’7
‘Secunty Name Security Type Coupon Rate Market Value Weight (%)

CLO 10.77 $ 1.502,630 0.08%

12,073.422
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CLO 2.0BB CLO 7.75 $ 4,798,920 0.26%
CLO 2.0BB CLO 6.80 $ 4,279,033 0.23%

CLO 2.0 BBB CLO 6.91 $ 3,026,432 0.16%

CLO 2.0 BBB CLO 7.79 $ 2,644,717 0.14%

Corporate Corporate 9.20 $ 4,971,306 0.27%

Corporate Corporate 9.42 $ 4,834,129 0.26%

Corp Satellite Telecom Corporate 5.63 $ 2,297,735 0.12%

Corp Television Corporate 10.50 $ 7.920,024 0.42%

RMBS Agency Derivative Inverse 10 RMBS 2.35 $ 2,725,589 0.15%




RMBS Agency Derivative Inverse IO RMBS 2.95 $ 2,530,645 0.14%

RMBS Non-Agency NonOM Mezz RMBS Al $ 3.146.,301 0.17%

19,950,942
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UST T-Bonds usT 3.50 $ 33.973,242 1.82%
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