 297,912
Monthly

CMBX NA BB. 7 Index (42, 606) 252, 000 112, 291 1/17/47 (500 bp) — 69, 440
Monthly

CMBX NA BB. 8 Index (85, 652) 756, 000 379,814 10/17/57 (500 bp) — 293, 428
Monthly

CMBX NA BB.9 Index (136, 116) 1,263, 000 559, 888 9/17/58 (500 bp) — 422, 544
Monthly

CMBX NA BB.9 Index (82, 025) 786, 000 348, 434 9/17/58 (500 bp) — 265, 645
Monthly

CMBX NA BB.9 Index (79, 792) 663, 000 293, 908 9/17/58 (500 bp) — 213,471
Monthly

CMBX NA BB.9 Index (78, 897) 663, 000 293, 908 9/17/58 (500 bp) — 214, 367
Monthly

CMBX NA BB.9 Index (18, 719) 482, 000 213,671 9/17/58 (500 bp) — 194, 483
Monthly

CMBX NA BBB- .10 Index (209, 317) 957, 000 220,397 11/17/59 (300 bp) — 10, 522
Monthly

CMBX NA BBB- .12 Index (186, 571) 957, 000 202, 310 8/17/61 (300 bp) — 15, 181
Monthly

CMBX NA BBB-. 11 Index (311) 2,000 411  11/18/54 (300 bp) — 98
Monthly

CMBX NA BBB-. 12 Index (702,793) 2,081, 000 439, 923 8/17/61 (300 bp) — (264, 083)
Monthly

JPMorgan Securities LLC

CMBX NA A.7 Index (61, 347) 2,910, 000 315, 444 1/17/47 (200 bp) — 252, 965
Monthly

CMBX NA BB. 11 Index (8,236, 421) 15,102, 000 5,373,292 11/18/54 (500 bp) — (2,877, 812)
Monthly

CMBX NA BB. 11 Index (490, 603) 953, 000 478, 025 5/11/63 (500 bp) — (13, 505)
Monthly

CMBX NA BB. 12 Index (990, 786) 1, 804, 000 605, 603 8/17/61 (500 bp) — (386, 937)
Monthly

CMBX NA BB. 17 Index (157, 669) 322, 000 143, 483 1/17/47 (500 bp) — (14, 499)
Monthly

CMBX NA BB. 8 Index (911,950) 1, 840, 000 924,416 10/17/57 (500 bp) — 10, 677
Monthly

CMBX NA BB.9 Index (485, 308) 982, 000 435, 321 9/17/58 (500 bp) — (50, 942)
Monthly

CMBX NA BBB- .12 Index (283, 363) 1,222,000 258, 331 8/17/61 (300 bp) — (25, 745)
Monthly

CMBX NA BBB- .12 Index (215, 310) 1, 056, 000 223, 238 8/17/61 (300 bp) — 7,312
Monthly

CMBX NA BBB-. 10 Index (789,914) 2,804, 000 645,761 11/17/59 (300 bp) — (145, 788)
Monthly
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JPMorgan Securities LLC (>-3%)

CMBX NA BBB-. 10 Index $(443,013) $1, 487, 000 $342,456  11/17/59 (300 bp) — $(101, 424)
Monthly

CMBX NA BBB-. 11 Index (730, 141) 3,622, 000 744,321 11/18/54 (300 bp) — 12, 068
Monthly

CMBX NA BBB-.11 Index (788, 230) 2,445, 000 502,448 11/18/54 (300 bp) — (287, 209)
Monthly

CMBX NA BBB-. 11 Index (765, 011) 2, 434, 000 500,187 11/18/54 (300 bp) — (266, 243)
Monthly

CMBX NA BBB-.11 Index (383, 134) 1, 219, 000 250,505 11/18/54 (300 bp) — (133, 340)
Monthly

CMBX NA BBB-. 11 Index (382, 598) 1,219, 000 250,505 11/18/54 (300 bp) — (132, 804)
Monthly

CMBX NA BBB-. 12 Index (466, 846) 1, 407, 000 297, 440 8/17/61 (300 bp) — (170, 227)
Monthly

CMBX NA BBB-. 12 Index (306, 975) 879, 000 185, 821 8/17/61 (300 bp) — (121, 668)
Monthly

Merrill Lynch International

CMBX NA BB. 10 Index (50, 925) 895, 000 404,093 11/17/59 (500 bp) — 352, 297
Monthly

CMBX NA BB. 11 Index (1,546, 956) 3,130, 000 1,113,654 11/18/54 (500 bp) — (436, 345)
Monthly

CMBX NA BB.9 Index (354, 782) 9,107, 000 4,037,133 9/17/58 (500 bp) — 3,673,497
Monthly

CMBX NA BBB- .10 Index (419, 041) 1, 934, 000 445,400 11/17/59 (300 bp) — 25, 231
Monthly

CMBX NA BBB-.7 Index (69, 410) 847, 000 211,411 1/17/47 (300 bp) — 141, 507
Monthly

CMBX NA BBB-.9 Index (110, 408) 596, 000 154, 543 9/17/58 (300 bp) — 43, 7187
Monthly

CMBX NA BBB-.9 Index (51, 684) 279, 000 72, 345 9/17/58 (300 bp) — 20, 498
Monthly

Morgan Stanley & Co. International PLG

CMBX NA BBB-.7 Index (148, 658) 1, 459, 000 364, 166 1/17/47 (300 bp) — 214, 658
Monthly

CMBX NA BB. 10 Index (46, 985) 448, 000 202,272 11/17/59 (500 bp) — 154, 852
Monthly

CMBX NA BB. 11 Index (246,500) 2,510, 000 893,058 11/18/54 (500 bp) — 644, 117
Monthly

CMBX NA BB. 11 Index (21, 822) 229, 000 81,478 11/18/54 (500 bp) — 59, 433
Monthly

CMBX NA BB. 11 Index (14, 446) 148, 000 52,658 11/18/54 (500 bp) — 38, 068
Monthly

CMBX NA BB. 12 Index (94, 662) 1, 324, 000 444, 467 8/17/61 (500 bp) — 348, 518
Monthly

CMBX NA BB. 12 Index (544, 200) 907, 000 304, 480 8/17/61 (500 bp) — (240, 602)
Monthly
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Morgan Stanley & Co. International PLC (->0%)

CMBX NA BB. 12 Index $ (61, 870) $877, 000 $294, 409 8/17/61 (500 bp) $231, 686
Monthly

CMBX NA BB. 12 Index (59, 946) 821, 000 275,610 8/17/61 (500 bp) 214, 865
Monthly

CMBX NA BB. 12 Index (30, 303) 371, 000 124, 545 9/17/58 (500 bp) 93, 881
Monthly

CMBX NA BB. 8 Index (520,083) 1,052, 000 528,525 10/17/57 (500 bp) 7,420
Monthly

CMBX NA BB.9 Index (161,020) 1,328, 000 588, 702 9/17/58 (500 bp) 426, 391
Monthly

CMBX NA BB.9 Index (52,192) 1,053, 000 466, 795 9/17/58 (500 bp) 413, 580
Monthly

CMBX NA BB.9 Index (63, 213) 719, 000 318, 733 9/17/58 (500 bp) 254, 820
Monthly

CMBX NA BB.9 Index (80, 510) 664, 000 294, 351 9/17/58 (500 bp) 213,196
Monthly

CMBX NA BB.9 Index (35, 981) 585, 000 259, 331 9/17/58 (500 bp) 222, 781
Monthly

CMBX NA BB.9 Index (35, 566) 585, 000 259, 331 9/17/58 (500 bp) 223, 196
Monthly

CMBX NA BB.9 Index (25, 667) 417, 000 184, 856 9/17/58 (500 bp) 158, 783
Monthly

CMBX NA BB.9 Index (11, 194) 149, 000 66, 052 9/17/58 (500 bp) 54,712
Monthly

CMBX NA BB.9 Index (13, 649) 148, 000 65, 608 9/17/58 (500 bp) 51, 816
Monthly

CMBX NA BB.9 Index (6, 858) 127, 000 56, 299 9/17/58 (500 bp) 49, 318
Monthly

CMBX NA BB.9 Index (938) 24, 000 10, 639 9/17/58 (500 bp) 9,678
Monthly

CMBX NA BBB- .10 Index (586, 807) 2,407, 000 554,332 11/17/59 (300 bp) (33, 879)
Monthly

CMBX NA BBB- .10 Index (481, 301) 2,035, 000 468,661 11/17/59 (300 bp) (13, 828)
Monthly

CMBX NA BBB- .10 Index (234,007) 1,072, 000 246,882 11/17/59 (300 bp) 12, 249
Monthly

CMBX NA BBB- .10 Index (231,661) 1, 009, 000 232,373  11/17/59 (300 bp) 123
Monthly

CMBX NA BBB- .10 Index (79, 574) 367, 000 84,520 11/17/59 (300 bp) 4,732
Monthly

CMBX NA BBB- .10 Index (70, 063) 324, 000 74,617 11/17/59 (300 bp) 4, 365
Monthly

CMBX NA BBB- .12 Index (334, 152) 1, 614, 000 341, 200 8/17/61 (300 bp) 6, 106
Monthly

CMBX NA BBB- .12 Index (237, 442) 1, 045, 000 220,913 8/17/61 (300 bp) (17, 138)

Monthly
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Morgan Stanley & Co. International PLC (->0%)

CMBX NA BBB- .12 Index $(168, 400) $807, 000 $170, 600 8/17/61 (300 bp) — $1,729
Monthly

CMBX NA BBB- .12 Index (168, 400) 807, 000 170, 600 8/17/61 (300 bp) — 1,729
Monthly

CMBX NA BBB-. 11 Index (783,854) 2, 449, 000 503,270 11/18/54 (300 bp) — (282, 013)
Monthly

CMBX NA BBB-. 11 Index (783,854) 2, 449, 000 503,270 11/18/54 (300 bp) — (282, 013)
Monthly

CMBX NA BBB-.11 Index (770, 352) 2,434, 000 500, 187 11/18/54 (300 bp) — (271, 584)
Monthly

CMBX NA BBB-. 11 Index (705,970) 2,235, 000 459,293 11/18/54 (300 bp) — (247, 981)
Monthly

CMBX NA BBB-. 11 Index (380, 449) 1, 219, 000 250,505 11/18/54 (300 bp) — (130, 656)
Monthly

CMBX NA BBB-. 11 Index (157, 554) 1, 001, 000 205,706 11/18/54 (300 bp) — 47, 567
Monthly

CMBX NA BBB-.11 Index (125, 684) 625, 000 128,438 11/18/54 (300 bp) — 2,389
Monthly

CMBX NA BBB-. 12 Index (405, 119) 1,219, 000 257, 697 8/17/61 (300 bp) — (148, 133)
Monthly

CMBX NA BBB-. 12 Index (244, 664) 1, 188, 000 251, 143 8/17/61 (300 bp) — 5, 7187
Monthly

CMBX NA BBB-. 12 Index (200, 266) 1, 064, 000 224, 930 8/17/61 (300 bp) — 24,043
Monthly

CMBX NA BBB-.7 Index (8, 255) 130, 000 32, 448 1/17/47 (300 bp) — 24,112
Monthly
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FIXLUTO

FHET—2

LA LARJL2 LR 3
BEFMEES XKL XKL XKL
Ty b Ry Ui $— $120, 733, 109 $—
*AE — 1, 040, 094, 878 —
T — VR — 1,421, 815, 736 —
51 — 3, 538, 469 —
KRB EEA T 3~ — 8, 868, 644 —
KRB EEARAT T AT ay — 50, 565, 281 —
KEEUF S & OO R € — 7 — VIR HREE — 3,999,662, 492 -
RS 363, 687, 973 941, 482, 344 —
LRJLAIEE $363, 687,973  $7, 586, 760, 953 $—

ST —4
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KRB REA T 3~ — (7,017, 272) —
RIBEREAT T - F T a v — (63, 416, 427) —
FTMTVLIT - AU YT « F 723 8 — 2,731, 256 —
T B A7BAIEHK — (2,278, 046, 400) —
LRNA T » TEH — (9, 050, 278) —
h—=F L) Z—> « AT 78K — (2,213) —
IV v b - T 740 FEE — (149, 366, 952) —
LARJLRIEE $(11,969, 710) $(2, 504, 168, 286) $—
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