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UusDh 5, 315, 000 GNR 09-10 FA FRN 20/02/39 38, 256, 998 1.15
Ush 8, 000, 000 GNR 09-9 FB FRN 16/02/39 28,857, 990 0. 86
USD 200, 000 GNR 14-12 ZA 3% 20/01/44 23,438,771 0.70
USD 200, 000 GNR 14-62 Z 3% 20/04/44 23,222, 329 0.70
USD 4, 000, 000 FHR 3549 FA FRN 15/07/39 16, 528, 851 0. 49
USD 2, 200, 000 FNR 2006-42 PF FRN 25/06/36 16, 344, 526 0.49
uUSD 100, 000 FNR 2011-8 ZA 4% 25/02/41 15, 063, 720 0. 45
UusDh 1, 200, 000 GNR 09-122 PY 6% 20/12/39 12, 946, 870 0.39
USDh 700, 000 FNR 2008-29 CA 4.5% 25/09/35 1, 107, 640 0.03
757,713,517 22.69
455%{E% (CMBS)
USD 9, 000, 000 FHLMC K056-X1 10 FRN 25/05/26 91, 342, 840 2.75
USD 400, 000 CD 06 CD3 AM 5.648% 15/10/48 35, 897, 021 1.07
USD 2, 320, 000 JPMDB 2017-C5 XA 10 1.1837% 15/3/50 19, 519, 233 0.58
USD 1, 900, 000 JPMBB 15-C27 XA 10 FRN 15/02/48 14, 483, 463 0.43
USD 100, 000 BACM 15-UBS7 B FRN 15/09/48 11, 736, 937 0.35
USD 2, 000, 000 COMM 15 L.C21 XA IO FRN 10/07/48 9, 532, 383 0.29
USD 1, 000, 000 GNR 2016-152 10 FRN 15/08/58 9, 201, 237 0.28
USD 1, 269, 000 FHMS K722 X1 IO FRN 25/03/23 9, 033, 382 0.27
USD 1, 600, 000 CSAIL 15 C3 XA 10 1.0395% 15/08/48 8,461, 527 0.25
USD 1, 100, 000 JPMBB 15-C28 XA 10 FRN 15/10/48 7,043,536 0.21
USD 55, 000 COMM 2014-CR15 C FRN 10/02/47 6, 447, 046 0.19
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Bk Ll SRR EARKS! B R (%)
USD 600, 000 GNR 2016-113 10 FRN 16/02/58 6, 008, 287 0.18
USD 800, 000 COMM 15-CR25 XA 10 1.131% 10/08/48 5,304, 543 0. 16
USD 400, 000 WFCMT 16-C33 10 FRN 15/03/59 4, 839, 553 0.14
USD 40, 000 CGCMT 16-C1 C 5.119% 10/05/49 4,410, 232 0.13
usDh 1, 100, 000 FHMS 14 K041 X1 10 0.5593% 25/10/24 4,299, 421 0.13
USD 328, 605 CFCRE 2016-C4 XA 10 1.94% 10/05/58 4,177,373 0.13
USD 500, 000 COMM 15-CR24 XA 10 1.043% 10/08/55 2,984, 683 0.09
USD 730, 000 COMM 14-CR14 XA 10 FRN 10/02/47 2,531, 244 0.08
USD 300, 000 FHMS K042 X1 FRN IO 25/12/24 2,218,517 0.07
UsD 430, 000 FHMS KC01 X1 10 0% 25/12/22 1, 301, 580 0. 04
USD 140, 000 GNR 2017-35 10 FRN 16/05/59 1,107, 764 0. 03
USD 10, 000 WFRBS 2014-C22 C FRN 15/09/57 1, 025, 447 0. 03
USD 2,269, 145 FNA 12-M9 X1 10 FRN 25/12/17 987, 445 0. 03
USD 145, 000 FHMS K718 X1 10 FRN 25/01/22 415, 624 0.01
usDh 100, 000 MSBAM 2014-C18 XA FRN 10 15/10/47 395, 089 0.01
264, 705, 407 7.93
RS (MBS)
USD 2,500, 000 ENCL POOL AL2242 4% 01/08/42 131, 284, 999 3.92
USD 1, 105, 000 FNCL POOL AR9221 3% 01/03/43 83, 789, 239 2.50
USD 397, 695 FGLMC POOL V82414 3% 01/06/46 42,274, 858 1.27
usDh 700, 000 FNCL POOL MA1112 4% 01/07/42 35,914, 541 1. 08
USD 700, 000 G2SF POOL MA2149 4% 20/08/44 35, 320, 491 1. 06
usDh 585, 000 FNCL POOL AL2489 4% 01/11/42 26, 788, 093 0. 80
USD 227,416 FGLMC POOL V82275 3% 01/05/46 23,927, 285 0.72
USD 1, 060, 000 GNSF POOL 745191 4.5% 15/07/40 22,262, 159 0.67
UsD 300, 000 FNCL POOL A03760 3.5% 01/05/42 20, 379, 217 0.61
USD 300, 000 FNCL POOL AB2461 4% 01/03/41 19, 031, 954 0.57
UsD 203,803 FNCI POOL AS2676 3% 01/06/29 15, 862, 407 0.47
USD 500, 000 G2SF POOL 783393 6.5% 20/02/41 13, 637, 582 0.41
USD 300, 000 FNCL POOL AL2486 4% 01/05/42 13, 242, 201 0. 40
USD 297, 000 FNCL POOL AH6783 4% 01/03/41 10, 986, 297 0.33
USD 332,074 GNSF POOL 737271 4.5% 15/05/40 9, 379, 926 0.28
uUsD 1, 200, 000 GNSF POOL 688160 6.5% 15/12/38 8,661, 888 0.26
USD 82, 164 FNCL POOL MA2578 3.5% 01/04/46 8, 096, 248 0.24
USD 100, 000 FNCI POOL AS3220 3% 01/09/29 7,995,951 0.24
UsD 159, 000 FNCL POOL AB2335 4% 01/02/41 5,174, 582 0.15
USD 419, 965 G2SF POOL 004450 6.5% 20/05/39 5,002, 246 0.15
UsD 34,124 FGLMC POOL Q40310 3% 01/05/46 3,720, 353 0.11
USD 100, 000 FNCL POOL AH7007 4% 01/03/41 3,482,872 0.10
USD 100, 000 GNSF POOL 783386 5% 15/09/40 2,839, 229 0. 09
USD 800, 870 FNCI POOL 257567 5.5% 01/01/19 2,205,903 0.07
USD 16, 185 FGLMC POOL Q40165 3% 01/04/46 1,762, 191 0. 05
USD 14, 858 FGLMC POOL Q39717 3% 01/04/46 1,618,947 0. 05
USD 2,013, 640 FNCI POOL 695946 5.5% 01/05/18 1, 187,804 0.04
555, 829, 463 16. 64
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5% ES (TBA)
usSD 443, 400 FNCL 30YR TBA 3.5% 12/04/17 REG A 50, 732, 610 1.52
USD 300, 000 FNCI 15YR TBA 3.5% 19/04/17 REG B 34,958, 710 1.05
usD 267, 000 FNCL 30YR TBA 3% 12/04/17 REG A 29, 609, 856 0.89
usSD 140, 000 FNCI 15YR TBA 3% 19/04/17 REG B 16, 061, 307 0.48
USD 100, 000 FNCL 30YR TBA 3.5% 11/05/17 REG A 11,418, 966 0.34
usD 85, 000 FNCL 30YR TBA 4.5% 12/04/17 REG A 10, 198, 682 0.31
USD 25, 000 G2SF 30YR TBA 3% 20/04/17 REG C 2,820, 384 0. 08
155, 800, 515 4.67
Ef&
USD 800, 000 US TREAS NOTE 0.75% 28/02/18 89, 378, 782 2.67
uUsSD 720, 000 US TREAS NOTE 1.125% 30/09/21 77,945, 706 2.33
USD 155, 000 US TREAS NOTE 1.5% 30/11/19 17, 380, 702 0.52
usSD 55, 000 US TREAS NOTE 1.625% 31/12/19 6, 185, 772 0.19
USD 20, 000 US TREAS NOTE 2.5% 15/05/24 2,276, 621 0.07
193, 167, 583 5.78
T AU BE 2,123,717, 262 63. 59
BERO Y3 Ui 2,123,717, 262 63.59
FTERCYaY
TAYA
YRS (TBA)
USD (11,000)  G2SF 30YR TBA 3.5% 20/04/17 REG C (1, 275, 247) (0. 04)
usDb (26, 000) FGLMC 30YR TBA 4% 12/04/17 REG A (3, 050, 637) (0.09)
usDb (54, 000) FNCI 15YR TBA 2.5% 19/04/17 REG B (6, 044, 288) (0.18)
USD (63,0000  FGLMC 30YR TBA 3.5% 12/04/17 REG A (7, 206, 246) (0.22)
usDb (230, 000) G2SF 30YR TBA 4% 20/04/17 REG C (27,173, 637) (0.81)
USD (686,000)  FGLMC 30YR TBA 3% 12/04/17  REG A (76, 030, 069) (2.28)
usDb (2, 820, 900) FNCL 30YR TBA 4% 12/04/17 REG A (331, 056, 413) (9.91)
(451, 836, 537) (13.53)
TAYHE (451, 836, 537) (13.53)
SRR 3 Ui (451, 836, 537) (13.53)
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20174 3 A 31 A BIfE
e (EVY) W (EY) it 15 ARIEBUALE (M)
usSD 18, 754, 000 JPY 2,068, 691, 851 April 26, 2017 30, 438, 631
JPY 2,079, 008, 989 usD 18, 754, 000 April 26, 2017 (20, 121, 493)
JPY 2,063, 511,997 UsDb 18, 754, 000 June 28, 2017 (30, 150, 125)
(19, 832, 987)
/I GIES )
20174 3 H31HEIE
Mg TREL sl it 1 aEAtiAE (1) ARIEBUHLE (M)
TN 3>
usD (1) FUT US NOTE 5YR 6% Jun 2017 (144, 895, 254) 347, 947
usD (35) FUT US NOTE 10YR 6% Jun 2017 (487, 623, 546) (3,186, 915)
usb (12) FUT US NOTE 2YR 6% Jun 2017 (290, 924, 965) (483, 244)
USDh (6) FUT 90 DAY EURODOLLAR Jun 2018 (165, 033, 951) (218, 488)
USDh (14) FUT 90 DAY EURODOLLAR Mar 2018 (385, 589, 024) (245, 061)
(1, 474, 066, 740) (3, 785, 761)
(3, 785, 761)
F7a VB
20174 3 A 31 A BIfE
W BRIEL il it 35 #H () FEAMAR (1) ARIFEBUHRLE ()
=7t
usb 400,000  SWAPTION 10YR RTP 2.63 15/06/17 PUT  June 15, 2017 633, 668 240, 785 (392, 883)
633, 668 240, 785 (392, 883)
633, 668 240, 785 (392, 883)
RN T THG 15K
20174 3 A 31 A BIfE
M foaliii) S/ SR it 1 s FE (1) ARFEGHELE (1Y)
usb 50, 000  Pay Fixed (2.42321%) - Receive Floating (3M USD LIBOR) April 24, 2045 (48,110) 261, 336
usb 50, 000  Pay Fixed (2.42063%) - Receive Floating (3M USD LIBOR) April 24, 2045 (48, 047) 264, 214
USsDh 50, 000  Pay Fixed (2.38012%) - Receive Floating (3M USD LIBOR) April 24, 2045 (47, 064) 309, 401
usb 50, 000  Pay Fixed (2.39069%) - Receive Floating (3M USD LIBOR) April 24, 2045 (47, 320) 297, 610
usb 200, 000  Receive Fixed (2.83034%)-Pay Floating (3M USD LIBOR) July 10, 2045 90, 643 774, 493
uUSsDb 200, 000  Pay Fixed (1.9925%) - Receive Floating (3M USD LIBOR) September 10, 2020 (10, 309) (75, 650)
UsDh 100, 000  Pay Fixed (1.961%) - Receive Floating (3M USD LIBOR) September 10, 2020 (4, 958) (26, 081)
usb 1,200, 000  Receive Fixed (1.6395%)-Pay Floating (3M USD LIBOR) March 11, 2019 37,694 (14, 955)
USDh 1,400, 000  Receive Fixed (1.6485%)-Pay Floating (3M USD LIBOR) March 21, 2019 14, 462 24, 309
(63, 009) 1,814, 677




RS
20174F 3 H31 HIZHE T 9% 3R
(M)

IR 3
EAFILE 110, 384, 976
SFNAT v TEEI RN AR D ZHFE 1,229, 117
2 HC XY 45 16, 009, 210
MU 25 5,412, 167
s E R 133, 035, 470
#H
e AR 708, 645
BB B KL O B T 210, 724
BRIA T » THHIRANAR D SR 1,081, 268
AR B 990, 928
5| ERAT 10, 741
SRAT TR 1,408, 841
ZREER 177, 163
S 264, 653
B P S 2,811,718
ML 2, 502
HBHEFE 7,667, 183
R ERE 125, 368, 287
P B AT RE A58 BT AR D IR (145, 417, 235)
SIS RARNCAR DR (2, 243, 986)
F 7 a VIERBIERNAR B 1,921, 426
SEEES L OINEARLE LSRN R R 70, 208, 655
SRR D v T HEI KN AR D S (8,671, 663)
EELESEEEER (84, 202, 803)
BB AT AR A 22 0 4% 49,822, 713
SIS | AR B AT 2R 4 (2, 782, 555)
A7V a VIBIEKINAR B M AR (392, 883)
GBRIA T v 7 AR D T 2R A% 3, 714, 984

SME 2SI USRI AR % BT 224 4 (43, 864, 256)

EECRREE kA 6, 498, 003
BEROHERICK MEEDIEHEE 47, 663, 487

JSvonavy-AhL-T77 K 8AE

AT Z A8 aE R DB SR
20174 3 A31 BIZH& T3 5 AR

CREEA)
I S ASRESREL 437, 594
FATZAS AR EL 244
B RS ASFESAL (35, 101)
HIRBUERAT B S AR A3 402, 737
201743 A 31 HHLE
(M)
SR E AR 3, 339, 698, 896

IR 1 1 Y7 0 A EE ks

8,293
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7] fOA O E| L W o E|R il
i % 3
M % % % ENLE!
1281 (20144 8 A19H) 10, 199 0.1 59. 7 — 8, 648
1351 (201548 A19H) 10, 206 0.1 44. 7 — 22,034
1451 (201648 A19H) 10, 211 0.0 68. 6 — 19, 722
1581 (201748 A21H) 10, 208 A0.0 64.0 - 17, 754
165 (201848 A20H) 10, 206 A0. 0 38.7 - 13,511
FAEHEM IR ITE W TR — 58 0 "R,
M7 7 KT, BN E 2R T RIEENGFEE LW, XUy F~—J % TdH Y A,
OLHAhDEAEMEE L TRFEDHETR
E 5 & e fif RS %5 | 1 %
[ % ESE . N A 5 [E
€./ -] M % % %
20174E 8 H21H 10, 208 — 64.0 —
8 AR 10, 208 0.0 56. 6 —
9 AK 10, 208 0.0 63.9 —
10H% 10, 208 0.0 51.7 —
1LAR 10, 208 0.0 66.0 —
12A K 10, 208 0.0 51.5 —
20184E 1 AR 10, 208 0.0 46. 2 —
2 AR 10, 207 0.0 55.1 —
3 AR 10, 207 0.0 45. 2 —
4 AxK 10, 207 A0.0 46.3 —
5 A K 10, 207 A0.0 40. 7 —
6 K 10, 207 0.0 24. 4 —
7THRE 10, 207 A0.0 35.3 —
# X
201848 A 20H 10, 206 0.0 38.7 —
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o 622, 000 624, 351 4.6 - — — 1.6
W7 (A (622,000 ( 624,351) (4.6) (-) (-) ()| (a8
Wk e 1, 340, 000 1, 342, 467 9.9 - - — 9.9
(B < 4:RbE) (1,340,000)| (1,342, 467) (9.9 (=) (=) (=) (9.9
I 1, 750, 000 1,751,319 13.0 - - — 13.0
it (1,750,000) (1,751, 319) (13.0) (=) (=) =) (30
A 1, 500, 000 1, 505, 675 11.1 — - - 11.1
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A % FM M
MR B 158 1.53 30, 000 30,150 | 2018/12/20
KB A5EE322(0 1.62 252, 000 253,785 | 2019/1 /29
KB A% (54) 5100 0. 244 300, 000 300,210 | 2018/11/28
PRI ABEANME PR 204 5 [A] 1.58 40, 000 40,205| 2018/12/20
/I at 622, 000 624, 351
BRES (R < ERE)
MG A ESSREIEE S BURRESE 119 1.6 110, 000 110,259 | 2018/10/16
ARG BRI - EEEEAEES: RSB 440m 1.62 130, 000 130,696 | 2018/12/20
HF AR SR E SR F39[E 0. 808 100, 000 100, 026 | 2018/ 8 /28
P H AR EE ERE S AP BIE S 5 (1] 1.86 1, 000, 000 1,001,484 | 2018/9/20
/I at 1, 340, 000 1,342, 467
SRES
EMES FIMEET62EN 0.3 700, 000 700,563 | 2018/11/27
LAZAHFefs FlfTH287R 0.3 450, 000 450, 266 |  2018/10/26
LAZAHeEs Rl 5#288[H] 0.3 600, 000 600,489 | 2018/11/27
/N at 1, 750, 000 1,751,319
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BAFEE ) 55469[] 1.7 300, 000 300,916 | 2018/10/25
ha & BB 2 8 [EIAE R R E R RO 2.01 100, 000 100, 664 | 2018/12/20
FFNEERAT 5 35[R1RF E #1AE R BRE RINEALRFRO 0. 285 200, 000 200,244 | 2019/1 /25
ERAREE  H91[RI4EAE MR E AN AT 0. 355 100, 000 100, 065 | 2018/10/29
NTT F=t  F17EHEARRBRE RN R 1 1.77 200, 000 200,305 | 2018/ 9/20
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