\Security Name Security Type Coupon Rate Market Value Weight (%)

ABS Aircraft Mezz ABS 6.17 12,258,703 1.04%

\
ABS Aircraft Senior ABS 4.46 548,822 0.05%

\

\
ABS Consumer Mezz ABS 7.89 1,361,349 0.12%
\
ABS Consumer Mezz ABS ST 2,498,329 0.21%
\

ABS Aircraft Senior ABS 4.46 3,094,874 0.26%

ABS Auto Mezz ABS 8.04 1,050,199 0.09%

ABS Consumer Mezz ABS 6.53 4,088,203 0.35%

ABS Consumer Mezz ABS 8.29 3,060,449 0.26%

ABS Consumer Mezz ABS 12.40 2,149,184 0.18%
\
ABS Consumer Mezz ABS 8.00 12,346,874 1.05%
\

ABS Consumer Mezz ABS 7.25 8,433,538 0.72%

\
ABS Whole Biz Senior ABS 9.00 7,500,000 0.64%
\
CLO 2.0 BB CLO 9.26 2,111,205 0.18%
\
CLO 2.0 BB CLO 9.20 1,572,624 0.13%
\

ABS Consumer Mezz ABS 9.00 3,108,793 0.26%

ABS Rental Car ABS 9.22 5,693,060 0.49%

ABS Whole Biz Senior ABS 7.00 15,428,653 1.31%

CLO 2.0 BB CLO 9.46 1,048,246 0.09%




CLO 2.0 BBB CLO 8.15 3,003,705 0.26%

CMBS Agency Mezz CMBS 19,094,926 1.63%
\
Corp Corporate 6.00 8,845,230 0.75%

\

Corp Corporate 4.25 4,865,280 0.41%

Corporate 4.80 10,693,887 0.91%

Corp Corporate 9.75 5,490,318 0.47%
\
Corp Corporate 7.68 11,026,230 0.94%

Corporate 9.84 2,027,500 0.17%
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Corporate 11.79 2,940,317 0.25%
\
\

Corp
Corp
Corp
Corp
Corp
| Corp
Corp
Corp
Corp
Corp

Corporate 12.90 5,453,447 0.46%
\
Corp Aerospace/Defense-Equip Corporate 8.4 39,675,092 3.38%
\

Corporate 11.82 1,891,275 0.16%
Corp Airlines Corporate 9. 3,528,108 0.30%

Corporate 12.00 31,600,000 2.69%
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\
Muni Municipal 0.0 13,024,107 1.11%

\

Muni FGIC Claims Municipal 0.0l 13,579,609 1.16%

\

\
Muni FGIC Claims Municipal 0.00 669,867 0.06%

\

Muni FGIC Claims Municipal 0.00 386,769 0.03%

\

\
Muni FGIC Claims Municipal 0.00 259,870 0.02%
6.34

Corp Finance-Auto Loans Corporate 12.25 3,130,410 0.27%

4
8
8
Corporate 7 9,411,200 0.80%
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Muni FGIC Claims Municipal 0.00 1,215,662 0.10%

Muni FGIC Claims Municipal 0.00 305,627 0.03%

\
RMBS Agency Derivative Inverse Floater RMBS 4,963,222 0.42%
\

\
RMBS Agency Derivative Inverse I0 RMBS 1.57 3,493,594 0.30%

\

RMBS Agency Derivative Inverse I0 RMBS 2.27 3,333,559 0.28%

\

\
RMBS Agency Derivative Inverse I0 RMBS 1.87 1,738,051 0.15%
iL53

RMBS Agency Derivative Inverse I0 RMBS 1.90 4,120,535 0.35%

RMBS Agency Derivative Inverse I0 RMBS 1.25 2,622,923 0.22%

\
RMBS Agency Derivative Inverse I0 RMBS 1,663,887 0.14%
\
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RMBS Agency Derivative Inverse I0 RMBS 1.55 1,562,063 0.13%

\
RMBS Non-Agency 2nd Lien Senior RMBS 156,683 0.01%

\
\

RMBS Non-Agency 2nd Lien Senior RMBS 12,869 0.00%

RMBS Non-Agency FGIC RMBS Claims Senior RMBS 5.75 1,134,705 0.10%




RMBS Non-Agency FGIC RMBS Claims Senior g 453,120

RMBS Non-Agency Home Equity Mezz RMBS b 11,300,835 0.96%

RMBS Non-Agency MSR Senior RMBS 8.60 12,148,114 1.04%

RMBS Non-Agency NonQM Mezz RMBS 4.52 3,355,155 0.29%

\
RMBS Non-Agency NonQM Senior RMBS 4.82 3,987,281 0.34%
\
RMBS Non-Agency NPL Senior RMBS 9.05 6,032,443 0.51%
\
RMBS Non-Agency Reverse Mortgage RMBS 4.25 4,730,282 0.40%
\

RMBS Non-Agency Reverse Mortgage RMBS 4.00 3,719,906 0.32%

UST T-Bonds Treasury 4.25 9,592,578 0.82%
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