\Security Name Security Type Coupon Rate Market Value Weight (%)
ABS Aircraft Mezz ABS 6.17 11,973,303 0.72%
ABS Aircraft Senior ABS 3.97 2,392,006 0.14%

\
ABS Auto Equity ABS 0.00 6,770,529 0.41%
ABS Auto Equity ABS 0.00 4,209,968 0.25%

\
ABS Consumer Mezz ABS 7.89 1,340,663 0.08%
ABS Consumer Mezz ABS 9.20 12,556,380 0.75%

\
ABS Consumer Mezz ABS 8.62 2,083,080 0.13%
ABS Consumer Mezz ABS 7.67 15,582,797 0.94%

\
ABS Student Loan Mezz ABS 8.35 4,518,884 0.27%
ABS Whole Biz Senior ABS 739 7,670,282 0.46%

\
ABS Whole Biz Senior ABS 7.00 13,866,240 0.83%
Cash Cash 0.00 132,291,008 7.89%

ABS Auto ABS 10.22 4,691,208 0.28%

ABS Auto Equity ABS 0.00 1,522,494 0.09%

ABS Consumer Mezz ABS 7.03 2,255,491 0.14%

ABS Consumer Mezz ABS 9.49 3,041,360 0.18%

ABS Consumer Mezz ABS 7.25 8,516,827 0.51%

ABS Small Biz Mezz ABS 8.19 2,829,122 0.17%

ABS Whole Biz Senior ABS 9.00 21,378,666 1.28%

CL02.08B o 10.20 1,748,744 0.11%

CMBS Agency Mezz CMBS 10.35 3,192,553 0.19%

5,301,659




s —

Corporate 8.31 6,152,667 0.37%

Corp Corporate 8.38 5,315,675 0.32%
Corp Corporate 8.88 3,258,985 0.20%

Corporate 8.24 12,587,118 0.76%

Corp Corporate 10.06 6,118,894 0.37%
Corp Corporate 9.56 4,609,447 0.28%

Corporate 9,75 3,910,126 0.23%

\
Muni FGIC Claims Municipal 0.00 317,097 0.02%
Muni FGIC Claims Municipal 0.00 278,344 0.02%

\
RMBS Agency Derivative Inverse 10 RMBS JIELE) 5,584,779 0.34%
RMBS Agency Derivative Inverse 10 RMBS 1.56 4,792,426 0.29%

\
RMBS Non-Agency 2nd Lien Senior RMBS 4.84 12,742 0.00%
RMBS Non-Agency Derivative Inverse 10 RMBS 1.46 874,738 0.05%

Muni FGIC Claims Municipal 0.00 361,825 0.02%

RMBS Agency Derivative Inverse 10 RMBS 1.95 10,591,437 0.64%

RMBS Agency Derivative Inverse 10 RMBS 1.86 4,018,596 0.24%

RMBS Non-Agency 2nd Lien Senior RMBS 6.09 152,123 0.01%

RMBS Non-Agency FGIC RMBS Claims Senior RMBS 4.88 771,842 0.05%

RMBS Non-Agency FGIC RMBS Claims Senior RMBS 5.18 196,451 0.01%




0.55%

\
RMBS Non-Agency Home Equity Mezz RMBS 10.35 2,060,293 0.12%
\
RMBS Non-Agency Home Equity Mezz RMBS 9.08 1,708,450 0.10%
\

\
RMBS Non-Agency Home Equity Senior RMBS 6.25 974,100 0.06%
\
RMBS Non-Adency Manuf. Housing RMBS 835 7,171,140 0.43%
\

\
RMBS Non-Agency RPL Mezz RMBS 4.00 2,739,322 0.16%
\
RMBS Non-Agency RPL Mezz RMBS 8.84 5,002,435 0.30%
\

RMBS Non-Agency Home Equity Mezz RMBS 8.15 3,147,990 0.19%

RMBS Non-Agency Home Equity Mezz RMBS 9.36 1,005,068 0.06%

RMBS Non-Agency MSR Senior RMBS 3.47 3,241,807 0.19%

RMBS Non-Agency RPL Mezz RMBS 4.00 2,748,012 0.17%

RMBS Non-Agency RPL Senior RMBS 4.00 7,393,354 0.44%




