ABS Aircraft Mezz ABS 5.07 1,394,454 0.29%

ABS Aircraft Mezz ABS 6.17 4,038,413 0.83%

ABS Aircraft Senior ABS 4.46 1,068,652 0.22%

ABS Auto Mezz ABS 8.59 2,988,123 0.62%

ABS Auto Mezz ABS 7.08 2,593,898 0.53%

ABS Auto Mezz ABS 11.79 3,000,000 0.62%

ABS Auto Senior ABS 3.98 2,223,582 0.46%

ABS Consumer Equity ABS 0.00 6,636,008 1.37%

ABS Consumer Mezz ABS 10.03 3,472,005 0.72%

ABS Consumer Mezz ABS 7.48 2,817,876 0.58%

ABS Consumer Mezz ABS 13.09 4,990,574 1.03%

ABS Consumer Senior ABS 2.14 3,326,114 0.69%

ABS Consumer Senior ABS 6.92 2,961,297 0.61%

ABS Whole Biz Senior ABS 6.00 5,341,254 1.10%

CASH CASH 0.00 33,057,379 5.95%

CLO 2.0 BBB CLO 8.85 2,679,230 0.55%

CLO CRE CLO 7.23 9,968,840 2.06%

CMBS Agency Mezz CMBS 11.19 19,103,997 3.94%

Corporate Corporate 3.55 2,897,420 0.60%

Corporate Corporate 10.07 11,233,572 2.32%

Corporate Corporate 6.65 7,229,998 1.49%

Corporate Corporate 10.90 2,311,481 0.48%

Corp Cable/Satellite TV Corporate 7.50 2,849,862 0.59%

Corp Commercial Services Corporate 9.50 2,074,140 0.43%

Corp Containers-Metal/Glass Corporate 7.88 2,980,525 0.61%

Corp Containers-Paper/Plastic Corporate 10.50 18,845,187 3.89%

Corp Medical-Hospitals Corporate 5.00 10,258,680 2.12%

Corp Medical-Hospitals Corporate 10.00 7,809,855 1.61%

Corp REITS-Diversified Corporate 3.50 1,911,004 0.39%

Corp REITS-Health Care Corporate 2.55 13,878,527 2.86%

Muni Muni 0.00 4,776,844 0.99%

RMBS Agency Derivative Inverse 10 RMBS Agency 0.80 1,914,138 0.39%

RMBS Agency Derivative Inverse 10 RMBS Agency 0.95 923,242 0.19%

RMBS Non-Agency 2nd Lien Junior RMBS Non-Agency 5.61 3,641 0.00%

RMBS Non-Agency 2nd Lien Junior RMBS Non-Agency 3.99 128 0.00%

RMBS Non-Agency 2nd Lien Senior RMBS Non-Agency 5.80 396,815 0.08%

RMBS Non-Agency 2nd Lien Senior RMBS Non-Agency 6.17 4,641,342 0.96%

RMBS Non-Agency 2nd Lien Senior RMBS Non-Agency 6.23 1,896,638 0.39%

RMBS Non-Agency 2nd Lien Senior RMBS Non-Agency 5.55 46,315 0.01%

RMBS Non-Agency Derivative Inverse 10 RMBS Non-Agency 0.75 970,203 0.20%

RMBS Non-Agency FGIC RMBS Claims Senior RMBS Non-Agency 5.59 781,530 0.16%

RMBS Non-Agency FGIC RMBS Claims Senior RMBS Non-Agency 5.64 174,984 0.04%

RMBS Non-Agency MEZZ RMBS Non-Agency 6.25 2,849,760 0.59%



RMBS Non-Agency MEZZ RMBS Non-Agency 4.55 2,921,524 0.60%
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RMBS Non-Agency MEZZ RMBS Non-Agency 985,047 0.20%

RMBS Non-Agency MSR Senior RMBS Non-Agency 11,985,694 2.47%

RMBS Non-Agency MSR Senior RMBS Non-Agency 7,984,950 1.65%

RMBS Non-Agency Reverse Mortgage RMBS Non-Agency

3,947,494 0.81%
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