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RAARESEER 553700 0.03 200, 000 200,030 | 2021/6/18
AR EOE R &565( 0.03 470, 000 470,079 | 2021/ 7 /14
/7 g 1,827, 000 1,829, 522
SRES
LAE AR FIfMTE321E .03 150, 000 150,036 | 2021/8 /27
pELES FIRE (34E) 552190 0.11 200, 000 200,025 | 2021/4 /27
/1N it 350, 000 350, 061
LEHES (ETREEAES)
ZZETERE SBASIRIAE I BRE [FIEAT RER A 0. 428 100, 000 100,097 | 2021/6/4
GRS S TTRIAE R E FNEAL RO 0. 487 300, 000 300,292 | 2021/5/28
=P SATOIERLREE AL RS M S E R 1.303 300, 000 300,715 | 2021/5/24
VT 'Yy B3R R E RINEAL R 0. 435 600, 000 601,539 | 2021/10/22
SEFURUF JHMT 5 1240R5 & LA P PR E RIRAL RO 1.51 200, 000 200,234 | 2021/4/16
ZZEUF J U —2A AL EHIBRE RN R 0.06 100, 000 100,049 | 2021/10/25
SHHAREhEE S 44nl A [ IR E FEAL AR 1.173 200, 000 201, 111| 2021/9/6
/s il 1, 800, 000 1, 804, 040
& 7t 5,917, 000 5,930, 379

A - FHHAO BALAN IV £57C,
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FHAE PE DB
20204F 3 A 19 0 HALE
(F)
o Eai] BFAMAE IR (%)
TATUEE
B EEAR RS
12,983 BLACKROCK INCOME MASTER FUND 106, 330, 770 99. 55
106, 330, 770 99. 55
A~ iR 106, 330, 770 99. 55
B EEER RIS 106, 330, 770 99. 55
SRR T v 75
20204 3 A 19 H BifE
wig KA AL Tl A FmFLE (1) R EBHELE (1)
] 110, 000, 000 Receive Fixed (-0.135%) - Pay Floating (JPY LIBOR IM) ~ March 25, 2020 (139, 626) (770)
110, 000, 000 (139, 626) (770)



R E
20204 3 H19R Ik T4 5%

(F)

IR 3
SRR TEHINAR L ZIF]E.
HEL 2R

WA E

HHA

R

R E I FES Jo K OB AR AT
SRIADT - TEHINAR L SALFE.
I [ GRAT |

ST F LR

SLRLHRIH

BT

N

S S AR

FIR, AR H50Bt

B aG

FUi AR

BV A 72 B4R S HUS

S I 1% 5
LHERIRLE

BV AT

BRIR D TRINAR 2 TR
4 40 I 104
BROERIS & SMAEORRE

Epl B

120, 723

120, 726

150, 548

1, 590, 628
(1, 469, 902)
(1, 571, 850)
(449)

(1, 572, 299)
(320, 936)
(1, 345)
(322, 281)

(3, 364, 482)
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FITHEZ AL DA B FR
20204F 3 H19 B2 T 9 5 FHAIHR

CREA)
W B ZAERERAL 17, 067
FATZ AT 0
B R ISR (983)
WIRBUERATH 5K 16, 084
20204F 3 A 19 A E#LE
(F)
AR FERAE 106, 816, 403
IR 1 1Y 7= 0 B pEmAK 6, 641
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BLACKROCK INCOME MASTER FUND
(FSwvays A hh RRE—T72K)

FEN T PE D B
20194F 3 H 31 HEfE
(M)

Bl e il AT 4R FEHER (%)

F—X+S5U7
US)av—=yx )b A=ii=
USD 250, 000 MACQUARIE BANK LTD CP 11/10/19 27, 200, 786 1.07
27, 200, 786 1.07
F—ARZ U TE 217, 200, 786 1.07
TAYAH
450 {E % (ABS)
USD 1, 000, 000 SLMA 06-8 A5 FRN 27/01/25 49, 400, 881 1.95
USD 300, 000 WENMT 12-D B 3.55% 17/04/23 33, 225, 544 1.31
USD 1, 000, 000 SCHOL 11-AA FRN 28/10/43 30, 688, 430 1.21
113, 314, 855 4.47
EEMTESIE
usD 400, 000 BNP PARIBAS NY 44, 288, 033 1.75
44, 288, 033 1.75
Y50 E % (CMO)
USD 1, 500, 000 FHR 4508 CF FRN 15/09/45 69, 030, 816 2.73
USD 9, 245, 000 FHR 3807 FM FRN 15/02/41 58, 154, 579 2.30
UsD 3, 000, 000 FNR 2017-14 DS FRN 25/03/47 46, 296, 042 1.84
USD 5,100, 000 FNR 2006-42 DF FRN 25/06/36 45, 361, 447 1.79
USD 400, 000 SCRT 2018-4 MA 3.5000% 25/03/58 43,439, 791 1.71
UsD 1, 000, 000 FNR 2012-124 BC 3% 25/03/42 39, 406, 231 1.55
USD 1, 000, 000 FHR 4211 PA 3% 15/03/43 39, 385, 592 1.55
USD 300, 000 FHR 3960 PL 4.0000% 15/11/41 35, 386, 489 1.40
UsD 2, 000, 000 FNR 2017-38 S FRN 25/05/47 32,533, 164 1.28
USD 290, 000 FNR 2019-1 AF FRN 25/02/49 31,963, 515 1.26
USD 1, 800, 000 FNR 2017-70 SA FRN 25/09/47 30, 443, 645 1.20
UsD 4,700, 000 FNR 2005-99 AF FRN 25/12/35 28, 406, 639 1.12
usD 300, 000 FN1769G1 3.0000% 25/06/46 28, 063, 246 111
USD 5, 315, 000 GNR 09-10 FA FRN 20/02/39 24, 380, 131 0.96
UsD 2,900, 000 GSR 05-AR1 2A1 FRN 25/01/35 24, 009, 746 0.95
USD 2,704, 000 FHR 4611 BS FRN 15/06/41 23, 447, 895 0.93
USD 225, 000 FNR 2017-76 PB 3.0000% 25/10/57 23, 358, 882 0.92
UsD 200, 000 GNR 2019-5 P 3.5000% 20/07/48 22, 560, 353 0. 89
USD 179, 158 GNR 2018-164 AF FRN 20/12/48 19, 629, 829 0.77
USD 400, 000 FNR 2010-134 KZ 4.5000% 25/12/40 18, 425, 373 0.73
UsD 1, 800, 000 FNR 2016-78 CS FRN 25/05/39 17, 994, 589 0.71
USD 8, 000, 000 GNR 09-9 FB FRN 16/02/39 16, 051, 522 0. 63
USD 1, 500, 000 FNR 2016-60 SD FRN 25/09/46 15, 146, 010 0. 60
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BT Heim ka4l AHAE BB L (%)
USD 100, 000 FNR 2011-8 ZA 4% 25/02/41 14, 297, 498 0. 56
uUsb 100, 000 FHR 4384 LB 3.5000% 15/08/43 11, 389, 933 0. 45
UsD 800, 000 GNR 2017-139 IB 4.5000% 20/09/47 10, 595, 566 0. 42
USD 2, 200, 000 FNR 2006-42 PF FRN 25/06/36 10, 305, 548 0.41
UsD 200, 000 FNR 2010-141 LZ 4.5000% 25/12/40 10, 243, 314 0. 40
UsD 500, 000 GNR 2018-89 CI 5.0000% 20/12/47 9,811, 228 0.39
USD 100, 000 FNR 2017-87 UA 3.5000% 25/12/44 9,471, 400 0. 37
Usb 250, 000 FNR 2011-131 LZ 4.5000% 25/12/41 9, 249, 230 0. 36
UsD 500, 000 FNR 2018-63 10 3.0000% 25/09/48 9, 204, 669 0. 36
USD 500, 000 FNR 2018-21 10 3.0000% 25/04/48 8, 361, 793 0.33
Usb 1, 200, 000 GNR 09-122 PY 6% 20/12/39 8, 357, 947 0.33
usb 100, 000 FHR 4570 PA 3% 15/03/44 8,003, 754 0. 32
USD 600, 000 GNR 2017-144 DI 4.5000% 20/09/47 7,934, 641 0.31
UsD 55, 000 SCRT 2018-3 MA 3.5000% 25/08/57 5,708, 453 0.23
UsD 4,000, 000 FHR 3549 FA FRN 15/07/39 5, 664, 945 0. 22
USD 31, 000 FHR 3780 ZA 4.0000% 15/12/40 5,069, 261 0. 20
Usb 45,000 SCRT 2018-2 MA 3.5000% 25/11/57 4,505, 593 0.18
UsD 700, 000 GNR 2014-113 NI 5.0000% 20/07/44 3,317,770 0.13
USD 300, 000 FNR 2016-81 CS FRN 25/11/46 2,995, 204 0.12
UsD 16, 000 FHR 3745 ZA 4.0000% 15/10/40 2, 647, 601 0.10
UsD 314, 000 FNR 2013-10 PI 10 3% 25/02/43 1,467,775 0. 06

891, 478, 649 35. 18

4504 {E 2% (CMBS)

uUsb 9, 000, 000 FHLMC K056-X1 10 FRN 25/05/26 73,017, 455 2.87
USD 4,000, 000 GNR 2016-105 10 FRN 16/10/57 34, 039, 156 1.34
UsD 400, 000 CD 06 CD3 AM 5. 648% 15/10/48 29, 289, 329 1.16
usb 10, 000, 000 COMM 2014-L.C17 XA FRN 10/10/47 27, 356, 750 1.08
USD 162, 136 WECM 2019-C49 A5 4.0230% 15/03/52 18,981, 670 0.75
Usb 150, 000 COMM 2014-UBS2 A5 3.9610% 10/03/47 17, 420, 253 0. 69
usb 130, 000 FHMS K086 A2 FRN 25/11/28 15, 466, 218 0.61
USD 125, 000 CGCMT 2014-GC19 C FRN 10/03/47 14, 669, 360 0.58
Usb 125, 000 COMM 2015-L.C21 A4 3.7080% 10/07/48 14, 350, 419 0. 57
usb 120, 000 COMM 2014-CR15 C FRN 10/02/47 14, 142, 927 0. 56
USD 2, 295, 000 GNR 2016-28 10 FRN 16/12/57 14, 000, 859 0.55
Usb 1, 980, 000 GNR 2017-171 10 FRN 16/09/59 13,537, 273 0.53
usb 115, 000 FNA 2017-M15 A2 FRN 25/09/27 12, 808, 122 0.51
USD 95, 000 FHMS K079 A2 3.9260% 25/06/28 11, 350, 021 0.45
Usb 90, 000 CSAIL 2019-C15 A4 4.0529% 15/03/52 10, 581, 569 0. 42
usb 88, 000 FRESB 2019-SB60 A10F FRN 25/01/29 9,944, 372 0.39
USD 81, 000 BMARK 2019-B9 A5 4.0156% 15/03/52 9, 543, 891 0.38
uUsb 78, 000 FNA 2019-M1 A2 FRN 25/09/28 9,052, 014 0.36
usb 1, 285, 000 CGCMT 15-GC27 XA 10 FRN 10/02/48 8,477, 065 0.33
USD 71,000 FHMS K087 A2 3.7710% 25/12/28 8, 390, 675 0.33
Usb 985, 000 GNR 2016-67 10 FRN 16/07/57 8,317, 093 0.33
usb 70, 000 BANK 2019-BN16 A4 4.0050% 15/02/52 8, 242, 542 0.33
USD 985, 000 GNR 2016-175 10 FRN 16/09/58 7, 444, 088 0.29
UsD 1, 008, 000 WFCM 2018-C44 XA FRN 15/05/51 6, 061, 626 0. 24
usb 1, 269, 000 FHMS K722 X1 10 FRN 25/03/23 5, 559, 721 0. 22
USD 900, 000 GNR 2017-53 10 FRN 16/11/56 5,511, 124 0.22
Usb 40, 000 CGCMT 16-C1 C 5.119% 10/05/49 4,723,476 0.19
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miE e il AT AR B IR (%)
UsD 40, 000 CSAIL 2018-CX11-A5 4.0331% 15/04/51 4,677, 153 0.18
usDh 35,000 COMM 2013-CR12 A4 4.0460% 10/10/46 4,057, 467 0. 16
usDh 35,000 FHMS K058 A2 2.6530% 25/08/26 3, 840, 966 0.15
usDh 30, 000 WFCM 2017-C41 C FRN 15/11/50 3,403, 459 0.13
usDh 328, 605 CFCRE 2016-C4 XA 10 1.94% 10/05/58 3, 259, 662 0.13
usDh 25, 000 FNA 2018-M7 A2 FRN 25/03/28 2,788,927 0.11
UsDh 390, 000 GNR 2016-45 10 FRN 16/02/58 2,748,025 0.11
usDh 20, 000 FHMS K082 A2 FRN 25/09/28 2,390,514 0. 09
usDh 380, 000 CD 2017-CD6 XA FRN 13/11/50 2,384,834 0. 09
USD 210, 000 GNR 2017-64 10 FRN 16/11/57 1,461, 603 0. 06
usDh 10, 000 WFRBS 2014-C22 C FRN 15/09/57 1,077, 243 0. 04
usDh 155, 000 GNR 2017-54 10 FRN 31/12/49 941, 382 0. 04
445, 310, 303 17.57
usDh 1, 532, 000 FN CA2776 4.5000% 01/12/48 178, 676, 969 7.05
usDh 1, 000, 000 FN BN1623 4.5000% 01/11/48 115, 349, 692 4.55
usDh 1, 500, 000 FNCL POOL AL2242 4% 01/08/42 55, 591, 725 2.19
usDh 705, 000 FNCL POOL AR9221 3% 01/03/43 39,133, 702 1.54
usDh 397, 695 FGLMC POOL V82414 3% 01/06/46 35,000, 073 1.38
usDh 700, 000 FNCL POOL MA1112 4% 01/07/42 24,934, 982 0.98
usDh 700, 000 G2SF POOL MA2149 4% 20/08/44 22,447,934 0.89
UsD 585, 000 FNCL POOL AL2489 4% 01/11/42 18, 894, 859 0.75
usDh 300, 000 FNCL POOL A03760 3.5% 01/05/42 15, 873, 309 0. 63
usDh 300, 000 FNCL POOL AB2461 4% 01/03/41 14, 280, 229 0. 56
usDh 1, 060, 000 GNSF POOL 745191 4.5% 15/07/40 12, 755, 695 0.5
usDh 203, 803 FNCI POOL AS2676 3% 01/06/29 10, 786, 668 0.43
usDh 300, 000 FNCL POOL AL2486 4% 01/05/42 9, 725, 292 0. 38
usDh 500, 000 G2SF POOL 783393 6.5% 20/02/41 9, 022, 407 0. 36
usDh 80, 000 FN BM4163 3.1550% 01/03/27 9,017, 981 0. 36
usDh 100, 000 FN BF0154 3.5000% 01/11/46 8, 287, 261 0.33
usDh 139, 655 FG G15601 2.5000% 01/01/29 8, 204, 927 0.32
usDh 297, 000 FNCL POOL AH6783 4% 01/03/41 7,965, 743 0.31
usDh 332,074 GNSF POOL 737271 4.5% 15/05/40 6,127,418 0.24
usDh 82, 164 FNCL POOL MA2578 3.5% 01/04/46 6,018, 127 0.24
usDh 50, 000 FN BM4164 3.1250% 01/09/27 5, 620, 846 0.22
usDh 100, 000 FNCI POOL AS3220 3% 01/09/29 4,984, 067 0.2
usDh 159, 000 FNCL POOL AB2335 4% 01/02/41 3,817, 203 0.15
usDh 419, 965 G2SF POOL 004450 6.5% 20/05/39 3, 266, 681 0.13
usDh 1, 200, 000 GNSF POOL 688160 6.5% 15/12/38 3,079, 434 0.12
usDh 34,124 FGLMC POOL Q40310 3% 01/05/46 2, 650, 463 0
usDh 100, 000 FNCL POOL AH7007 4% 01/03/41 2,525, 541 0.
usDh 49, 370 FN AB9727 2.5000% 01/06/28 2,304, 413 0. 09
usDh 27,637 FG G16185 2.5000% 01/01/29 2,152,717 0. 08
usDh 100, 000 GNSF POOL 783386 5% 15/09/40 1, 827, 796 0.07
usDh 14, 858 FGLMC POOL Q39717 3% 01/04/46 1,321, 810 0. 05
UsD 13,179 FG G16178 2.5000% 01/11/28 996, 351 0. 04
usD 11, 498 FN BM1895 2.5000% 01/10/28 990, 712 0. 04
usDh 22,222 FG J23930 2.5000% 01/05/28 977, 076 0. 04
usDh 11,133 FG G16066 2.5000% 01/02/32 957, 909 0. 04
usDh 9,870 FN BM1899 2.5000% 01/10/30 894, 088 0. 04
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B 0] ka4l AHAE B (%)
USsD 14, 166 FN AB9647 2.5000% 01/06/28 666, 555 0.03
ush 5,740 FN BM1893 2.5000% 01/10/27 485, 088 0.02
usDh 5,329 FN BM1891 2.5000% 01/10/27 442, 381 0.02
UsD 11,292 FG E09012 2.5000% 01/10/27 428, 197 0. 02
ush 9, 968 FG J20464 2.5000% 01/09/27 380, 038 0.01
usDb 3,349 FG G16164 2.5000% 01/01/30 259, 955 0.01
649, 124, 314 25. 61
$50MES (TBA)
USDh 3,301, 870 FNCL MBS 30YR TBA 3.5000% 10/04/19 370, 948, 510 14. 64
UsD 922, 000 FNCL MBS 30YR TBA 5.0000% 10/04/19 107, 981, 651 4. 26
ush 698, 000 FNCL MBS 30YR TBA 3.0000% 10/04/19 77,060, 894 3.04
usDh 345, 000 FNCI MBS 15YR TBA 2.5000% 15/04/19 37,984, 792 1.5
UsD 237, 000 FNCL MBS 30YR TBA 4.0000% 13/06/19 26, 964, 910 1. 06
[ON1D) 164, 000 FNCI MBS 15YR TBA 3.5000% 15/04/19 18, 575, 162 0.73
USD 150, 000 G2SF MBS 30YR TBA 4.0000% 21/05/19 17, 140, 960 0. 68
UsD 128, 000 FGCI MBS 15YR TBA 3.0000% 15/04/19 14, 316, 531 0. 56
ush 38, 000 G2SF MBS 30YR TBA 4.0000% 17/04/19 4, 346, 156 0.17
675, 319, 566 26. 64
[Eali=
usDh 600, 000 TSY INFL IX N/ 0.6250% 15/04/23 CPI 67,772, 558 2.67
67,772, 558 2.67
T A Y AE 2, 886, 608, 278 113. 89
BERDS Y3 Vit 2,913, 809, 064 114. 96
FTERC Iy
TAYh
¥ MES (TBA)
usD (121, 000) FNCL MBS 30YR TBA 3.0000% 13/06/19 (13, 332, 736) (0.53)
usDb (692, 000) G2SF MBS 30YR TBA 3.0000% 17/04/19 (77, 052, 263) (3.04)
UsD (751,000)  FNCI MBS 15YR TBA 3.0000% 15/04/19 (83, 936, 765) (3.31)
usD (792, 000) FNCL MBS 30YR TBA 4.5000% 10/04/19 (91, 413, 714) (3.61)
usDh (2,939, 900) FNCL MBS 30YR TBA 4.0000% 10/04/19 (334, 998, 734) (13.21)
(600, 734, 212) (23.70)
T A Y A (600, 734, 212) (23.70)
SRR 3 VEH (600, 734, 212) (23.70)
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PANESPSE =Sk B
20194E 3 A 31 HEIfE
B EY) BwEGEY Jid RSB (M)
JPY 111, 655, 280 USD 1, 000, 000 April 04, 2019 995, 434
JPY 7,818,412 USDh 70, 000 April 04, 2019 72,223
JPY 3, 331, 293 UsDh 30, 000 April 04, 2019 11,498
JPY 2,342, 387, 786 USD 21, 192, 000 April 04, 2019 (2,715, 672)
(1,636, 517)
EistZESS]

20194F 3 H 31 A EfE

HE S f22ii) Jitd 44 AR (19) RSB (M)

BB N 3>
USD 4 FUT US NOTE 2YR 6% June 2019 94,471, 910 441, 863
94, 471, 910 441, 863
Lt o

UsDh (1) FUT 90 DAY EURODOLLAR December 2019 (27,021, 236) 8, 304
usb 2) FUT US LONG BD 20YR 6% June 2019 (33, 222, 945) (1, 193, 701)
uUSD (13) FUT US NOTE 10YR 6% June 2019 (179, 200, 453) (558, 889)
UsSDh 2) FUT US ULTRA NOTE 10YR 6% June 2019 (29, 465, 382) (700, 196)
USD (75) FUT US 5YR NOTE (CBT) June 2019 (963, 718, 859) (10, 933, 578)
uUSD (6) FUT 90 DAY EURODOLLAR June 2020 (162, 526, 008) (891, 296)
UsDh (6) FUT 90 DAY EURODOLLAR March 2020 (162, 359, 928) (759, 731)
USD (6) FUT 90 DAY EURODOLLAR September 2019 (162, 036, 072) (622, 800)
uUSD (6) FUT 90 DAY EURODOLLAR September 2020 (162, 625, 656) (1,002, 016)
UsDh (6) FUT 90DAY EURO$ March 2021 (162, 675, 480) (87, 192)
usb (11) FUT 90DAY EURODOLLAR December 2020 (298, 177, 485) (1, 104, 432)
uUSD (6) FUT 90DAY EURODOLLAR June 2019 (161, 878, 296) (401, 360)

(2, 504, 907, 800)

(18, 246, 887)

(17, 805, 024)
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20194F 3 A 31 HEHAE

B SHIEL kz4i) it £ e (M) FEAMAE (1) ARFEBHLE (1)

BBRC 3>
USDh 500, 000 SWAPTION 10Y RTR 2.27% 24/6/19 CALL June 24, 2019 247,993 329, 392 81, 399
usD 350, 000 SWAPTION 10YR RTP 3.2% 20/02/20 PUT February 20, 2020 237, 253 90, 769 (146, 484)
usDh 350, 000 SWAPTION 10YR RTP 3.2% 20/02/20 PUT February 20, 2020 2178, 535 90, 769 (187, 766)
USDh 270, 000 SWAPTION 10YR RTP 3.77 24/04/19 April 24, 2019 102, 652 21 (102, 631)
usD 1,296,000 SWAPTION 2YR RTR 2.12% 27/8/19 CALL August 27, 2019 265, 166 298, 724 33, 558
usDh 290, 000 SWAPTION 5YR RTP 2.72% 03/02/20 PUT February 03, 2020 250, 268 93, 148 (157, 120)
1, 381, 867 902, 823 (479, 044)
FTENRNC 3>

usDh (1,200, 000) SWAPTION 2YR RTP 3.33% 30/04/19 P April 30, 2019 (237, 920) 0 237,920
uUsD (9) C FUT EDHO 98 March 16, 2020 (321, 400) (311, 400) 10, 000
usD (320,000) SWAPTION 10Y RTP 2.415% 30/3/20 PUT March 30, 2020 (735, 769) (739, 610) (3,841)
usDh (320,000) SWAPTION 10Y RTR 2.38% 27/03/20 CAL March 27, 2020 (736, 739) (699, 861) 36, 878
uUsD (320,000)  SWAPTION 10Y RTR 2.415% 30/3/20 CAL March 30, 2020 (735, 769) (739, 610) (3,841)
usD (320,000) SWAPTION 10YR RTP 2.38% 27/03/20 PU March 27, 2020 (736, 739) (786, 555) (49, 816)
usDh (1, 200, 000) SWAPTION 2YR RTR 2.85% 20/05/19 C May 20, 2019 (259, 203) (1,373, 815) (1,114, 612)
(3, 763, 539) (4, 650, 851) (887, 312)

(2,381,672)  (3,748,028) (1,366, 356)

BRIAT v 7K
20194F 3 A 31 H BIfE
g sl S/ SR it 491 #RaEFILE (1) FRFEBHEL ()

ush 602, 000  Pay Fixed ("2.5035%") - Receive Floating (3M USD LIBOR) January 29, 2023 22,470 (630, 728)
usDh 604, 000 Pay Fixed (2.7125%) - Receive Floating (3M USD LIBOR) February 06, 2023 (8, 005) (1, 144, 905)
usb 60, 000  Pay Fixed (3.264%) - Receive Floating (3M USD LIBOR) April 26, 2029 0 (526, 102)
ush 14,000  Pay Fixed (3.232%) - Receive Floating (3M USD LIBOR) April 26, 2029 0 (118, 358)
usDh 44,000 Receive Fixed (3.348%)-Pay Floating (3M USD LIBOR) April 26, 2029 0 422,101
usb 67,000 Pay Fixed (2.932%) - Receive Floating (3M USD LIBOR) June 12, 2029 0 (367, 374)
ush 176, 000  Receive Fixed (2.69%)-Pay Floating (3M USD LIBOR) January 08, 2029 (3, 475) 550, 805
usDh 99, 000  Pay Fixed (2.716%) - Receive Floating (3M USD LIBOR) January 08, 2029 1,314 (334, 649)
usDb 100, 000  Pay Fixed (2.848%) - Receive Floating (3M USD LIBOR) December 21, 2028 (79, 412) (465, 792)
ush 17,000 Pay Fixed (2.8545%) - Receive Floating (3M USD LIBOR) December 24, 2028 (13, 634) (80, 331)
usDh 12, 000 Pay Fixed (2.764%) — Receive Floating (3M USD LIBOR) January 31, 2029 (245) (45, 942)
usDh 300, 000  Receive Fixed (2.613%)-Pay Floating (3M USD LIBOR) February 07, 2024 (968) 562, 501
ush 15,000  Pay Fixed (2.8075%) - Receive Floating (3M USD LIBOR) January 29, 2029 (282) (63, 860)
usDh 150, 000  Pay Fixed (2.6395%) - Receive Floating (3M USD LIBOR) March 14, 2029 (320) (397, 763)
usb 700, 000  Pay Fixed (2.71%) - Receive Floating (3M USD LIBOR) March 18, 2024 (2, 259) (1,712, 716)
ush 76, 000 Receive Fixed (2.64%)-Pay Floating (3M USD LIBOR) March 19, 2029 34 201, 370
usDh 40, 335 Pay Fixed (2.5585%) - Receive Floating (3M USD LIBOR) March 22, 2029 40 (74, 812)
usb 150, 000  Receive Fixed (2.4435%)-Pay Floating (3M USD LIBOR) March 26, 2029 (230) 108, 380
ush 40, 000  Receive Fixed (2.4465%)-Pay Floating (3M USD LIBOR) March 26, 2029 (60) 30, 081
usDh 74,000 Receive Fixed (2.69%)-Pay Floating (3 USD LIBOR) February 26, 2029 1,533 230, 801
usDb 1,200, 000  Pay Fixed (2.9%) - Receive Floating (3M USD LIBOR) March 04, 2021 (26, 284) (1, 322, 052)
ush 220, 000  Pay Fixed (2.327%) - Receive Floating (3M USD LIBOR) March 29, 2021 0 7,965
usDh 113,000  Pay Fixed (2.35%) — Receive Floating (3M USD LIBOR) April 01, 2021 0 (2,740)
(109, 783) (5,174, 120)
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