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

ABS Aircraft Mezz ABS 6.17 11,551,172 1.27%

\
ABS Aircraft Senior ABS 4.46 568,408 0.06%

\

\
ABS Consumer Mezz ABS 12.12 4,274,602 0.47%
\
ABS Consumer Mezz ABS 10.47 3,523,482 0.39%
\
ABS Consumer Mezz ABS 13.15 12,057,792 1.32%
\

CLO 2.0 BB cLo 10.72 1,127,893 0.12%

Corporate Corporate 4.25 4,910,757 0.54%

ABS Aircraft Senior ABS 4.46 3,368,387 0.37%

ABS Auto Mezz ABS 9.89 901,089 0.10%

ABS Consumer Mezz ABS 10.03 3,547,305 0.39%

ABS Consumer Mezz ABS 8.34 2,554,077 0.28%

ABS Consumer Mezz ABS 8.80 7,311,011 0.80%

ABS Consumer Mezz ABS 9.00 919,103 0.10%

ABS Whole Biz Senior ABS 4.72 10,555,911 1.16%




Corporate Corporate 4.91 1,151,114 0.13%

Corporate Corporate b 7,700,000 0.84%
Corporate Corporate 3.88 461,385 0.05%
Corporate Corporate 10.75 21,539,897 2.36%
Corporate Corporate 10.25 8,769,982 0.96%
Corporate Corporate 10.57 5,375,372 0.59%
RMBS Agency Derivative Inverse Floater RMBS 3.59 5,496,717 0.60%

\
RMBS Agency Derivative Inverse I0 RMBS 1.02 3,673,112 0.40%

\

RMBS Agency Derivative Inverse I0 RMBS 1.02 2,552,741 0.28%

\

\
RMBS Agency Derivative Inverse I0 RMBS 1.22 1,917,428 0.21%

\

RMBS Agency Derivative Inverse I0 RMBS 1.02 1,303,209 0.14%

\

\
RMBS Agency Derivative Inverse I0 RMBS 1.67 2,285,706 0.25%

\

RMBS Non-Agency 2nd Lien Junior RMBS 5.43 575 0.00%

RMBS Non-Agency 2nd Lien Senior RMBS 6.23 104,942 0.01%
\

RMBS Non-Agency AltA Re-Remic Senior RMBS 7.00 4,314,116 0.47%
.75

RMBS Agency Derivative Inverse I0 RMBS 0.92 4,101,868 0.45%
RMBS Agency Derivative Inverse I0 RMBS 0.56 2,156,261 0.24%

RMBS Agency Derivative Inverse I0 RMBS 0.71 854,831 0.09%

\
RMBS Non-Agency Home Equity Mezz RMBS 6. 4,948,827 0.54%

\

RMBS Non-Agency Home Equity Mezz RMBS 10.25 10,780,981 1.18%

RMBS Non-Agency FGIC RMBS Claims Senior RMBS 5. 1,635,400 0.18%
RMBS Non-Agency FGIC RMBS Claims Senior RMBS 5.46 570,240 0.06%
| A

\
RMBS Non-Agency Home Equity Mezz RMBS 10.03 1,040,926 0.11%

7
a

a

a

.50 b
RMBS Non-Agency Home Equity Mezz RMBS 8.20 2,070,179 0.23%
25

RMBS Non-Agency MEZZ RMBS 6. 2,991,664 0.33%

RMBS Non-Agency MEZZ RMBS 4.53 3,361,274 0.37%




RMBS Non-Agency MEZZ RMBS 6.25 1,077,785 0.12%

\
RMBS Non-Agency NonQM Senior RMBS 4.14 5,371,980 0.59%

RMBS Non-Agency MSR Senior RMBS 5 12,175,843 1.33%

\
RMBS Non-Agency Reverse Mortgage RMBS 4.00 3,556,145 0.39%
\

UST T-Bonds Treasury 4.25 15,285,938 1.68%

All investments 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




