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‘Secunty Name Security Type Coupon Rate Market Value Weight (%)

CLO 7.89 $ 3.826,231 0.20%

2,943,457
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CLO 2.0 CLO 8.55 $ 2,311,521 0.12%
CLO 2.0 CLO 10.32 $ 1,633,892 0.09%

CLO 2.0 CLO 10.57 $ 1,099,485 0.06%

CMBS Agency Mezz CMBS 8.16 $ 8,187,506 0.44%

Corp Corporate 11.77 $ 5,520,641 0.30%

Corp Corporate 11.15 $ 5,280,594 0.28%

RMBS Agency Derivative Inverse 10 RMBS 2.41 $ 9.425,360 0.50%

RMBS Agency Derivative Inverse 10 RMBS 0.28 $ 4,946,597 0.26%

RMBS Agency Derivative Inverse 10 RMBS 2.96 $ 1,763,658 0.09%




RMBS Agency Derivative Inverse IO RMBS 2.26 $ 1,488,449 0.08%

RMBS Non-Agency Reverse Mortgage RMBS 4.00 $ 3.867,704 0.21%

2,866,602
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RMBS Non-Agency RPL Senior RMBS 4.00 $ 7,628,662 0.41%

UST T-Bonds UsT 3.50 $ 34,321,875 1.84%
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