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USD 1, 000, 000 SLMA 06-8 A5 FRN 27/01/25 70, 962, 952 2.42
usDh 1, 000, 000 SCHOL 11-AA FRN 28/10/43 33,492,076 1.15
USD 300, 000 FHMS KF34 A FRN 25/08/24 32,075, 167 1.10
USD 300, 000 WENMT 12-D B 3.55% 17/04/23 32,023, 469 1.10
USD 170, 000 DRIVE 2017-3 A3 1.8500% 15/04/20 18, 068, 358 0. 62
USD 125, 000 JDOT 2017-B A2A 1.5900% 15/04/20 12, 130, 068 0.42
USD 100, 000 SDART 2017-2 A3 1.8700% 15/12/20 10, 613, 935 0. 36
USD 100, 000 HAROT 2017-3 A2 1.5700% 21/01/20 10, 600, 379 0. 36
USD 125, 000 TAOT 2016-A A3 1.2500% 16/03/20 8,607, 159 0.29
USD 75,000 FORDF 2016-1 Al 1.7600% 15/02/21 7,928, 329 0.27
usDh 75, 000 AMCAR 2016-4 A3 1.5300% 08/07/21 7,912, 005 0.27
USD 100, 000 CARMX 2017-2 A2 1.6300% 15/06/20 7, 260, 382 0.25
USD 50, 000 CNH 2017-C A2 1.8400% 15/03/21 5, 296, 825 0.18
USD 50, 000 JDOT 2016-B A3 1.2500% 15/06/20 5, 185, 423 0.18

262, 156, 527 8.97

A (CMO)

USD 1, 500, 000 FHR 4508 CF FRN 15/09/45 82,104, 373 2.82
USD 9, 245, 000 FHR 3807 FM FRN 15/02/41 70, 314, 405 2.42
USD 5, 100, 000 FNR 2006-42 DF FRN 25/06/36 54, 686, 181 1.87
USD 1, 000, 000 FHR 4211 PA 3% 15/03/43 46, 210, 839 1. 58
USD 1, 000, 000 FNR 2012-124 BC 3% 25/03/42 46, 044, 613 1. 58
USD 4,700, 000 FNR 2005-99 AF FRN 25/12/35 34, 254, 600 1.17
usDh 300, 000 FHR 3960 PL 4.0000% 15/11/41 33,416, 588 1. 14
USD 300, 000 FN1769G1 3.0000% 01/02/47 30, 168, 343 1.03
USD 5,315, 000 GNR 09-10 FA FRN 20/02/39 28,378,415 0.97
USD 2,900, 000 GSR 05-AR1 2A1 FRN 25/01/35 28, 188, 083 0. 96
USD 2,704, 000 FHR 4611 BS FRN 15/06/41 25, 264, 499 0. 86
usDh 200, 000 GNR 14-12 ZA 3% 20/01/44 22, 595, 556 0.77
usDh 200, 000 GNR 14-62 Z 3% 20/04/44 22,553, 941 0.77
USD 225,000 FNR 2017-76 PB 3.0000% 25/10/57 21,901, 767 0.75
USD 8, 000, 000 GNR 09-9 FB FRN 16/02/39 21, 219, 355 0.73
USD 100, 000 FNR 2011-8 ZA 4% 25/02/41 14, 697, 390 0. 50
USD 2, 200, 000 FNR 2006-42 PF FRN 25/06/36 12, 402, 296 0.42
usDh 100, 000 FHR 4384 LB 3.5000% 15/08/43 10, 739, 462 0.37
usDh 100, 000 FNR 2017-87 UA 3.5000% 25/12/44 10, 236, 283 0. 35
USD 1, 200, 000 GNR 09-122 PY 6% 20/12/39 9, 457, 660 0.32
usDh 100, 000 FHR 4570 PA 3% 15/03/44 8, 841, 625 0. 30
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USD 4, 000, 000 FHR 3549 FA FRN 15/07/39 8, 100, 968 0.28
USD 400, 000 FNR 2016-64 BI 5.0000% 25/09/46 6, 430, 292 0.22
USD 31, 000 FHR 3780 ZA 4.0000% 15/12/40 4, 580, 920 0.16
USD 300, 000 FNR 2016-81 CS FRN 25/11/46 3, 361, 903 0.12
USD 16, 000 FHR 3745 ZA 4.0000% 15/10/40 2,383,551 0.08
USD 314, 000 FNR 2013-10 PI 10 3% 25/02/43 1, 823, 286 0. 06
660, 357, 194 22.60
RS (CMBS)
USD 9, 000, 000 FHLMC K056-X1 10 FRN 25/05/26 79, 202, 143 2.72
USD 500, 000 FHMS KF36 A FRN 25/08/24 52,439, 528 1. 80
USD 10, 000, 000 COMM 2014-LC17 XA FRN 10/10/47 34, 444, 699 1.18
USD 4,000, 000 GNR 2016-105 10 FRN 16/10/57 31, 836, 085 1.09
USD 400, 000 CD 06 CD3 AM 5.648% 15/10/48 31, 709, 068 1.09
USD 3, 950, 000 MSBAM 2016-C32 XA FRN 15/12/49 20, 610, 877 0.71
USD 2, 575, 000 CGCMT 15-GC27 XA IO FRN 10/02/48 19, 216, 335 0. 66
USD 2,320, 000 JPMDB 2017-C5 XA 10 1.1837% 15/3/50 16, 538, 828 0.57
USD 150, 000 COMM 2014-UBS2 A5 3.9610% 10/03/47 16, 496, 770 0. 56
USD 125, 000 CGCMT 2014-GC19 C FRN 10/03/47 13, 825, 469 0. 47
USD 125, 000 COMM 2015-L.C21 A4 3.7080% 10/07/48 13, 503, 207 0. 46
USD 120, 000 COMM 2014-CR15 C FRN 10/02/47 13, 358, 441 0. 46
usDh 1, 900, 000 JPMBB 15-C27 XA 10 FRN 15/02/48 11, 169, 258 0.38
USD 90, 000 CGCMT 2014-GC21 A5 3.8550% 10/05/47 9, 851, 552 0.34
USD 1, 269, 000 FHMS K722 X1 10 FRN 25/03/23 7,069, 938 0.24
ush 1, 000, 000 MSC 2017-HR2 XA FRN 15/12/50 6, 557, 782 0.22
[SN) 900, 000 GNR 2017-53 10 FRN 16/11/56 5, 764, 744 0. 20
usDh 50, 000 CGCMT 2014-GC21 A4 3.5750% 10/05/47 5,393, 999 0.18
USD 40, 000 CGCMT 16-C1 C 5.119% 10/05/49 4, 446, 948 0.15
USD 35,000 COMM 2013-CR12 A4 4.0460% 10/10/46 3, 869, 811 0.13
USD 35,000 COMM 2013-CR8 A5 FRN 10/06/46 3,796, 537 0.13
USD 1, 100, 000 FHMS 14 K041 X1 10 0.5593% 25/10/24 3,525,971 0.12
USD 328, 605 CFCRE 2016-C4 XA 10 1.94% 10/05/58 3,504, 248 0.12
USD 30, 000 WFCM 2017-C41 C FRN 15/11/50 3, 182, 706 0.11
USD 380, 000 CD 2017-CD6 XA FRN 13/11/50 2,612,062 0.09
USD 500, 000 COMM 15-CR24 XA 10 1.043% 10/08/55 2, 344, 236 0.08
USD 20, 000 COMM 2013-CR13 A4 FRN 12/11/46 2,227, 547 0.08
USD 300, 000 FHMS K042 X1 FRN 10 25/12/24 1, 864, 498 0. 06
USD 10, 000 WFRBS 2014-C22 C FRN 15/09/57 1,015, 764 0.03
USD 155, 000 GNR 2017-54 10 FRN 31/12/49 988, 566 0.03
USD 430, 000 FHMS KCO01 X1 10 0% 25/12/22 963, 297 0.03
USD 145, 000 FHMS K718 X1 10 FRN 25/01/22 312,701 0.01
423, 643, 615 14. 50
A (MBS)
USD 13, 425, 000 EN AB0054 4.5000% 01/12/34 95, 226, 873 3.27
USD 1, 500, 000 ENCL POOL AL2242 4% 01/08/42 59, 891, 552 2.06
USD 480, 000 FN BM1504 4.5000% 01/02/46 46, 851, 249 1. 60
USD 705, 000 ENCL POOL AR9221 3% 01/03/43 42, 086, 671 1.44
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USD 397, 695 FGLMC POOL V82414 3% 01/06/46 36, 302, 572 1.24
USD 700, 000 FNCL POOL MA1112 4% 01/07/42 27,685, 209 0.95
USD 700, 000 G2SF POOL MA2149 4% 20/08/44 25, 841, 526 0.88
USD 1, 034, 000 FN AI8192 4.5000% 01/08/41 22, 105, 649 0.76
USD 585, 000 FNCL POOL AL2489 4% 01/11/42 21, 089, 300 0.72
USD 300, 000 FNCL POOL A03760 3.5% 01/05/42 16, 436, 516 0.56
USD 300, 000 FNCL POOL AB2461 4% 01/03/41 15, 220, 956 0.52
USD 1, 060, 000 GNSF POOL 745191 4.5% 15/07/40 14, 536, 502 0.50
USD 159, 000 FN AL9456 4.5000% 01/10/45 13, 182, 881 0.45
USD 203, 803 FNCI POOL AS2676 3% 01/06/29 12, 226, 910 0.42
USD 300, 000 FNCL POOL AL2486 4% 01/05/42 10, 466, 068 0.36
USD 500, 000 G2SF POOL 783393 6.5% 20/02/41 10, 157, 802 0.35
USD 139, 655 FG G15601 2.5000% 01/01/29 9, 492, 608 0.32
USD 100, 000 FN BFO0154 3.5000% 01/11/46 9, 353, 347 0.32
USD 297, 000 ENCL POOL AH6783 4% 01/03/41 8,740, 114 0. 30
USD 332,074 GNSF POOL 737271 4.5% 15/05/40 7,107,721 0.24
USD 82, 164 FNCL POOL MA2578 3.5% 01/04/46 6,531, 170 0. 22
USD 145, 000 EN AP1703 4.5000% 01/08/42 6, 265, 566 0.21
USD 456, 000 FN 190400 4.5000% 01/11/39 5,977,423 0. 20
USD 100, 000 FNCI POOL AS3220 3% 01/09/29 5, 847, 669 0.20
USD 159, 000 FNCL POOL AB2335 4% 01/02/41 4,094, 202 0.14
USD 1, 200, 000 GNSF POOL 688160 6.5% 15/12/38 3,803, 051 0.13
USD 419, 965 G2SF POOL 004450 6.5% 20/05/39 3,575,739 0.12
USD 41, 000 FN AL9243 4.5000% 01/06/44 3,432,013 0.12
USD 34,124 FGLMC POOL Q40310 3% 01/05/46 3,059, 279 0.10
USD 100, 000 FNCL POOL AH7007 4% 01/03/41 2,748, 064 0.09
USD 49, 370 EN AB9727 2.5000% 01/06/28 2,631, 458 0.09
USD 27,637 FG G16185 2.5000% 01/01/29 2,496, 004 0.09
[SN) 25,000 FG G15963 2.5000% 01/10/31 2,167,134 0.07
USD 100, 000 GNSF POOL 783386 5% 15/09/40 2,052,239 0.07
USD 14, 858 FGLMC POOL Q39717 3% 01/04/46 1,439, 222 0. 05
USD 13,179 FG G16178 2.5000% 01/11/28 1,170, 342 0.04
USD 22,222 FG J23930 2.5000% 01/05/28 1, 136, 099 0. 04
USD 11, 498 EN BM1895 2.5000% 01/10/28 1, 124, 526 0.04
USD 11, 133 FG G16066 2.5000% 01/02/32 1,031, 783 0.04
USD 9, 870 FN BM1899 2.5000% 01/10/30 982, 282 0.03
USD 14, 166 FN AB9647 2.5000% 01/06/28 764,112 0.03
USD 800, 870 FNCI POOL 257567 5.5% 01/01/19 659, 645 0.02
USD 5,740 FN BM1893 2.5000% 01/10/27 559, 584 0.02
[SN) 5,329 FN BM1891 2.5000% 01/10/27 519,212 0.02
uUSDh 11,292 FG E09012 2.5000% 01/10/27 496, 640 0.02
USD 9, 968 FG J20464 2.5000% 01/09/27 441, 169 0.02
USDh 4, 490 FN BM1890 2.5000% 01/10/29 440, 150 0.02
USD 3, 349 FG G16164 2.5000% 01/01/30 292, 692 0.01
[SND) 2,013, 640 FNCI POOL 695946 5.5% 01/05/18 63, 344 0.00
569, 803, 839 19. 51
kRS (TBA)
USD 3,051, 100 FNCL MBS 30YR TBA 4.0000% 14/05/18 332, 805, 347 11.39
USD 2,525,000 FNCI MBS 15YR TBA 2.5000% 17/04/18 263, 232, 564 9.01
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BN falii] FHIA FEATAE B e (%)
UsD 1, 672, 000 FNCI MBS 15YR TBA 3.5000% 17/04/18 181, 503, 550 6.21
UsD 1, 200, 000 G2SF MBS 30YR TBA 3.5000% 21/05/18 128, 699, 699 4.41
USsD 232, 000 FGLMC MBS 30YR TBA 3.5000% 12/04/18 24,739, 495 0.85
UsD 128, 000 FGCI MBS 15YR TBA 3.0000% 17/04/18 13, 604, 619 0. 47
944, 585, 274 32.34
EfE
UsD 155, 000 US TREAS NOTE 1.5% 30/11/19 16, 308, 523 0.56
USsDh 55, 000 US TREAS NOTE 1.625% 31/12/19 5, 796, 052 0. 20
USD 20, 000 US TREAS NOTE 2.5% 15/05/24 2,109, 987 0.07
24,214, 562 0. 83
7 AU Gt 2,884, 761,011 98.75
BEgRTIavsk 2,884,761,011 98.75
FEERC a3y
TAYA
&S (TBA)
UsD (209, 000) FNCL MBS 30YR TBA 3.0000% 12/04/18 (21, 673, 520) (0. 74)
UsD (211, 000) G2SF MBS 30YR TBA 4.0000% 19/04/18 (23, 089, 502) 0.79)
UsD (375, 000) G2SF MBS 30YR TBA 3.0000% 19/04/18 (39, 238, 340) (1.34)
UsD (386, 000) FGLMC MBS 30YR TBA 3.0000% 12/04/18 (40, 026, 195) (1.37)
UsD (512, 000) FENCI MBS 15YR TBA 3.0000% 17/04/18 (54, 431, 263) (1.86)
USD (527, 000) ENCI MBS 15YR TBA 3.5000% 17/05/18 (57, 109, 133) (1.95)
UsD (1, 254, 000) FNCI MBS 15YR TBA 3.0000% 17/05/18 (133, 159, 069) (4. 56)
USD (1, 570, 000) FNCL MBS 30YR TBA 3.5000% 14/05/18 (167, 157, 887) (5.72)
USD (3, 018, 600) FNCL MBS 30YR TBA 3.5000% 12/04/18 (321, 878, 109) (11.03)
(857, 763, 018) (29. 36)
7 A Y gk (857, 763, 018) (29. 36)
FTERCYIVE (857,763, 018) (29. 36)
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GAAE (B g (GEY) i 4 AL ()
JPY 2,084, 710, 320 USD 19, 800, 000 April 26, 2018 (21, 644, 039)
(21, 644, 039)
Rty GIE S
20184 3 H31 HITE
B ESOEN i Jini i AEAMAE (F) AREHHRLE (H)
-2
uUSD 10 FUT 90 DAY EURODOLLAR December 2018 259, 805, 429 151, 306
259, 805, 429 151, 306
TN 3>

ush (7) FUT US NOTE 2YR 6% June 2018 (158, 573, 686) 11, 652
uUSD (1) FUT 90 DAY EURODOLLAR March 2018 (26, 049, 144) 187, 155
usDh (1) FUT 90 DAY EURODOLLAR September 2018 (26,011, 180) 195, 813
usDh (1) FUT 90DAY EURODOLLAR June 2019 (25,931, 257) 235,775
ush (4) FUT US LONG BD 20YR 6% June 2018 (62, 180, 668) (939, 887)
usDh (20) FUT US NOTE 10YR 6% June 2018 (257, 687, 450) (1, 062, 325)
usSDh (46) FUT US NOTE 5YR 6% June 2018 (560, 550, 114) (688, 303)
uUSD (1) FUT US ULTRA BOND 30YR 6% June 2018 (16,977, 134) (438, 543)
uUSD (12) FUT 90 DAY EURODOLLAR December 2019 (310, 807, 429) (316, 482)
(1, 444, 768, 062) (2, 815, 145)

(2,663, 839)

AN GIE S

20184E 3 A 31 H EHAiE

i EO0F S fedii] i 4 A ) REMAE () ARFEHHELE (1)

TN 3

ush (960, 000)  SWAPTION 2YR RTP 2.75% 16/11/18 P November 16, 2018 (376, 171) (324, 493) 51,678
ush (960, 000) SWAPTION 2YR RTP 2.75% 26/11/18 P November 26, 2018 (347, 135) (338, 774) 8, 361
uUSD (1, 400, 000) SWAPTION 2YR RTP 3.2% 21/03/19 P March 21, 2019 (417, 343) (271, 214) 146, 129
usDh (960, 000) SWAPTION 2YR RTR 2.5% 16/11/18 C November 16, 2018 (204, 825) (191, 715) 13,110
ush (960, 000) SWAPTION 2YR RTR 2.5% 26/11/18 C November 26, 2018 (217, 132) (197, 464) 19, 668
(1, 562, 606) (1, 323, 660) 238, 946

(1,562, 606) (1, 323, 660) 238, 946




BFNA T TEGI K

JSvonavy-AhL-T77 K 8AE

20184 3 H 31 H BIfE
Bliiisy i) SR/ SR it 151 A FLE (1) AREBHLE (1Y)
usb 50, 000  Pay Fixed (2.38012%) - Receive Floating (3M USD LIBOR) April 24, 2045 (38, 108) 477, 486
usb 50, 000  Pay Fixed (2.39069%) - Receive Floating (3M USD LIBOR) April 24, 2045 (38, 351) 466, 905
USDh 50, 000  Pay Fixed (2.42321%) - Receive Floating (3M USD LIBOR) April 24, 2045 (39, 097) 434, 351
usb 50, 000  Pay Fixed (2.42063%) - Receive Floating (3M USD LIBOR) April 24, 2045 (39, 037) 436, 933
usb 200, 000  Receive Fixed (2.83034%)-Pay Floating (3M USD LIBOR) July 10, 2045 53, 502 (105, 875)
uUSsDb 200, 000  Receive Fixed (1.836%)-Pay Floating (3M USD LIBOR) August 23, 2022 488 (757, 961)
ush 100, 000  Receive Fixed (1.88%)-Pay Floating (3M USD LIBOR) September 18, 2022 (881) (366, 516)
usb 300, 000 Receive Fixed (1.975%)-Pay Floating (3M USD LIBOR) September 22, 2022 (1, 698) (977, 640)
uUsDb 250, 000  Receive Fixed (2.231%)-Pay Floating (3M USD LIBOR) December 20, 2022 148, 786 (561, 097)
usb 200, 000  Receive Fixed (2.64%)-Pay Floating (3M USD LIBOR) January 22, 2028 36, 546 (280, 506)
usb 602, 000 Pay Fixed (2.5035%) - Receive Floating (3M USD LIBOR) January 29, 2023 (82, 599) 597, 782
uUsDb 300, 000  Pay Fixed (2.633%) - Receive Floating (3M USD LIBOR) February 05, 2023 (43, 744) 113, 206
usb 604, 000 Pay Fixed (2.7125%) - Receive Floating (3M USD LIBOR) February 06, 2023 (93, 906) (3,224)
usb 350,000 Pay Fixed (2.814%) - Receive Floating (3M USD LIBOR) March 08, 2028 (16, 683) (60, 912)
USDh 500, 000 Pay Fixed (2.8%) - Receive Floating (3M USD LIBOR) March 15, 2023 (13, 997) (218, 129)
usb 1,400, 000  Receive Fixed (2.5785%)-Pay Floating (3M USD LIBOR) March 29, 2020 0 25,593

(168, 779) (779, 604)
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1351 (201548 A19H) 10, 206 0.1 44. 7 — 22,034
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