\Security Name Security Type Coupon Rate Market Value Weight (%)
ABS Aircraft Mezz ABS 6.17 11,987,939 0.89%
ABS Aircraft Senior ABS 4.46 501,990 0.04%

\
ABS Auto Equity ABS 0.00 3,832,942 0.29%
ABS Auto Equity ABS 0.00 1,690,631 0.13%

\
ABS Consumer Mezz ABS 7.25 8,489,834 0.63%
ABS Consumer Mezz ABS 8.98 6,999,540 0.52%

\
ABS Consumer Mezz ABS 11.35 3,042,162 0.23%
ABS Consumer Mezz ABS 9.40 2,990,030 0.22%

ABS Aircraft Senior ABS 4.46 2,222,471 0.17%

ABS Auto Mezz ABS 7.08 402,413 0.03%

ABS Consumer Mezz ABS 8.80 20,368,609 1.51%

ABS Consumer Mezz ABS 9.60 4,145,776 0.31%

ABS Consumer Mezz ABS 8.94 964,205 0.07%

CL02.08B clo 10.48 1,762,868 0.13%
CLO 2.0 BB clo 8.79 1,814,788 0.13%
CMBS Agency Mezz VB 10.31 3,098,120 0.23%

Corporate 4.50 6,150,482 0.46%

Corp Corporate 2,171,727




e

Corporate 5.38 4,952,532 0.37%

Corp Corporate 12.00 31,600,000 2.35%
Corp Corporate 11.50 4,859,375 0.36%

Corporate 13.38 11,203,920 0.83%

Corp Corporate 0.00 1,360,534 0.10%
Corp Corporate 11.31 1,706,169 0.13%

Corporate 12.88 4,540,836 0.34%

\
RMBS Agency Derivative Inverse 10 RMBS 0.00 2,662,276 0.20%

RMBS Agency Derivative Inverse 10 RMBS 1.62 1,923,745 0.14%
RMBS Agency Derivative Inverse 10 RMBS 1.58 1,632,142 0.12%
RMBS Agency Derivative Inverse 10 RMBS 1.56 L 57 7751 0.12%

\
RMBS Agency Derivative Inverse 10 RMBS 1.62 5,134,578 0.38%
RMBS Agency Derivative Y RMBS 6.46 4,830,307 0.36%

\
RMBS NA 2nd Lien Senior RMBS 6.09 153,376 0.01%
RMBS NA 2nd Lien Senior RMBS 4.84 12,799 0.00%

\
RMBS NA Home Equity Mezz RMBS 8.73 5,154,891 0.38%
RMBS NA Home Equity Mezz RMBS 10.03 1,063,402 0.08%

RMBS Agency Derivative Inverse 10 RMBS 1.62 944,912 0.07%

RMBS NA 2nd Lien Junior RMBS 4.94 1,164 0.00%

RMBS NA Derivative Inverse 10 RMBS 1.46 858,858 0.06%

RMBS NA Home Equity Mezz RMBS 8.96 2,712,322 0.20%

RMBS NA Manuf. Housing RMBS 815} 7,171,140 0.53%

RMBS NA MSR Senior RMBS 3.47 3,368,268 0.25%




RMBS NA NonOM Mezz . 0.30%

RMBS NA Reverse Mortaage RMBS 425 4,799,381 0.36%
\

RMBS NA Reverse Mortaage RMBS 4.00 3,782,624 0.28%
\
RMBS NA Reverse Mortaage RMBS 5.00 1,894,931 0.14%
\
RMBS NA RPL Mezz RMBS 4.00 2,699,732 0.20%
\

RMBS NA RPL Mezz RMBS 8.84 5,027,220 0.37%

RMBS NA RPL Senior RMBS 4.00 7,292,393 0.54%




