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

\
CLO 2.0 CLo 5.22 $ 9,989,200 0.55%
CLO 2.0B CLo 10.38 $ 1,771,036 0.10%
CLO2.0B CLo 10.70 $ 1,193,072 0.07%

CLo 7.71 $ 3,598,670 0.20%

ABS Auto Equity ABS 0.00 $ 4,131,524 0.23%

ABS Auto Mezz ABS 9.89 $ 497,820 0.03%

ABS Consumer Mezz ABS 7.62 $ 5,020,649 0.28%

ABS Consumer Mezz ABS 5.87 $ 2,505,669 0.14%

ABS Consumer Mezz ABS 9.49 $ 3,023,495 0.17%

ABS Consumer Mezz ABS 10.08 $ 1,140,263 0.06%

ABS Rental Car ABS 9.41 $ 6,608,481 0.36%

ABS Small Biz Mezz ABS 7.75 $ 2,871,165 0.16%

CASH CASH 3.00 $ 111,775,737 6.16%

CLO2.0BB CLo 8.43 $ 1,505,026 0.08%




S

CLO 2.0 BBB CLo 7.89 $ 3,992,705 0.22%

\
RMBS Agency Derivative Inverse IO RMBS 2.25 $ 2,042,370 0.11%
\
RMBS Agency Derivative Inverse IO RMBS 0.00 $ 1,858,403 0.10%
RMBS Agency Derivative Inverse IO RMBS 1.90 $ 1,548,285 0.09%

Corp Corp 4.25 $ 4,999,553 0.28%

Corp Corp 10.25 $ 3,613,906 0.20%

Corp Corp 7.92 $ 7,104,841 0.39%

Corp Corp 9.59 $ 6,516,834 0.36%

Corp Corp 0.99 $ 16,536,347 0.91%

Corp Finance-Mtge Loan/Banker Corp 12.00 $ 2,583,000 0.14%

Muni FGIC Claims Muni FGIC Claims 0.00 $ 737,950 0.04%

RMBS Agency Derivative Inverse IO RMBS 0.03 $ 5,039,527 0.28%

RMBS Agency Derivative Inverse IO RMBS 1.73 $ 2,503,391 0.14%

RMBS Agency Derivative Inverse IO RMBS 1.96 $ 1,499,967 0.08%




RMBS Agency Derivative Inverse IO RMBS 2.20 $ 1,000,077 0.06%
RMBS Agency Derivative Inverse IO RMBS 2.20 $ 4,751,522 0.26%
RMBS Agency Derivative Y RMBS 7.51 $ 4,500,967 0.25%

\
RMBS Non-Agency Home Equity Mezz RMBS 8.90 $ 8,003,066 0.44%
RMBS Non-Agency Home Equity Mezz RMBS 9.08 $ 1,708,034 0.09%

RMBS Non-Agency 2nd Lien Junior RMBS 4.94 $ 785 0.00%

RMBS Non-Agency FGIC RMBS Claims Senior RMBS 5.18 $ 191,751 0.01%

RMBS Non-Agency Home Equity Mezz RMBS 6.90 $ 1,501,324 0.08%

RMBS Non-Agency Home Equity Mezz RMBS 7.01 $ 4,162,437 0.23%

RMBS Non-Agency Home Equity Mezz RMBS 8.96 $ 2,742,167 0.15%

\
RMBS Non-Agency Home Equity Mezz RMBS 10.03 $ 1,079,593 0.06%
RMBS Non-Agency Home Equity Mezz RMBS 7.95 $ 4,018,798 0.22%

RMBS Non-Agency Home Equity Senior RMBS 6.25 $ 949,869 0.05%

RMBS Non-Agency NonQM Mezz RMBS 7.38 $ 2,187,592 0.12%

RMBS Non-Agency NonQM Mezz RMBS 4.51 $ 3,483,250 0.19%

RMBS Non-Agency Reverse Mortgage RMBS 4.75 $ 4,085,160 0.23%

RMBS Non-Agency RPL Mezz RMBS 4.00 2,771,567 0.15%

RMBS Non-Agency RPL Mezz RMBS 9.32 10,143,284 0.56%

RMBS Non-Agency RPL Senior J 1,900,319
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