\Security Name2 Security Type Coupon Rate Market Value Weight (%)
ABS Aircraft Mezz ABS 6.17 12,069,388 0.92%
ABS Aircraft Senior ABS 4.46 538,136 0.04%

\
ABS Auto Equity ABS 0.00 1,962,303 0.15%
ABS Auto Mezz ABS 8.59 218,481 0.02%

\
ABS Consumer Mezz ABS 9.49 3,042,063 0.23%
ABS Consumer Mezz ABS 8.80 15,352,336 1.17%

\
ABS Consumer Mezz ABS 10.11 8,107,526 0.62%
ABS Consumer Mezz ABS 12.12 4,329,148 0.33%

\
CLO 2.0 BB CLo 9.17 2,176,019 0.17%

CLO 2.0 BB CLo 9.21 1,407,291 0.11%

CLO 2.0 BBB CLo 7.91 3,987,098 0.30%
CLO 2.0 BBB CLo 7.81 2,604,486 0.20%

CM BS Agency Mezz CMBS 10.47 19,095,094 1.46%

Corporate 9.84 2,020,000 0.15%

ABS Aircraft Senior ABS 4.46 2,522,637 0.19%

ABS Auto Mezz ABS 7.08 622,304 0.05%

ABS Consumer Mezz ABS Sl 2,309,661 0.18%

ABS Consumer Mezz ABS 11.24 8,846,915 0.68%

ABS Consumer Mezz ABS 11.35 3,984,198 0.30%

CASH CASH 0.00 129,905,739 10.04%

Corp Corporate 4.13 17,145,380 1.31%

Corp Corporate 13,781,250




e

\
Corp Finance-Auto Loans Corporate 12.25 3,057,280 0.23%
CorD Rental Auto/Equipment Corporate 12.90 4,523,821 0.35%

\
Muni FGIC Claims Municipal 0.00 10,690,073 0.82%
Muni FGIC Claims Municipal 0.00 949,380 0.07%

Corp Airlines Corporate 9.00 3,408,725 0.26%

Muni Municipal 7.50 4,558,763 0.35%

Muni FGIC Claims Municipal 0.00 450,186 0.03%

\
RMBS Agency Derivative Inverse 10 RMBS 1.54 1,565,638 0.12%

RMBS Agency Derivative Inverse 10 RMBS 1.62 958,365 0.07%
RMBS Agency Derivative Inverse 10 RMBS 1.62 5,284,075 0.40%
RMBS Agency Derivative Y RMBS 6.34 4,945,498 0.38%

\
RMBS Non-Agency 2nd Lien Senior RMBS 6.09 156,798 0.01%
RMBS Non-Agency 2nd Lien Senior RMBS 4.83 12,849 0.00%

\
RMBS Non-Agency FGIC RMBS Claims Senior RMBS 5.42 414,960 0.03%
RMBS Non-Agency Home Equity Mezz RMBS 6.50 11,179,987 0.85%

\
RMBS Non-Agency NonQM Mezz RMBS 4.51 3,236,620 0.25%
RMBS Non-Agency NonQM Mezz RMBS 6.25 1,109,655 0.08%

RMBS Non-Agency 2nd Lien Junior RMBS (ios) 763 0.00%

RMBS Non-Agency FGIC RMBS Claims Senior RMBS 575 1,304,415 0.10%

RMBS Non-Agency Home Equity Mezz RMBS 6.53 2,002,744 0.15%

RMBS Non-Agency NonQM Mezz RMBS Y75} 6,288,061 0.48%

RMBS Non-Agency NonQM Mezz RMBS 4.51 3,297,747 0.25%

RMBS Non-Agency NonQM Senior RMBS 4.82 3,947,075 0.30%




RMBS Non-Agency NPL Senior RMBS 9.05 6,019,602 0.46%
RMBS Non-Agency Reverse Mortgage RMBS 41205 4,729,237 0.36%
RMBS Non-Agency Reverse Mortgage RMBS 4.00 3,723,743 0.28%

RMBS Non-Agency Reverse Mortgage RMBS 5.00 1,872,892 0.14%
RMBS Non-Agency RPL Mezz RMBS 9.32 10,045,828 0.77%

RMBS Non-Agency RPL Senior RMBS 4.00 1,821,171 0.14%

Allinvestments contain risk and may lose value. Investing in the bond market is subject to risks, including market, interest rate, issuer, credit, inflation risk and liquidity risk. The value of most bonds and bond
strategies are impacted by changes in interest rates. Bond prices generally fall in price as interest rates rise and the current low interest rate envi i this risk. Bond i may be worth
more or less than the original cost when redeemed. Mortgage and asset backed securities may be sensitive to changes in interest rates, subject to early repayment risk, and their value may fluctuate in
response to the market's tion of issue credit i while generally by some form of or private there is no that private will meet their
obligations. Please refer to the Fund's prospectus for a complete overview of the primary risks associated with the Fund. This material has been distributed for informational purposes only and should not be
i ESL advice or a ion of any particular security, strategy, or investment product. No part of this material may be reproduced in any form or referred to in any publication, without
express written permission.
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