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

ABS Aircraft Mezz ABS 6.17 11,987,939 0.89%
ABS Aircraft Mezz ABS 6.17 3,616,551 0.27%
ABS Aircraft Senior ABS 4.46 501,990 0.04%
ABS Aircraft Senior ABS 3.97 2,468,983 0.18%
ABS Aircraft Senior ABS 4.46 2,222,471 0.17%
ABS Auto Equity ABS 0.00 7,477,671 0.56%
ABS Auto Equity ABS 0.00 3,832,942 0.29%
ABS Auto Equity ABS 0.00 1,837,668 0.14%
ABS Auto Equity ABS 0.00 1,690,631 0.13%
ABS Auto Mezz ABS 8.62 2,998,632 0.22%
ABS Auto Mezz ABS 7.08 402,413 0.03%
ABS Auto Mezz ABS 8.42 2,082,969 0.15%
ABS Auto Mezz ABS 7.91 815,711 0.06%
ABS Auto Mezz ABS 8.71 3,532,813 0.26%
ABS Auto Mezz ABS 8.04 903,007 0.07%
ABS Auto Mezz ABS 9.89 643,070 0.05%
ABS Auto Mezz ABS 12.24 6,556,881 0.49%
ABS Auto Mezz ABS 7.80 4,259,476 0.32%
ABS Auto Mezz ABS 9.55 1,201,882 0.09%
ABS Auto Mezz ABS 11.40 5,187,424 0.39%
ABS Auto Mezz ABS 13.60 1,450,394 0.11%
ABS Auto Senior ABS 3.98 132,177 0.01%
ABS Consumer Equity ABS 0.00 1,962,623 0.15%
ABS Consumer Equity ABS 0.00 138,184 0.01%
ABS Consumer Mezz ABS 3.09 2,943,451 0.22%
ABS Consumer Mezz ABS 3.42 1,860,653 0.14%
ABS Consumer Mezz ABS 3.61 1,503,233 0.11%
ABS Consumer Mezz ABS 9.93 6,053,356 0.45%
ABS Consumer Mezz ABS 8.08 4,121,872 0.31%
ABS Consumer Mezz ABS 6.53 4,076,698 0.30%
ABS Consumer Mezz ABS 8.99 3,069,628 0.23%
ABS Consumer Mezz ABS 9.10 3,018,738 0.22%
ABS Consumer Mezz ABS 7.03 2,242,589 0.17%
ABS Consumer Mezz ABS 7.89 1,367,183 0.10%
ABS Consumer Mezz ABS 5.37 2,759,116 0.21%
ABS Consumer Mezz ABS 8.37 5,047,371 0.38%
ABS Consumer Mezz ABS 9.49 3,013,241 0.22%
ABS Consumer Mezz ABS 8.62 2,017,840 0.15%
ABS Consumer Mezz ABS 8.80 20,368,609 1.51%
ABS Consumer Mezz ABS 8.00 12,264,921 0.91%
ABS Consumer Mezz ABS 7.25 8,489,834 0.63%
ABS Consumer Mezz ABS 10.11 7,986,106 0.59%
ABS Consumer Mezz ABS 8.98 6,999,540 0.52%
ABS Consumer Mezz ABS 9.41 4,243,615 0.32%
ABS Consumer Mezz ABS 9.60 4,145,776 0.31%
ABS Consumer Mezz ABS 10.41 3,890,543 0.29%
ABS Consumer Mezz ABS 11.35 3,042,162 0.23%
ABS Consumer Mezz ABS 10.08 3,027,389 0.23%
ABS Consumer Mezz ABS 9.40 2,990,030 0.22%
ABS Consumer Mezz ABS 8.65 2,041,197 0.15%
ABS Consumer Mezz ABS 8.94 964,205 0.07%
ABS Consumer Mezz ABS 8.29 2,998,634 0.22%
ABS Consumer Mezz ABS 13.15 17,339,913 1.29%
ABS Consumer Mezz ABS 12.81 5,011,464 0.37%
ABS Consumer Mezz ABS 9.00 3,800,730 0.28%
ABS Consumer Mezz ABS 10.00 6,473,034 0.48%
ABS Consumer Mezz ABS 11.24 9,125,045 0.68%
ABS Consumer Mezz ABS 7.48 975,047 0.07%
ABS Consumer Mezz ABS 12.75 11,418,994 0.85%
ABS Consumer Mezz ABS 6.77 2,031,549 0.15%
ABS Rental Car ABS 9.41 6,400,029 0.48%
ABS Risk Transfer Corp ABS 7.01 3,485,652 0.26%
ABS Risk Transfer Corp ABS 11.81 10,953,771 0.81%
ABS Risk Transfer Corp ABS 11.56 8,000,000 0.59%
ABS Risk Transfer Corp ABS 14.81 2,401,082 0.18%
ABS Risk Transfer Corp ABS 8.06 1,840,830 0.14%
ABS Small Biz Mezz ABS 8.19 2,907,240 0.22%
ABS Student Loan Mezz ABS 8.47 8,132,311 0.60%
ABS Student Loan Mezz ABS 8.35 4,432,155 0.33%
ABS Student Loan Mezz ABS 11.25 5,992,817 0.45%
ABS Whole Biz Senior ABS 7.39 7,669,673 0.57%
ABS Whole Biz Senior ABS 4.72 10,310,915 0.77%
ABS Whole Biz Senior ABS 9.00 21,422,750 1.59%
ABS Whole Biz Senior ABS 7.00 14,216,034 1.06%
ABS Whole Biz Senior ABS 7.00 13,791,391 1.03%
ABS Whole Biz Senior ABS 9.00 7,448,437 0.55%
Cash Cash 0.00 104,268,662 7.76%
CDO-SA CLO 7.69 3,541,079 0.26%
CLO 2.0 B CLO 10.48 1,762,868 0.13%
CLO 2.0 B CLO 10.20 1,732,471 0.13%
CLO 2.0 B CLO 10.93 1,512,938 0.11%
CLO 2.0 B CLO 10.70 1,164,704 0.09%
CLO 2.0 BB CLO 8.76 2,414,586 0.18%
CLO 2.0 BB CLO 8.66 2,367,561 0.18%
CLO 2.0 BB CLO 8.79 1,814,788 0.13%
CLO 2.0 BB CLO 8.70 1,544,635 0.11%
CLO 2.0 BB CLO 8.95 1,201,805 0.09%
CLO 2.0 BBB CLO 7.89 3,875,310 0.29%
CLO 2.0 BBB CLO 8.13 2,941,403 0.22%
CLO 2.0 BBB CLO 7.79 2,662,865 0.20%
CMBS Agency Mezz CMBS 10.31 3,098,120 0.23%
CMBS Agency Mezz CMBS 10.45 19,098,111 1.42%
CMBS Agency Mezz CMBS 11.16 5,293,754 0.39%
Corp Corporate 4.85 4,987,058 0.37%
Corp Corporate 5.60 9,235,788 0.69%
Corp Corporate 4.13 17,351,199 1.29%
Corp Corporate 3.88 9,545,331 0.71%
Corp Corporate 4.25 4,969,514 0.37%
Corp Corporate 4.25 4,924,237 0.37%
Corp Corporate 7.63 2,007,500 0.15%
Corp Corporate 4.91 1,152,916 0.09%
Corp Corporate 7.88 2,895,780 0.22%
Corp Corporate 4.50 6,150,482 0.46%
Corp Corporate 9.75 5,476,894 0.41%
Corp Corporate 11.25 2,171,727 0.16%
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Corp Corporate 9.83 27,257,440 2.03%
Corp Corporate 10.75 19,883,633 1.48%
Corp Corporate 9.84 2,020,000 0.15%
Corp Corporate 10.00 27,878,810 2.07%
Corp Corporate 11.78 14,984,420 1.11%
Corp Corporate 9.75 14,947,537 1.11%
Corp Corporate 9.63 13,834,500 1.03%
Corp Corporate 8.01 8,691,499 0.65%
Corp Corporate 7.90 6,348,356 0.47%
Corp Corporate 8.29 6,171,913 0.46%
Corp Corporate 8.38 5,313,135 0.40%
Corp Corporate 10.75 5,150,000 0.38%
Corp Corporate 10.02 4,815,956 0.36%
Corp Corporate 9.53 4,746,038 0.35%
Corp Corporate 10.75 4,732,125 0.35%
Corp Corporate 8.63 4,447,915 0.33%
Corp Corporate 9.00 2,037,086 0.15%
Corp Corporate 10.50 26,553,762 1.97%
Corp Corporate 6.63 17,111,269 1.27%
Corp Corporate 9.00 14,557,191 1.08%
Corp Corporate 11.82 5,735,521 0.43%
Corp Corporate 12.75 5,722,914 0.43%
Corp Corporate 10.50 4,932,153 0.37%
Corp Corporate 5.38 4,952,532 0.37%
Corp Corporate 4.00 1,825,754 0.14%
Corp Corporate 12.00 31,600,000 2.35%
Corp Corporate 5.10 5,828,278 0.43%
Corp Corporate 11.50 4,859,375 0.36%
Corp Corporate 8.43 39,606,828 2.95%
Corp Corporate 13.38 11,203,920 0.83%
Corp Corporate 9.00 3,401,628 0.25%
Corp Corporate 0.00 1,360,534 0.10%
Corp Corporate 12.25 3,092,813 0.23%
Corp Corporate 11.31 1,706,169 0.13%
Corp Corporate 0.00 -50,000 0.00%
Corp Corporate 12.88 4,540,836 0.34%
Muni Municipal 0.00 12,739,286 0.95%
Muni Municipal 7.50 4,465,736 0.33%
Muni FGIC Claims Municipal 0.00 13,864,038 1.03%
Muni FGIC Claims Municipal 0.00 8,592,427 0.64%
Muni FGIC Claims Municipal 0.00 955,230 0.07%
Muni FGIC Claims Municipal 0.00 672,159 0.05%
Muni FGIC Claims Municipal 0.00 490,551 0.04%
Muni FGIC Claims Municipal 0.00 409,598 0.03%
Muni FGIC Claims Municipal 0.00 327,034 0.02%
Muni FGIC Claims Municipal 0.00 312,083 0.02%
Muni FGIC Claims Municipal 0.00 275,766 0.02%
Muni FGIC Claims Municipal 0.00 273,753 0.02%
Muni FGIC Claims Municipal 0.00 68,192 0.01%
RMBS Agency Derivative Inverse IO RMBS 1.58 4,842,646 0.36%
RMBS Agency Derivative Inverse IO RMBS 1.95 4,015,084 0.30%
RMBS Agency Derivative Inverse IO RMBS 1.57 3,421,785 0.25%
RMBS Agency Derivative Inverse IO RMBS 1.67 3,420,802 0.25%
RMBS Agency Derivative Inverse IO RMBS 2.27 3,365,354 0.25%
RMBS Agency Derivative Inverse IO RMBS 1.29 2,762,101 0.21%
RMBS Agency Derivative Inverse IO RMBS 0.00 2,662,276 0.20%
RMBS Agency Derivative Inverse IO RMBS 1.67 2,210,335 0.16%
RMBS Agency Derivative Inverse IO RMBS 1.62 1,923,745 0.14%
RMBS Agency Derivative Inverse IO RMBS 1.87 1,728,388 0.13%
RMBS Agency Derivative Inverse IO RMBS 1.58 1,632,142 0.12%
RMBS Agency Derivative Inverse IO RMBS 1.53 1,624,173 0.12%
RMBS Agency Derivative Inverse IO RMBS 1.56 1,579,733 0.12%
RMBS Agency Derivative Inverse IO RMBS 1.67 1,221,112 0.09%
RMBS Agency Derivative Inverse IO RMBS 1.62 944,912 0.07%
RMBS Agency Derivative Inverse IO RMBS 1.68 759,229 0.06%
RMBS Agency Derivative Inverse IO RMBS 1.62 5,134,578 0.38%
RMBS Agency Derivative Inverse IO RMBS 2.32 2,058,585 0.15%
RMBS Agency Derivative Y RMBS 6.46 4,830,307 0.36%
RMBS Agency Derivative Y RMBS 9.53 2,994,413 0.22%
RMBS NA 2nd Lien Junior RMBS 4.94 1,164 0.00%
RMBS NA 2nd Lien Junior RMBS 4.90 100 0.00%
RMBS NA 2nd Lien Senior RMBS 6.09 153,376 0.01%
RMBS NA 2nd Lien Senior RMBS 6.23 105,897 0.01%
RMBS NA 2nd Lien Senior RMBS 4.84 12,799 0.00%
RMBS NA 2nd Lien Senior RMBS 6.00 1 0.00%
RMBS NA Derivative Inverse IO RMBS 1.46 858,858 0.06%
RMBS NA FGIC RMBS Claims Senior RMBS 5.75 1,482,000 0.11%
RMBS NA FGIC RMBS Claims Senior RMBS 4.88 772,115 0.06%
RMBS NA FGIC RMBS Claims Senior RMBS 5.40 516,430 0.04%
RMBS NA FGIC RMBS Claims Senior RMBS 5.18 196,451 0.01%
RMBS NA Home Equity Mezz RMBS 6.75 16,872,894 1.25%
RMBS NA Home Equity Mezz RMBS 6.50 10,948,234 0.81%
RMBS NA Home Equity Mezz RMBS 6.80 9,504,372 0.71%
RMBS NA Home Equity Mezz RMBS 6.53 2,014,617 0.15%
RMBS NA Home Equity Mezz RMBS 6.86 1,004,488 0.07%
RMBS NA Home Equity Mezz RMBS 6.77 1,786,333 0.13%
RMBS NA Home Equity Mezz RMBS 10.25 10,584,437 0.79%
RMBS NA Home Equity Mezz RMBS 7.53 6,539,151 0.49%
RMBS NA Home Equity Mezz RMBS 7.62 3,184,259 0.24%
RMBS NA Home Equity Mezz RMBS 7.50 1,490,597 0.11%
RMBS NA Home Equity Mezz RMBS 7.01 4,097,913 0.30%
RMBS NA Home Equity Mezz RMBS 6.00 2,278,227 0.17%
RMBS NA Home Equity Mezz RMBS 8.20 2,085,225 0.16%
RMBS NA Home Equity Mezz RMBS 7.55 2,035,499 0.15%
RMBS NA Home Equity Mezz RMBS 8.10 1,785,832 0.13%
RMBS NA Home Equity Mezz RMBS 8.52 3,476,846 0.26%
RMBS NA Home Equity Mezz RMBS 9.49 3,180,722 0.24%
RMBS NA Home Equity Mezz RMBS 8.96 2,712,322 0.20%
RMBS NA Home Equity Mezz RMBS 10.35 2,062,953 0.15%
RMBS NA Home Equity Mezz RMBS 8.73 5,154,891 0.38%
RMBS NA Home Equity Mezz RMBS 9.08 1,631,136 0.12%
RMBS NA Home Equity Mezz RMBS 10.03 1,063,402 0.08%
RMBS NA Home Equity Senior RMBS 6.25 994,425 0.07%
RMBS NA Manuf. Housing RMBS 8.35 7,171,140 0.53%
RMBS NA Manuf. Housing RMBS 0.00 3,336,105 0.25%
RMBS NA MSR Senior RMBS 3.47 3,368,268 0.25%
RMBS NA NonQM Mezz RMBS 4.00 4,527,031 0.34%



RMBS NA NonQM Mezz RMBS 7.30 4,068,867 0.30%
RMBS NA NonQM Mezz RMBS 5.04 3,194,204 0.24%
RMBS NA NonQM Mezz RMBS 6.25 2,992,166 0.22%
RMBS NA NonQM Mezz RMBS 7.71 6,319,161 0.47%
RMBS NA NonQM Mezz RMBS 4.51 3,229,165 0.24%
RMBS NA NonQM Mezz RMBS 4.16 2,216,789 0.16%
RMBS NA NonQM Mezz RMBS 10.15 8,550,747 0.64%
RMBS NA NonQM Mezz RMBS 6.25 1,106,578 0.08%
RMBS NA NonQM Mezz RMBS 8.29 2,626,441 0.20%
RMBS NA NonQM Mezz RMBS 4.51 3,265,760 0.24%
RMBS NA NonQM Mezz RMBS 7.15 3,058,942 0.23%
RMBS NA NonQM Senior RMBS 4.13 5,004,851 0.37%
RMBS NA NonQM Senior RMBS 4.82 3,842,265 0.29%
RMBS NA NPL Senior RMBS 9.00 19,989,302 1.49%
RMBS NA NPL Senior RMBS 7.77 7,686,859 0.57%
RMBS NA NPL Senior RMBS 9.05 6,019,758 0.45%
RMBS NA Reverse Mortgage RMBS 5.00 3,292,555 0.24%
RMBS NA Reverse Mortgage RMBS 5.00 7,345,932 0.55%
RMBS NA Reverse Mortgage RMBS 4.25 4,799,381 0.36%
RMBS NA Reverse Mortgage RMBS 4.00 15,878,300 1.18%
RMBS NA Reverse Mortgage RMBS 4.00 3,782,624 0.28%
RMBS NA Reverse Mortgage RMBS 3.00 2,786,599 0.21%
RMBS NA Reverse Mortgage RMBS 5.00 1,894,931 0.14%
RMBS NA RPL Mezz RMBS 4.00 6,250,315 0.46%
RMBS NA RPL Mezz RMBS 4.00 2,699,732 0.20%
RMBS NA RPL Mezz RMBS 9.32 10,095,588 0.75%
RMBS NA RPL Mezz RMBS 8.84 5,027,220 0.37%
RMBS NA RPL Senior RMBS 4.00 1,852,733 0.14%
RMBS NA RPL Senior RMBS 4.00 7,292,393 0.54%

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 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 environment increases this risk. Bond investments 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 perception of issue credit worthiness; while generally supported by some form of government  or private guarantee there is no assurance that private guarantees 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 
considered as investment advice or a recommendation 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.


