Security Type Coupon Rate Market Value Weight (%)

ABS Aircraft Mezz ABS 6.17 3,792,459 0.52%
\

\
ABS Consumer Mezz ABS 9.00 2,710,234 0.37%
\
ABS Consumer Mezz ABS 13.09 1,920,000 0.26%
\
ABS Consumer Senior ABS 4.37 27,217 0.00%
\

CLO 2.0 BB cLo 10.47 1,632,551 0.22%
Corp Corporate 13.38 23,839,326 3.25%

Corp Corporate 9.34 4,998,830 0.68%

ABS Aircraft Senior ABS BIo7, 2,462,381 0.34%

ABS Auto Mezz ABS 8.94 1,345,717 0.18%

ABS Consumer Mezz ABS 7.43 7,540,466 1.03%

ABS Consumer Mezz ABS 8.29 3,035,440 0.41%

ABS Consumer Mezz ABS 12.12 4,194,065 0.57%

ABS Whole Biz Senior ABS 7.39 7,606,538 1.04%




Corp Corporate 9.71 21,381,538 2.92%

Corporate 10.57 5,468,725 0.75%

Corp Containers-Metal/Glass Corporate 4.00 1,692,511 0.23%
25 )

4. H

Corp REITS-Diversified Corporate 4. 4,821,943 0.66%
Corp REITS-Regional Malls Corporate 12.33 2,397,380 0.33%
\

\
Muni FGIC Claims Municipal 13,854,618 1.89%

\
Muni FGIC Claims Municipal 1,347,867 0.18%

\

Muni FGIC Claims Municipal 74,332 1%

Muni Municipal 7.50 14,608,582 1.99%
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\
RMBS Agency Derivative Inverse I0 Agency RMBS 2,336,213 0.32%
\

RMBS Agency Derivative Inverse I0 Agency RMBS 1,669,800 0.23%

\

RMBS Agency Derivative Inverse I0 Agency RMBS 1,490,204 0.20%

\

6.23 ; !
.00

RMBS Agency Derivative Inverse I0 Agency RMBS 0.60 986,672 0.13%

\
RMBS Non-Agency 2nd Lien Senior Non-Agency RMBS 78,338 0.01%
\

8.20
82

RMBS Non-Agency AltA Re-Remic Senior Non-Agency RMBS 7 4,112,767 0.56%

RMBS Non-Agency FGIC RMBS Claims Senior Non-Agency RMBS 5.75 1,669,500 0.23%

\

RMBS Non-Agency Home Equity Mezz Non-Agency RMBS 2,024,596 0.28%

\

RMBS Non-Agency MEZZ Non-Agency RMBS 4 4,174,352 0.57%

\

\
RMBS Non-Agency MEZZ Non-Agency RMBS 4 2,065,993 0.28%
\

44
.53
14

RMBS Non-Agency MEZZ Non-Agency RMBS 4.60 3,192,001 0.44%
\
RMBS Non-Agency MSR Senior Non-Agency RMBS 9 8,095,205 1.10%

\

RMBS Non-Agency NonQM Senior Non-Agency RMBS 4. 5,281,543 0.72%

\
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UST T-Bonds Treasury 4.25 23,804,688 3.25%




