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B E Y B A
$453  Series 1993-1630, Class PK.......cccoecereeninerneceneinenennnn 6.00% 11/15/23 $452
5,566  Series 1994-1710, Class G, 30 Day Average SOFR + CSA
F 1.50% () wenveveiieiiieieecree et 6.93% 04/15/24 5,575
703 Series 1998-2089, Class PJ, IO....c.ccccceoveenevinnecrncinnenen 7.00% 10/15/28 52
2,801  Series 1998-2102, Class Z ......cccoervvrrevrreeneerenreennenennene 6.00% 12/15/28 2,779
755  Series 2002-2405, Class BF ....c...ccoevevneencvnccicenes 7.00% 03/25/24 751
150,747  Series 2002-2410, C1ass OG ......cccceovrveeerrrerineceneneneerenene 6.38% 02/15/32 150,254
94,885  Series 2002-2437, Class SA, 10, (30 Day Average SOFR
+ CSA)X =1 4 7.90% (D) wvevrveinieriiereinieinreeneeeceseeneenens 2.47% 01/15/29 3,738
138,226  Series 2003-2557, Class HL ......cccccccovveevneinecnniccnnenne 5.30% 01/15/33 134,696
85,828  Series 2003-2564, Class AC .....cccoceceveineenrnceneeneninnes 5.50% 02/15/33 84,191
212,395  Series 2003-2574, Class PE ....c..cccoovveineennccnccnieennee 5.50% 02/15/33 208,276
87,944  Series 2003-2577, Class LI, IO....c.cccoceovneeneerncincinee 5.50% 02/15/33 10,731
714,000 Series 2003-2581, Class LL....c..ccccvveerineeneeneneenieinnee 5.25% 03/15/33 693,566
16,446  Series 2003-2597, Class AE ......ccccovveineennccenccnenennee 5.50% 04/15/33 16,183
1,025,000  Series 2003-2613, Class LL......cccocccereirrcninccnecnnieenee 5.00% 05/15/33 988,224
275,813 Series 2003-2626, Class ZW.......ccccouveereennceneenenennnes 5.00% 06/15/33 257,159
601,273 Series 2003-2626, Class ZX .......ceceeurererrerenneeneereereennnen 5.00% 06/15/33 511,691
245,855  Series 2004-2793, Class PE ....c..ccceovveineenncencineicnee 5.00% 05/15/34 237,846
681,695  Series 2004-2891, Class ZA .......ccccoureereenneeneeneenennnes 6.50% 11/15/34 691,390
236,517  Series 2004-2907, Class DZ .......cccoveereennccenccnenennee 4.00% 12/15/34 219,382
785,000  Series 2005-2973, Class GE .......ccccoveireennccncinciennee 5.50% 05/15/35 752,468
92,154  Series 2005-3031, Class BI, 10, (30 Day Average SOFR +
CSA)X =1 +6.69% (D) wveverevirereiricieeeeeneereeeeeeeene 1.26% 08/15/35 6,159
1,888,489  Series 2005-3054, Class ZW.....c.cccccevvvuecenecereicrnceneennes 6.00% 10/15/35 1,863,625
24,056  Series 2005-3074, Class ZH .......ccccoveemeennccenccenencnnee 5.50% 11/15/35 22,505
151,201  Series 2006-243, Class 11, 10, STRIPS (C) «.cocccevveveuvnnnee. 7.00% 08/15/36 21,987
74,288  Series 2006-3117, Class ZU .......cccccveerercerneeneenenennnes 6.00% 02/15/36 73,189
3,042,934  Series 2006-3196, Class ZK .......ccccceevereicencineennreennen 6.50% 04/15/32 3,081,895
27,182  Series 2007-3274, Class B ......cccoeevvreineennceneenenieenee 6.00% 02/15/37 26,683
166,318  Series 2007-3322, Class NF, 30 Day Average SOFR x 0.00% 05/15/37 143,606

HEB#HRICET ST &SR



LMBS

TEA A KEFE EEH iR
2,566.67 + CSA - 16,683.33%, 0.00% Floor (a)................
32,244  Series 2007-3340, Class PF, 30 Day Average SOFR + CSA
F0.30% () wenveveerrieniieieeeeeeeer et 5.73% 07/15/37 31,240
64,737  Series 2007-3360, Class CB .....c.cccccveineenrnecenerenenienee 5.50% 08/15/37 62,312
56,976  Series 2007-3380, Class FS, 30 Day Average SOFR + CSA
+0.35% (2) oo 5.78% 11/15/36 54,885
145,187 Series 2008-3406, Class B 6.00% 01/15/38 142,662
79,713 Series 2008-3413, Class B ......cccoecevvreireeneenncencines 5.50% 04/15/37 76,608
165,682 Series 2008-3420, ClasS AZ ......cceeeeeeveeeeeeeeeeeeeereeeeeeenns 5 50% 02/15/38 157,89
139,484  Series 2008-3448, Class SA, 10, (30 Day Average SOFR
+ CSA)X =1 4+ 6.05% (D) wveerveireiiieieieineeneceeeeneenns 0.62% 05/15/38 368
1,331,875  Series 2009-3542, Class ZP ......cccoccceveineenncrenrcceneennee 5.00% 06/15/39 1,274,641
177,000  Series 2009-3550, Class LL 4.50% 07/15/39 163,741
811,047 Series 2009-3363, Class 2P 5.00% 08/15/39 760,919
1,008,075  Series 2009-3572, Class JS, 10, (30 Day Average SOFR +
CSA)X =1 +6.80% (D) wveverrevieereirieieieeeeeneeneeeeeeeeene 1.37% 09/15/39 47,273
36,190  Series 2009-3585, Class QZ .....cccocecevveuireerenineeneenenennes 5.00% 08/15/39 28,139
94,762  Series 2009-3587, Class FX, 30 Day Average SOFR +
CSA +0.00% (2)..cveveeereeereenreirieiieereeneenreeseeeesnenennene 5.43% 12/15/37 84,592
$370,221
Series 2009-3593, Class F, 30 Day Average SOFR + CSA
F0.50% () wenvevenerrenirieieneeeeee ettt 5.43% 03/15/36 $359,744
1,036,566  Series 2009-3605, Class NC ......ccccevvevreineennrennicennnes 5.50% 06/15/37 1,014,100
475,022 Series 2010-3622, Class PB .....cccccccooveeeineenecnncinenne 5.00% 01/15/40 458,532
107,000  Series 2010-3645, Class WD .....c.cccccovveerneineennecennenenn 4.50% 02/15/40 98,908
483,257  Series 2010-3667, Class PL .......cccccccveevneceneenneiinennes 5.00% 05/15/40 452,932
45,922 Series 2010-3699, Class FD, 30 Day Average SOFR + CSA
F0.60% () .enveveeerreniieieieieeneen ettt 6.03% 07/15/40 45,211
216,416  Series 2010-3704, Class ED .....ccccccovveinecnncenccnencnnee 4.00% 12/15/36 213,293
550,000 Series 2010-3714, Class PB ......cccccvveinecnncencenicienee 4.75% 08/15/40 509,088
181,198  Series 2010-3735, Class IK, 1O ......ccoovveeineinccninccnennes 3.50% 10/15/25 3,834
53,760  Series 2010-3735, Class JI, IO..c..cccveivveninceneeninicenee 4.50% 10/15/30 4,792
185,360  Series 2010-3740, Class SC, 10, (30 Day Average SOFR +
CSA) X =1 4 6.00% (D)..vcverrerirereirierineienineeneeneeeeeereeene 0.57% 10/15/40 12,375
160,169  Series 2010-3770, Cl1ass GZ ......cccocevrveeevnreineenneeennenenns 4.50% 10/15/40 124,001
600,000 Series 2011-3796, Class PB .......ccoeveeireenecrncinicinnee 5.00% 01/15/41 585,167
300,000  Series2011-3820, CIassNC .....c.ccceceovruerirrerenineenererenrennnen 4.50% 03/15/41 276,779
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1,387,000  Series 2011-3895, Class PW .....cccccceveineennccncenciinnee 4.50% 07/15/41 1,292,287
1,964,685  Series 2011-3925, Class ZD.......c.ccoecevvvuecerccereenneeneennes 4.50% 09/15/41 1,721,940
7,693,899  Series 2011-3954, Class GS, 10, (30 Day Average SOFR +

CSA) X =1 4 6.00% (D)..vcververieereirierinreienieeeneeneeeeeeenene 0.57% 11/15/41 546,994
298,444  Series 2012-267, Class S5, 10, STRIPS, (30 Day Average
SOFR + CSA) X -1 +6.00% (b) «.coveveeerenrrerinererirreenrenenn 0.57% 08/15/42 16,331
6,085,173  Series 2012-276, Class S5, 10, STRIPS, (30 Day Average
SOFR + CSA) X -1 +6.00% (b) «.coveveeererrrerinrereniriernnenenn 0.57% 09/15/42 449,893
336,525  Series 2012-3999, Class WA (€) .ovccevvevereereireienrerecnnenenens 5.55% 08/15/40 325,396
1,878,000  Series 2012-4000, Class PY ....c.ccccceevveeineineenncceneinnnen 4.50% 02/15/42 1,603,418
23,090  Series2012-4012, ClassGC .......ccceevreinreennecenreireeienenes 3.50% 06/15/40 22,296
20,433 Series2012-4015, ClassKB .......ccccoveineennecencineceenees 1.75% 05/15/41 17,902
176,460  Series 2012-4021, Class IP, IO ......cccceevncinccnnccnnennes 3.00% 03/15/27 5,656
1,203,719  Series 2012-4026, Class GZ .....c.cccccveereenneenerereenennnes 4.50% 04/15/42 983,919
272,282  Series 2012-4030, Class IL, IO ..c.ccccevvveencinninccees 3.50% 04/15/27 8,310
528,982  Series 2012-4054, Class AL IO....c.ccccccouveeneenncceneinnee 3.00% 04/15/27 14,258
702,481  Series 2012-4090, Class YZ....c.ccceceevreerereneeeneereenennnes 4.50% 08/15/42 519,365
23,334 Series 2012-4097, Class ES, 10, (30 Day Average SOFR +
CSA) X =14 6.10% (D).veverrerirereinreineeeneeeneereeeeeeeeene 0.67% 08/15/42 1,761
2,261,518  Series 2012-4097, Class SA, 10, (30 Day Average SOFR +
CSA) X =1 4 6.05% (D).veververiieieinieineenneeneereeeeeeeeene 0.62% 08/15/42 175,677
2,447,000 Series 2012-4098, Class PE .......cccccveinevenecrncineinnee 4.00% 08/15/42 1,888,549
173,947  Series 2012-4103, Class HI, 1O ......ccooeeevncineenncinnenne. 3.00% 09/15/27 6,490
27,340  Series 2012-4116, Class AS, 10, (30 Day Average SOFR +
CSA) X =14 6.15% (D).veverreriieieinicieereeenceneeeeeeeee 0.72% 10/15/42 2,235
643,981  Series 2012-4121, Class HI, IO .....ccccccevevenvcccncinncnnee 3.50% 10/15/27 24,529
1,071,721  Series 2012-4132, Class AL TO......cccccccvreenvecnccinernnee 4.00% 10/15/42 179,186
258,946  Series 2012-4136, Class TU, 10, (30 Day Average SOFR +
CSA) x -22.50 + 139.5%, 4.50% Cap (b) .c.covvvevervevevrnenenee 4.50% 08/15/42 41,041
230,156  Series 2012-4145, Class YL, IO....c.ccccoceonecenecnncccnieinnnee 3.00% 12/15/27 8,538
194,957  Series 2013-299, Class S1, 10, STRIPS, (30 Day Average
SOFR + CSA) X -1 +6.00% (b) «.coveveeerenrrrerinereririernrenenn 0.57% 01/15/43 14,517
188,463  Series 2013-303, Class C2, 10, STRIPS .......ccccovvvvevnnenene. 3.50% 01/15/28 7,775
$118,513  Series 2013-304, Class C37, IO, STRIPS .......cccccecevvreuenee 3.50% 12/15/27 $4,309
487,628  Series 2013-304, Class C40, IO, STRIPS ........cccovveeneneee. 3.50% 09/15/26 14,433
542,209  Series 2013-4151, Class DI, IO .....ccocccevvevennccenccncncnnee 3.50% 11/15/31 13,776
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1,773,404  Series 2013-4154, Class IB, TO......cccccccveevvecencccnernnnee 3.50% 01/15/28 71,190
7,068,044  Series 2013-4170, Class CO, PO .....cccccccervvcenccinecnrnnenns (d) 11/15/32 5,769,035

905,000 Series 2013-4176, Class HE ........cccceeineennccencinecnnee 4.00% 03/15/43 731,041
732,650  Series 2013-4177, Class GL ...c.c.cecevvvveireenncencinieennee 3.00% 03/15/33 642,985
2,278,064  Series 2013-4193, Class AL IO .....ccooeivvennccncineicnnee 3.00% 04/15/28 100,197
826,035  Series 2013-4193, Class PB........ccoeeveeencenciincinenne 4.00% 04/15/43 662,769
14,391,500  Series 2013-4199, Class BZ........cccccveineennccencccneninnes 3.50% 05/15/43 12,099,616
500,000 Series 2013-4211, Class PB....c..cccoovvecineenecenceneninnee 3.00% 05/15/43 384,217
14,324,079  Series 2013-4218, Class ZK .......cocccereevnerineenncrineennne 2.50% 02/15/43 9,853,015
5,388,000 Series 2013-4224, Class ME.......cccocecevvevineceneinncinenns 4.00% 07/15/43 4,439,981
11,838  Series 2013-4226, Class NS, (30 Day Average SOFR +
CSA) x -3+ 10.50%, 0.00% F100r (b)....cveverenereererrcncnnen 0.00% 01/15/43 4,998
1,450,000  Series 2013-4247, Class AY ...cccoeveeveineenererenreeneenenenes 4.50% 09/15/43 1,262,796
85,700  Series 2013-4265, Class IB, 1O.......ccccccveevvecencceneninnnee 4.50% 12/15/24 1,057
4,115,193 Series 2014-4316, Class XZ ...c.cccceevveireeneereneererennnes 4.50% 03/15/44 3,755,213
8,213,768  Series 2014-4329, Class VZ .....c.cccoeevvveinceneeenrennenens 4.00% 04/15/44 7,373,221
1,934,431  Series 2014-4387, Class IE, IO......cccccccuveenvcncncccncninnnee 2.50% 11/15/28 65,263
13,303,171 Series 2015-4499, Class CZ........ccceevreireenecceneereninnes 3.50% 08/15/45 10,179,035
418,953  Series 2015-4512, C1ass W (C) (€) «veveveveuerverenvrveerrereneennes 5.40% 05/15/38 402,253
68,651  Series 2015-4520, Class AL IO .....ccoevivveninecncininiceee 3.50% 10/15/35 6,989
66,726  Series 2015-4522, Class JZ.......cccoecereineenvncenceneennee 2.00% 01/15/45 65,655
290,817  Series 2016-4546, Class PZ .........cccoveeereenvccenccrecnnes 4.00% 12/15/45 181,529
492,281  Series 2016-4546, Cl1ass ZT .......cccoeverrerineeneenenreenenenns 4.00% 01/15/46 303,664
4,998,610  Series 2016-4559, Class LI, IO......cccccccvneeneerncineninnee 2.50% 03/15/31 292,092
151,109  Series 2016-4568, Class MZ........cccccovveevneineennecennencnn 4.00% 04/15/46 87,900
9,762,692  Series 2016-4570, Class ST, IO, (30 Day Average SOFR +
CSA) X =1 4 6.00% (D)..veverrerirereinieiineeeieeeneeneeeeeneeene 0.57% 04/15/46 755,340
3,576,293  Series 2016-4572, Class LI, IO...c.c..ccoovveineceneinencinenne 4.00% 08/15/45 565,065
7,406,140  Series 2016-4587, Class ZH .......cccceeveneieenccinccnrncennen 4.00% 03/15/44 6,293,182
1,040,648  Series 2016-4591, Class GI, IO .....ccccecevvenincenccninnennee 4.00% 12/15/44 152,663
771,702 Series 2016-4600, Class WT.......cccccveineennceneenenennnes 3.50% 07/15/36 634,357
136,619  Series 2016-4605, Class KS, (30 Day Average SOFR +
CSA) x -1.57 + 4.71%, 0.00% F1oor (b)...c.cccevevrvevevrnenenns 0.00% 08/15/43 71,416
169,065  Series 2016-4609, Class YL, 1O ......ccoveevneinecnncennennes 4.00% 04/15/54 7,590
600,000  Series 2017-4681, Class JY ....cccoeevevrerereeneereneerienennes 2.50% 05/15/47 436,338
2,631,349  Series 2018-4774, Class SL, 10, (30 Day Average SOFR + 0.77% 04/15/48 228,126
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CSA) X =1 4 6.20% (D)..veververieererireinreeneeneeieeneeneeveeene
4,099,276  Series 2018-4826, Class ME..........cccocecvneeneerncceneinnnee 3.50% 09/15/48 3,515,305
2,518,723 Series 2018-4833, Class PY ....cccoeivvveincencinniceniccnees 4.00% 10/15/48 2,208,660
3,396,582  Series 2019-4872, Class BZ........cccoeeevveincennceeneinenne 4.00% 04/15/49 2,559,704

6,075,248  Series 2019-4910, Class SA, 10, (30 Day Average SOFR
+ CSA) X =1 4 6.05% () c.eveveeerrerieereirieinrceneceneeneenns 0.62% 06/15/49 700,256

9,997,923  Series 2019-4919, Class FP, 30 Day Average SOFR + CSA
F 0.45% () wenveveirieiiieeec et 5.89% 09/25/49 9,481,149

10,214,505  Series 2019-4928, Class F, 30 Day Average SOFR + CSA
F0.50% () wenveveeerreniieieieeeree ettt 5.94% 11/25/49 9,715,297

$7,761,056  Series 2019-4938, Class BS, 10O, (30 Day Average SOFR +
CSA) X =1 4 6.00% (D)..vcverrerieereirierinreienieeeneeneeeeeeeeene 0.56% 12/25/49 $640,430

8,570,774  Series 2019-4943, Class NS, 10, (30 Day Average SOFR +
CSA) X =1 4 6.00% (D)..vcververirereirierineeenieieeneereeeeeeneeene 0.56% 01/25/50 1,133,874
2,515,155  Series 2020-4974, Class IA, IO .....cccocecevvennccenccneicnnee 3.50% 12/25/49 626,450
37,603,895  Series 2020-4991, Class DA ........ccocveineenecinccneinnee 2.00% 02/25/44 33,461,796
36,130,708  Series 2020-5001, Class A ........ccceveereereoenreireenrererennennnen 2.00% 01/25/45 31,393,611

37,979,867  Series 2020-5004, Class F, 30 Day Average SOFR + CSA
F0.35% () enveveeieiiieeec ettt 5.79% 07/25/50 35,623,273
12,605,005  Series 2020-5034, Class 10, IO (C) .cccvvveverveecencerieninnnee 10/15/45 640,348

17,823,386  Series 2020-5045, Class AF, 30 Day Average SOFR +
0.25% (@) wevvrrevieeieeiecenreen ettt 5.57% 11/25/50 16,452,388

18,073,446  Series 2020-5045, Class BF, 30 Day Average SOFR +
0.3090 (@) +evvrvevireeieeereerreeneteeee et 5.62% 11/25/50 16,726,910
8,815,818  Series 2021-5178, Class HL .......ccoeuevvreincenieiencinenne 2.00% 01/25/52 5,025,195
11,997,895  Series 2022-5208, Class HZ .......ccccoveeveerenccinciincne 3.50% 03/25/52 8,799,069
14,011,015  Series 2022-5208, Class Z .......ccceeuerereeenererenreererineenenens 3.00% 04/25/52 9,376,834
9,750,000  Series 2022-5210, Class LB ......ccccceecereivrncinecnieiceen 3.00% 08/25/50 6,690,003
12,541,722  Series 2022-5220, Class KZ .....cccccvvecineennccinccneennee 4.00% 02/25/51 9,969,078
6,547,491  Series 2022-5221, Class VE.....c..cccoeeeneineennccencenenens 3.50% 07/25/33 5,880,619
33,673,000  Series2022-5221, ClassSYC ..c.ooevvveenrevinenreincenneeneenennes 4.00% 05/25/52 27,529,550
5,133,112 Series 2022-5222, Class BZ .......cccocecevevenvecvncincennnes 3.50% 05/25/37 4,331,787
7,417,419  Series 2022-5222, Class DP ...c..ccccvevinviincinccneceen 3.25% 05/25/52 6,602,213
13,544,511  Series 2022-5224, Class DZ ....ccccccoveennccenccncienenne 4.00% 04/25/52 10,615,248
10,998,865  Series 2022-5225, Class HZ  .....ccccvvveiveennccnccnecnee 4.00% 08/25/51 7,933,067
14,644,651  Series 2022-5225, Class NZ  ...ccoccevveineennceneereenennes 4.00% 05/25/52 10,680,468
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8,576,987  Series 2022-5228, Class DZ  .....ccccceveevneineenncencinenne 4.50% 06/25/52 6,567,176
8,917,916  Series 2022-5230, Class DL ......ccccceecneiencincenreiceen 3.50% 09/25/44 6,800,995
9,012,230  Series 2022-5232, Class GO, PO .....c.cccccoveenecineinnnnencns (d) 08/25/51 4,752,296
8,839,355  Series 2022-5255, Class KZ  ..c..ccooveveincinccrncinccnnne 4.00% 09/25/52 6,705,642
7,871,994  Series 2022-5270, Class AL ......ccoeeeineineenncencineenens 3.00% 11/25/48 5,097,621

KEHIIR YT % — T A D
1,758,141  Series 2005-T1, Class A1, 1 Mo. LIBOR + 0.40%, 5.41%
CAP (@)t 5.41% 05/25/35 1,646,618
17,204,056  Series 2022-23, Class EZ........ccccceveevneineennccinccneninnee 3.00% 03/25/52 9,276,052
oK EH R Y M T
98  Series 1993-230, Class FA, 30 Day Average SOFR + CSA
F0.60% () wenveveeerreniieieieeeeee et 6.04% 12/25/23 98
3,189  Series 1994-61, Class FG, 30 Day Average SOFR + CSA +
1509 () vvevireeeeieieeeictneereee ettt 6.94% 04/25/24 3,193
11,124 Series 1996-51, Class AY, IO......cccoeevvecinevennicencinenene 7.00% 12/18/26 588
389  Series 1998-37, Class VZ .....ccccveveneicencireeecineenens 6.00% 06/17/28 388
10,767  Series 2001-34, Class SR, 10, (30 Day Average SOFR +
CSA) X =1 4 8.10% (D)..vevererieeieirierieeieieieenieeneeeeeeeene 2.66% 08/18/31 224
1,405 Series 2001-42, Class SB, (30 Day Average SOFR + CSA)
X =16 + 128.00%, 8.50% Cap (D) ..cceovvvevreirrcrereieenrenene 8.50% 09/25/31 1,373
43,904  Series 2001-46, Class F, 30 Day Average SOFR + CSA +
0.40%0 (@) wevvvvevieeieeereenreen ettt 5.84% 09/18/31 43,829
4,840  Series 2002-22, Class G ...oevvvveeevreeenvevineeieineeeneeneeneenes 6.50% 04/25/32 4,879
47,282  Series 2002-30, Class Z .....c.ccc.ccevveveeereineeneereeneeneerennnne 6.00% 05/25/32 47,206
77,048  Series 2002-80, Class CZ........cccovveererinerrenvneeneeneenennes 4.50% 09/25/32 68,481
58,787  Series 2002-320, Class 2, IO, STRIPS.......cccccvvveneinenee 7.00% 04/25/32 11,481
52,634  Series 2002-323, Class 6, IO, STRIPS.......cccccvevevneinneee 6.00% 01/25/32 6,985
$138,116  Series 2002-324, Class 2, IO, STRIPS.......cccccececvreenrnenns 6.50% 07/25/32 $19,637
10,459  Series 2003-14, Class AT ......cccoveeererineieneereeneereerenenes 4.00% 03/25/33 10,070
28,623 Series 2003-21, Class OA .......cccoeeveenneceneeneereeneeneenes 4.00% 03/25/33 27,453
63,779  Series 2003-32, Class UL IO ..c.cccceveineeniicinccneiinee 6.00% 05/25/33 10,037
273,483  Series 2003-45, Class JB ....ccccevvvveveneineenncenccnecenee 5.50% 06/25/33 267,677
10,197  Series 2003-63, Class F1, 30 Day Average SOFR + CSA +
0.309%0 (@) wevvrveveeeieeereeneen ettt 5.74% 11/25/27 10,146
355,000 Series 2003-71, Class NH.....c.ccoeivvienineeneinncenccnnes 4.29% 08/25/33 323,786
163,716  Series 2003-343, Class 2, IO, STRIPS.......cc.ccceveireuenne 4.50% 10/25/33 20,119
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165,860  Series 2003-345, Class 14, 10, STRIPS.......cccccevveennenene. 6.00% 03/25/34 24,859
34,099  Series 2003-348, Class 17, 10, STRIPS.........ccccoeenerennee 7.50% 12/25/33 4,567
49,618  Series 2003-348, Class 18, 10, STRIPS (c) 7.50% 12/25/33 7,601
145,902 Series 2004-10, Class ZB......c.cccccveirereineineenneeenenenns 6.00% 02/25/34 143,388
184,765  Series 2004-25, Class LC......cccoceceneirencineincenecennenene 5.50% 04/25/34 179,972
201,532  Series 2004-25, Class UC .....cccoveovveinveennceneeniencnnes 5.50% 04/25/34 195,880
46,648  Series 2004-28, Class ZH .....ccccevevvveincennccenceneenee 5.50% 05/25/34 42,541
779,967  Series 2004-60, Class AC .....cccceveeereinrerennceneerieninnes 5.50% 04/25/34 764,220
1,203,382  Series 2005-2, Class S, 10, (30 Day Average SOFR + CSA)
X =1 4 6.60% (D) woveverenircinieiieec s 1.16% 02/25/35 64,033
242,665 Series 2005-2, Class TB, 10, (30 Day Average SOFR +
CSA) x -1 4 5.90%, 0.40% Cap (b) ..coveerveveerrererrrerrnenenn 0.40% 07/25/33 1,704
63,187  Series 2005-29, Class ZT .....cccocccvveveneinnenineeneeneereenes 5.00% 04/25/35 56,954
54,402  Series 2005-40, Class SA, 10, (30 Day Average SOFR +
CSA) X=1 4 6.70% (D) «veverrererereirierineeneeeneereeeeeeeeene 1.26% 05/25/35 3,122
329,976  Series 2005-52, Class TZ.....c.cccooveeuneeneennceneeniencnnen 6.50% 06/25/35 331,956
1,185,794  Series 2005-57, Class KZ ....c.cccovvvenveceneineicincineenes 6.00% 07/25/35 1,157,497
30,045 Series 2005-79, Class NS, 10, (30 Day Average SOFR +
CSA) X =1 4 6.09% (D)..vcvervevieereinieiineenineeneereeeeeneeene 0.65% 09/25/35 1,448
2,992,975  Series 2005-86, Class WZ.......ccccoveereuinenenncenceneenennen 5.50% 10/25/35 2,937,355
61,672  Series 2005-95, Class WZ.......ccccveveneinncnineeneeneeeenes 6.00% 11/25/35 60,933
82,788  Series 2005-359, Class 6, IO, STRIPS.......cccccvvievrcinneee 5.00% 11/25/35 12,321
71,276  Series 2005-362, Class 13, 10, STRIPS.........ccccovevenrreennnee 6.00% 08/25/35 12,243
34,495  Series 2006-5, Class 2A2, 30 Day Average SOFR + CSA +
0.14% (@) wevvrvenieeieiercenreeneteeee e 4.48% 02/25/35 34,064
15,574,157  Series 2006-5, Class N2, IO (€) ..ceeevvvevivverenenueenecreerennee 0.00% 02/25/35 9,734
36,117  Series 2006-15, Class IS, 10, (30 Day Average SOFR +
CSA) X =1 4 6.58% (D).veverrerieereirieiinreenineeneeneeeeeneeene 1.14% 03/25/36 2,852
520,313  Series 2006-20, Class PI, 10, (30 Day Average SOFR +
CSA) X =1 4 6.68% (D)..vcververieereirieineeenineeneeneeeesneeene 1.24% 11/25/30 10,246
28,501  Series 2006-31, Class PZ ........cccceveereincenneceneinecnnee 6.00% 05/25/36 27,620
35,669  Series 2006-85, Class MZ........ccceecereuinevenineeneenenennes 6.50% 09/25/36 35,470
167,395  Series 2006-117, Class GF, 30 Day Average SOFR + CSA
F0.35% () wenveveerieiieeeecce e 5.79% 12/25/36 162,280
1,426,187  Series 2006-118, Class A1, 30 Day Average SOFR + CSA
F0.60% () wenvveeerreniieieieteeree ettt 5.49% 12/25/36 1,381,861
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313,274  Series 2007-7, Class KA ......cccccoveimienneineinnceniecnnes 5.75% 08/25/36 302,599
18,900  Series 2007-25, Class FB, 30 Day Average SOFR + CSA +
0.33% (@) wevvrverieeieieieeneen ettt 5.77% 04/25/37 18,040
907,360  Series 2007-57, Class ZG .....cccovvveeerereneerenneencereencnnes 4.75% 06/25/37 825,446
589,945  Series 2007-60, Class ZS ........cccoceeeererirerennceneereenenenes 4.75% 07/25/37 524,384
$505,051  Series 2007-68, Class AE .......cccceveceneinecnncinccneneenes 6.50% 07/25/37 $501,116
247,631  Series 2007-116, Class PB........cccoccoenvicinerineeniccneenens 5.50% 08/25/35 242,264
57,468  Series 2007-117, Class MD ......cccoeveniveencineiennneineenens 5.50% 07/25/37 56,209
2,353,712 Series 2007-W10, C1ass 3A (€).c.coecerverirreereneeneeneerennen 3.45% 06/25/47 2,320,927
129,325  Series 2008-3, Class FZ, 30 Day Average SOFR + CSA +
0.55% (@) wevvvvenieeieieicencenecee et e 5.99% 02/25/38 117,206
17,850  Series 2008-8, Class ZA ......cccceeveeererineennneeneeneerenenes 5.00% 02/25/38 16,496
6,078  Series 2008-17, Class IP, IO .......ccooveeevreincenncinreinenne 6.50% 02/25/38 375
1,481,315  Series 2009-37, Class NZ ....cc.cccovveeneinneninceneereeiennes 5.71% 02/25/37 1,445,289
4,400,000  Series 2009-50, Class GX ......cccevevermrreirreenvereneneennerennenes 5.00% 07/25/39 4,158,354
2,381,399  Series 2009-85, Class J ......cccoveereereenierineeninneineeneenennen 4.50% 10/25/39 2,229,909
159,464  Series 2009-91, Class HL .....c.ccccveiveneoincincennceenenne 5.00% 11/25/39 151,478
97,000  Series 2009-92, Class DB ........ccccoeceneinerenineeneeneiienee 5.00% 11/25/39 91,354
876,309  Series 2009-103, Class PZ .......cccooveeineinnccnecneccnen 6.00% 12/25/39 842,145
146,787  Series 2009-106, Class SN, IO, (30 Day Average SOFR +
CSA) X =14 6.25% (D).veverreriieeiicineeneeeneeneeeeeeeene 0.81% 01/25/40 8,002
291,192 Series 2009-109, Class PZ ........cccoccveieinccineenncineenens 4.50% 01/25/40 250,094
46,157  Series 2009-115, Class HZ 5.00% 01/25/40 43,958
10 Series 2009-14, Class BS, 10, (30 Day Average SOFR +
CSA) x -1+ 6.25% (b) () 0.81% 03/25/24 0
17,994  Series 2009-398, Class C13, IO, STRIPS (f) «.c.ececvrvevrnnnnee 4.00% 06/25/24 132
209,553 Series 2010-3, Class DZ ......cccccooveeneineennceneeneennee 4.50% 02/25/40 175,610
121,780  Series 2010-21, Class KO, PO ......cccovveiveennecencinienennn (d) 03/25/40 99,892
500,000 Series 2010-35, Class EP .....c..cccoeeevneinecnncenccneinnee 5.50% 04/25/40 471,995
276,062  Series 2010-38, Class KC .......ccoovvevireineenncenccniecnnee 4.50% 04/25/40 256,841
279,956  Series 2010-45, Class WB ......c.cccvueeneiincineeniecnenenens 5.00% 05/25/40 267,484
326,212 Series 2010-68, Class BL, 1O........cccoveeireenecencinicinee 5.50% 07/25/50 70,826
29,847  Series 2010-75, Class MT (€) ...coceevvverenreenevecenrcirieicneenenes 1.59% 12/25/39 24,736
78,244  Series 2010-115, Class PO, PO.......ccccccvveenevinnecrncineee (d) 04/25/40 64,629
193,936  Series 2010-129, Class SM, IO, (30 Day Average SOFR +
CSA) X =1 4 6.00% (D)..vcververieereirierinreeninieeneereeeeeenenene 0.56% 11/25/40 3,767
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2,821,000  Series 2010-142, Class DL .......cccoeceniveceneineenrneinenenns 4.00% 12/25/40 2,477,947
146,745  Series 2011-9, Class AZ .......cccoeveneenencvneineenneeennenenns 5.00% 05/25/40 140,336
1,507,000  Series 2011-10, Class AY ..c.cccccereieeneineenereenreeneeneenes 6.00% 02/25/41 1,469,263
88,060 Series 2011-30, Class LS, IO (C)..ovecvrvevereerenrereenieenicecnaenes (d) 04/25/41 4,828
140,520  Series 2011-30, Class ZB......c.cccccevevereneineineenneeennenenns 5.00% 04/25/41 131,806
276,665  Series 2011-52, Class GB ....c..ccoovveevreineenncenceneiinnee 5.00% 06/25/41 268,145
524,331  Series 2011-73, Class PL, IO ...c.cccceovreinecnincincceicenee 4.50% 05/25/41 18,536
155,093  Series 2011-74, Class TQ, 10, (30 Day Average SOFR +
CSA) x -6.43 +55.93%, 4.50% Cap (b) ...ceovvrererverennnenne 4.50% 12/25/33 19,169
1,023,903  Series 2011-101, Class EI, TO...c.ccccoveivvinncenccnineenee 3.50% 10/25/26 23,415
750,000  Series 2011-105, Class MB.......cccoccoeneicineineennicinenenens 4.00% 10/25/41 609,559
1,878,844  Series 2011-111, Class PZ .......cccoeceneinncnncenccneiennee 4.50% 11/25/41 1,702,200
3,223,850  Series 2011-123, Class JS, 10, (30 Day Average SOFR +
CSA) X =14 6.65% (D).veverreriieieinieineenreeneeneeeeeeeee 1.21% 03/25/41 125,554
776,952  Series 2012-39, Class PB.....c..ccoeveovneinecnncencineicnnee 4.25% 04/25/42 695,692
365,641  Series 2012-52, Class BZ.....c..cccoveovneinecnncenccneinee 4.00% 05/25/42 304,056
76,270  Series 2012-66, Class DI, IO ....c.ccccveivrenincencinnieenee 3.50% 06/25/27 2,844
1,412,304  Series 2012-101, Class AL IO ..c.occcenevivvrcoinccniccinieenee 3.00% 06/25/27 28,560
$1,794,774  Series 2012-103, Class HI, IO .....cccooveivvcnncincininenee 3.00% 09/25/27 $58,825
127,000  Series 2012-118, Class IB, IO......c.cccoeevveenveceneineiennnee 3.50% 11/25/42 19,819
6,495,827  Series 2012-122, Class SD, 10, (30 Day Average SOFR +
CSA) X =14 6.10% (D) weevverirereirieineenieeeneeneeeeeeeene 0.66% 11/25/42 468,526
435,138  Series 2012-133, Class KO, PO ....ccocccevveennevncinieiennn (d) 12/25/42 179,781
469,133 Series 2012-138, Class MA .....cccoceevveennecencineereieenene 1.00% 12/25/42 369,514
768,492  Series 2012-146, Class QA .....ccevvvveeveeneirieeneeeeenenes 1.00% 01/25/43 611,768
246,425  Series 2012-409, Class 49, 10, STRIPS (c) 3.50% 11/25/41 36,625
281,798  Series 2012-409, Class 53, 10, STRIPS (c) 3.50% 04/25/42 41,632
690,000  Series 2013-10, Class HQ ...c.cceevvvveenveenniincinccenenes 2.50% 02/25/43 433,082
247,365  Series 2013-13, Class IK, IO ...ccoveivieenvcincieiinieene 2.50% 03/25/28 9,241
6,463,322 Series 2013-19, Class ZD  ....cccoveevevecineinicennceneineenens 3.50% 03/25/43 5,120,888
52,309  Series 2013-23, Class ZB........ccceeererineeeninreeneenenennes 3.00% 03/25/43 30,549
750,000  Series 2013-41, Class DB .......cccoveineenniinicineceenes 3.00% 05/25/43 524912
975,595  Series 2013-43, Class IX, IO ...ccoevvivcincincecenene 4.00% 05/25/43 192,170
316,425  Series 2013-52, Class MD ....c.ccccccovveineennccnncineceennes 1.25% 06/25/43 245,234
468,360  Series 2013-55, Class AL IO ....ccoeivveenincincinecineene 3.00% 06/25/33 45,369
136,289  Series 2013-70, Class JZ........ccoeeueeereineennreeneeneeiennen 3.00% 07/25/43 109,775
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72,832  Series 2013-75, Class FC, 30 Day Average SOFR + 0.36%
(2) oot 5.69% 07/25/42 71,881
12,120,547  Series 2013-75, Class ZG  ....ccevveververerenreineeeniereesreeneenens 3.25% 07/25/43 8,362,408
379,979  Series 2013-105, Class BN .......cccoveinevennicncincennnes 4.00% 05/25/43 302,532
137,151  Series 2013-105, Class KO, PO .....ccovvvveveerinnnniciccnes (d) 10/25/43 114,027
195,852 Series 2013-106, Class KN ......cccovveineenneceneineeneennes 3.00% 10/25/43 134,798
19,485,929  Series 2013-115, Class Z .....ccovveuvveereeneineenineeneeneenene 3.00% 11/25/33 17,580,899
45,685,745  Series 2013-119, Class VZ......ccoceeevreiveennceneenenennes 3.00% 10/25/33 40,983,864
38,035,683  Series 2013-119, Class ZB .....cccceeevveineierncincenrereeen 3.00% 12/25/33 33,822,839
1,003,000  Series 2013-130, Class QY .ccooveererreceneerinicireeneerecnene 4.50% 06/25/41 901,112
44,519  Series 2014-29, Class GL IO ....cccovecvneiiniccicincinienne 3.00% 05/25/29 1,828
908,010  Series 2014-44, Class NI, IO ...cccceoevvvievncinccnccnenne 4.50% 08/25/29 17,109
327,228  Series 2014-46, Class KA (@) ....ccceovvveeneeneicvncineeennenenes 6.50% 08/25/44 760,920
84,538  Series 2014-68, Class GI, IO .....ccccovvevineenncinccnieceee 4.50% 10/25/43 6,603
626,536  Series 2014-82, Class GZ .......ccceevvveenreeneiicrnicineeeneenenes 4.00% 12/25/44 439,850
334,883  Series 2014-84, Class LI, IO......ccccoeeveveneicrncinccnenes 3.50% 12/25/26 8,197
875,000  Series 2015-16, Class MY ...ccoceceveenneceneineiennneinenenens 3.50% 04/25/45 655,501
206,908  Series 2015-76, Class BI, IO ....cccccccovveenvecencinnienienne 4.00% 10/25/39 4,384
24,585  Series 2015-93, Class KL, IO ...ccoceovneenivcinccncieeenne 3.00% 09/25/44 621
4,970,369  Series 2016-2, Class EZ .....cccccovveeneinncninccnccnecenee 2.50% 02/25/46 4,216,369
8,774,460  Series 2016-37, Class PY ..c.ccccevvvervecineineenncenecnenne 3.00% 06/25/46 6,206,365
15,414,102  Series 2016-40, Class MS, 10, (30 Day Average SOFR +
CSA) X =1 4 6.00% (D)..vcververirereinierinreeneeeneeneeeeeneeene 0.56% 07/25/46 1,413,176
11,510,000  Series 2016-50, Class GY ...cccoevrvevirrerenenreeneeneeneeenenenne 3.00% 08/25/46 8,139,252
5,980,442  Series 2016-62, Class SB, 10, (30 Day Average SOFR +
CSA) X =14 6.10% (D)..veverrevieereirieieeieireeneereeeeeeneeene 0.66% 09/25/46 246,138
2,763,391  Series 2016-73, Class PL IO .....c.ccccerveenecinecnncinieenne 3.00% 08/25/46 497,888
332,209  Series 2016-74, Class HL, IO ...ccccocvovvieineinccrccenne 3.50% 10/25/46 53,751
240,182  Series 2016-84, Class DF, 30 Day Average SOFR + CSA +
0.42%0 (@) wevvrvenieeieiereeneer ettt e 5.25% 11/25/46 233,147
7,183,563  Series 2017-18, Class AS, 10, (30 Day Average SOFR +
CSA) X =14 6.05% (D).veverrerieereinieineeeneeeneeneeeeeeeene 0.61% 03/25/47 668,391
$597,364  Series 2017-46, Class BY .....c.ccccoeovmninereeninnnreieiicenens 3.00% 06/25/47 $383,925
12,635,385  Series 2017-50, Class BZ........cccoceeeineineenncincinencnnee 3.00% 07/25/47 9,876,598
5,011,144  Series 2017-65, Class SA, 10, (30 Day Average SOFR +
CSA) X =14 5.90% (D)..vcverrerirereinierineenneeneeneeeeesneeens 0.46% 09/25/47 348,130

HBHEICET 8 LE SR
- 90 -



LMBS

TEA A KEAR EEH iR
4,205,454  Series 2017-84, Class ZK .......cccoveceneinnienneencenienennen 3.50% 10/25/57 3,094,242
2,981,782  Series 2017-87, Class GI, IO ....c.ccccvveinvenncinccneiiee 4.00% 06/25/44 451,139
2,252,259  Series 2017-87, Class ZA ......cccovecereineeeneneineeneenennes 4.00% 11/25/57 1,509,399
2,690,547  Series 2018-17, Class Z .....cccoeeverecenerinrnenineeneeneenennen 3.50% 03/25/48 1,852,645

20,840,944  Series2018-84, Class ZM........ccccevveereinencnvneenreeneeninnes 4.00% 11/25/48 17,537,375
4,094,685  Series 2018-86, Class DL ........cccoeverivueceneinereniiieineenens 3.50% 12/25/48 3,541,974
2,270,058  Series 2018-92, Class DB ......cccoeenivieceneineiciieceenes 3.50% 01/25/49 1,958,819
6,413,628  Series 2018-94, ClasS AZ .....ccovvvevevvceneiiencirceeeeene 4.00% 01/25/49 5,666,490
6,764,274 Series 2019-8, Class DY ...cceevvveoireiiniecincenceeeceneene 3.50% 03/25/49 5,777,529
8,637,410  Series 2019-17, Class GZ ....cccoecevvvveevneineeiecenreineenene 4.00% 11/25/56 6,529,549
9,093,755  Series 2019-26, Class GA ......cccocecvreuevveenineceneineereenenens 3.50% 06/25/49 7,773,668
3,719,311  Series 2019-27, Class HA ........ccoovvevineineenniceneieeennee 3.00% 06/25/49 3,086,432
6,234,760  Series 2019-29, Class HT ....cccceoevvvevineinicrcenccnenne 3.00% 06/25/49 5,213,385
5,272,277  Series 2019-34, Class JA ..c..occoveivveiineineeeceeecneenne 3.00% 07/25/49 4,391,685
3,106,683  Series 2019-37, Class A ..c.ooveuerieeerericineireeceiceeeeneine 3.00% 07/25/49 2,591,807
6,151,741  Series 2019-38, Class CF, 30 Day Average SOFR + CSA +

0.45% (@) wevvrvenieeieereeenreen ettt 5.89% 07/25/49 5,847,845
12,206,037  Series 2019-41, Class SN, IO, (30 Day Average SOFR +
CSA) X =1 4 6.05% (D).veververireieinicineeeneeeneereeeeseeene 0.61% 08/25/49 863,915
9,583,616  Series 2019-57, Class JA .....ccceveevreineinccrceneeneenne 2.50% 10/25/49 7,785,492
3,697,135  Series 2019-59, Class PT .....cccoeevvieoineineinncenccnenne 2.50% 10/25/49 2,982,798
8,715,596  Series 2019-66, Class C......occevveereereineeinereninieeneineenens 3.00% 11/25/49 7,337,951
19,215,064  Series 2019-70, Class WA, PO .....ccccevvveencvenninincinnnes (d) 11/25/42 15,494,744
11,514,997  Series 2020-9, Class SJ, 10, (30 Day Average SOFR +
CSA) X =1 4 6.00% (D) .eevvevirrererrreinrceneeeneeneeeerenee 0.56% 02/25/50 1,287,496
11,969,763  Series 2020-20, Class KL, IO ....ccceovveeneennccinciinienne 4.00% 03/25/50 3,760,807
17,934,153 Series 2020-34, Class FA, 30 Day Average SOFR + CSA +
0.45% (@) wevvevenieeieieeceneer ettt 5.89% 06/25/50 16,949,295
6,749,564  Series 2020-38, Class NF, 30 Day Average SOFR + CSA +
0.45% (@) wevvvvenieeieiereeneer ettt 5.89% 06/25/50 6,365,751

12,495,615  Series 2020-93, Class NI, IO .....coovvveineenciinccnieiee 3.00% 01/25/51 1,219,320
9,512,884  Series 2021-18, Class JC ......ccovveevveecineincenieicenccneenne 1.50% 04/25/36 8,021,477

13,311,922 Series 2023-44, Class PO, PO.......cccccocevevecreinncinccen (d) 10/25/53 9,361,236

K E BURFR Y 44 i
134,237 Series 2003-4, Class MZ.......cccoccceveienecineineenneeennenenns 5.50% 01/20/33 133,763
237,489  Series 2003-18, Class PG........cccoceeeuneinecnncenccnciinnee 5.50% 03/20/33 236,641
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1,620,583  Series 2003-35, Class TZ.....cccccecevveenerenercnineeneereeiennes 5.75% 04/16/33 1,514,434
136,710  Series 2003-62, Class MZ.........ccccoeereneeneeneeneneennenenns 5.50% 07/20/33 135,118
146,447  Series 2003-84, Class Z .......cccvvecerererenreeneeneenereeenenens 5.50% 10/20/33 144,070
81,323 Series 2004-37, Class B.....ccoveireeneinncinccnccneeceee 6.00% 04/17/34 81,273
470,921  Series 2004-49, Class MZ..........cccoeereenineeneeneninnnenenne 6.00% 06/20/34 470,500
33,406  Series 2004-68, Class ZC.......cccceveereinerenireeneeneeennes 6.00% 08/20/34 33,365
39,653 Series 2004-71, Class ST, (1 Mo. CME Term SOFR +
CSA) x -6.25 +44.50%, 7.00% Cap (b) ...ceovrvevereerenrnenne 7.00% 09/20/34 39,502
247,246  Series 2004-88, Class SM, IO, (1 Mo. CME Term SOFR +
CSA) X =14 6.10% (D).veverrerieereinieineeeneeeneeneeeeeneeene 0.65% 10/16/34 6,425
$255,924  Series2004-105, Class JZ........cccovecereineenneeneeneenennnes 5.00% 12/20/34 $247,163
201,945  Series 2004-105, Class KA ...ccooveevneineenncenecneeceee 5.00% 12/16/34 196,368
254,862  Series 2005-3, Class JZ ....ccocevevveoeneineenncenccneeennee 5.00% 01/16/35 234,875
254,862  Series 2005-3, Class KZ ....ccccovvvevvneinecnnccnccnecnee 5.00% 01/16/35 241,089
52,982  Series 2005-7, Class MA, (1 Mo. CME Term SOFR +
CSA) x -2.81 4 18.97% (D).cveveeerreririereiricenreineieeeeeeenene 3.65% 12/17/34 50,561
104,496  Series 2005-33, Class AY ....ccoveerererenieinereneeneeeeeenenenns 5.50% 04/16/35 103,417
92,925  Series 2005-41, Class PA .....cccccoovveveneinnenincinceneenee 4.00% 05/20/35 88,369
1,840,647  Series 2005-78, Class ZA ....cccccovveerveceneeneeinieineenens 5.00% 10/16/35 1,790,320
163,638  Series 2005-93, Class PO, PO......cccccoeiveenvccnncineenen (d) 06/20/35 143,375
475,448  Series 2006-38, Class OH .......cccovveeneeneenncinccnnees 6.50% 08/20/36 474,158
204,673  Series 2006-61, Class ZA ......cccccoveevreineerenneeneereninenes 5.00% 11/20/36 200,022
489,027  Series 2007-16, Class OZ .....ccccvveereerenireeneenenernnenenne 6.00% 04/20/37 486,314
108,069  Series 2007-27, Class SD, 10, (1 Mo. CME Term SOFR +
CSA) X =1 4 6.20% (D).veverrereeereirreineenneeneeneeeeeneeene 0.75% 05/20/37 2,897
84,782  Series 2007-41, Class OL, PO .....c.ccceceevreineenncincinees (d) 07/20/37 73,586
153,766  Series 2007-42, Class SB, 10, (1 Mo. CME Term SOFR +
CSA) X =14 6.75% (D).veverreriieieiricineereeeneeneeeeeeeee 1.30% 07/20/37 6,491
465,792 Series 2007-71, Class ZD  ...cccccccevveireenineeneeneieenienenne 6.00% 11/20/37 461,065
159,929  Series 2007-81, Class FZ, 1 Mo. CME Term SOFR + CSA
F0.35% () vt 5.80% 12/20/37 158,183
72,487 Series 2008-33, Class XS, 10, (1 Mo. CME Term SOFR +
CSA) X =14 7.70% (D).veverrerieeieineeineieneieenreeneeeeseeene 2.25% 04/16/38 3,639
416,606  Series 2008-47, Class ML.......cccccoeinveenineeneennriennenenee 5.25% 06/16/38 405,468
122,735  Series 2008-54, Class PE ....c.ccccoeinincincincennceenenne 5.00% 06/20/38 118,078
343,475  Series 2008-71, Class JI, IO ..cc.ccevvveineenccnccneiinee 6.00% 04/20/38 19,128
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91,735  Series 2009-14, Class KI, IO ....cccccceveinrenincenccnineenee 6.50% 03/20/39 10,871
30,101  Series 2009-14, Class KS, 10, (1 Mo. CME Term SOFR +
CSA) X =14 6.30% (D).veverrerieereirieineeieeeneeneeeeeeeeene 0.85% 03/20/39 725
71,694  Series 2009-25, Class SE, 10, (1 Mo. CME Term SOFR +
CSA) X =14 7.60% (D)..vcverrevieereirierinreienieieeneereeeeesieeene 2.15% 09/20/38 2,804
2,508,615  Series 2009-29, Class PC........ccccveeneinncnncinceneiennes 7.00% 05/20/39 2,548,624
441,545  Series 2009-32, Class SZ ....cccoecervevereerenireenreeneereenienene 5.50% 05/16/39 429,936
3,732,412 Series 2009-57, Class VB ....ccccvevvcvnniiincineceeceene 5.00% 06/16/39 3,619,298
305,371  Series 2009-61, Class PZ ........cccceveevneineennccencineinnee 7.50% 08/20/39 319,217
7,595,772 Series 2009-61, Class WQ, 10, (1 Mo. CME Term SOFR +
CSA) X =1 4 6.25% (D).veververiieieinicieeneeeneeneeeeeneeene 0.80% 11/16/35 446,877
918,944  Series 2009-69, Class ZB........c.ccceeeureuinerennceneereenennen 6.00% 08/20/39 890,480
455,000  Series 2009-75, Class IN  ....cccoecereinreninreenieeneereennenenee 5.50% 09/16/39 428,849
662,751  Series 2009-78, Class KZ .....cccceeovveineenncenccneinnee 5.50% 09/16/39 626,956
87,464  Series 2009-79, Class OK, PO .....cccceovreincenncincinnes (d) 11/16/37 72,893
155,941  Series 2009-81, Class TZ......cccoceceveevenccineineenneeeenenenns 5.50% 09/20/39 147,040
69,000 Series 2009-94, Class AL ......ccccveveneinereninecneeneeiienes 5.00% 10/20/39 66,169
3,182,916  Series 2009-106, Class SL, 10, (1 Mo. CME Term SOFR
+ CSA) X =1+ 6.10% (D) c.ceveveeerrerieereirrcinrcenecenecnenns 0.65% 04/20/36 109,159
53,653  Series 2009-106, Class WZ.......cccocccereenrenineeneeneninnnes 5.50% 11/16/39 50,232
732,000  Series 2009-126, Class LB........cccocccereuiceneireennreennenenens 5.00% 12/20/39 684,422
16,214 Series 2010-4, Class WA.........ccoovevineineenneeneeneenennes 3.00% 01/16/40 15,062
1,002,232 Series 2010-59, Class ZD  ......cccovveerrueeneeneieenieineennns 6.50% 05/20/40 1,008,103
$983,513  Series 2010-85, Class SL, 10, (1 Mo. CME Term SOFR +
CSA) X =1 4 6.60% (D)..vcverrevirereinierineennieeneeneeeeeeeeens 1.15% 07/20/37 $27,249
89,000 Series 2010-116, Class BM.......cccoccceneinvncincenecnnieenee 4.50% 09/16/40 79,042
1,406,100  Series 2010-116, Class JB.......ccccveerevinnenincenrccneeieenee 5.00% 06/16/40 1,311,038
525,156  Series 2010-157, Class OP, PO ......cc.cccovevncvinnenrncinenes (d) 12/20/40 422,801
290,943 Series 2011-4, Class PZ .......cccccoveevieineenncnccneinnee 5.00% 01/20/41 282,514
771,202 Series 2011-35, Class BP.....cc.ccoeivierncencincenecee 4.50% 03/16/41 707,581
151,160  Series 2011-48, Class LI, IO ......cccocecvneenvvcinceneceenenne 5.50% 01/16/41 15,900
5,035,018  Series 2011-61, Class WS, 10, (1 Mo. CME Term SOFR +
CSA) X =14 6.47% (D).veeerreriieiiricicereeeneeneeeeeeeene 1.02% 02/20/38 173,213
37,022 Series 2011-63, Class B, IO ...c.ccccveinvcnincincinnieenee 6.00% 02/20/38 2,020
481,933  Series 2011-71, Class ZC....cccceeerererrenireeenieenenreenienenns 5.50% 07/16/34 474,819
1,216,249  Series 2011-81, Class IC, 10, (1 Mo. CME Term SOFR + 0.62% 07/20/35 13,172
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CSA) x -1+ 6.72%, 0.62% Cap (b) ..covevevrerererreerreireenennn
141,842 Series 2011-112, Class IP, IO.....cccoecvneierncinccncieenenne 0.50% 08/16/26 3
239,265  Series 2011-129, Class CL......ccooveevreinercnincenieeneeieeeen 5.00% 03/20/41 233,120
2,679  Series 2011-136, Class GB .....c.cccoceceveinvenncincineieeee 2.50% 05/20/40 2,530
33,133 Series 2011-151, Class TB, IO, (1 Mo. CME Term SOFR
+ CSA) x -70 +465.50%, 3.50% Cap (b)....cccrvevevreiruenens 3.50% 04/20/41 2,482
6,483,218  Series 2012-84, Class QS, 10, (1 Mo. CME Term SOFR +
CSA) X =14 6.10% (D).veverrerieeieinieineieneeeneeneeeeeeieeene 0.65% 07/16/42 253,660
6,711,842  Series 2012-84, Class SJ, (1 Mo. CME Term SOFR + CSA)
% -0.57 + 2.51%, 0.00% F100r (b)...cocveverererirircirereenenes 0.00% 07/16/42 3,364,053
251,623  Series 2012-108, Class KB .......cccocccerevieneineennrccnenenens 2.75% 09/16/42 175,009
2,094,384  Series 2012-143, Class TL IO ...c..ccccveinvcrncinciieicenee 3.00% 12/16/27 72,095
1,343,763  Series 2012-149, Class PC (C)...c.cocecervevirerenineeneeneeiennes 6.33% 12/20/42 1,350,041
63,793  Series 2013-5, Class IA, TO ....ccccvveceneinreinccnccnecee 3.50% 10/16/42 8,111
2,223,000  Series 2013-20, Class QM ........ccvveerirueeneinerenrnreinenenens 2.63% 02/16/43 1,664,342
142,135  Series 2013-69, Class PL, IO ......ccccecevvveincinccnccnenne 5.00% 05/20/43 14,053
953,680  Series 2013-70, Class PM.......cccoeeevneineenncencenieicnnee 2.50% 05/20/43 674,360
1,387,720 Series 2013-91, Class PB.....ccccccveceneinncnincinccreicenee 3.50% 09/20/42 1,344,153
697,569  Series 2013-130, Class WS, 10, (1 Mo. CME Term SOFR
+ CSA) X =1+ 6.10% (D) c.ceveveeerreriereineeinrceneceeecnenns 0.65% 09/20/43 60,380
688,000 Series 2013-183, Class PB........cccocoeneieneineeniiccneenens 4.50% 12/20/43 603,791
1,480,672  Series 2014-44, Class IC, IO ......cccceveineinncenccnciinnee 3.00% 04/20/28 57,105
5,199,035  Series 2014-44, Class ID, IO (€) (€)...ccvrvevererererueenrerenennns 0.33% 03/16/44 48,224
17,134 Series 2014-91, Class JI, IO ..c..ccevvveineeneiincinieiienee 4.50% 01/20/40 1,017
619,284  Series 2014-94, Class Z .....c.cccecevuvreeereeneenneeneeneenennes 4.50% 01/20/44 520,934
1,184,386  Series 2014-115, Class QL IO.......ccccoveeenecereenincineenns 3.00% 03/20/29 20,685
2,459,679  Series 2014-116, Class SB, 10, (1 Mo. CME Term SOFR
+ CSA) X =1+ 5.60% (D) c.cvveveeerreriereirieinrceneeenecnienens 0.15% 08/20/44 168,261
1,048,806  Series 2014-118, Class TV, 10, (1 Mo. CME Term SOFR +
CSA) X =14 6.25% (D).veverreriieeinieieeenseeneeneeeeeeeene 0.80% 05/20/44 67,100
11,476,602  Series 2015-24, Class BZ.........cccovevineeneerncceneineniennn 3.00% 02/20/45 9,507,264
4,201,839  Series 2015-66, Class LI, IO.....c.ccccveinevenvcrncinieninee 5.00% 05/16/45 383,089
11,497  Series 2015-95, Class IK, IO (€) (f) .eoveevevecenevrencinienne 0.00% 05/16/37 0
1,945,599  Series 2015-124, Class DI, IO .....ccccoeivvcoinccnecneneenee 3.50% 01/20/38 29,187
348,883  Series 2015-137, Class WA (C) (€) .evvrveveervevruerenverecnnenennns 5.54% 01/20/38 343,512
275,658  Series 2015-138, Class ML, IO.....c.ccceceineinecncinicinnee 4.50% 08/20/44 29,401
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51,780  Series 2015-151, Class KW (C).c.cvveeereuinerieineineeninieenee 4.72% 04/20/34 49,639
$20,160,221  Series 2015-164, Class MZ .......cccoevevveerneceneinecnrnnenens 3.00% 09/20/45 $13,459,054
3,183,576  Series 2015-168, Class GIL, IO ....c..cccevvvenneenccnecninnenns 5.50% 02/16/33 84,221
201,318  Series 2016-16, Class KZ ......ccccvevireeneennceneinieeen 3.00% 02/16/46 137,947
5,870,028  Series 2016-37, Class AF, 1 Mo. CME Term SOFR + CSA
F 0.47% (2)  eeveeereireeeceee et 5.90% 11/20/43 5,607,343
41,440  Series 2016-55, Class PB (€) .ccevevveveevneinicencireniciinenns 5.68% 03/20/31 40,936
816,550  Series 2016-69, Class WI, IO .....c.ccoveineenecnncinicieen 4.50% 05/20/46 203,134
2,331,898  Series 2016-75, Class SA, 10, (1 Mo. CME Term SOFR +
CSA) X =1 4 6.00% (D) .eevverireeririreirreeneeeeeeneeneeveeene 0.55% 05/20/40 117,907
402,874  Series 2016-78, Class UL IO ...ccccccvveeneenncineirieieen 4.00% 06/20/46 44,053
7,231,381  Series 2016-83, Class BP .....cccccoevveeinccncincinecnens 3.00% 06/20/46 5,333,229
269,214 Series 2016-99, Class JA (C) .cvevevrvererueeenverereereenienineenenene 5.51% 11/20/45 263,420
1,067,525  Series 2016-109, Class ZM .......cccoeevveerenecenreineeiennenencns 3.50% 08/20/36 851,848
5,547,461  Series 2016-111, Class PL, IO ..ccocoeiveincinciniciienne 3.50% 06/20/45 510,692
6,774,003  Series 2016-120, Class AS, 10, (1 Mo. CME Term SOFR
+ CSA) X =1+ 6.10% (D) ceeveveeerreiieieereinceneeneeeeeienens 0.65% 09/20/46 571,361
464,000  Series 2016-141, Class PC .....ccccoveireeneenncencineeen 5.00% 10/20/46 411,847
339,171  Series 2016-145, Class LZ .....ccccoeevveincenncncineienn 3.00% 10/20/46 201,625
7,174,700  Series 2016-156, Class ZM .......cccoeeevveineeneenerennnnenens 3.50% 11/20/46 6,138,288
303,000  Series 2016-160, Class LE .....c.cccoceovveineenneceneinienennn 2.50% 11/20/46 183,322
171,030  Series 2016-167, Class KI, IO .....c.ccccevrecenccneenccenes 6.00% 12/16/46 23,113
1,939,965  Series 2017-12, Class SD, 10, (1 Mo. CME Term SOFR +
CSA) X =14 6.10% (D) weevveireeierrreinrceneeeeeeneeseeieeee 0.65% 01/20/47 164,591
1,004,275  Series 2017-17, Class KZ ....ccooeviveenivencinciecenne 4.50% 02/20/47 795,896
3,434,309  Series 2017-32, Class DL IO .c..covveieiiicinicencceiciienne 5.50% 05/20/35 551,786
6,323,467  Series 2017-33, Class PZ .....cccovevvvecincncenccneecinenne 3.00% 02/20/47 4,811,614
3,750,867  Series 2017-56, Class BI, IO .....cccccececvveinceneinnciienns 6.00% 04/16/47 580,034
3,361,212 Series 2017-123, Class IO, IO ....ccoecevvvennccencineiciinenns 5.00% 08/16/47 727,151
4,272,348  Series 2017-130, Class LS, 10, (1 Mo. CME Term SOFR
+ CSA) X =1+ 6.20% (D) ceevevrreireeieeereeneeeeeeiens 0.75% 08/16/47 237,667
3,575,153  Series 2017-133, Class JL, IO......cccoevivvenncencinecinenns 7.00% 06/20/41 455,684
3,095,779  Series 2017-186, Class TI, IO, (1 Mo. CME Term SOFR +
CSA) x -1 4 6.50%, 0.50% Cap (b) ..coveerrerereereerrerererennen 0.50% 05/20/40 39,157
938,273 Series 2018-44, Class Z .....ccvveereineereneneineeneeeneenenene 2.50% 09/20/47 593,119
4,392,516  Series 2018-79, Class IO, IO ..c..cccevveineenccenicerceees 5.00% 06/20/48 555,898
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5,204,477  Series 2018-131, Class IA, IO ....ccoveivveerncencincciienne 5.00% 04/20/44 530,469
10,000,000  Series 2018-134, Class KB .........cccoeevvveineeneineieenenene 3.50% 10/20/48 8,354,469
6,734,770 Series 2018-155, Class KD ....cc.ccoovvecvrveineeneennieinenens 4.00% 11/20/48 6,010,817
3,837,276  Series 2018-160, Class GY ..cccccevevevecvreeneeneeneeieninenens 4.50% 11/20/48 3,439,959
5,577,757  Series 2018-781, Class EZ.......cccccccovevvnconeceneinncinenns 3.00% 04/20/48 4,575,269
941,977  Series 2019-27, Class DI, IO ...c.cccccvvveievvcrincincieieen 5.50% 01/20/40 149,629

9,039,637 Series 2019-128, Class EF, 1 Mo. CME Term SOFR + CSA
+0.57%, 4.00% Cap (a) 4.00% 10/20/49 7,637,722

2,054,463  Series 2019-128, Class ES, 10, (1 Mo. CME Term SOFR
+ CSA) x -1 + 3.43%, 0.00% F100r (b)...c.coveerreuinrerernennn 0.00% 10/20/49 10,853
3,000,000  Series 2020-62, Class IC, IO .....ccoeeevveincencereieinenns 2.50% 01/20/50 632,260
14,014,801  Series 2020-62, Class WL IO ....ccccecevvveinceneininicrienne 2.50% 08/20/49 2,869,158
7,097,422 Series 2020-84, Class IM, IO......cccccoceevveoinecencvinncinenns 2.50% 05/20/50 1,552,326
19,759,118  Series 2020-84, Class 10, IO ....ccccceveeneenncencireenen 2.50% 04/20/50 4,484,879
6,428,474  Series 2021-46, Class IL, IO .......ccoveevveoincenccnneinenns 3.00% 03/20/51 774,979
$33,344,676  Series 2022-63, ClasS AZ .....ccoovevevevccineirncineeereeene 3.00% 08/20/51 $23,885,448
17,183,548  Series 2022-63, Class BZ........ccccoeevneineenncinccneinnee 3.50% 11/20/46 12,704,827
19,896,659  Series 2022-63, Class HZ .....ccccoveevveinccnncenccnecnee 2.50% 11/20/51 12,516,622
11,429,527  Series 2022-63, Class MZ........cccoceevreeneennrecenenineenenenns 3.00% 05/20/51 7,621,683
16,088,065  Series 2022-65, Class BZ........ccccceeevneineennccincineinnee 3.50% 04/20/52 10,667,119
7,358,235  Series 2022-68, Class DZ ....c.cccoecevvcvenviincieccceene 3.50% 04/20/52 4,741,133
12,825,014  Series 2022-68, Class MZ.......c.ccccoceevreineenncceneeneninnes 3.50% 04/20/52 8,703,397
21,904,058  Series 2022-68, Class XA ..cccocccevveenrreceneererennreeneeenees 3.50% 02/20/49 20,021,440
13,239,166  Series 2022-68, Class Z .......cceceeuvveeruerinerennueeneereenenene 3.50% 04/20/52 9,374,781
17,800,283  Series 2022-68, Class ZC........cccovevreirerenneeneereenenenes 3.50% 04/20/52 11,638,348
12,991,946  Series 2022-69, Class QL ...c..ccccvveeneuivenecineeincinenenens 3.00% 04/20/52 10,034,762
15,893,306  Series 2022-76, Class PG........ccccceeevreineenncccncineinnee 4.00% 04/20/52 14,828,776
10,917,513 Series 2022-78, Class AM.......cccoceevrieinerenneeneeneenennnes 3.50% 04/20/52 7,468,338
14,453,676  Series 2022-90, Class KZ .....c.cccoevenvecnccinecncineeee 3.00% 04/20/51 9,434,689
8,824,434  Series 2022-90, Class ZG  ....cceevvveerveereeireenieinieieeereennee 1.50% 02/20/52 3,653,593
22,341,349  Series 2022-124, Class EY ..ccooveivieeninccinciniecinccneenes 4.00% 07/20/52 17,429,574
12,000,000  Series 2022-124, Class MY ....c.cccoeereirenerineenneeneenens 3.50% 07/20/52 9,222,640

9,698,933  Series 2022-146, Class MF, 30 Day Average SOFR +
0.45% (@) wevvrvenireieiereeneen ettt 5.77% 08/20/52 9,183,106
10,072,785  Series 2022-154, Class EZ........cccocccevvivnevneenncineenene 3.50% 09/20/52 6,907,012
10,173,000  Series 2022-204, Class YC .....ccccvevererereneineenreneennenennns 4.00% 07/20/52 8,528,308
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12,400,587  Series 2023-83, Class CA ..c.oovvvveveveeicrenenrrerereceeneneeee 5.00% 11/20/60 11,801,313
Seasoned Credit Risk Transfer Trust
8,397,287  Series 2018-2, Class MA .....cccccovvveeerenenniereccneneee 3.50% 11/25/57 7,760,208
8,620,056  Series 2018-3, Class MA .......cccovvveeererennnrereecnenreee 3.50% 08/25/57 7,940,263
27,467,523  Series 2018-4, Class MA .....cccccovveveeerennnerenecenennnee 3.50% 03/25/58 25,200,293
20,341,620  Series 2019-1, Class MA .....cccccovveveieirennnirereccenereene 3.50% 07/25/58 18,597,595
5,026,413  Series 2019-3, Class MA .....cccccovvveeiinennerereccnneene 3.50% 10/25/58 4,603,280
24,256,586  Series 2020-2, Class MAU ......cooveeeeeiennnerereccinereeene 2.50% 11/25/59 21,256,980
Seasoned Loans Structured Transaction Trust
3,602,639  Series 2019-3, Class AIC ..c.cooeniniiiieiiiicnisiicicccsene 2.75% 11/25/29 3,203,925
5,201,231 | Series 2021-1, Class AID ....cccoeoriinieieiiiininiiieiciccccneens 2.00% 05/26/31 4,540,221
10,000,000 | Series 2022-1, Class A2 ....ccooviieuiiiininininieicicicenennesienens 3.50% 05/25/32 8,186,968
1,210,324,642
PR B ERRIER— 14.5%
EIETHIY BN At~ VT 7 T AGES
79,276,000  Series 2020-RR02, Class DX, 10 (C) .covvvvrerererecrincrennn 1.82% 09/27/28 5,661,103
150,334,000 Series 2020-RR06, Class BX, IO (C) .ccceoevevrireveereieieenene 1.84% 05/27/33 15,914,545
37,600,000 Series 2020-RR09, Class AX, IO (C) .eovevvrrerereererirerennn 2.63% 11/27/28 3,880,320
47,500,000 Series 2020-RR09, Class BX, IO (€) .ccceoererrriveeuereieeene 2.20% 02/27/29 4,360,500
96,907,000  Series 2020-RR10, Class X, IO (€) .cceovvevverrererercirirerenn 2.01% 12/27/27 5,814,493
112,919,000  Series 2020-RR11, Class AX, IO (€)..covvvevevereririncnereerenennes 2.84% 01/27/29 11,824,584
44,200,500 Series 2020-RR11, Class BX, IO (C)....cvevevererrrireeuereeeenene 2.44% 12/27/28 3,204,797
35,981,681  Series 2021-P009, Class X, 10 (€) .eceovrvveververererecrircreenns 1.40% 01/25/31 1,433,474
4,047,837  Series 2021-P011, Class X1, IO (€) ceovrvrererrrrerereeirircrenen 1.78% 09/25/45 466,388
112,345,000  Series 2021-RR15, Class X, IO (€) .evvevveverererercrirerieiennes 1.56% 10/27/34 11,746,759
100,924,000  Series 2021-RR138, Class X, 10 (€) () (h).ceovveververereecnne 1.90% 10/27/28 7,195,881
32,013,000 Series 2021-RR19, Class X, IO (€) .cccvveveverrerererecrircrenen 1.98% 04/27/29 1,813,591
55,000,000 Series 2021-RR20, Class X, IO (€) .cccvoevererrerererercrincreenn 1.85% 04/25/33 6,942,980
HEOR AR BN AR A 7 7 F v — K -
IRA AL —FE S
$128,644,992  Series 2015-K047, Class X3, IO (€) «.covvvevevevrerereneririenennee 1.49% 06/25/43 $2,748,950
1,234,442 Series 2016-K054, Class Al .......ccccoeivirinnnicicccnininininen 2.30% 01/25/25 1,207,561
19,868,000 Series 2016-K152, Class A2 .......c.cccccvvinivevueucrcuccneninennen 3.08% 01/25/31 16,947,577
279,800,537  Series 2016-KIR1, Class X, IO (€) .c.cccovvvrururueuercucrcircnnnnn 1.03% 03/25/26 5,666,213
5,900,000 Series 2018-K156, Class A3 .........cccoevirininenieicrccnenininnen 3.70% 06/25/33 5,055,054
1,900,000 Series 2018-K157, Class A3 .......ccccceivivinneeueierccninirennen 3.99% 08/25/33 1,656,585
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8,000,000 Series 2018-K158, Class A3 .......cccoeevvveineeneerenrcnnenens 3.90% 10/25/33 6,948,510
9,101,000  Series 2018-K159, Class A3 .......cccoeeevreineenenueeneeneenens 3.95% 11/25/33 7,922,277

11,254,652  Series 2018-KSW4, Class A, 30 Day Average SOFR +
CSA+0.43% (8) v 5.86% 10/25/28 11,195,417
3,000,000 Series 2019-1513, Class A2 ...ccccecevveereevrerncineeeeeeeeene 2.73% 12/25/31 2,491,705
73,854,896  Series 2019-K097, Class X1, IO (€) «..ecevvevevrueeenrererenneennee 1.09% 07/25/29 3,659,835
57,392,734 Series 2019-K099, Class X1, IO (€) ...cceovvvevrueeenrercrenuennnnee 0.88% 09/25/29 2,341,296
57,790,000  Series 2019-K099, Class XAM, IO (€) ..cccovveerverererueunnnee 1.14% 09/25/29 3,207,977
125,264,064  Series 2019-K100, Class X1, IO (€) «..ccvvveverereeereerenreennee 0.65% 09/25/29 3,897,754
69,276,280  Series 2019-K101, Class X1, IO (C) «vecvvvevevrueeenrercrenieennee 0.83% 10/25/29 2,731,882
64,993,000 Series 2019-K102, Class XAM, IO (C) .oceovvveerverererneennee 1.08% 10/25/29 3,468,901
59,029,000  Series 2019-K103, Class XAM, IO (€) ..cccovvveerrcvereeurnnnnee 0.90% 11/25/29 2,690,006
101,657,193  Series 2019-K734, Class X1, IO (€) «..ccvvvevervreereerenrennnee 0.65% 02/25/26 1,085,811
68,018,000 Series 2019-K734, Class XAM, IO (€) ..cccovvveerreerveurnnnnee 0.42% 02/25/26 650,737
41,521,965  Series 2019-K735, Class X1, IO (€) .c.ccvvvevervvueenrccrennennee 0.96% 05/25/26 793,128
53,727,679  Series 2019-K736, Class X1, IO (€) ..eceovevevrueeenrererennennnee 1.28% 07/25/26 1,447,005
28,544,609  Series 2019-K1510, Class X1, IO (€) .cocevevvrueenrecrrurnnnnee 0.48% 01/25/34 940,662
15,780,539  Series 2019-K1511, Class X1, 10 (€) cocevevvvvevrrcererinnnee 0.78% 03/25/34 815,593
157,802,599  Series 2019-K1512, Class X1, IO (€) .cocevevrvevevvvrccrenennns 0.91% 04/25/34 9,361,955
56,788,785  Series 2019-K1513, Class X1, IO (€) .cccevevrvevenverceruenenne 0.86% 08/25/34 3,261,647
35,529,637  Series 2020-K109, Class XAM, IO (€) ..cccovvveevrercrenrennnnee 1.80% 04/25/30 3,361,004
108,307,522  Series 2020-K110, Class X1, IO (€)....cceoveverreereerenrennnee 1.70% 04/25/30 8,778,834
24,006,055  Series 2020-K110, Class XAM, IO (€) ..cceovvveeerrcrcreeuennnnee 1.87% 04/25/30 2,299,994
29,273,633  Series 2020-K112, Class XAM, IO (€) ..cceovvveeerrererenvennnee 1.67% 05/25/30 2,576,598
82,019,000  Series 2020-K113, Class XAM, IO (&) .c.cocevervrveereirunnne 1.59% 06/25/30 6,920,599
53,269,611  Series 2020-K 114, Class XAM, IO (€) ...ccecevvevervvurvnnennnee 1.34% 06/25/30 3,847,723
120,533,519  Series 2020-K115, Class X1, 10 (€)...ccevvevererveereereerennnes 1.33% 06/25/30 8,073,805
55,537,412 Series 2020-K115, Class XAM, IO (€) ..cceovvveeervcrerenuennnnee 1.55% 07/25/30 4,588,934
16,385,350  Series 2020-K116, Class X1, 10 (€)....cccoerervreererererrennnee 1.42% 07/25/30 1,164,153
55,652,865  Series 2020-K116, Class XAM, IO (€) ..cccovvveervcrerenuennnnee 1.60% 08/25/30 4,847,125
8,000,000  Series 2020-K117, Class A2 .......cccveveevvreineeneuerenreeneenens 1.41% 08/25/30 6,142,532
63,500,000 Series 2020-K117, Class XAM, IO (€) ..cccovvveeevverereruennnnee 1.43% 09/25/30 4,954,359
77,265,079  Series 2020-K118, Class X1, 10 (€)....cccovvvevreerrererenvennnee 0.96% 09/25/30 3,864,359
37,151,661  Series 2020-K118, Class XAM, IO (€) ..cccovvveerrerervnueennnee 1.17% 09/25/30 2,406,581
51,000,000  Series 2020-K119, Class XAM, IO (€) ..cccovvveerrerereruennnee 1.13% 10/25/30 3,201,464
7,000,000  Series 2020-K120, Class A2 .......cccoceevvrveereeneenenreenenens 1.50% 10/25/30 5,369,250
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77,535,017  Series 2020-K120, Class XAM, IO (€) ..cccovveervcverrueunnnee 1.21% 10/25/30 5,165,701
28,126,776  Series 2020-K121, Class X1, IO (€) «..ccevvevevrueeenrercrennennnee 1.02% 10/25/30 1,482,683
24,471,000 Series 2020-K121, Class XAM, IO (€) ..cccovvveerrcerveurnnnnee 1.19% 11/25/30 1,653,102
77,947,185  Series 2020-K122, Class X1, IO (€) «.ecevvevevrueenrercrernennnee 0.88% 11/25/30 3,604,192
35,410,560  Series 2020-K122, Class XAM, IO (€) ..cccovvveevvcrereurnnnee 1.08% 11/25/30 2,154,180
74,130,848  Series 2020-K737, Class X1, IO (C) wvecvvvevevreenrcrcrinreennee 0.63% 10/25/26 1,055,912

$38,645,000 Series 2020-K738, Class XAM, 10 (€) .ccoeevrvervruencns 1.37% 03/25/27 $1,567,889
129,456,366  Series 2020-K739, Class X1, IO (€) .ccovvererecvrcrennenes 1.21% 09/25/27 4,473,209
46,072,531  Series 2020-K739, Class XAM, 10 (€) .cccocvvvevreennenee 1.57% 09/25/27 2,313,804
70,811,000  Series 2020-K740, Class XAM, IO (€) .occcvevreuennnn 1.11% 10/25/27 2,606,029
89,707,038  Series 2020-K1515, Class X1, IO (&) .coceveevrevreerennn 1.51% 02/25/35 9,731,393
44,611,726 Series 2020-K1516, Class X1, IO (&) .coceveeerevruerennn 1.51% 05/25/35 5,122,457
55,731,526  Series 2020-K1517, Class X1, IO (&) .coceveevrevrerenens 1.32% 07/25/35 5,566,821
89,782,322 Series 2020-KG04, Class X1, IO (€) .ccvvveevrevrerennns 0.85% 11/25/30 3,975,471

5,700,000  Series 2021-K123, Class A2 ....ccccoceererimeeneererennnnenens 1.62% 12/25/30 4,393,830

4,725,000  Series 2021-K124, Class A2 ..c.cccccveineeneerenreceneennnes 1.66% 12/25/30 3,641,795
64,367,000 Series 2021-K128, Class XAM, 10 (€) .ccoceorvevrruenne 0.73% 03/25/31 2,832,830
145,866,810  Series 2021-K129, Class X1, 10 (€) .ccovvererecvrcrennenen 1.03% 05/25/31 8,146,938
43,636,000 Series 2021-K129, Class XAM, 10 (€) .cccocvvvevrecnnenee 1.22% 05/25/31 3,148,093
41,565,013 Series 2021-K130, Class XAM, 10 (€) .cccocvvvevreennenee 1.21% 07/25/31 3,082,549
48,086,863  Series 2021-K131, Class XAM, 10 (€) .cccocvvvevrcvnnenee 0.94% 07/25/31 2,762,456
78,491,000  Series 2021-K132, Class XAM, IO (€) .oceovevrueuennnn 0.86% 09/25/31 4,099,342
107,703,000  Series 2021-K741, Class XAM, 10 (€) .cccccvvevvrcreneenen 0.95% 12/25/27 3,623,112
106,661,968  Series 2021-K744, Class X1, 10 (€) .ecoevererecvrerennenen 0.85% 07/25/28 3,512,464

9,783,521  Series 2021-K1522, Class Al  coccoveienvenncinicennes 1.91% 11/25/35 7,407,087
143,990,000  Series 2021-KGO0S, Class X1, 10 (&) .coceverevecvrcennenen 0.31% 01/25/31 2,580,430
64,431,976 Series 2021-KG06, Class X1, 10 (€) .ocecerevreenrruenne 0.53% 10/25/31 2,052,796

200,000,000  Series 2022-K148, Class XAM, 10 (€) .cccccvveevreennenen 0.25% 08/25/32 4,083,982

14,000,000  Series 2023-KJ47, Class A2 ......cccoeevvrereneeeneeneerenrinenens 5.43% 06/25/31 13,740,770
B E Y B A AR ML

7,473,493  Series 2023-MLI15, Class A (€)...coceererereenerereerenennenens 4.00% 01/25/40 6,429,085
KEHAER YRS ALV T T 47 - 7Yy b
VNS ARA L NESR

29,610,955  Series 2023-M1, Class 2A1 (€) .ccoevererecereererennnienens 3.94% 12/25/37 26,375,881

24,693,284  Series 2023-M1, Class Z (€)...cccoevemrererecererereereneneens 3.94% 01/25/53 17,327,920
FREMF Mortgage Trust

4,505,000 Series 2015-K44, Class B (€) (1).cererereemeerenerencennenes 3.72% 01/25/48 4,355,479
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8,205,000  Series 2015-K45, Class B (€) (1)..cceovrererecenerereeninnenens 3.61% 04/25/48 7,896,458
K E B Y 42
2,897,703  Series 2011-31, Class Z (C) .ocecererereveneererreerieennnes 3.53% 09/16/52 2,503,136
19,356,106  Series 2012-120, Class Z (C)wecerererrrrererueenreereererinenens 2.46% 01/16/55 11,403,123
91,044  Series 2013-74, Class AG (€).ceevureeneererrcineireerenen 2.53% 12/16/53 65,509
4,932 Series 2013-194, Class AE (C) .ccvevrveenveenenicenicineeienene 2.75% 11/16/44 4,481
16,781,922 Series 2015-30, Class DZ ..o 2.95% 05/16/55 13,932,468
6,482,789  Series 2015-70, Class 10, IO (€)..ccccoverireeneireieinnenns 0.57% 12/16/49 111,649
3,834,475  Series 2015-125, Class VA (€) .ecevvveevverineeneineicienenens 2.70% 05/16/35 3,547,928
15,611,703  Series 2016-11, Class 10, IO (C)..ccoverureeneineicrincnne 0.78% 01/16/56 532,829
7,534,877  Series 2016-26, Class 10, 10 (C)..cccccverireceneineicrnnenns 0.63% 02/16/58 169,401
10,295,837  Series 2016-52, Class 10, 10 (C)..cccoverireeneiniicrinenne 0.76% 03/16/58 328,823
9,528,944  Series 2016-127, Class 10, IO (C) .cccoeververvccvncnnnees 0.85% 05/16/58 377,463
3,266,065  Series 2017-23, Class Z ..ccccccovveonerineceneeneiennenens 2.50% 05/16/59 1,741,994
4,249,626  Series 2017-35, Class Z (C) .eovecererereeneerericenieennnes 2.50% 05/16/59 2,374,294
6,548,750  Series 2017-76, Class Bu.....cccooovieoneincceneiinnciienns 2.60% 12/16/56 4,468,307
$2,283,0609 Series 2017-106, Class AE......cccocomvinvinnccincinnne. 2.60% 12/16/56 $1,739,610
2,703,284  Series 2017-146, Class Z ..ccccoveoivecineeneicinieennes 2.60% 09/16/57 1,533,897
4,443,550  Series 2018-4, Class Z...ccocoveoenerineieneeririennieennenes 2.50% 10/16/59 2,249,501
17,770,818  Series 2018-123, Class Z ..cccovevvevenneenieireieerienene 2.50% 06/16/60 13,246,746
25,416,363  Series 2018-170, Class Z ..cccoveoevevenneincineeinenens 2.50% 11/16/60 17,440,571
18,777,973  Series 2019-7, Class Z.....cccooeoreierreoineeneineienrienens 2.50% 01/16/61 11,062,335
1,936,235  Series 2019-104, Class Z ..cccooceoevevennecencirieicinnenens 2.80% 05/16/61 954,517
6,700,000 Series 2020-161, Class B ....ccococevvevnccencincinenns 2.00% 08/16/62 3,343,677
8,963,279  Series 2020-169, Class Z ..cccooevvvenncceneeneicinienens 1.83% 06/16/62 3,101,163
23,054,266  Series 2022-43, Class Z ....cccocoevenvenincceneinieeneieens 2.00% 09/16/61 10,748,867
19,658,062  Series 2022-106, Class Z ...ccccoeovevenneceneenieienienene 2.00% 05/16/63 11,263,886
555,063,082
INA ANV —FEFHF—36.3%
B Y B AT
925,543  Pool 760043, 5 Yr. Constant Maturity Treasury Rate +
1.39% (8) evenireeeieereeeee et 3.57% 12/01/48 891,179
3,097,538 Pool 840359, FTSE USD IBOR Consumer Cash Fallbacks
Term 1Y 4 1.66% () cveverveveirieiiciiieieiniceniecseeeeienens 5.19% 06/01/46 3,133,965
69,268  POOL A19763 ..ottt 5.00% 04/01/34 66,132
314,141 P00l A4T828 ..ottt 3.50% 08/01/35 280,116
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139,384 POOl A47937 ..o 5.50% 08/01/35 137,382
58,137 P00l A48972 ..o 5.50% 05/01/36 57,035
58,179 P00l AS4075 ... 5.50% 01/01/36 57,270
129,170 Pool AGS5324 ... 5.50% 09/01/37 127,152
71,252 PoOL AOT294 ..o 4.00% 02/01/41 63,815
537,329 Pool B7079T ..o 4.00% 06/01/39 520,004
2,320 Pool COT3T0 .o 6.50% 03/01/32 2,338
8,928 P00l CO3458 ... 5.00% 02/01/40 8,589
80,447 P00l CO4269 ......ocoiiiiiiiiiiiiiicceeece e 3.00% 10/01/42 68,042
13,058 P00l COTA82 ..o 3.50% 07/01/32 12,176
6,655 P00l EO2883 ..o 4.00% 04/01/26 6,487
11,442 Pool GOT443 ... 6.50% 08/01/32 11,509
192,265 P00l GO2017 ..o 5.00% 12/01/35 186,877
88,387 P00l GO4814 ... 5.50% 10/01/38 86,924
14,708 Pool GOST73 ..o 4.50% 11/01/31 13,728
208,178 P00l GOS5275 ..o 5.50% 02/01/39 204,665
50,396 P00l GOS449 ......ocoiiiiiiiiic e 4.50% 05/01/39 46,610
148,546 P00l GOOS83 ..o 5.00% 06/01/41 142,414
390,206  Pool GO7100 ..o 5.50% 07/01/40 383,662
37,639 POl GOT266.......ccoiiiiiiiiiiicicicieeeeeeceeeeee 4.00% 12/01/42 33,507
277,216 Pool GOT7329 ..o 4.00% 01/01/43 247,262
273,078 P00l GOTO83 ... 4.00% 03/01/44 242,929
1,495 Pool GOBT13 ..o 6.50% 02/01/36 1,512
37 P00l G13625 ... 5.50% 01/01/24 37
10,388 P00l GI3733 ..o 5.00% 11/01/24 10,076
13,092 Pool GI4088 ... 4.00% 02/01/26 12,762
2,479 POOL GI4106.......ccociiiiiiiiiiiiciceeeeceeceeee e 6.00% 10/01/24 2,475
6 P00l G14233 .. 6.00% 01/01/24 6
131,468  Pool G14348 ... 4.00% 10/01/26 128,191
2,342 POOL GI4376 ... 4.00% 09/01/25 2,297
$292  POOIGI4995 ..o 5.50% 12/01/24 $291
98 P00l GIS82T (.o 5.00% 07/01/25 95
28,023 Pool G15949 ... 4.00% 01/01/29 27,316
5T POOIGISOST oo 5.50% 12/01/24 51
3,089 P00l GIB287 ..o 5.50% 12/01/23 3,083
7,653 P00l GO0020 ..o 4.50% 12/01/43 6,953
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322281  PoolGOOTI4 . ..o 5.50% 06/01/41 317,253
476,880  PoOIGOOTO8 .....c..cuiiiiiiiiiccce e 4.50% 07/01/45 438,373
178,353 P00l GOOI94 ... 3.50% 08/01/45 154,288
163,163 Pool GOO8BOS ... 3.00% 10/01/46 135,522
2,598  POoOlHO9034 ..o 5.50% 05/01/37 2,571
9,069 P00l JOO465 ... 4.00% 04/01/24 8,983
3,555 P00l JOO504 ..o 4.00% 04/01/24 3,521
1,406 Pool JOOTO8 ... 4.00% 05/01/24 1,393
3,547 P00l JT06023 ..o 4.00% 09/01/24 3,478
85,840  POOINTO0TS ..o 5.00% 01/01/35 83,788
219,529 POOINTOO08T ..o 5.50% 07/01/38 211,724
45,252 PoolQO71I89 ..o 4.00% 04/01/42 40,494
15,736 Pool Q07479 ....cuiiiiiiiiieeceeeec e 3.50% 04/01/42 13,849
69,479 Pool Q11791 ..o 3.50% 10/01/42 61,060
46,168  PoOIQI1830 ..o 3.50% 10/01/42 40,459
327,944 Pool Q14034 ..o 3.50% 12/01/42 288,635
313,880 P00l Q54651 ..o 4.50% 03/01/48 288,238
654,219 Pool Q55037 ..o 4.50% 04/01/48 601,400
1,786,555 P00l Q61217 ..o 4.00% 01/01/49 1,573,939
10,292,657 P00l SCO252 ... 3.00% 01/01/42 8,598,209
9,893,794 POOl SDO8BT ......cuiiiieiiiieieceeee e 3.50% 09/01/49 8,545,607
15,340,344 Pool SD0948 .......cooiiiiiiiceeeeeecee e 3.00% 05/01/47 12,772,257
21,904,382 Pool SD0949 .......ciiiiiiiiiieeceeeeceeee e 3.00% 09/01/48 18,419,797
16,369,675 P00l SD0954 ..o 3.00% 02/01/47 13,825,478
10,560,470 Pool SDO9O6T .......coooiiiiiiiiiiiieeececceeeeeeceeeeae 3.50% 11/01/48 9,064,202
10,643,533 PoOol SDIT69 ....cociiiiiiiiiiieeeceeceeeeeceeeee 3.50% 02/01/48 9,193,324
18,788,274  POOlI SDIT70 ..o 3.50% 09/01/49 16,227,635
5,196,010  Pool SDI289 ... 3.00% 10/01/50 4,299,970
7,065,163 P00l SD1361 ...cocuoiiiiiiiiiceecceee e 3.50% 02/01/50 6,102,507
10,662,275 Pool SDA00S5 .......cooiiiiiiiiiiiiiieeeececeeeeeeee e 4.00% 12/01/49 9,446,923
250,778 PoOLUSOIOS5 ... 4.00% 05/01/32 225,210
1,546,346 P00l US9020 ..ot 4.00% 06/01/35 1,381,397
847,147  POOLUGATO2 ... 4.50% 10/01/45 779,629
79,521 Pool UBO06S .......cocuiiiiiiiiiiiiiciceeeeeceecceee e 3.50% 10/01/32 74,696
47,989 PoolUBOD212 ..o 3.50% 02/01/33 45,026
67,391 Pool U90245 ... 3.50% 10/01/42 58,686
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680,585 P00l U90690 .......ccooiiiiiiiiiiiiiicieeececceceeeeeeee 3.50% 06/01/42 592,673
9,508  Pool U90932 ... 3.00% 02/01/43 7,900
23,713 PoolU92272 ..o 4.50% 12/01/43 21,709
76,523 PoolU99045 ... 3.50% 03/01/43 66,718
85,683 P00l U99084 ... 4.50% 02/01/44 79,100
42,692 PoolU99001 ... 4.50% 03/01/44 39,084
113,114 PoolU99096 ........ccoimiiiiiiiiiiiiicieeceeeceeeeeece 4.50% 05/01/44 103,680
$10,486,063 P00l ZA4196 oo 3.00% 04/01/43 $8,826,943
15,491,419  Pool ZL8982 .o 3.50% 01/01/45 13,381,138
1,205,551 Pool ZS2492 e 6.50% 04/01/35 1,234,883
19,735,427  Pool ZS9446 .o 3.50% 08/01/45 17,046,755
26,240,680  Pool ZSOTTO oo 3.50% 08/01/46 22,568,205
47,531,893 POOI ZTOTT9 vttt 3.00% 09/01/47 38,947,025
32,008 P00l 190371 ..cooiiiiiiiiieieiecceeeeeee e 6.50% 07/01/36 32,441
18,633 P00l 255190 .o 5.50% 05/01/34 18,338
5,915 Pool 255984 e 4.50% 11/01/25 5,636
51,2890 Pool 256181 oo 5.50% 03/01/36 50,808
243,218 P00l 256576 oo 5.50% 01/01/37 240,640
4,553 Pool 256808 ..o 5.50% 07/01/37 4,449
34,317 P00l 256930 oo 6.00% 10/01/37 34,355
38,602 P00l 545759 e 6.50% 07/01/32 39,240
8,616 P00l 555851 i 6.50% 01/01/33 8,612
250,135 Pool 735415 e 6.50% 12/01/32 253,964
2,394 P00l 745875 oo 6.50% 09/01/36 2,427
33,772 P00l 747097 oo 6.00% 10/01/29 33,497
206,090 Pool 788149 e 5.50% 05/01/33 196,849
203,564  Pool 850000  ...ccooiiiiiiieeee e 5.50% 01/01/36 200,092
32,338 P00l 871039 .o 5.50% 02/01/37 31,835
68,968 P00l 888103 ..o 7.00% 12/01/33 70,858
7,959 Pool 890149 . 6.50% 10/01/38 8,191
6,351  Pool 890231 . 5.00% 07/01/25 6,142
25 Pool 890378 oo 6.00% 05/01/24 25
641,535 P00l 890556  ..ciiiiiieiiec e 4.50% 10/01/43 585,107
60,510 P00l 922380  ..ooiiiiee e 5.50% 01/01/37 58,692
7,757  Pool 930562 i 5.00% 02/01/39 7,485
84,824 P00l 953115 i 5.50% 11/01/38 82,659
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30,316 Pool 976871 .o 6.50% 08/01/36 30,312
11,972 Pool 995097 oo 6.50% 10/01/37 12,323
58,691  Pool 995149 6.50% 10/01/38 59,889
30,258  Pool 995228 6.50% 11/01/38 31,325
8 Pool 995252 e 5.00% 12/01/23 8
79,766 Pool AA3303 e 5.50% 06/01/38 76,314
343,999  Pool ABO460 ..o 5.50% 02/01/37 339,566
5,443  Pool AB2133 4.00% 01/01/26 5,326
826,809 Pool AB2500 ..o 5.00% 03/01/41 785,235
847,754  Pool AB2959 4.50% 07/01/40 801,190
414,811  Pool ABSOT760 ..o 3.50% 05/01/42 361,889
3,304 Pool ACI232 5.00% 07/01/24 3,202
2,229 Pool ADO88O ... 6.00% 09/01/24 2,222
6,225 Pool ADS5222 e 4.50% 05/01/30 5,924
145,890  Pool AEO137 e 4.50% 03/01/36 135,381
2,439,594  Pool AET7733 e 5.00% 11/01/40 2,332,151
379,812 Pool AE9959 e 5.00% 03/01/41 360,636
187,845  Pool AHO979 e 3.50% 01/01/41 158,438
75,571 Pool AHIT41 e 4.50% 12/01/40 69,819
$102,099  Pool AI6093 oo 4.50% 06/01/31 $95,599
19,097  Pool AIOG581 e 4.50% 07/01/41 17,643
266,489 Pool AI9I14 e 4.00% 06/01/42 236,931
1,154,775 Pool AI9124 e 4.00% 08/01/42 1,026,696
885,588  Pool AIOIS8 6.50% 01/01/41 926,039
56,578 Pool ALO212 e 5.50% 02/01/38 55,670
70 Pool ALO0399 6.00% 08/01/24 70
9 Pool ALO446 .o 6.00% 05/01/24 9
59,127  Pool AL2142 6.50% 09/01/38 60,072
41  Pool AL2589 5.50% 05/01/25 41
62,377  Pool AL2892 3.50% 12/01/42 54,582
368,634  Pool AL3093 e 3.50% 02/01/43 321,622
4 Pool AL4962 . 6.00% 05/01/24 4
432,228 Pool ALS5890 oo 4.50% 03/01/43 399,322
22 Pool ALOOS57 6.00% 08/01/24 22
8,008  Pool ALOG948 e 5.00% 09/01/25 7,847
385,197  Pool ALTO37 o 5.00% 01/01/42 373,395
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880,977 Pool ALT7905 . 4.50% 03/01/34 806,050
12,634,721  Pool AL9401 .o 4.00% 02/01/46 11,216,705
6,554,062  Pool ALOS566 ... 3.50% 06/01/46 5,661,264
675,396  Pool ALOTTT e 4.50% 01/01/47 619,741
9,361,205 Pool AN2973 2.84% 10/01/36 7,145,960
177,878  Pool APLI97 e 3.50% 09/01/42 156,312
106,326  Pool AP7963 ... 4.00% 09/01/42 95,013
1,440,349  Pool AQO4TT e 3.50% 10/01/42 1,265,738
38,800  Pool AQIT7IS e 3.00% 01/01/43 32,185
216,119 Pool AQ9999 . 3.00% 02/01/43 179,271
2,014,261 Pool ASIT19 e 5.00% 02/01/44 1,909,727
300,047  Pool ASS52360 oo 4.00% 05/01/45 274,710
155,301 Pool AST211 e 3.00% 04/01/46 128,854
178,401  Pool AS9990 ..o 4.50% 07/01/47 161,910
63,029  Pool ATO0332 3.00% 04/01/43 51,828
60,149  Pool AYO0013 e 4.50% 01/01/45 55,508
221,687 Pool BE3631 ..o 4.50% 05/01/47 202,651
10,027  Pool BHO428 e 4.50% 09/01/47 9,138
32,249  Pool BJ6232 e 5.00% 04/01/48 30,264
507,314  Pool BJ9100 ..o 4.50% 02/01/48 465,635
319,370 Pool BI9TIL e 4.50% 03/01/48 293,129
983,907 Pool BI9124 e 4.50% 04/01/48 903,094
199,935  Pool BKA4769 e 5.00% 08/01/48 188,184
6,000,000 Pool BLOSIO ..o 4.09% 12/01/38 4,986,758
11,221,905  Pool BMB3B6O7 ..o 4.00% 02/01/46 9,972,546
4,036,228 Pool BMA4785 e 4.50% 10/01/38 3,764,296
4,859,109  Pool BMS5671 .o 4.50% 01/01/49 4,463,418
24,280,660 Pool BMO732 .. 4.00% 11/01/48 21,932,615
16,962,036 Pool BM7079 ..o 4.00% 10/01/48 14,857,116
7,427,989  Pool BM7129 . 3.00% 01/01/47 6,161,528
891,783  Pool BN4059 .. 4.00% 12/01/48 771,217
4224201  Pool BV8046 ..o 4.50% 09/01/52 3,846,008
$3,484,480 P00l CA2947 oot 4.00% 12/01/48 $3,065,941
1,661,120 Pool FMI1284 .ot 3.50% 02/01/46 1,449,379
1,502,445  Pool FMI285 oot 4.00% 10/01/43 1,344,539
26,678,338  Pool FM2863 oo 3.50% 09/01/48 22,936,947
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76,842,908  Pool FM2972 oot 4.00% 12/01/44 68,237,316
89,247,339 Pool FM3003 ... 4.00% 05/01/49 79,067,405

6,197,315  Pool FMB21I8 . 4.00% 04/01/48 5,488,400
4,440,732 Pool FMO408 .. 4.50% 06/01/46 4,065,291
12,894,771  Pool FS0045 e 3.00% 09/01/47 10,717,388
13,969,939  Pool FS0074 e 3.00% 01/01/47 11,784,094
36,218,746 Pool FSOT42 ..o 3.50% 05/01/44 31,464,208
36,142,464 POl FS1797 .o 3.50% 07/01/46 31,688,619
9,006,981  Pool FS1884 ... 4.00% 05/01/42 7,936,132
43,928,248 Pool FS2044 ... 4.50% 07/01/44 40,346,898
26,203,934 Pool FS2127 .o 3.50% 06/01/48 22,561,677
8,308,392 P00l FS2787 .o 4.00% 10/01/48 7,380,126
16,033,745  PoOl FS2796 ..o 3.50% 08/01/47 13,850,530
17,303,419  Pool FS2925 . 3.00% 08/01/48 14,565,543
1,747,795  Pool FS4013 . 4.00% 04/01/42 1,560,151
1,702,562 Pool FS4015 ..o 5.50% 03/01/49 1,671,338
57,538 P00l MAQOOIO ......cooviiiiiiiiiicieeeeccceeeee e 4.50% 06/01/29 54,751
1,427 Pool MAO293 ..o 4.50% 01/01/30 1,358
22,921  Pool MAOD295 ... 5.00% 01/01/30 21,955
19,870 Pool MAOD353 ..o 4.50% 03/01/30 18,906
2,551 POOI MAOTTT .o 5.00% 06/01/31 2,417
24,629  Pool MAT1222 . 4.00% 10/01/32 23,249
44,903  Pool MAI228 ..o 3.00% 09/01/42 37,251
1,828 P00l MA2509 ..o 3.00% 01/01/46 1,472
148,661  Pool MAB3T0T ..o 4.50% 08/01/47 135,984
93,897 P00l MA3123 .. 5.00% 08/01/47 88,237
16,375,000  POOI TBA () cvcuveueeieeiieiieiiieciceeceee e 4.00% 11/15/53 14,146,465
5,000,000  Pool TBA ..o 6.50% 11/15/53 4,969,899
20,000,000  Pool TBA ..ot 3.50% 12/15/53 16,674,480
10,000,000  Pool TBA ..o 4.50% 12/15/53 8,934,217
125,530,000  POOI TBA (J) c-veuveieeiieieieiieieecceeeee e 5.00% 12/15/53 115,693,548
111,503,000 POOI TBA (J) eoveieieiiiieieiccicceeeee e 5.50% 12/15/53 105,744,916

329,825,000  POOI TBA (J) cveoveicieieiieceeeeeeeeeee e 6.00% 12/15/53 320,853,866
45,000,000  Pool TBA .....ciiiiiiiieeeceeec e 6.50% 12/15/53 44,700,967

44,585  POOL 3149 ..o 6.00% 10/20/31 44,925
28,233 POOI 3172 oo 6.00% 12/20/31 28,808
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30,166 P00l 3227 i 6.00% 04/20/32 30,265
6,364 P00l 3474 .o 6.00% 11/20/33 6,436
16,702 P00l 455986 .....omiiiiiiiiiiecee 5.25% 07/15/25 16,232
45,991  Pool 487108 ..o 6.00% 04/15/29 45,536
25,394 P00l 553144 ..o 5.50% 04/15/33 24,658
82,228 P00l 604338 ... 5.00% 05/15/33 79,383
57,989 P00l 604897 .....coiiiiie e 5.00% 12/15/33 55,977
76,282 P00l 605389 ..o 5.00% 04/15/34 73,636
$185,305 P00l 615403 ..ociimiiiiiciiieeececc s 4.50% 08/15/33 $173,939
6,383 P00l 627123 ..o 5.50% 03/15/34 6,243
66,119 Pool 638704 ..o 5.50% 11/15/36 65,400
136,546 Pool 653143 ..o 4.90% 04/15/36 131,315
227,240  Pool 658324 .. 5.50% 03/15/37 224,156
96,787 P00l 677190 ..o 5.00% 06/15/38 93,794
13,785 P00l 687833 ..o 6.00% 08/15/38 13,796
39,609 P00l 706840 ......ccoiiiiiiiiiiieiceee e 4.50% 05/15/40 37,356
165,428 P00l 7006855 ... 4.50% 09/15/40 156,110
211,583 Pool 711483 o 4.00% 01/15/40 193,534
98,736 P00l T11543 .o 4.00% 11/15/40 90,271
681,711 Pool 711563 ..o 4.50% 03/15/41 642,653
3,894,380 P00l 720225 ..o 4.50% 07/15/39 3,645,251
193,634 POl 723216 .eoouiiiiiiiieieccceee e 4.50% 08/15/40 183,049
56,008 P00l 723248 ..o 5.00% 10/15/39 54,256
209,722 P00l 724230 oo 5.00% 08/15/39 201,926
51,644 P00l 724267 ...coooiiiiiiiiieieece e 5.00% 09/15/39 49,656
130,611 P00l 724340 ..o 4.50% 09/15/39 123,320
76,900  Pool 725272 ..o 4.50% 11/15/39 72,566
32,785 P00l 726394 ..o 4.50% 10/15/39 30,972
5,009 Pool 728921 ..o 4.50% 12/15/24 4,937
168,659 P00l 733595 .o 4.50% 04/15/40 158,772
60,834 P00l 733733 oo 5.00% 06/15/40 58,243
448,520 POl 730317 oo 4.25% 06/20/36 403,602
91,245 P00l 736617 ..o 4.00% 12/15/35 83,332
632,704 P00l 737073 ..o 4.50% 11/15/40 596,372
149,602 P0oOl 737996 ..o 4.00% 02/15/41 136,057
229,279 P00l 739341 i 3.50% 10/15/41 202,369
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129,646 Pool 743073 ..o 4.50% 07/15/40 122,703
222,079 PoOl 745478 .o 5.00% 08/20/40 208,248
489,851 P00l 748939 ..o 4.00% 09/20/40 437,310
69,437 P00l 754384 ... i 4.50% 03/20/42 65,798
252,139 P00l 762905 ....ccoiiiiiiiiiiieee e 4.50% 04/15/41 237,498
893,464 P00l 769102 ..o 4.50% 07/20/41 859,637
239,808 P00l 781623 ..o 5.00% 06/15/33 227,370
37,212 P00l T8LIO9T ..o 6.00% 11/15/33 37,625
199,843 Pool 781824 ..o 5.50% 11/15/34 196,208
7,657 P00l 781802 ..o 5.50% 01/15/35 7,518
15,727 P00l 782070 ..o 7.00% 06/15/32 15,922
38,695 P00l 782810 ..o 4.50% 11/15/39 36,674
61,070 Pool 783091 ..o 5.50% 06/15/40 60,411
2,918 P00l 783220 ..o 5.50% 09/15/24 2,910
108,488 P00l 783375 oo 5.00% 08/15/41 104,309
163,670 POl 7837600 ....cviiiiiiiiiiiiccieeeceeeeeeee e 5.00% 02/15/42 158,788
2,603,178 Pool 784003 ......ccoouiiiiiiiiiiieieeeee e 5.00% 09/20/45 2,477,745
356,573 P00l 784343 ..o 5.00% 02/15/41 346,076
3,354,963 P00l 784752 ..o 4.00% 03/15/45 3,067,302
1,254,491 P00l 785020 .....ccoiiiiiiiiiiiiceceee e 3.00% 05/20/50 1,011,239
1,819,116 Pool ACOIO7 ..o 4.00% 12/20/42 1,646,069
$326,652 P00l ADO026 ....cooveiiciiieiiieieieicenicteeeeeeece e 3.50% 06/20/33 $287,922
64,474 Pool ADOBSO ... 3.75% 08/20/33 58,000
34,428  Pool AG8899 ..o 4.00% 12/20/43 30,812
527,697  Pool AIO317 .o 4.50% 06/20/44 482,958
392,282 Pool AK2389 ..o 4.50% 11/20/44 359,741
100,242 Pool AN4469 ..o 5.00% 12/15/40 95,598
167,490  Pool ARBA21 ..o 5.00% 10/20/41 156,867
848,587 P00l BBI216 ...ccoooiiiiiiiiiiicceecccceeeee 4.50% 06/20/47 778,147
352,782 Pool BB4731 ..o 4.00% 07/20/47 314,531
279,174  Pool BBA757 oo 4.00% 08/20/47 252,042
160,957  Pool BB4769 ......ccooiiiiiiiiiiiiecceceeeee 4.00% 08/20/47 143,534
228,467 Pool BDO483 ... 4.50% 11/20/47 209,506
373,184  Pool BFO415 . 5.00% 06/20/35 350,950
268,045 P00l BLO90O ..o 5.00% 03/20/49 251,563
IT1,115  Pool MATOL7 ..o 6.00% 05/20/43 113,353
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79,899 POOI MATIO2 ..cooiiiiiiiiiiiciicieiccteeeeeece e 6.00% 07/20/43 81,512
10,216 POOI MA2215 .ottt 3.50% 09/20/44 8,656
71,363 PoOl MA2683 ..ottt 6.00% 03/20/45 72,784
72,665 P00l MA2759 ..ottt 6.00% 01/20/45 74,131
34,182 P00l MA2897 ..ottt 6.00% 03/20/45 34,872
151,352 POOI MA2966 ....ciieiiiciiieiiieicinicteeeeeeeieese e 6.00% 09/20/39 154,407
145,194 P00l MA3249 ..coiiiiiiciiiciieiceceeeeeeee e 6.00% 04/20/40 148,088
307,457 P00l MA3459 .ottt 6.00% 08/20/39 313,661
197,768  POOI MAAODTO ...ttt 7.00% 01/20/39 202,107
2,013,419 POOI MASTI4 ..oociiiciiciiececececeeeeeece e 6.00% 01/20/49 2,053,903
1,387,081,645
KREBRRE— 7 — VREHF ORE
(5% $3,518,871,021) 3,152,469,369
BT —124%
FENEEIR S RES AR E SR —T.1%
Arroyo Mortgage Trust
9,000,000  Series 2019-2, Class M1 (1) ..ocoovvveeneineenieenicenccenes 4.76% 04/25/49 7,434,726
2,288,440  Series 2019-3, Class A3 (1) covverevreereineenceencereeeeenes 3.42% 10/25/48 2,076,085
2,396,229  Series 2021-1R, Class A2 (1) eovvvecereereeneeenieeneeneenes 1.48% 10/25/48 1,879,489
3,308,234 Series 2021-1R, Class A3 (1) .cocecereerererereeneereeeeienens 1.64% 10/25/48 2,594,061
BRAVO Residential Funding Trust
1,501,868  Series 2021-NQMI1, Class A2 (1) ....cccervevererreenreireeenrniencns 1.26% 02/25/49 1,304,957
3,754,671  Series 2021-NQMI, Class A3 (1) ..c.cocervrverererenerereeninenens 1.33% 02/25/49 3,233,996
2,192,463  Series 2021-NQM2, Class Al (1) .cccereereeneerneinicinenes 0.97% 03/25/60 2,015,706
6,257,609  Series 2023-NQM1, Class Al, steps up to 6.76% on
01701727 (1) (K)eveverereerieinieineeietee et 5.76% 01/25/63 6,124,717
Chase Home Lending Mortgage Trust
1,531,423  Series 2019-ATR2, Class A11, 1 Mo. CME Term SOFR +
CSA +0.90% (@) (1) cveverveverrerereerernieireeeneereeieeseeseeeeene 6.34% 07/25/49 1,463,984
CHL Mortgage Pass-Through Trust
29,528  Series 2004-8, Class 2A1 ..ccccoeoivieireeniieirceneceeee 4.50% 06/25/19 17,495
CIM Trust
1,863,659  Series 2018-J1, Class A22 (1)...coeereereeririeenieirieicneienens 3.50% 03/25/48 1,551,123
1,308,216  Series 2019-INV1, Class ALl (1) oecereernecenciriiciienns 4.00% 02/25/49 1,177,087
Citigroup Global Markets Mortgage Securities VII, Inc.
$228  Series 2003-UP2, Class PO1, PO ......cccoveenvvienrcinienennn (d) 12/25/18 $205
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COLT Mortgage Loan Trust
10,523,989  Series 2022-5, Class Al (1) cooveoeveeneerenerineenreecnneenees 4.55% 04/25/67 9,775,739
Connecticut Avenue Securities Trust
5,000,000 Series 2019-R01, Class 2B1, 30 Day Average SOFR + CSA
F4.35% (2) (1) wevvrverereererereerieenieteeee et 9.79% 07/25/31 5,332,523
1,266,031  Series 2019-R0O1, Class 2M2, 30 Day Average SOFR +
CSA +2.45% (2) (1) evvrvereeereenreerieiireeeneeneeneeeeereseenene 7.89% 07/25/31 1,267,870
4,000,000 Series 2021-R02, Class 2M2, 30 Day Average SOFR +
2.00% () (1)c-vereverrerereerenrererenieereerieereereeesrereesaeeneeneneenens 7.32% 11/25/41 3,931,477
5,000,000 Series 2022-R02, Class 2M2, 30 Day Average SOFR +
3.00% (@) (1) veververemrererenrererierieniet et es 8.32% 01/25/42 5,006,630
Ellington Financial Mortgage Trust
5,428,357  Series 2022-2, Class Al (1) ecevveerererereerieneineeeeeeeeene 4.30% 04/25/67 4,903,690
6,384,672  Series 2023-1, Class A1, steps up to 6.73% on 01/01/27 (i)
(KD et 5.73% 02/25/68 6,254,388
HFRE Y BT A FESTACR Debt Notes
9,246,869  Series 2020-HQAS, Class M2, 30 Day Average SOFR +
2.60% () (1)crvevemerrerireerenrereinieereerieeee et 7.92% 11/25/50 9,365,740
L EEHCY B2 1ESTACR REMIC Trust
774,120  Series 2020-DNAL1, Class M2, 30 Day Average SOFR +
CSA + 1.70% () (1) c-ervevereereerreerieiieereenieenneeneeieeenenennene 7.14% 01/25/50 775,156
5,000,000 Series 2020-DNA2, Class B1, 30 Day Average SOFR +
CSA +2.50% () (1) cververervereerreerierinrereenieenreeneereeenenennene 7.94% 02/25/50 5,038,544
8,764,999  Series 2020-HQA2, Class M2, 30 Day Average SOFR +
CSA +3.10% () (1) cverveververeenreerieriiereenreenreereereeeneneenene 8.54% 03/25/50 9,067,691
Flagstar Mortgage Trust
275,452 Series 2018-2, Class A4 (1) wccceveeveevreenvereninieeneeneeiennes 3.50% 04/25/48 267,025
3,684,229  Series 2018-4, Class B1 (€) (1)..oveververeerveererererieenerineenns 4.17% 07/25/48 3,189,984
1,402,022 Series 2019-2, Class A11 (1) covvveevvereneveceneeneieincenenennes 3.50% 12/25/49 1,185,090
15,617,589  Series 2021-9INV, Class Al (1).cccoveevreineenneeneinenennes 2.50% 09/25/41 12,823,704
GCAT Trust
5,954,041  Series 2021-NQM7, Class Al (1) c.eovvveereerireneinueenrereennen 1.92% 08/25/66 5,012,485
4,977,305  Series 2023-NQM3, Class Al (1) ovecerveverererenerennreineenens 6.89% 08/25/68 4,972,228
GMACM Mortgage Loan Trust
723 Series 2003-J10, Class Al.....c.cccoeevererineeneerenieeneennes 4.75% 01/25/19 705

GS Mortgage-Backed Securities Trust
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569,862  Series 2019-PJ3, Class Al (1) cooeeevreeneeninicencereeicnnee 3.50% 03/25/50 498,771
3,344,238  Series 2021-PJ6, Class A8 (1) ...cccevverevrverinerenireeenreeneenens 2.50% 11/25/51 2,762,965
JP Morgan Mortgage Trust
4,166  Series 2004-S2, Class SATL ....ccoveveneinveninceneeneeieees 5.50% 12/25/19 3,670
2,417,150  Series 2015-IVR2, Class AS (€) (1) cvrveververererveenererenrennnes 6.90% 01/25/45 2,399,292
1,663,442  Series 2018-5, Class Al (1) coveevveenrceneeneericeneenes 3.50% 10/25/48 1,379,524
1,174,695  Series 2018-5, Class A13 (1) cccoeerveerreceneereieinecnieenes 3.50% 10/25/48 946,323
1,217,971  Series 2018-8, Class A7 (1) cceveevverenrueceneereieeneeneeenees 4.00% 01/25/49 1,058,505
1,413,895  Series 2019-1, Class A5 (1) cvvveevveenereceneeneicineeneeenes 4.00% 05/25/49 1,239,025
637,304  Series 2019-8, Class A15 (1) cvoeerveenerireneineieneercinnenenens 3.50% 03/25/50 529,779
1,137,085  Series 2019-INV2, Class A15 (i) ovecevveveeerreerereerieineennes 3.50% 02/25/50 968,501
391 Series 2019-LTV2, Class Al11, 1 Mo. CME Term SOFR +
CSA +0.90% () (1) cveverrevemrererenreerierineereneneennereseeveesnenenes 6.34% 12/25/49 391
3,965,165  Series 2020-INV1, Class A15 (1) ccoovevereireneinccnrieceen 3.50% 08/25/50 3,349,086
JP Morgan Wealth Management
$10,000,000  Series 2020-ATRI, Class A5 (1) .ooceceereerereceneeneeienrienens 3.00% 02/25/50 $7,685,522
Mello Mortgage Capital Acceptance
3,723,963  Series 2018-MTG2, Class A9 (1) ..ocoevvvevereeneereerennnnenens 427% 10/25/48 3,331,972
MetLife Securitization Trust
3,511,025  Series 2018-1A, Class A (1) ovecevveererrervrreereeneeneeieeenenens 3.75% 03/25/57 3,206,865
MFA Trust
8,404,111 Series 2022-INV1, Class Al, steps up to 4.91% on
03/25/26 (1) (K)eveverereerreinieinieierereenreenrereeeneenneveseeveene 3.91% 04/25/66 7,787,825
New Residential Mortgage Loan Trust
4,714,495  Series 2015-2A, Class B1 () ceovveeereineenecrenceneceenes 4.50% 08/25/55 4,423,498
3,558,565  Series 2016-1A, Class Al (1) .eocevereeeeenerineeneeneeieeinenens 3.75% 03/25/56 3,239,353
8,350,077  Series 2018-3A, Class Al (1) .eoceverereeeneerceneeneeieienenens 4.50% 05/25/58 7,792,621
9,308,476  Series 2018-4A, Class A1S, 1 Mo. CME Term SOFR +
CSA +0.75% () (1) cvevvrveverrerereererrreineeenereeeieeneeneeveene 6.19% 01/25/48 9,030,317
4,301,213 Series 2019-NQMS5, Class Al......cccccveoireveneenncceneennnes 2.71% 11/25/59 3,814,784
OBX Trust
1,315,240  Series 2018-EXP1, Class 1A3 (1)..cocecevveerereceneinieicrnnenens 4.00% 04/25/48 1,135,822
552,407  Series 2018-EXP1, Class 2A1, 1 Mo. CME Term SOFR +
CSA +0.85% () (1) cvererveverrerireererireineenrereeereenieneseereene 6.29% 04/25/48 547,908
PRKCM Trust
8,358,944  Series 2021-AFC1, Class Al (1) .c.coceevrerereenereneereninnenens 1.51% 08/25/56 6,288,107
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Provident Funding Mortgage Trust
1,201,793 Series 2019-1, Class A5 (1) eoverereereeeninenieeeeeeeeeeenee 3.00% 12/25/49 948,103
2,558,138 Series 2020-1, Class A5 (1) oeoeveeeeiereneneneieceeeceene 3.00% 02/25/50 2,014,581
RUN Trust
8,737,592  Series 2022-NQM1, Class Al (1) .ccceoeeerereneneeeeeeneneene 4.00% 03/25/67 7,900,562
Seasoned Credit Risk Transfer Trust
5,412,697  Series 2017-2, Class M1 (1) .oocereeeieenenieneeeeceeseenee 4.00% 08/25/56 5,302,335
Sequoia Mortgage Trust
1,654,748  Series 2017-2, Class A19 (1) wocooevereeeriiereeeeeee 3.50% 02/25/47 1,363,512
370,009  Series 2017-CHI1, Class A13 (1) ..eoeoveereneneieieeiceene 4.00% 08/25/47 334,629
4,998,365 Series 2018-CHI1, Class B1B (1) ..cccccooeveneneiieieiicneene 4.45% 03/25/48 4,398,433
3,300,782  Series 2020-1, Class A19 (1) oeoeoeeeeeninieeeeeeereene 3.50% 02/25/50 2,731,670
9,682,295  Series 2020-1, Class A7 (1) oeoeveeeeererenenieieeeeeceeennene 3.50% 02/25/50 8,105,998
Starwood Mortgage Residential Trust
8,001,308  Series 2022-3, Class Al (1) eoereeeeireneneneeeeeeeeeeeene 4.16% 03/25/67 7,032,230
TIAA Bank Mortgage Loan Trust
652,819  Series 2018-3, Class Al (1) oceveveereererieeneneieceeeiceeine 4.00% 11/25/48 571,426
Towd Point Mortgage Trust
11,895,453  Series 2019-1, Class Al (1) oeoeoeeereneneieeeececrceiene 3.75% 03/25/58 11,045,576
Verus Securitization Trust
1,871,559  Series 2019-INV3, Class A2 (1) .eecvereererereneeneeieeeeneeneens 2.95% 11/25/59 1,806,094
6,255,000 Series 2020-INV1, Class A3, steps up to 4.89% on
05/26/24 (1) (K)-venveneemeeneeieeiee et 3.89% 03/25/60 5,847,312
10,818,413  Series 2022-5, Class A1, steps up to 4.80% on 06/25/26 (i)
(K e 3.80% 04/25/67 9,589,697
Vista Point Securitization Trust
5,743,000  Series 2020-1, Class M1 (1) «ovecveeeereenenieieenesieseeeeceeeees 4.15% 03/25/65 5,166,581
Wells Fargo Mortgage Backed Securities Trust
320,600  Series 2019-1, Class Al (1) .cveoveerverereneeieerenereeeeeeenne 3.93% 11/25/48 290,901
WinWater Mortgage Loan Trust
$1,087,010  Series 2016-1, Class TAT8 (1) .eoveoveeeerenenieeeerieseseecns 3.50% 01/20/46 $907,077
1,424,419  Series 2016-1, Class 2A3 (1) .veeeerverereneeeeeserieneeeeeeeane 3.00% 12/20/30 1,308,915
3,473,272 Series 2016-1, Class B1 (€) (1) verveovereeervenereeenenienieeeene 3.77% 01/20/46 3,135,783
272,266,141

FARABERRIES —5.3%

BAMLL Commercial Mortgage Securities Trust
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5,625,000 Series 2013-WBRK, Class A (€) (1) .ooeeververeereererenereeene. 3.53% 03/10/37 4,905,709
BBCMS Mortgage Trust
9,394,000 Series 2018-TALL, Class A, 1 Mo. CME Term SOFR +
CSA+  0.87% (Q) (1) c-erverververeeeereeierienieneieeeeee e 6.25% 03/15/37 8,703,934
Benchmark Mortgage Trust
141,411,899  Series 2023-V2, Class XA, IO (€)...cecerereereeeririeneieeennn 0.99% 05/15/55 5,317,978
BPR Trust
4,641,431 Series 2021-WILL, Class A, 1 Mo. CME Term SOFR +
CSA + 1.75% () (1) c-eeververeeneeeeeeieeiesieieeeieeie e 7.20% 06/15/38 4,492,098
10,000,000  Series 2022-OANA, Class A, 1 Mo. CME Term SOFR +
CSA+ 1.90% () (1) +eveeververrereeeeerreniesieneeeeeeieeeseseeeeeenens 7.23% 04/15/37 9,793,697
BX Commercial Mortgage Trust
10,000,000  Series 2019-IMC, Class A, 1 Mo. CME Term SOFR + CSA
F 1.00% () (1) «vevvereererrerrenieieiereee sttt 6.38% 04/15/34 9,915,868
CENT Trust
4,000,000 Series 2023-CITY, Class A, 1 Mo. CME Term SOFR +
2.62% (@) (1)-eveneemeereerenieeieneieeet et 7.95% 09/15/28 4,022,478
CFCRE Commercial Mortgage Trust
76,091,693  Series 2017-C8, Class XA, IO (€)..cccerervereererirenieieeennn 1.48% 06/15/50 2,949,824
Citigroup Commercial Mortgage Trust
2,915,000 Series 2014-GC23, Class B.....coeoveeeeiineneieieeeeee 4.18% 07/10/47 2,737,242
87,382,743  Series 2016-P4, Class XA, IO (€) «.vevevvereeereneieieeeeennn 1.89% 07/10/49 3,246,374
8,989,195  Series 2017-P7, Class A3 ....ccooeieiriiiieeeceecee e 3.44% 04/14/50 8,204,751
COMM Mortgage Trust
344,758  Series 2012-CR3, Class AM (1)..c-veeerervereenereeirenenieneeens 3.42% 10/15/45 315,367
10,000,000  Series 2013-CR13, Class AM ......cccvirineneininiiieeeee 4.45% 11/10/46 9,923,719
11,475,000  Series 2014-CR15, Class AM ......ccooeveiineneceieceeeene 4.43% 02/10/47 11,379,184
6,850,000 Series 2014-CR21, Class AM ......cccoeeirineneneieeeeseene 3.99% 12/10/47 6,484,424
Credit Suisse Mortgage Trust
7,500,000  Series 2020-WEST, Class A (1) .cvcoveeeereereneeeiniesenene 3.04% 02/15/35 5,269,899
CSAIL Commercial Mortgage Trust
56,874,684  Series 2020-C19, Class XA, IO (€)..cererverereeerenieieeennn 1.10% 03/15/53 2,843,791
FIVE Mortgage Trust
33,859,964  Series 2023-V1, Class XA, IO (2)...cccererererererenieeeenenn 0.83% 02/10/56 996,587
Hilton USA Trust
4,250,000 Series 2016-HHYV, Class A (1) ..veoveeeereneneeeeeeneneeene 3.72% 11/05/38 3,923,560
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JP Morgan Chase Commercial Mortgage Securities Trust
4,060,488  Series 2017-JP5, Class A4 ...ooeieiiineeeeceeeeee 3.46% 03/15/50 3,858,361
10,466,125 Series 2018-PHH, Class A, 1 Mo. CME Term SOFR +
CSA 4 1.21% () (1) --eeververreneeeeirieeieseeeeeeeie e 6.59% 06/15/35 9,256,031
5,000,000 Series 2020-ACE, Class A (1) .coceoereererenenerieeeeeeneeeenes 3.29% 01/10/37 4,757,491
Life Mortgage Trust
$5,250,000 Series 2022-BMR2, Class A1, 1 Mo. CME Term SOFR +
1.30% (8) (1)eenvemeerermeeeeneeneeieeeieeie ettt 6.63% 05/15/39 $5,143,436
MHC Commercial Mortgage Trust
5,843,980 Series 2021-MHC, Class A, 1 Mo. CME Term SOFR +
CSA 4 0.80% () (1) -+eeverververeeeeerreniesieneeeeeeeeseesieseeeeeenens 6.25% 04/15/38 5,758,771
Morgan Stanley Bank of America Merrill Lynch Trust
8,015,000 Series 2014-C15, Class AS.....ccooevereoiineneeeceeeeene 4.26% 04/15/47 7,908,065
6,319,081  Series 2016-C31, Class A4 .....ccooeveeieiiineeeeceeene 2.84% 11/15/49 5,788,432
Morgan Stanley Capital I Trust
7,527,000  Series 2018-MP, Class A (€) (1) .veovereeerverenereeerenieneeene 4.28% 07/11/40 5,995,551
One Bryant Park Trust
10,000,000  Series 2019-OBP, Class A (1) -eveeeereereereeienerienereeeeenens 2.52% 09/15/54 7,853,615
Queens Center Mortgage Trust
6,097,739  Series 2013-QCA, Class A (1)..eoeereeerereneeerenerieneeeneee 3.28% 01/11/37 5,565,919
RBS Commercial Funding, Inc. Trust
7,045,000  Series 2013-GSP, Class A (€) (1) weeeeereereereeererenieeenenes 3.83% 01/15/32 6,961,670
Ready Capital Mortgage Financing LLC
6,757,925 Series 2021-FL6, Class A, 1 Mo. CME Term SOFR + CSA
F0.95% (2) (1) «vevvereerermerrenieeeieeee e 6.39% 07/25/36 6,587,479
RIAL 2022-FL8 Issuer Ltd
4,428,000 Series 2022-FL8, Class A, 1 Mo. CME Term SOFR +
2.25% (@) (1)eevemeemeeneererieeenieeeeei ettt 7.58% 01/19/37 4,349,124
VMC Finance LLC
2,983,500 Series 2021-HT1, Class A, 1 Mo. CME Term SOFR + CSA
F 1.65% (2) (1) cvevvereerereerienieieei ettt 7.10% 01/18/37 2,912,944
Wells Fargo Commercial Mortgage Trust
7,500,000  Series 2015-NXS2, Class B (€)....ccveeeerueneneieiriesieieene 4.27% 07/15/58 6,945,970
5,450,000 Series 2020-SDAL, Class C, 1 Mo. CME Term SOFR +
CSA 4 1.74% (2) (1) --eeververrereeeeineeieseeeeeeee e 7.19% 02/15/37 5,334,603

WFLD Mortgage Trust
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3,500,000  Series 2014-MONT, Class A (€) (1) .ceeveerreevvereereerenreecnanns 3.75% 08/10/31 2,914,747

203,318,693
E—J— VRESF ORI 475,584,834
(5% © $516,056,483)
KEEX”RCFE—5.0%

3,289,150 U.S. Treasury Inflation Indexed Note (1) ......cceceeverueennenne. 0.63% 01/15/24 3,260,111
40,000,000 U.S. Treasury NOte (IN).......cceeuereeeererrinienieieiereeeeeeseeneeneas 2.25% 03/31/24 39,474,235
60,000,000  U.S. Treasury NOte (IN).....ecerereseeiaeiisienieieieeaiesiesienens 2.50% 05/31/24 58,965,724
91,000,000 | U.S. Treasury NOTE ......cceeuirireieieeieesiesiesieieneeseaieseesienens 4.63% 10/15/26 90,328,164

KEERRCFRORE
(U542 © $191,792,976) 192 028234
BEHRRESF—3.5%
American Credit Acceptance Receivables Trust
627,765  Series 2022-1, Class B (1) eoeeververienienieieeieieseeieseeiee 1.68% 09/14/26 626,793

BMW Vehicle Owner Trust

7,500,000  Series 2023-A, Class Ad........oooveeveeerieeeeeieeeeeere e 5.25% 11/26/29 7,396,065
CFMT LLC

4,052,000 Series 2021-EBO1, Class M1 (1)...cccoceevverieervenienienienienenns 1.65% 11/25/50 3,442,118
Citibank Credit Card Issuance Trust

$10,000,000
Series 2017-A6, Class A6, 1 Mo. CME Term SOFR + CSA
F0.77% (Q) ceveeeeeieeeeeeeee e 6.22% 05/14/29 $10,022,554
Corevest American Finance Trust
7,791,765  Series 2020-1, Class Al (1) .occeveeierereereneeieseeeeieeene 1.83% 03/15/50 7,440,048
10,023,179  Series 2020-3, Class A (1) .ecceevvererreereeeiienieseenieneeeienieeens 1.36% 08/15/53 9,159,653
6,904,261  Series 2020-4, Class A (1) coeoveevrereereeneeienieeeerie e 1.17% 12/15/52 6,287,970
CWABS, Inc. Asset-Backed Certificates Trust

1,939,115  Series 2004-5, Class M1, 1 Mo. CME Term SOFR + CSA
F0.80% (@) ceveeeeeeeeiieiieiieie st 6.29% 08/25/34 1,927,867
Diamond Resorts Owner Trust

3,501,627  Series 2021-1A, Class A (1)..ccceerverreerueneeienieeienieneeeieeneenns 1.51% 11/21/33 3,215,675
FNAVILLC

5,746,886  Series 2021-1A, Class A (1)..ccceevvereereeneeienieeienieseeieeneenns 1.35% 01/10/32 5,277,222
GM Financial Consumer Automobile Receivables Trust

8,500,000 Series 2023-3, ClasS A3 ...ccvviovieeiieeeeeee e 5.45% 06/16/28 8,465,393
GSAMP Trust

3,521,602  Series 2006-SEA1, Class M2, 1 Mo. CME Term SOFR + 4.37% 05/25/36 3,645,413
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CSA + 1.65% () (1) c-eeververrenrerieieieeeeieeienie et
Hyundai Auto Receivables Trust
7,500,000  Series 2023-B, Class A3 ...oooooieieieieeeee e 5.48% 04/17/28 7,462,917
M360 Ltd.
5,000,000 Series 2021-CRE3, Class A, 1 Mo. CME Term SOFR +
CSA + 1.50% (@) (1) c-eeververeereeeenenienieseeneeeeeeeeee e seeeeeenens 6.95% 11/22/38 4,933,273
OSCAR US Funding XIV LLC
1,619,488  Series 2022-1A, Class A2 (1) «eoveoererenenieieeieneeeeeeeeeane 1.60% 03/10/25 1,613,062
Pagaya Al Debt Trust
9,518,248  Series 2023-5, Class A (1) veocereereeererereieceeseneeeeeeeenees 7.18% 04/15/31 9,526,185
Sierra Timeshare Receivables Funding LLC
1,207,007  Series 2019-1A, Class A (1)..cceoeeereererenieieesereeneeeeeeeeane 3.20% 01/20/36 1,188,116
2,743,580  Series 2020-2A, Class A (1)..coereeeeereneneieeneneeeeeeeenne 1.33% 07/20/37 2,576,883
Tricon American Homes
9,346,446  Series 2020-SFR1, Class A (1) .ooeoveeeereneneceieeseseene 1.50% 07/17/38 8,305,262
Verizon Master Trust
10,000,000 Series 2022-7, Class AlA, steps up to 5.98% on
T1/20/24(K) eeneeneeeeeieeeeee ettt e 5.23% 11/22/27 9,916,451
22,500,000  Series 2023-4, Class ATA  ..ooooieieiieieeeeeeeee e 5.16% 06/20/29 22,317,253
B PEHRTES R DA
(B3 $137,833,062) 134,746,173
L7 SV AN fifi %8
ERBERETE (ETF) —0.0%
BATH—0.0%
T7—=ARETAL AU B —=IF 4 A ARAVE c FRF2=F 4 —X
L NSl C ) Y 321,980
Ty —ARNKFAN-a LS o Fal— g ﬁ‘ﬂ‘f%s_:?‘4’»—7<\ETF(n) ..........
73,956 1,436,965
ERBEEFE (ETF) ORHE
1,758,945

(5% : $2,098,206)
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$40,000,000 U.S. Treasury Bill......cccococeevennecnenneinecncnee (d) 01/04/24 $39,623,467
20,000,000 U.S. Treasury Bill......cccococevvennecnenncinecneneeee (d) 01/11/24 19,791,240
15,000,000  U.S. Treasury Bill........cccoveeenevineenncnincineinenne (d) 02/01/24 14,796,258
40,000,000 U.S. Treasury Bill......cccococeviernecneninccnccnnieenee (d) 02/29/24 39,292,667
50,000,000 U.S. Treasury Bill......cccccoeveenevennininciniccneinenne (d) 03/21/24 48,958,412
50,000,000 U.S. Treasury Bill......cccccoeveenevennininciniccneinenne (d) 04/04/24 48,856,606
20,000,000 U.S. Treasury Bill......cccococevvernecneninccnecnneeee (d) 04/18/24 19,500,488
70,000,000  U.S. Treasury Bill......cccccuveeneinninnciniccneinenne (d) 05/16/24 67,990,299
35,000,000 U.S. Treasury Bill......cccccuveeneenninncinieeneinenne (d) 06/13/24 33,868,515
75,000,000  U.S. Treasury Bill.......ccccveenevenninnciniccneinenne (d) 09/05/24 71,663,605
FLUx ) —ELVORE 404,341,557
(U $404,361,322)
L= SRR i &R
TEX— =Ty T F—1T%
65,375,733  Morgan Stanley Institutional Liquidity Funds - Treasury Portfolio - Institutional Class -
5.22%0 (0] cuteetieeteiet ettt bbbttt ettt 65,375,733
(5% $65,375,733)
BBERE—115.6% 4,426,304,845
(B $4,836,388,803)
%k SR ATREA %R
BETA i T B
A7 a VOBEWV—0.0%
a—NA T a v DOEWV—0.0%
100 2 Year Mid-Curve Options on 3 Months
SOFR Futures Call........cccccoovveineenncennee $23,965,000 96.75 12/15/23 6,250
100 2 Year Mid-Curve Options on 3 Months
SOFR Futures Call........cccccoovveineenncennee 23,962,500 96.75 03/15/24 24,375
120 2 Year Mid-Curve Options on 3 Months
SOFR Futures Call........cccccooeveineenncennee 28,750,500 96.75 06/14/24 46,500
644 U.S. 2-Year Treasury Futures Call.............. 130,359,678 101.50 11/24/23 161,000
50 U.S. 10-Year Treasury Futures Call............ 5,308,593 108.00 11/24/23 12,500
FF v ar DEVORE 250,625
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(128,455,000)  POOI TBA (J) cvvoovveeereereeeeeeeeeeeeeeeeeeeeeeeeeeeeenen 4.50% 11/15/53 (114,704,275)
(20,000,000)  POOL TBA ......oooovveereeeeeeeseeeeeeeeeeeeeeeeeeeeeeeees 5.00% 11/01/53 (18,439,063)
(39,600,000)  POOI TBA ......oooooeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees 3.00% 11/15/53 (31,689,674)
(28,875,000)  POOL TBA ......oooovoeeeeeeeeeeseeeeeeeeeeeeeeeeeeeeeeeee 3.50% 11/15/53 (24,046,710)
(8,375,000)  POOLTBA .....oooooroeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeee 4.00% 12/01/53 (7,240,449)
(10,000,000)  POOI TBA ......ooooveeereeereeeeeeeeeeeeeeeeeeeeeeeeeeeeee 3.00% 12/15/53 (8,012,209)
(5,000,000)  POOLTBA .......oooorvoerreeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee 5.50% 11/01/53 (4,742,578)
(17,000,000)  POOL TBA (3)...vveevveeeeeeeeeeeeeieeeeeeeeeeeeeseeeseneees 4.50% 11/15/38 (16,124,765)
(15,000,000)  POOI TBA .......ooovoeieeeereeeeeeeeeeeeeeeee e 4.50% 12/15/38 (14,233,594)
(10,000,000)  POOI TBA ......oooveereeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeenen 6.00% 11/01/53 (9,731,128)
2858 ) REREE—(6.5)% (248,964,445)



LMBS

TR SAHA BRETLA TR Wi B iR
AT a DRy —0.1%
Sa—A T a DTN —0.00%
(500) 3 Month SOFR Futures Call ........c.cccecccvneenee $(118,531,250) $96.50 06/14/24 (121,875)
(195) 1 Year Mid-Curve Options on 3 Months
SOFR Futures Call .......cccoeenviincinieinee (46,683,000) 96.75 06/14/24 (93,844)
(275)  U.S. 2-Year Treasury Futures Call (55,666,011) 102.00 11/24/23 (25,781)
(1,350)  U.S. 5-Year Treasury Futures Call (141,486,345) 107.00 02/23/24 (653,906)
(50) U.S. 10-Year Treasury Futures Call ............. (5,308,594) 112.00 11/24/23 (1,563)
(75) U.S. 10-Year Treasury Futures Call ............. (7,962,890) 114.00 11/24/23 (1,172)
(25) U.S. Treasury Long Bond Futures Call ........ (2,735,938) 114.00 11/24/23 (10,156)
(402) U.S. Treasury Long Bond Futures Call ........ (43,993,875) 116.00 11/24/23 (69,094)
(200) U.S. Treasury Long Bond Futures Call ........ (21,887,500) 128.00 11/24/23 0)
(100) U.S. Treasury Long Bond Futures Call ........ (10,943,750) 130.00 11/24/23 0)
(525) U.S. Treasury Long Bond Futures Call ........ (57,454,687) 132.00 11/24/23 0)
(200) U.S. Treasury Long Bond Futures Call ........ (21,875,000) 116.00 12/22/23 (131,250)
(175) U.S. Treasury Long Bond Futures Call ........ (19,140,625) 116.00 02/23/24 (287,109)
(20)  Ultra U.S. Treasury Long Bond Futures Call (2,251,250) 118.00 11/24/23 (13,125)
(10)  Ultra U.S. Treasury Long Bond Futures Call (1,125,625) 124.00 11/24/23 (1,4006)
(5) Ultra U.S. Treasury Long Bond Futures Call
(562,813) 135.00 11/24/23 (78)
TV DFEY DFBEE ..ottt (1,410,359)
EBRA T a sk (FLIT L) $3,198,884)
7y b arDEY—0.7)%
(100) 3 Month SOFR Futures Put ......c.cccccceeireenene (23,706,250) 94.50 06/14/24 (45,000)
(100) 2 Year Mid-Curve Options on 3 Months
SOFR Futures Put .......c.ccccevveneneenecnncnnnes (23,965,000) 96.75 12/15/23 (228,125)
(100) 2 Year Mid-Curve Options on 3 Months
SOFR Futures Put .......c.ccccevveneneenecnncnnnes (23,962,500) 96.75 03/15/24 (246,250)
(75) U.S. 2-Year Treasury Futures Put .................. (15,181,640) 101.00 11/24/23 (18,750)
(644) U.S. 2-Year Treasury Futures Put (130,359,678) 101.50 11/24/23 (533,313)
(555) U.S. 2-Year Treasury Futures Put (112,344,132) 102.00 11/24/23 (927,891)
(961) U.S. 2-Year Treasury Futures Put (194,527,407) 102.50 11/24/23 (2,522,625)
(1,136) U.S. 2-Year Treasury Futures Put (229,951,233) 102.63 11/24/23 (3,248,251)
(400) U.S. 5-Year Treasury Futures Put (41,790,624) 103.00 11/24/23 (37,500)
(425) U.S. 5-Year Treasury Futures Put (44,402,538) 105.00 11/24/23 (368,555)
BEBEEICET S TLE SR

7497



(1,070) U.S. 5-Year Treasury Futures Put (111,789,919)
(150) U.S. 5-Year Treasury Futures Put (15,671,484)
(625) U.S. 5-Year Treasury Futures Put (65,297,850)

(25) U.S. 10-Year Treasury Futures Put .............. (2,654,297)
(825) U.S. 10-Year Treasury Futures Put .............. (87,591,793)
(597) U.S. Treasury Long Bond Futures Put .......... (65,334,187)
(625) U.S. Treasury Long Bond Futures Put .......... (68,398,437)

(15) Ultra U.S. Treasury Long Bond Futures Put .. $(1,688,438)

(30) Ultra U.S. Treasury Long Bond Futures Put .. (3,376,875)

107.00 11/24/23
107.25 11/24/23
107.50 11/24/23
106.00 11/24/23
108.00 11/24/23
116.00 11/24/23
122.00 11/24/23
110.00 11/24/23
112.00 11/24/23

LMBS

(2,750,235)
(421,875)
(1,909,180)
(19,531)
(1,714,453)
(4,011,094)
(7.851,563)
$(21,563)
(67,031)

S N A T A L DT B U DR B ettt ettt ees

(26,942,785)

(EZWRA T a vk (FLITH) $11,367,333)
R IR AT AR = USROS
ERA T a vk (FLIT L) $14,566,217)

FOMOBEERCARE (ME) —8.4%.

T BE 100100 ......oceoeeriecereeeeire ettt

2023 £ 10 A 31 ABREDOKHES] (UHEiERICBET 27O 2D - eWiBI 22 L T EEV, )

b0 Gl ROvav 2H% WTH
U.S. 2-Year
Treasury Notes a— RV a v 380 2023 4212 A
U.S. 5-Year
Treasury Notes a— RV a v 615 2023 4212 A
U.S. 10-Year
Treasury Notes a— RV a v 1,448 2023 4212 A
U.S. Treasury Long
Bond Futures a— RV a v 653 2023 12 A
Ultra 10-Year U.S.
Treasury Notes a— RV a v 8,236 2023 4212 A
Ultra U.S. Treasury
Bond Futures va—hRYv v 1,992 2023412 A

(a) ZEheARERZIELET,
(b) WEBFIHEZIRELET,

BETA

$(76,920,313)

(64,253,086)

(153,736,875)

(71,462,688)

(896,308,437)

(224,224,500)

$(1,486,905,899)

(28,353,144)

(321,612,405)

$3,827,625,476

REZF|TE

(R ED) TR

$59,165

(44,026)

5,188,721

5,756,033

47,736,118

17,121,680

$75,817,691

() MEVH 7 =R fzfs LEd, REFIRIT, FEEORASEMICESNTEY 925, REHIRBER DA

REMEDS B 0 F97, REARIZ, WHRDIHIMTHLEDL HREENHY 7,

HBHEICET 8 LE SR
- 50 -



LMBS

d) Brr—RofExELET,

(e) HMEANY v 7« L— MilFEiE LT3, FEHRE, FEOFMBEOMEMESFILSE 4, &FIE, &
HWlcE s nE7,

) KETZAPOZFEEREERNCL > THIRENT- TR IS T, ZOGERKIET, K772 ROT KA —Th
L. 77—AKNRNTAR T RSP —=XLP. (LLF [7 KA HF—] LnnET, ) IZE-oT, mEMENZ
WEHrEuE Lz,

(g) ZOFEREIEZ. AT A NOZFEZEERITL > TRIREN - TR E . (EIES N2 1940FE0ESE (F0%D
WIEEEHET, ) OBRELOHANCHE, 7 RS P—DMiEEEEBSIC L0 AIEME CIMi S hvE L,
20234E10A31 0., AR OFERIL, 7,195,881 KL, T2 L& FED02% & BESNE L,

(h) Z OFEEOMEEL, BEENSBHIRARERA 7y bERALCIESHE L (MHE#ERICETERD
HRR2A-R— F 7 4+ U A O 2 2272 &0 )

(1) ZOFEHFIE. FAEEHRREOLMOFMPHN TIIE S, 19334EFE5RE (ZOB%OKIEEZEHRE T, ) OHE
144AIZFEDN T, FIRIFORER) BRI TR Y | W BEAHEBINE A ~ DR ERRRING | THRT 2 2
EMTEET, RETANOZHEZRERIZ L > TEHH SN TR XV, ZOERIT. 7 RS ¥ —IZ
Ko TREMERD D LTSN E Lz, BOARLEMIL, &K L THBOIERINEE S0 5 alfetEn &
DETH, TNETNOERICHT HimEhiEix, EBAHRT 2 03 35 AERORREE L ORGERIZEES W
THIBr SN E T, 2023810 H31 AR T, 2O & 5 ICRSNIZRERIL. 476,467,667 KL, T bRIERED
12.4% 23 LE LTz,

HEB#FRIZET ST &SR
— 51 —



)

(k)
M

(m)

(n)
(0)

LMBS

ZOFEFEOEMIIZDO—FRIE, T =V - X T — - ma— A BICEEN T ET,  (MEHRICET
HEFLOFEFRI- ==Y « ¥ T — - = /LROTBAIB| 22 L T 7Z&0, ) |

AT o T v TaEERER LET, L. 5 UHTED LIV BT TR BN X 9~ 2 55 T,
W EDMIER O > T, TAPRE SN 554 L ET, &R, BEOTHESL TAIHES
WCRHR SN E T,

ZDEEEORE ITFDO—ERIL, MR GI R OA T g VG OMEE LTSN TWET, 2023410 A 31 H
FFALTL 20D OFEFO S Bl S AV AMAEIE: 78,702,841 KL & 7e o TV ET,

BhE 7 7 o R~OREEIBELET,

O L — NI, 2023410 A 31 HEE S OF[E Y Z2 sk LTk,

BER— N7 U AICBIT DM -

CME- ¥ =« ~—N %A VEBIFT

CSA - 7L ¥y b« 27 Ly N

10 — [0 - FTEOTCABEIT, FHAOOIER & 2 2 mEiMEA2R L TWET,
LIBOR — v > R ER1THIES | 4H]

PO -POdf%

REMIC — REjpEE—F —UF&Ea LT v b

SOFR- FHLR(IH A ¥R E4F]

STRIPS — A kU v 7 A f

TBA- TBAZE%:

HBHEICET 8 LE SR
- 52 -



BEFMICER INZA T > b
20234 F10HA31HIFRODOAR T 7 o FOBEEIZER Sz o7y FOMEIX, LTO@Ey T3 (MEER

BT DR OER2A- R— 74 U A OFHliZ 25730, )

KEBHRE—7 —

EPEFALRES o
LG ERE(ERE (ETF

FLyy U—E)L .
e e e

BEEARE e
FTa DB
LB
FEEH e

2252 V) K E BT R

FTva DRy .
LG
TR

...............................

20234£10H 310
BE DRMIAR

$3,152,469,369
475,584,834
192,028,234
134,746,173

1,758,945
404,341,557

65,375,733
4,426,304,845
250,625
75,861,717
$4,502,417,187

20234£10H31H
BE DORRAAE

$(248,964,445)
(28,353,144)
(44,026)
$(277,361,615)

BRER

|7y |
B | ik

1,758,945

65,375,733
67,134,678
250,625
75,861,717
$143,247,020

U ES

L)1
5 |l

$_
(28,353,144)
(44,026)
$(28,397,170)

* PEEBIONRIZONWTE, ER— b7V 452 TELZE0,

HEB#FRIZET ST &SR

,53,

L2
HED)O
B TTRER
A7y b

$3,145,273,488
475,584,834
192,028,234
134,746,173

404,341,557

4,351,974,286

$4,351,974,286

L2
HE)»D
BIETRER
A7y b

$(248,964,445)

$(248,964,445)

LMBS

L~)L3
HE)O
BIEATIEER
A7y b

$7,195,881

7,195,881

$7,195,881

L~)L3
HE»D
BEATIRER
A7 b



LMBS

we SHIRG ORMNICTROM Y | IGO0 REFRSARMTEA 2 & £, WREARHERICE, BED
EWAEHLG O BER STV ET,

LUL3DOEEIL, 7 RS V=Dl EEZE B L > TAEME TEHMii S i, BER— b7 1 U 4O
FEIZFRSNTHWET, T7XTOLL3DIEL, BRI FTRER A 7y MIEDINTWVET,

HEB#FRIZET ST &SR
— 54 —



Rfgx R
2023 410 A 31 H

=3 BE:
BEE GEMZE) —FEBIIE 77 7 3 R oo
FE GEMAE) —BIE T 7 2 B oo
BEEBRE GIAEE) oo
BT L a KT G oo
BB ot
RUIE DI OFEEA T a VEBRIOMEE LTSN HE
SHEE:

I RS A s a2 K 111155 OO OO OO

A A

ZE5E ) SIUTEFE GEMZE) oo

TR T2 9 BT BRAIIBE) oot

S E:
NS AWk 55 = 111157 OO
VI TARIT SO ITTEL oot
B N B 77 T . T et
FEEEIERTDBE <.ttt eneeean
ZEBNZEHILAY oo ettt
=== OO

M PE

RBEEDNR:

FIVTATEE ZR ettt ettt ettt ettt renana
BEIHTIE ...ttt ae e e et ettt n s e et et eses et st s e eaeaneenas
SYECFTRERIZE (FRIR) BB BIEH oo

ol B2
=7 1 0¥ Y Mg EMAE
FATH V= T8 GEHEROBIRZR L/ > =7 1 0470 O%ERMEE0.01 ) ...
B (BUSED) —FEBIIE T 7 2 B oo
BE (BUSED) — BT T 7 2 R oo
FEBBFE (B oo
BEEA T 5 VBN DN T HEAIOIUTE T L T Breeeeeeeeeeeeeeeeeeeeeeee e
ZZ5E 1) EIUTEIREE (T oo
A= S A I b S I N A G5 11 7 4V e USRS

HBHEICET 8 LE SR
- 55 -

LMBS

$4,424,545,900
1,758,945

4,426,304,845
250,625
8,855,197
286,607

1,959,286,047
16,967,880
394,709

6,412,345,910

248,964,445
28,353,144

2,280,636,854
17,117,500
7,011,947
2,165,162
471,382

2,584,720,434

$3,827,625,476

$4,281,345,758
818,500
(454,538,782)

$3,827,625,476

$46.76

81,850,002

$4,834,290,597

$2,098,206

$4,836,388,803

$786,373

$257,334,338

$14,566,217




BRFHEE

2023 410 A 31 BT T LEEEEIZDNT

T Bl ettt ettt et e e e r ettt e et st e st eer s eereneee
B = FEBIIE 7 7 1 I ettt
B — BEIEL T7 7 37 B oo

B3 7 ]t OO OO OO

BEFIZ:
B2 M

PRI ...t
B PR e

EREREAE (BX)

LMBS

$186,241,358
1,838,542
44,492

188,124,392

28,530,503

28,530,503

FEHROAREROENRFZE (HBR) :
IEBREIRIE (HK) OPER

P = FERIIEL T 7 17 R oottt ettt
P — BEIEL T 7 2 R ettt ettt
ZETEN) EFUTETEIEE oottt ettt r et e e et e s erene
BT T 3 3 L BB e
TR T T L I e
FEIIIEEID oottt ettt
TEBRIEHIFUTE  (FBZE) oottt et r e e s e
LM (Bifl) DOIEMZBIEED NGR:
BELE = FEBIIEL T 7 37 I oo
BT BT 7 7 L R ettt ettt ettt ettt ettt et ee et s eeeraes
2 T D) U BRI ettt ettt
BT T 3 3 LB ettt
TR T L 3 LI et
TEIIIEIT ettt ettt eneneen
IREFIEM A D TETRZETNAE ...

EBRROCREROERFE (HK)

159,593,889

(169,577,983)

(42,307)
11,518,250

(6,161,443)
31,179,376
131,918,646

(1,165,461)

20,240,699
(200,644)

4,551,837
(573,839)
(12,830,477)
(13,551,104)

(2,363,528)

BRIk DMBEEDIEREM (BY) #

(3,528,989)

HBHEICET 8 LE SR
- 56 -

$156,064,900




MG ELB A E

= A
IEBRBEEFIZE (FRR)
IEBRSEHLFRIZE (FBR)

AREGUEM (Bl OIEPRZEENER oo
N & 2 M EOIEBRHIN (B) Bl

2023410 A 31 AIZ

LMBS

202210 A 31 AIZ

V= TIRAEE~DHEDFE:

T THRAEEDE:

T TR
RHHE L = T .
v TIRAFMBINC L MG FEO TR (8d) #.......
WIEPEORM (B) #EAR

RITEY = T EROEE):

HEIZBT2FITH Y =78
SEEIENTZY =TS
RSNy = T,
HIRIZB T 2FITH Y =7

KT ULEEE KT UREEE

$159,593,889 $93,545,648
(1,165,461) (14,952,412)
(2,363,528) (363,022,517)
156,064,900 (284,429,281)
(161,397,004) (108,879,377
80,900,132 116,467,481
(1,111,189,614) (1,640,879,473)
(1,030,289,482) (1,524,411,992)
(1,035,621,586) (1,917,720,650)
4,863,247,062 6,780,967,712
$3,827,625,476 $4,863,247,062
103,550,002 134,550,002
1,650,000 2,350,000
(23,350,000) (33,350,000)
81,850,002 103,550,002

HEB#FRIZET ST &SR

,5’7,



LMBS

BHEEANA 5 A b

EEHBHBFORITHEY =7 1 0IT2NT

10 A 31 BITHRT LIZEE

2023 2022 2021 2020 2019
MBI T BHUEPEMAR oo, $46.97 $50.40 $51.45 $51.87 $50.78
BEERIC X 2F%:

ERFEERIZE (FBZR) e, 1.72 @ 0.85 0.39 0.87 1.24

FH R OREBOEKRFIGE (R 0.17) (3.32) (0.40) (0.10) 1.21

BETEIC K DB FHE e 1.55 (2.47) (0.01) 0.77 2.45

VT REZ~OREDRE:

TEBRBEEERURS oo (1.76) (0.69) (0.36) (0.99) (1.23)

TEBRFEBIFUZE oo — 0.27) — — (0.05)

[N RE /19 O RON — — (0.68) (0.20) (0.08)

) 3= e OO (1.76) (0.96) (1.04) (1.19) (1.36)

HARIZI T DG EEMAR ..o $46.76 $46.97 $50.40 $51.45 $51.87

F—=BR Y Z =2 O s 3.29% (4.96) % (0.02)% 1.50% 4.88%

MBI T HUR HET —#:

HIRICB T DMERE (THALD) e, $3,827,625  $4,863,247  $6,780,968  $6,389,742  $3,765,469

EHREEEIC T A B AR OO 0.64% 0.65% 0.65% 0.65% 0.65%

SEYSMUE RIS RTT 2 IERRBEE R (BR) ok 3.60% 1.66% 0.75% 1.57% 2.41%

R—=rT7H VA Z—rF—_—ppR @O 646% 831% 495% 434% 373%

(a) FHFATH L =T R EREL LTWET,

(b) b;—FNYFZ—0F, YPRENE OMEEMEATITDI., T X TONENE T OME EMFE CTHEE S,
WEEHIE O BeA& B ICHUE PEMMAE T2 (redemption) 2372 &N 5, EWIRHRTHE SN TCWET, FRENT-
VE—F, V=T HREENAT 7 ROJEESCAKT 7 RO =7 O (redemption) X IFFHITx LT
FTH D B OVERZ B L TOWER A, F—Z L) X —IFRENTEHREIICHOWTHE SN TEY . 1 £R0
OHFIZ OV TIHFERFE I N THEREA,

() AK7Z7YyRiE, K77 FREET LR T 7 > ROAAET 2 FEE R O H O LB EIY 2 & SN IcaE L E
T, TOHRRIT., 2O OBBENRTEREOERITEEN TV EEA,

(d F=b7x3VF Z—=2F—=_"—RF, FRENTZHBICOVWTHESNTEBY ., | FEREOHFIZ OV TIX
EHREINTWEYA, -, BT (creation) °&H: (redemption) DULFEL CHMELSIZ L 0 S48 X322 &
NT-HMFES: %2 & B F 8 A,

(e) T—HF—V XTF7— 0—NEEHEERVKR— 75 VA« X—0F— =R iE, 2023 4, 2022 F. 2021 4,

2020 £ KX TN 2019 4ED45 10 A 31 AT LEEFEFEITBWT, ZTFI 556%., 641%. 368%. 245%K% O 246%
TL7,

HBHEICET 8 LE SR
- 58 -



LMBS

MEHERICET 23R
1. K

T77—AMITAF 2 ZAF 2V FL—F 9 R 77 R IV UUF IRAMT RN EWDOWET, ) 1E, 2010 429 A 15
HIZwHFa—ty VMO EIRZ + T AN LTRLENZA—F vy FMIOERBFESHTH Y . 1940 FERESHE
(ZO%OLEEEH, LT 11940 Fik) VW0 ET, ) ICESXERIBIEERIIREINTHET,

ABNTANMNIBRE, V=T OREEITH 18 D LT 7 RTHERINTWET, AREEIL, ANTA NOSBEES Y —X
THDHT77—ANMTIAN B—FTalb—vay FRFa2=74—X ETF LT TAKZ7 K| LvwnEd, ) BT HD
ThO. K77 NIFAF v 7 - 47 (Nasdag, Inc.) (LT [FRAF 7| LvwnET, ) IZBWT [LMBS) O7 1 >
—THBIZToTWET, K77 FiE, KRENTXAMOZBREOMMMNOL ) —XD> =T 2K B LET, HROI2—F =2
TNT 7o RelF3iiey, Ky N, 170V xz—vary-a=y b LMFEFRDIRAOOENMNTOR, WMEEME (LLF
INAV| EWWET, ) TGRS = 7 2387 LS L E7,

K77 R37 774 7EAR EE 77 8 (UUF TETF] S WWET, ) T, A7 70 FOEREERBAIL. BRERI72IL
WEAERMTZETT, K77 R0 2 FRHOREHMITEARMMTY, A7 7 X, @EOTHEE T CIX, MEE &
BOODOEANEEHLET, ) 0Ll tb 60%%E—7 — UHEESREOEOMOT—7 — UBEERL (HRL T, DT
[ —7 —VHEEBREEE] LWWET, ) ICRETAZ LIV BRERNOERZRBIELES, K770 it @%. (1%
HE—F =V ROBEENET—/ —VICEET 52— — VBB BEE~OREZEE L TWET, T—F —UHEEREIL, (DfE
EHAE—— UGS (RMBS) . QREEMT—7— JVHERESE (CMBS) | Q)E—F— VOB — 2 DI ARD I
W — 2 ORREOIHAWIAEI SN S E— 7 — VHRGER TH 5 e — 7 — UHAGESR (SMBS) | i@ EED -
T RS, BT TABREGED T — VN bZITI D AR AIFE DL DOWTERR 5853 & S T IS HER &
T 5E—7r—UHEEEEE (CMO) KUOAREIEE—F—UFEar T 24 v b (REMIC) 2OififkEShEd, K77 K
FEs, TELTCE—F—VHEREICRET IRESE EBTF 284FT, ) KHLRETIHARDV T, A77 K
. BUMBSBIODRRAIT XUIRGE L TW R WE— 7 — VBB E~ORE L, ZOMEE (REOLLDOBANEZTHET, )
D 0% FICHIBRLTWET, K77 Rit, =45 —V - ¥T7— - go— LIEHIRICHRET 20N TEET, K77 F
T, K77 FOREBEHTHHZ77—ABMIT AN « 7T EAAL P =X+ =)L+ ¥~ (First Trust AdvisorsLP.) (LAF 77—
ARRTADN XE TEREFER] EWnET, ) OWREIEN., BRRERT  — 7 —KOEITEOMTOR, £—F— -
XT— e m— VBB ETWET, K77 FiZE, REOES|] (BLTF ITBA BBl EWnEd, ) ITRETH bbbV
T ST, A7 7 Rk, RAEMNRR— b7 4 ) FEHEBIKEO R E LT, XIIEBENRIERMED FEEZMEZET 57290
2, BBV EATH 2D FTH, BEOTHERE FTiX, A7 7 v ROMEEME EEEAEZEHET, ) © 30% %8
ZDLEFRVEITHIZEFBEELTCVETA, K770 Rid, T L TEREBEKIERICERETDIZLEZBERKLTOETR, K
77 v ROMEE (BREMBAZELET, ) ORK 20%%, NA + A — )L RFEHFRE L THLNANE LI TVy v
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DOKAERIL, FIIART7 7V RBMREETHIHFE LK EBEESNT-FR— M7+ U FFERIR DI BEEOEBHR VR R 2 itk d b
DTHY, MEFERLY =27 1 B4 NAV ITITHE L EEA, MR, MBEREROBBE R, FEoRE, BHEOHE
WHEHZRR WM T2 EMBAELZ DO TH Y, FROWTNLOR S THHE S ET,

2023 TR 2022 4FED 10 A 31 BIZENENKET LI FEFE RIS b SRS 0RE EOMWEIXLLTo@Y TLiz,

SELDJRE: 2023 2022

T FUZR oottt enenaes $155,241,504 $77,623,014
B0 B T2 A 2 ettt — 30,590,238
FEARDFLTTE L oo — —

2023 4£ 10 A 31 BHIIE, A7 7 > ROBE LOSE ATRERIZEONFUILL FTD LB Y TL,

ARIIELDTRFETIZR oot $(11,287,841)

XY EANTA Y (FrEF AR R) ROZOMOFIGE FHK) BFHME. .. (10,798,525)

TEBRARFEZEIAM (DA oot (432,452,416)
L. FiEs

K77 R, 1986 FAREFALE (ZOROBEELEHET, ) OV TF ¥ 74 —M IZHES B (FFEMITT X TOEKRE
B E NERERFREZ > = THRAZTICOET L2 EAFET, ) 2ETTHILICLY, HflRBRERtE LTOE
KA MR Lt DT T3, Lo T, EAEOIMOFIERIITT 55 44135 EasnvEd A, LLARRL, SEORH]
EEBIZE 5T, K772 Rk, A7 72 ROBBATEOK 98%MF DIEAEIZI T D YRR O Oy Bl4E % 8 2 5 ¥
DD A% FEL T HHEBEZREIN D FREERH Y 9,

K772 RiE, MBHECHRAISNTEBBER Y Y a VIRAT A Z LR RAENDIBBER T v a v OBBNEZ T 55
DRIREER NN ZET DD DV AT L EOTSFHEEICIR L TUWET, 2020 45, 2021 44, 2022 F LT 2023 FITH
T UZRBAERE L, Bl & @A I L 2EBEREOMG L) 97, 2023 45 10 A 31 HEIE, REMHEIX, A7 7 v Rigxd
HINOOREOFEMZITMA L, RHEERBBERY Y a L ITOWTIEAT 7 FOMBHERICE O TIMERE M e 23 175
MBI NI LE LTz,

A7 7 v RiE, Xy X 00 R HRREFEOBELFICHHIRICEE L, YRBEREEROEBAX Y EX LT A 2 L
BT HZ L RARECH DI BIEOHRELZFIAT 2 TETT, A7 72 Fid, Fv X0 2EHE K OERRFERE A
HOERIZOWT, KERE EO—EOHIREZ T ET, 2N OOHIBRIZ, FrAHIC S0%OEEN S > G ICE#A S E
9, 2023 4E 10 A 31 BEIE, WHHFTER E. A7 72 FiE 10,798,525 KL DOF ¥ X o 2idé&s2a LBV, RANED
LZHETREDOF Y EX AT A EOMBICHHAT L ENTEET, ThbDOF v EX L ABENFkoxy a7
AVERBRTIEODIEHINSGE. HERSNDII Y EX VT A IR T 7 0 RO = THRAF IR S VR W ATREME N &
nEJ,

ISR E, YHEEEEPTICEA LZBRO A2 RER, BHEREEEOPHICEAELEZLOLE LTSI ENTEE
T, 2023 4E 10 A 31 BICKR T LEHEEEDR, K7 70 FICIEIHEOMBRFERELEL X vy X /Lo Z0OME5EITH Y AT
L7z,

BRI EOAB AR OSELATRERIE (FRR) REHE (EBREEFRIE (B R, BEICR 2 ERESRIE (R)
AL OB R 5 IEWRREHM () 252 b0) 2, LB LOMWEIGEWETERT 720, HIAER, IE
W FIZE (GBR) BFHELROIEREIRNLE (BE) BHEICH L EOMEEZITo CWET, ZhoofiizEic, A7 7
v RBMEE T DA OFRE A MRS K OB IRGICFR D NI R OFIIROERE L EBE LOBRF O OERICL D 0T, 72
B, EHEBEROMEEIIINOOMBICL 2EELZZITEHATLE, 2023 £ 10 H 31 BICKRT LEFEEEICIBIT LA
77 ROFEFEILU FO LB TLE,

BB AR B IEBR BRI

IEBREEE R (AR REE (RR) FEt# HLIABAR
$(17,155,806) $17,155,806 $—
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2023 4E 10 H 31 BEUE, EHFFEHR Lo, BE Ca— MR a v EOFIAT 47 (b LbIE) 2EHFT, ) ITES
BT, RERIEMALE, RIEBRANRAE N NEMR BN, (8 1T sk TLE,

B A REBUH AR ARG (i) e IEBRA EHLI (Jafih)
$4,657,507,988 $16,389,658 $(448,842,074) $(432,452,416)

M. BH
BEFME L O OMOBRAE LS OB T, HEBMPSEHLET (FL3 2 I3, ) |

3. peEmiRet, B R UV OO FEE O BRR®

K77 FOBREREWETHL77—APFFAME, YIT vy R RN=hF—1 th, 32DLT7 L=+ A=} F—=X - F
7 e T a— « )L — (Grace Partners of DuPage LP.) &, Y= F T )b« )X~ hF—1th, Tbby Fr—Vr— - a—K
L —3 3 (The Charger Corporation) Z#d 25U I 7 v K+ X—hrF—2 o7 T, ¥-Fr—Yvy— - a—FKL— a3,
T7—APMNNTANOEREREEEETHDLY 2 —L A+ A R—7 = (James A. Bowen) NZET DAY /A INENTT,
Ty —AMRITAMI, A7 7 FOR—F 7+ ) FCEENDHEMATRORBIRKZ ORI 2R, K7 7 o FOEBER, O
WCARZ 7 v ROBEBRICLE 2 —EDOEHY — EADRMIZ OV TIELEZA->TWET,

AKTANEBREEEOMOREERBRNCESE, 77 —A NN TANIAT 7V FOBEOKREZERAT L E LB, K
77V FOBHIZOWTHLELZAWVWET, 7L ZCiE, iERRITER, REEH. 77 NEHEH, Sl LEH, &
EEHERZOMOY —EREHANEENETH, BEEAZOICE S WMo XA, FIE, AHAGR., BE~7 7 FOFHK
BIEOEM (b L) | A= 71 U ABBIOETIR DN TEEE NEOMOET, V—112b-1 7T TSN TK
b b _REGEER O — XA FEE (L LR TORICRIEHIZEENEEAL, 2L —ER XL TERT 7~
RRT7 7 =2~ 8T A MY ER—LEAHRINE, K7 7o FOMEEO—EOERE (LLF 7V —2FRA 2 b &0
£9, ) THEEESN., LToRCHE-> TEHESNET,

TL—URA Lk

5B RAVLLTF D7 7 o RERE 0.65000%
25f& RLRE, 50 RALLTFO 7 7> REERE 0.63375%
50 (E R/UHE, 75f@ RAVLLT O 7 7 v RHEFE 0.61750%
758 RVHE, 100 & RALLTF O 7 7 v K& E 0.60125%
100 (& RABD 7 7 o NG e 0.58500%

Ty —=AFRTZANMIEL, WG 7 v FOFEHLOCERZQELEY, —n@EMAEM e BG7 7 > FOFER KR OE MO
BRHEDS, A7 7 FORFRERR &2 0 £,

AFZAMI, ¥V 4T« =2—3—2 + A (The Bank of New York Mellon) (LAF BNYMJ EWnEd, ) &
ORI THEBEO Y —EAZERE L TOET, Uik —ERAZKITESE, BNYM 1E, K7 7 ROTDICEHEEHER,
77 v REFHEE., BEOFEEHELL IR ITELE 2ToCnET, BEEBESME (WA NT 47 Y) £ LT, BNYM
IR T 7 ROBEDREIZHOEHTEANVET, 777 v ROSFHHEYROEFERat (F RI=AL—%—) &L
T. BNYM ZA 7 7 v ROFMEES K OB ORER OG0 FHIC X {2 AWET, FoiRNRITH#E L LT, BNYM
AT 7V ROV = TIRAEHEOLGFOFEIZOEHTLEZAWVWET, BNYM (X, &RlFHERATHLY - Ny 4T - 22—
d—7 « A« 23— L —3 3 (The Bank of New York Mellon Corporation) D {£4:T9,

T7—AKNRNITAL, BTT AL P =IEN G OBESHOEBCHER TIERVWEZFESE (BUF DRNIZFEE) Lo
F9, ) IFE. 77 —AFRTAL Ty R aryF Ly ANOEK T 7 2 RICHEICESY S5 B EER S X bh
F7, Flo, FMIZEHIZIE, 77 BRI/ a—X R T 7 RTHLIDEOMOT 77 4 7ERAE 7 7 RTHD
M, B—HF Y N T TR IAT 7 RCHANXIFIA VT I AT 7 RTCHOINIL-TRAED ., 77 v T L OERMBIN
T bhIvET,

E 6T, BEMNZEE., TOICEEEES, B4 - I U ARBALRFIMEESOAEZEERICE., ThbOBEEHD
B2 OERMSMEA ZH b, D5 HMIE, 77 —ARMFIFRAN s T7 o RearF Lyl A0% 7 7 2 RETHEEIDIG
U CHAIE Sy S ET, MNLZFERITIE, TR TORBICHEDAMESLEENLRINE T, BEMVZEE L ZBEAEZER
L3 TR LET, HERDY TFIEEROH D) ZFEEIL. YHEBEEODLZETRN I A MO HRMESZIND Z &
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EH D EEA,

4. HGAEZR DA K O'5E

2023 4 10 H 31 BICH T Lo FEFEICRIT 2 KEE L OFEXERE EHERE R OZERY SN &R EREET, ) O
ABHIL., FNFh. 18,510,474,458 F/L K TN 357,686,554 R/ T L=, 2023 4E 10 H 31 HICHKT L= HEEE BT 2 Kk EE
FOFEKEE (EHEEROZER Y SN REIEREZRE £, ) OFAKROEFICL D TR, T2, 19,023,922,288
RV (8546,329,019 RV CLT-, F£72, 28520 2 D=3 5720 0OAET L2258 0 OFRAIX, ZhEh., 11,879,187,063 F
L& 11,579,767,745 RV T LT,

F722023 4510 A 31 BIZK T LTEEFEEEIZBWT, A7 7 2 RIZEEGBI 2TWERFATL,

5. 7 UNRT 4 THE

CLFOFIL, 2023 4510 A 31 BHEBEKRTZ 7 o FAMEE L TWET U RT ¢ TOREE, EREBENY R « 27 AR—V vy —K
RIS OEMMNEERNBE E TCERENTWANEZRLIZLDTT,

BETIV AT 47 AETIV AT 4T
YRY - IR BfExtRE _EoAL xR _EOAL
T YNT 4 TR R—Tx— B fili %8 B fii %R
AT g V3 FeREA T g LR
F 7 a UK SR 2o 0 (FEm%E) $250,625 7 (FEAm%E) $28,353,144
B NAR D AR T BINAR DR
YR vE S &R 27 FEELHE 75,861,717 FEELIFAT ™ 44,026

YORT 7 FOBRER— N7 4 U AITRH S AT D B RKNTAR L HE il R R S A E T, 2 A OLBRELE D A8
B REFICRRINET,

PLFOFIE, 2023 4 10 A 31 BT T LEFEEFEERIZT Y AT 0 THEBICOWV TR SN - ERERRRE (L) KOIEK
RFEHMEM () DOZABVEE, WNTYET VST ¢ TRGMICEE 9 2 TEREIENY 27 « 27 AR—V ¥ —%2 R L7bD
<Y,

ERHES EoME
BRI AT - 27 AR—=Vy—
EBRFEBRIE (R OWER -

BHEEAT T 3 VK $(6,161,443)

FHA T 3 K 31,179,376

SR 131,918,646
RFEBEM (Biff) DO IEBRZEBIZEDONGR :

BREA 7Y g VBK (573,839)

FEREA T 3 VK (12,830,477)

SR (13,551,104)

2023 4210 A 31 BT LI FEFEEF | 38 SN2 WO EITLARIT 12,903,566,130 KL, Pt iz e ofa
E AT 13,063,735,566 KL T L=,

2023410 H 31 HICKR T LI-HEEED, RESNEEHES TS a VEBRHO T LI T AL 7215453 R, B EEb, 7HES
. WL Rl BEEAF T g VEBYOT LI T 2L 6,862,083 KL TLI,

2023 45 10 A 31 HICKR T LI-SgEED, RESNEZRES T a VB RYOTF LI 7 A% 67,511,337 R, FEbi, {7
SN, W E R TEA T g VB OT LI T AT 55,534,358 RALTLTE,

RT7 7 v FiZiE, BEMRE L TREURKILOA T2 a D RENTET 5 /G E & @ AEZ AT 2HNIZH Y A,
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6. B, RERUEG|FEk

K77 v RIT@BHE, RE - RMA D= L%B L THEITHHBENICBW Ty =7 2RI R MEE L, @0 =7 OFRHKLY
REIITNERA, ZORDVIC, THESME ] LI ERMEEEN, K77 FEIATZ 7 RO —E AT B A
H—=DH5H0 1 #hEDET, 7V xz—var-a=y b CHRENAZRAOHEMTART 7 FOY = 7 ZEEBA LT
LERERELET, A7 7 NiE, KEEBOBBIFMGHNIC, K77 RO 2707 Vxz—vay -a=y MEFHXIC
ZIFANDAMESR, BEIZZOMOEED [y b &, KERERRFEEZ B TCAELET, A7 7 Fov=
7 DOFRE (creation) DEITEAFALET HIHESMNEIL. TOHIIAKRT 7 ¥ RBFFET A AMAESE, BE&XIEOMOEED [
Ay N BERTZ 7 RICHEIEL, TNOOEELFIEHBMIICAT 7 ROV =270/ V- gy 2=y MeZHELE
T, 7V Z—var-a=y hOBAK, BESMBEZIAY 7 OV T2 REALFETDHZ b, MEHETRATLZ L
HLTEET, RBT e RAFWAT e AOHTHY . BESNEFIL, K77 FOv=2TOr7 ) —vary o=y M,
FFESR, B LT OMOEED SRR v N e L ET, BE - KTkt rs, K772 ROV T ROFRESObE
TG & ZMARDOEDLZ LT, K77 RO =7 OHBMEEAR7 72 RO =7 1 BH720 NAV & [H—O XTI Zhic
STV ICHEEE T A - D O EES N B 720 SNET,

AK7Z7RE, 72V —vay 2=y hORBIZELTH FHEEZR L TWET, ZROOFHEHE, 7V z—vary - =2
= MIEENDFHFOBARSLIEI ORFDITONDLEZR &, e RIFERAPRICE VB LET, £7Vz—va v -2
=y FOMIKIT, K77 PO =7 1 AYZVHKRNAVIC 2 7V o—Yay -a=y hOY=THERL-&5C, L3
OFHE, W GEUT25A10R) EFUEER KO A, HeTEE, FBL, 7V x=—ray - STy M afk
T B A MRS ORETIGIC R T 2 THABEMNAE & THEEMEOR T Ly RO—HXITE&MEME L5 E LET,

K77 R 7Vxz—vary-a=y FOBAICEHL TFEE LR L TCWET, TNO6DOFHEHEL, 7V xz—T a2
= MZEENDFEHROERSLI B OPRFENITOILER L, Mha REIEWRRIZ L VBN LES, £V xz—var -z
=y FOZEMBIZ, A7 7 ROV =27 1THYEEZYHKRNAVICIRRZ V2= ay 2=y DOV =T HERCZEFND.
FEOFHEE, W GRETHLAITIT) EHAME A RO E A, S8 THk, BBl AR Ty Mafikd 587
fFES: O BE T HIC R 1T 5 PHEME L THETBMMEOA T Ly RO—E8XIT&HE2Z L5l Weamt LET, 7V z—v 3
Vo= y NORWELT D LDIBESMELUSNO T a0 — 1 —Z OMOMNEZT O — R EZFATHHEERICHLTH, X4
T —ERARDEREE ) IO OEEENEREINDZENRH D FT, KT 72 FOFERT B METHENL, TR E %2
Bt gy = 7 OEED 2%LL FIZHIBRT 5 1940 HEED L—)L 22¢-2 ([ZHEPLL $97,

7. SyBCEHE

ZREE R, 1940 4R35 D L — L 12b-1 123D & SRR OV —ERAFEEZHINLE LTZ, K7 72 Ri&, /—/1 12b-1 I,
K77V RORBEMETHD 77 —A M MT AL « R—F 74 U4 X LP. (First Trust Portfolios L.P.) (LLF TFTP) &WWVE
9, ) IR L, FizzVz—vay 2=y NORBXIIHREFV—E2AORMEZ BN ETHEHOEEREOT-DITKIHE
NI EILNRT 2D, K7 7 ROYHHIRMEED 025%% LR ETHEEZHBFELZLI ZENRROLNATWNET,
72 FTP i, ZO&BEEFHL T, 7u—b— - T4 =TV THREHFEOXE, HERToEt—var—bERxa2&
REZIEORMIZONT, HEBME TH HASFT +— 7 —FIZHMZ L H> b TEET,

A7 7 v RIFBLE 12b-1 FHEIZ X > TE T, F-80 EoRikDdlc kv, 202543 A 31 H XY AN 12b-1 FHcBH2 3044
ST EIEH Y ERAL
8. it
ARNFANMI, K770 RERELT, =270, F—L OB ES A RFEEEEBLZB->TVWET, Zh DR
FNCESSAKF I A MDORRT 7 ZAR— 9 —IIARHTE, LALARL, KFT X MIZNS ORI E S HERPELE
WEICERER L2 2132 <, HEROU X7 138D TIRWEEB X TVWET,
9. BEER

BT, MBREENBITENTZHETOTRTORREELRNART 7 RICE 25 BB 2N L., MEHERICRIT 2R3 U
BIRPMLERBREEL T, RSN TRV DTN EHRTLE LT,
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