ERRSEE (Z21FhR)

ALLIANCEBERNSTEIN’

ABREAFBEFFIEDHBRHFI 7V F (BEANYIEL)
BH . A=DIW-I\DRX

ENNERIE WS M1EZS
%1 H(REH20194 58 15H)

OZREDHIFEEN

BL. BRIDCERBICHTNDELBILBAL LTI,

ST, [ABREABEFFEDES T 7V K (BEBAYIIEL)] (&, DU | BOREZTVE Ufc, IS, HHADERRKLR
ZECHREPLLITET, SBREEBOOBSIEUCZEHDFI LD, BELEBLLETET.

037 7 ROtiEH

1T 7V ROAEIHIRDESDTT,

ERE A B Ve R

fE_5t M [|0023%11H1650%C (Estsen - 20184 11H300)

“AB FCP [ 59 AVAL R—FJxU4 Z5R S1VIr—X (BBAvIBL) (LT, TERENR 7Y FEONE

90 ~OEREEUT. XEOTHERSHS S E0CEA UMINCRERS 0. ERMEORRSHE SR LR OR R EE

ELCERETNET.

& B 5 a| *U27YRCBOT [AEEEERS) LI FEO—VORES (RMBS) PEEATHESRIS (CMBS) % —RICAHELR
: RARIE (FE0—>%) 2EOFEUTRTSNEEDC ERVNNET, Fio. AEBRIES (ABS). BHERFI% (CDO). 2R

FUNT « TEREE[CHRA LT,

EERANR 7 Y FADBRASIAE, RS UTHEIEMELET.

EENERAEEICOVTIE. BEIE UTHITOREA v ZFNEE A

WO I RN ERARE [AB FCP [ €59 AUhL R—FJ70F 55X S19T

ABXEFRBEFMED | P—X (BBAvIBL)] ZITBRENRELET, COBD. [FIAFYR - J\—YRIAY - BAREEL

E5T7Y RBEAYIBL) | Fy IR - xP—T 7Y K] ORESEECORARTVET. 58, RREMIEEs0RBEmERSCEER

H925anBhET,
FTEERAWYR|AB FCP I -E=4—-9 -
AUALR—RT7UA 552 | KRB COE—r — sl pEEBRISS,
S1v17P=X (?%E*’\‘y“)fc{b)
LT 22 [ 227 Y | e LT DD BB S S UERSDEBES I L 5 E5EI .
- REEGIEORAEE AR E AT B A
AP FETREENED |  sAmEREoRERANA IRz R .
R TR T | B OB EEH TN B
@ oA om |45 PCP LRI | AR OEL R DORAR, MAERED] 0% EBA BB LET.

S1y17—% (BEAwIHL) | 27 ROBAERS, FEERERD10%%Z LBRELET,

TIATIA-N=YRGLY - | - RANDIRE(F, SEMEDOMEAERED 1 0%UAE LET,
BEEEA VTV IRRY-D7 R | - HEREENDREIFITVE A,
BRER (BFS5A15ABKLU11H15H. AREHDBGEFEEXR) (C. RAIEUTUTFOEHCEIENIZTVET.
5 B 5 st - DECNREBADFEIE. REEREOFF - EAFNBHFL0TES GHERZSHET.) FORAEULET,
| PSRRI RERUDEEMEKE. TRHOSEMRLCRELE T, 2L, DENREDIEDIBAICE. DEZETHENCEBHDET,
- BERHOERICOVNCE, FICHRZERITE. [BEASit] 880 DEABE] (CBOVLWCERZE{TVLED.

PSAT IR « N\—VRF741 A&
T100-0011

RREBTREXN=E_"TB1%6S Bika/\—o770Vk
HEGEL BEHER

gxES 03-5962-9687

(RAI5E - EXBOFRORNSFERSEET)
K—=LR=IPRUR - https://www.alliancebernstein.co.jp




ABREFBEFFEYESF T 7K (BEBEAYIORL)

ORE LI DERERE

¥ #e i [ e | s g | B F R, ;
kW smw [R 2 A Tl A i & |% mow % i R R
PEE) N m elw % %] L 3
FREH) M M % % % % =W
20184E11H30H 10, 000 — — — — — 10
1 #1(20194E5 A15H) 9, 867 0 Al.3 0.1 0.1 98.0 9
() FXE HOFEMEMAHIL, YW ERFOMETY, EEHOMBEEREIL. BYRECARELZR LT £7,
() H77 v NEBEREL AN T TOT, RUHLALSR) MR BRERRERELTBY 7,
(1) WEAAA IR I, ﬁ%Tﬁ%Mﬁﬁ(ﬁ@ﬁﬁ)@ﬁiﬂfﬁ@iﬁho
() eI B A 3 — FE At bR,
O&Hh DO EEME L THREDHTR
. B Sl E i B g % |1 A -
B % =M AN O | B ok X ;ﬂ A W =
FEEH) M % % % %
20184E11H30H 10, 000 — — — —
128K 9,725 N2.8 0.1 0.1 99. 7
201941 H=R 9, 642 AN3.6 0.1 0.1 99.6
2 AR 9, 890 Al 1 0.1 0.1 99.4
3HR 9, 895 Al. 1 0.1 0.1 99. 4
4 AR 10, 025 0.3 0.1 0.1 99.0
g *)
20194 5 H15H 9,867 Al1.3 0.1 0.1 98.0
) BREH OREWEMAIL, YUY EROME T,
"LI:J B RITRER LTS,

L7 7 s FIFBBEEEREEAMAANET OT, MEEREALE] MR 3REFRLTERM L TR 7,
AN, R TROMEM AT (R IEENTHY A,

EFRIE FER I B R — JERELEE R,

ARZ, FHOEMEFERTT,

KA F v =7 BLOBERHIZOWT

M7y ROEMG# LR L@ R ENTFE L RWned, XU F~v—7 BRUOBBHRBEEARIT B £ A,




ABREFBEFFEYESF T 7K (BEBEAYIORL)

E RS
ABXKEREELFAEVESR T 7 F (BB~ URL) UFT ET77 0 R EW0WHZ2ER8HVET,) O
EARWE ZHRENTZLET,

B B OEEMBE S DS (20184E 11 B 30 B~20194 58 158)

(=) (B37MH)
10,400 15

10,200

10,000

9,800

9,600

9,400

9,200 9

9,000 I I I I I 8
2018/11/30 2018/12 20191 201972 2019/3 2019/4 2019/5/15

— BUEMER (EH) —— DECEBREEENE (FH) MEERER (53 ‘

=7EH 110,000
H K 9,807F (BHbnEcsE (BhAdr) 1 0F)
BER A 1.3% DESHEREN—X)

(1) Bl &F RS REEMEIT, Dhdd (BLAL) Z0BRICHERE LD LR LTHELELD T, 77 ¥ NEHOEEN /T +—
VU AERTHDTY,

(1) HEEEFHETINE I DOV TIEBEFEN RO —XC LW BV £+, 72, 77> FORAMEEEIC & 0 B 4: b 2
DEF, LEER->T, BEROEEDORNEZRT HOTIEH Y £ A,

() FREMTEsRIE, MBS AL TR RLTEY 7,

() %77 FOYYRRE A 1£20184E11H30A T,

OEEMEF DR
N7 7 v ROKMEE (Hitd (BlAZ) BHE) XM URBE L 3% D T L2 £ L,

IR O IV RIT, BLAZ B 2 IR T A OIEMERAT CRAFERE LI L UE LB B DR 7+ —~v YRR LTVET, Ble, T
HEZZEL TR FEADT, BEROEROEROKEEREZRT LOTEHY £EA,

OR&EMBEDELEHER

FEREXNRT 7 RTHLIN T B TN TENEINNEREEE AB FCP I -®—F—Y A h
LeR=bT7x VA 772 S1v=7—RX (BE~NyIRL)] OZWAFHF~OREEZHLE T, FER—
CHAREES (RMB S) a2 FIRBERIRIES (CMB S) %, —fRICABIPEIRANE B (e n — %)
ZHESIT & U TRIT SN KE O RBpE B 5 2 IS B 21T A EERL Y 21TV E L7, 2k
EoARSFEEEERN SRR T2 T A8NHE RVELE o= Lo A MAEIT TR LE L,

_2_



ABXEFRBEFFRIVESI7F (ABAYDLL)

B mEEE (20184E.11 B 30 B~20194 58 158)

[EHhiE)

YHIOEHRTIHIIRBLREMHR T r—< AL E L,

20184E12 7 1%, HHARFEDORE~DBRERENLRT T 4 VT 4 BNEED £ LR, 20194FICAD EHREF
DY AT BEENEIE L, IR RT7 3=~ AL R0 F LIz, GEERER DO/ T —~ 0 2 b ERAICEFHT
L7,

[ EAE]

YHOM ARG, FE MvEERy LT,

R 5 2019 RN T TR, KHPE B BEEA~OBRESCHINDOBUE R L 8 Eonn , RNk & 720 |
FORICH@ENEIT LE Lz, 20% 4 A TANCHT Tk, BCkoRRRH SO Z235 R IcHE RVEIciz U E
L7ed, ZOBBRICT UK EPGHEDO REHEORE E O b BN E NVZEFTHE LE L,

B =RR (2018411 B30 H~20194E5 8 156)
[4T7>2F)

W NG, AT B AT ENENAEREEILTAB FCP I -EF—4F—Y A LR —FTH
VA 7R S1vxzT—X (B~ TURL)] ZEEEBEEMNRE L, BEEESIZIBBT1290% LI E %
FLELE,

T T TIAT VR NR=RAE AL« ARERA VT v I A~ =77 F] (UUF, Y~ —77
REWHIZERBD ET,) ITHLEEEITVE L,

[AB FCP I -EF—H45—C A hL-KR—+TxVF 95X S12x7—X (BB~AYIHL)]
FE LT, FEEr—UEEEDT L UTRIT SN KEOARBPERHUE S 4 I E 21TV, BEINICE
FERL Ay A1T 9 2 & T, PEMNZAMEEZEZ T2 2B LE LT

HEBEU T, EARMEETENBWEIZ2E L AONAERY AV BER (VLYY v VAT - h TV
277 —EF&, CRT) #BIFLEL7, CRTOAT Ly RIZHEIEEZITENRRKECH Y . 5% DL
DILRP A ENE T, KETIHHEHEOBRABEARL LTERWKEZH L7120, CRTOT 7 ALK
NABFREFTHDEHRTHET, £/o, CRTIEHEBFIMFFEARTH Y, 7 =AU 3EHA RBE L Thohd (1 %
AYL 1 BORIZHER) Z o, BHEH FROBEZZT 5130, F— 74 U FIEN 5 ERE R
EHlbTEEBEZTHET,

(FSATUR - INN—=2DRAAL 2 - BREHFA VT VIR - IF—T7 2 F]
F L& L TonEOEER ZOENINO EERSIFNIC EGT A EREMICERETHZ EICX Y, FEHED
BREAHAZEEAEEE L, AREBEOREYE®BED ~DOBEEZITWE LT,



ABREFBEFFEYESF T 7K (BEBEAYIORL)

BE77 RO FT— EDER (20184 11 8308~20194658 158)
W7y FERUF v — 2 B L UBEREE R T AR (WA
BYEEA, %)
0.5
0.0

-0.5

] R
-2.0
£18
2019/5/15
\ B B \
(V) FEAEMGEE OV RIT D Bl AR T,
B sEe (2018411 B30 5~20194E5 8 156)

YO SEIT, REMREFEMEOME L B TBANL, RiED 2L LE L, 2k, IWEESELIC
FETRPOTRIRIC O E LTI, FREMENICEMR L, TEROEAT S IZESWTER 2TV ET,

AEEREDANR
GRAZ: I, 1504720, BUA%)

514

20184E11 H30H ~
20194E 5 H15H

H H

Bt R
Cef B YEAT A HE 26) —%
WA D UL %5 -
M DI LIS
Sy B T

(T8 SRR R TN DAL e (BUAZ) OMBIRIEHENAE (DELEIAZ) ICHT DR THY, 77 FOGER LITRRD 5,
() Mo, TEH OGS TN EITEI D EECTRIE L TV S 720850 TEI0Re) L~ LRWEaRHY £7,
(8 LitRiE. BREHEREOBM T, HEeOFHRIBRIC OV TIE, HREO®RI ORRlE JELZEN,




ABREFBEFFEYESF T 7K (BEBEAYIORL)

SHEOERSLH
[BT77 2 F]
NI TN TENENERES AB FCP I -F—4—Y AL R—+7+VF Z7F2R
S1v=7—X (BE~y TR L) 2RERENGE L, BEESGIEEM MR LET,

[AB FCP I -E—H45—U A hbL -HR—+TrVF 95X S12x7—X (ABE~NYIPHL)]
KEOEETFHORM U EHEZHL . M2 51245 ARICOWTIE., BERACKERYE. KELROKT.
il S - EEEE, BHRESFEER S EERIC, EDIC2%~3%D LHERIAATHET, KR, 4l
REBTHEOBVWREZ T T L =T A ROM THE RS ERnTns Z &R, EFETFEELML LT
EHTVWET, —F, EEREO LT ST, @ EHFEOIF IS KEN S | (EEME D LR 72 8 %%
JTCERE OKMBEIZED £ LT,

FETHXERAY A 7 NVORIBIIBIT L ooH D TR, T—F—UTGEO7 7 VX AU ZNVRIIER L
LTHHFATHY . REOEAEE L7 ¥ —DEHYA 7 VIZRMOBEICH D LA TWVWET,

SlEHiE KEORBFERBERZ PLICERE 21TV, MBI EER 2B T, £F LR 0y =7
WG LooEWRIE Y ERE LY Z—r 0fGE2 BIEL£7,

(FSAT7UR - IN—=2DREAL 2 - BREHA VT YIR - IF—T7 2 F]
glEfix . F& L ThAEOEER X OERNSO FEERGIFTIC BT 5 EEEMICEE 21TV ET,

KIBROTTHREOLBFICL Y | YKER PN EE SNDIZERH Y 7,



ABXEFRBEFFRIVESI7F (ABAYDLL)

O1 /A% YDERKEM (20184E11 308 ~20194E 5 §158)
IH IH
" ; » W] & % " B o & =
M %
(a) 13 it R M 30 0.309 | (a) 13 FCHEN = 11 0> X B MEIAR X 15 FL AN R
( & B & # ) (2 (0. 025) ZFH LI EAOMER, EEMAEOR M, EE EEER S O xR
( W % = ) 27 (0.272) AT DA SR 22 AT S S A R D%, NENTO
77 v ROBELE X OB X % 05
( = & = ) (1) (0.012) SEPAE OB, BN 5 ORI O FEAT O LHl
b) 72 B £ & F & ¥ 0 0.000 | (b)FEBECTER =R 075 B Zat TEok -+ Wi o 5 4 M N5k
(%W - F7 v a ) (0) (0. 000) FEEEFETHOEHT, FALBIRG 5% O SEE ORI TR E AN A A
5 FHckH
() 2 o M # H 4 0.045 | () =D =HIT 0% OB -+ BT O P35 Nk
( = o M ) (4 (0. 045) Z O, [FFEMFEICET 2B (B OLIICET 5B RS
= 7t 34 0. 354
Bt O AR X, 9, 862 T,

WMo HEBLEORSND b OIIHAEBSMYEZE O TERT) (13, B - IS K0 ZaHE N B ZB R b 5=, fifEEIC
FOHEM LR TT,

BRI FEHD ZEICHARBIIUELA L TH Y £7, 72720, FHILEMHEIE MR Y #T,

TRHZELTFEE B LOZoMBEMT, 7 7> FRHAAN T BIREENSHA-T2@BD 5 b, J7 7> NS 2 b0 %25
HET,

FEHAOEMIE, 4772 FRAAAN TS BEEFEGESR (BURERECEIRLS,) P~ =B MEea T A,

FHRIT, 1 FAYY ozh OB MeE (MARMHOmEz &) 28O FAEEMET TR L T1002k Lz b0 T, A I LI
AR S RLRTIFIME AL TH Y £,




ABREFBEFFEYESF T 7K (BEBEAYIORL)

OFERUEGIDIKR (20184E11 308 ~20194E 5 158)
.?Qﬁ%é %
" 5 % 5
¥ 7 o % | & I % [ & &
P o 0 o T
AB FCP I -F—H—V A Vhh = T%]
] 152 S1vxT—% By YnL) 1,001 10,010 18 180
() FIT= T LI~R4E,
() SFHOHENLRIEITE Y $ T,
.%ﬁ?ﬁﬁ%éﬁ%ﬁ%ﬁ#@%i RAIR R
. i E i %
¥ g o % | & I % | & T
e FH e +M
TIAT VA N=Y AR« BRERA VT ) A <=7 7V R 8 10 - -
() HAACRIIZEI 0 #5C,
OFIEFEFBRA EDEGIIRRE (2018411 308 ~20194 5 H158)
HUBEICSENERA,
|ﬂ%%%A&ﬁ\%%ﬁ%&@&%&kt%?é&@%u%ﬁI%Kﬁﬁéﬂéﬂ%%%AT?n
OBCEFEICLDILET7Y FOEKRE - KR (20184117308 ~20194 5 A158)
TR | Wk | MR | Rk G R
B H =P B H B H
10 — — 10 | YWl R BT 2 Bts

() HAARIEIY 5T,




ABREFBEFFEYESF T 7K (BEBEAYIORL)

Ot AEE DR (20194 5 H15A %)
.7wF-ﬂ-77yx;afﬂmr:ﬁz‘a=5377ypwﬂﬂm
A o ] x
% " o T R ¥
[m] T‘H %
AB FCP 1 -F—4/—Y A Db - FR—=+sT7x VA
JTA S1v=T—RX B~y TRL) 982 i %0
& 7t 982 9,731 98.0
() FHAE AL ARI39) 0 .
() PRI, WG EERIEIC T 5 THIE O B4,
.%E?Q’EEEEH%T%
] H K
g i I R
Fnr TH
TIAT VAR NR—=VRAEA v« BRERA VT v I A« <wHP—=T 7 K 8 10
() WRRIEEI Y 8T,
OB EEEMHEDIER (20194 5 A 15 A7)
) e HA FN
IH -
" : ¥ W@ 3 7
M %
BB FES AR 9,731 97.7
TIAT VA N=YRIA Y  ARERA VT v I A =Y —=T 7 /R 10 0.1
a—)b - m—% L Zofh 221 2.2
PG5 FE M pERAA 9, 962 100. 0

(1) AR BALRNIII D 5 C,




ABREFBEFFEYESF T 7K (BEBEAYIORL)

OBk, 8. TARUVEEMBEOKR congspioasn OIBIEDIRR (2018411 A308~20194 5 H15H)

H H ER.ES H H B 1
| =
w BE 9,962, 579 [V SEEE: A 138
a—)L e g — 120, 710 AR yAN 138
BV (R RE AT S5 GRAAE) 9,731, 782 ® AN N 4 91,557
TILT VA A=Y REA 10. 087 :iﬁ 713
ARERA VT v ) R =7 7 v K GHIE) ’ SEEH A 98,270
RN 100, 000 ©) ExHEMZE A 34,777
B &fE 34,777 D) LMEHE(A+B+C) A132, 472
A5 FE 30, 321 ® emEEsEne A 1,717
Z DA 4, 456 (G =CEAYiEET i) (A 1,717)
N (F) §(D+E) A134,189
(C) #MEEHRIE(A—B) 9,927, 802 © IEHES 0
Ak 10, 061, 991 REEIIBIS (F+G) A134,189
WA EE S 4 A 134,189 EINE a4 A LTIT
(D) ZIEHROK 10,061,991 5 ER 25 2 4E) (A 1,717)
1AO%YEEMEBE(C D) 9,867M AR 2 4 A132, 472
(1) HYIRRE SLAKEL0, 000, 000/, M EANGRE EAKEL2L, 735, () HAIEORILOH < (B) HMELS5E BB IR O ik 2 12
A — A SCAKEBY, T44, HWIRBIEIZRIT 2 1 HX7=Y L5bDFHET,
& PERRO. 9867, () HRORWOF T (C) EFEERENF I I EFCHI . BA WM &
(78) SHRBUEIZB W TR EREN A Z TRI> TV, 207 DOFEREENLITRT S Yﬁ%m *ﬁé%ﬂf SO THRRLT
FITA134, 1891 T, WET,
()

HIEOWRBL O T E) BMERZEBREE L HDHDIE, FFtDiB
INERTEDBE. BINERE Z U IAMEH ) & AR % 72 LW\ 22415y
EWNNET,

() 55 1 MAHEIR R 35 T 2 T FEERR % OB SR (OF)
e FPERR % - B U AT (T 578 SR AE (OFY)
BRGNS AIZOM (10,0000%57= 9 0M) Th v . 2
OB L7 I ) E A
ONEEDEMLE
| 1m0 e Baz) | o |




ABXEFRBEFFRIVESI7F (ABAYDLL)

O (B&FEM) BREETODMAEEDHM

(201948 5 A15A%RA)

KFTIGATVRIN—2RE3A Y - BREHEAVTYIR - IF—T72 K>
TEE, TI9AT VA R—RAEAL v« AREESEA VT v 7 A« WP —7 7 R4k (122, 885, 138 T 1)

DIETT,

. E A E

(A)EWN Ghga) AfHE IR
] H x
=S 2 - 55 B BT A IRIBIALA L R
A & %A | B | A t+ = AR - - —
B R BN e T3 % [ RDE | 260LE | 2R
TFH TFH % % % % %
N 112,990, 000 | 113,039, 145 76.2 — — - 76.2
A (112,990, 000)| (113,039, 145) (76.2) =) =) (=) (76.2)
N ot 112,990,000 | 113,039, 145 76.2 — — — 76.2
" "1 (112, 990, 000)| (113,039, 145) (76.2) (—) (—) (—) (76.2)
() () NIFELESGETNEE T,
() AT, MRS 2 3 EOEI A,
(%) 8 - FHIAEO WAL KT IZE ) BT,
() —FNEE%N7 L,
() FHIC OV T ARG IR 5. SRS XV T — 22 AFLTOET,
(B) EWN Ghigad) AfHE  $minIBEs
& Wi 4 B x
’ 1] R om & | M | MEEFHR
EfEiTE S % T TH
#7580 [ H AT R — 37, 890, 000 37,890,606 | 2019/5 /20
H5808 A [E FEAYIRES — 37, 500, 000 37,543,275| 2020/ 1 /20
H5819m] [ FEEDYIRES — 37, 600, 000 37,605,264 | 2019/6 /17
& it 112, 990, 000 113,039, 145
(%) HARMIE Y 5T,
() FHHIC OV T ARG IR, SRSt L VT — 22 AFLTOVET,
| S OB
B H K
& [
% # B " & x  # &
= Ve EVAE
W | fE5se s | 1 O 4E[EERE iy 147,718 —

() HAARIEI Y 5T,

() —FEm3REsz L,




AB FCP I -F—45—U A hALR—kT4+UF

HDS5R S1VT7—X(ABEBEAYIHL)

® i

NI TNV EMNEINEREERE

" " AW

T RiE. BV R TREE N—Z)L - VA — DS EZRIELE T,

T BB RS

K RNVEETOE— T — VBEREFCE EHERGESRE

E A o R T E

O7 7 v R, EE LT, ABRIMGEREZEDT-, KRLVETOE—F—T
% (MBS). GWREHRASE (ABS), fa¥HAREEr — LIS
(CMBS), EEHMEES (CDO) &2 B E 21TV, HEeICE
R %iTH 2 LT, EHNORERE HiE L E 7,

@ —7 —VEEEAE~DOREEIAIL, BEREO 3O 2 EE LET,

@ OHHERE F il BUERFICRB W C BEBEEAL AT 5 ST
LEPES~OBRERE MG PERFAD0% L EE LET,

@ OTHERE FCid, &— F 74 U AEICRB W T IMEEYEST =
L—2a U 8EUTE LET,

Ok RV TEE~OTREIT, MEEHDS5 %% FIRE LET,

®&MT VAT 4 TN (BRIAT T h—=H e U H = s AT T
TV N T TAINE - RT » TE) ~OFREIT, ~v T HMICRE L
FH A,

KSKPET-IT L —F 4 — ADOWNT DD HBBB-F 7= 13Baa3ll | (Bt ttmn s Brr A%
M SN TOBEAIE, FROBMICES) BTSN TVBEEE

~N v F e — 7

HY FHEA,

T e BB MR

OFEEDARNEPE~OEE 1T AEFERRED10% 2B RN b D& LET,
@7 7 > FOMEY Ay, Mg PEREID10% % EIRE LET,

ik H H

F1ERE (8 A31H)

sy B G #

JFATE LT, Sl EiTVEE A,

& @M = f

TIAT VA e NR—=V AR AL+ T)L « B'—

FAERRRERIC IV T, AFAREZRE AT R YIM OFERBE L b L ITFRN L TR Y £,




AB FCP I -EF—4H—V A HL - R—+THVF UV5R S1z7—X (BBEAYIHL)

[ABXREAREPELFAE VESET 7 N (BB~ VR L) PEELTNS TAB FCP I -E—4—
oAV Ib R—= T3V F 7FR S1vz=zT7—X (BBE~vyPRL)] IZ. TAB FCP I -%E—
B e f N R—FT7HVF | D=2 T IV FAD1I DI TA S1zT7T—RAOMETDOL =T 7T A
"C\‘j“o

PIFIZTAB FCP I -F—4/—Y AU H b R— 7% U F| BEOAFAREREROFEH TH 52018
£ 8 H3 HRADHMEEEAMBEEN L, ZESLETHAT IA T A « N=U 2 Z A AR U

RLIEHOTT,
MBERICE TS REURIE) (2o T, B H ) Sl il L T 0 £,

20184F 8 H31 H
(GIHEAHAR - 20174E9 H 1 H~20184£8 A31H)

(1) HfExetlEs (20184 8 H 31 HHIME)

MORTGAGE
INCOME
PORTFOLIO
(USD)
‘e
PG A MRES: — Rl $2, 005, 658, 818
TE I TEA 51, 089, 446
RULBL Y A8 L ORIHLE 7,007, 322
REZERITRE X O v — 7 —TH 4 3, 655, 975
7 7 ¥ REEZRTEHEIARL 4 47,902, 980
S AR TR FE B AN 2% 1, 547, 547
AT FEIO/HLAT L I T A -0-
PG AT MRS FE AN AR UL 4 2,632, 684
ATy TRFEB Gl 1,771,971
AT TR D ARYFIE 347, 018
&SRR E BRI AR -0-
SR RESRI AR DA 42 —0-
2,121, 613, 761
A
REZHHITB LT o — I —~D RS 23,912, 813
2Ty FEEIO/IZ LI T A 5,552,918
PG A MREA I ARTL S 86, 789, 435
S AR TR FEB RN 1R 1,559, 114
KA iR b 5, 454, 389
7 7 v NIk EERLA 2,177,162
ATy TAREBFHmER 1,017,508
AT IR DARIFE 784, 449
&Rl SRR E BRI -0-
KIpFrEHNL - T A UBL -0-
HRALE 2 Ot ERS 1, 633, 560
128, 881, 348
i PERE $1,992, 732, 413




AB FCP I -EF—4—C A HL - R—+THUVF 95X S12z7—X (BBAYDHL)

(2) EFHEE (201749 H 1 H~20184:8 A31H)

BB
FILE
ATy TR
B4, e
ETRESRI AR, lAE

EH
PRI
PR AR
AT TR D E
A FE A TR
R 7 2
LR
REFA S
£EtE X OE LA T
EIE=
Eaolih

2R E T2 1 AER e
=g
BEM () %

EH (B %
BEAMRES. EMABETH, AU v 7 SRlehIR,
F7varkBLoval
TR

REBFE ) BOEE)
BB AT A5
K St/ E S|
S B TR T A
AT 7
ITA T v a v
18 F2AE

7 7 v FRERRG|
(8

MORTGAGE
INCOME
PORTFOLIO
(Usp)

$87, 030, 565
3,857,043
707

707

90, 887, 608

8,929, 351
385, 815
3,467,127
473, 190
40, 901
457, 045
176, 355
289, 501
180, 044
9,152

39, 877

14, 448, 358
(7,096)

14, 441, 262
76, 446, 346

(12, 077, 520)
707

(24, 421, 282)
74, 578
(156, 567)
1,436,919
,O,

41, 302, 474

1,337,928, 945
(44, 661, 461)

658, 162, 455
707

$1,992, 732, 413




AB FCP I -EF—5—Y - AVAL R —bT4UF U5R S1227—X (BBAvILEL)
(3) BEWMME (20184F 8 A 31 HEIAE)

Rate Date Principal Value Net Assets
(000) (USD) %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
COLLATERALIZED MORTGAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Bellemeade Re Ltd.
Series 2015-1A, Class M2(a) ...................... 6.36% 7/25/25 USD 607 $ 611,980 0.0%
Series 2017-1, Class M1(a) . 3.76%  10/25/27 10.489 10,524,463 0.5
Series 2017-1, Class M2(a) . 541%  10/25/27 9,044 9,366,677 0.5
Series 2018-2A, Class Bl(a) . . 4.72% 8/25/28 3,180 3224855 02
Series 2018-2A, Class M1B(a) 3.42% 8/25/28 9,000 9,024,803 0.5
Series 2018-2A, Class M1C(a) . . 3.67% 8/25/28 10,360 10,427,070 0.5
Chase Mortgage Trust, Series 2016-2, Class M4(b) . 3.75% 12/25/45 935 879,989 0.0
Federal Home Loan Mortgage Corp. Structured
Agency Credit Risk Debt Notes
Series 2013-DN1, Class M2(a) 921% 7/25/23 8,925 10,711,848 0.5
Series 2013-DN2, Class M2(a) 6.31%  11/25/23 12,928 14,381,110 0.7
Series 2014-DN3, Class M3(a) . . 6.06% 8/25/24 3,649 4,000,393 02
Series 2014-DN4, Class M3(a) 6.61%  10/25/24 12472 13,870,177 0.7
Series 2014-HQ1, Class M3(a) 6.16% 8/25/24 11,635 12,796,296 0.6
Series 2014-HQ3, Class M3(a) . . 6.81%  10/25/24 10423 11,570,321 0.6
Series 2015-DN1, Class M3(a) 6.21% 1/25/25 14,894 16,022,624 08
Series 2015-DNA1, Class B(a) . . 1126%  10/25/27 7,301 9.828.464 05
Series 2015-DNAI, Class M3(z 5.36%  10/25/27 4859 5,431,799 03
Series 2015-DNA2, Class B(a) 9.61%  12/25/27 8,930 11,070,646 0.6
Series 2015-DNA2, Class M3(a). 596%  12/25/27 14,194 15,687,302 0.8
Series 2015-DNA3, Class B(a) 11.41% 4/25/28 5018 6,637,766 03
Series 2015-DNA3, Class M3(z 6.76% 4/25/28 14,500 17,286,289 09
Series 2015-HQ1, Class B(a) . 12.81% 3/25/25 4,604 6,341,222 0.3
Series 2015-HQ1, Class M3(a) 5.86% 3/25/25 11,308 12,096.238 0.6
Series 2015-HQ2, Class B(a) . . . 10.01% 5/25/25 2,930 3,584,741 02
Series 2015-HQAI, Class B(a) . .................... 10.86% 3/25/28 3484 4,323,998 02
Series 2015-HQAT, Class M3(a) 6.76% 3/25/28 3,550 4094016 02
Series 2015-HQA2, Class B(a) . . 12.56% 5/25/28 3614 4.900.,692 02
Series 2015-HQAZ2, Class M3(a) 6.86% 5/25/28 5,000 5861270 03
Series 2016-DNAI, Class B(a) . .................... 12.06% 7125128 1,938 2,547,713 0.1
Series 2016-DNA1, Class M3(a). 7.61% 7/25/28 11,245 13,667,040 0.7
Series 2016-DNA2, Class B(a) . .................... 12.56%  10/25/28 5818 7.802.948 04
Series 2016-DNA2, Class M3(a). ................... 6.71%  10/25/28 17,750 20,503,936 10
Series 2016-DNA3, Class B(a) 1331%  12/25/28 499 693,618 0.0
Series 2016-DNA3, Class M3(a). 7.06%  12/25/28 1075 1,261,617 0.1
Series 2016-DNA4, Class B(a) . . 10.66% 3/25/29 999 1.205.025 0.1
Series 2016-HQA1, Class B(a) 14.81% 9/25/28 2,498 3,601,692 02
Series 2016-HQAI, Class M3(z 8.41% 9/25/28 2,758 3,396,743 0.2
Series 2016-HQA2, Class B(a) 13.56%  11/25/28 500 675807 0.0
Series 2016-HQA2, Class M3(a). 721%  11/25/28 4424 5265.111 03
Series 2016-HQA3, Class B(a) . . . . 11.06% 3/25/29 1498 1,799.921 0.1
Series 2017-DNAT, Class Bl(a) .................... 7.01% 7125129 11,750 13,560,347 0.7
Series 2017-DNA2,Class Bl(a) .................... 721% 10125129 9,948 11,588,825 0.6
Series 2017-DNA3, Class B1(a) . . . 6.51% 3/25/30 10,270 11,491,031 0.6
Series 2017-DNA3, Class M2(a). .. ................. 4.56% 3/25/30 3,800 3,960,207 02
Series 2017-HQAI, Class M2(a). ... ................ 5.61% 8/25/29 12,100 13,316,031 0.7
Series 2017-HQA3, Class M2(a). . 441% 4/25/30 8,586 8,858,474 04
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2013-CO1, Class M2(a). .. ........ooovnnnnn 731%  10/25/23 12,285 14,135,334 0.7
Series 2014-CO1, Class M2(a). . 6.46% 1/25/24 12,515 14,247,306 0.7
Series 2014-C02, Class IM2(a). . 4.66% 5/25/24 5,000 5322.793 03
Series 2014-C02, Class 2M2(a) 4.66% 5/25/24 7.460 7.880,377 04
Series 2014-C03, Class 1M2(a) 5.06% 7125124 8,699 9,310,154 0.5
Series 2014-C03, Class 2M2(a) 4.96% 7125124 6,705 7,153 816 04
Series 2014-C04, Class IM2(a). . 696%  11/25/24 12,786 14,640,083 0.7
Series 2014-C04, Class 2M2(a) 706%  11/25/24 16,671 18,853,174 09
Series 2015-C01, Class 1M2(a) 6.36% 2/25/25 21,656 23,895,746 12
Series 2015-CO1, Class 2M2(a) 6.61% 2/25/25 5365 5815331 03
Series 2015-C02, Class IM2(a). . 6.06% 5/25/25 22,059 24243550 12
Series 2015-C02, Class 2M2(a) 6.06% 5/25/25 8,181 8,818,094 04
Series 2015-C03, Class 1M2(a) 7.06% 7125125 12,347 14,046,378 0.7
Series 2015-C03, Class 2M2(a). . 7.06% 7125125 21976 24497735 12
Series 2015-C04, Class 1M2(a) 7.76% 4/25/28 24392 28,397.371 14
Series 2015-C04, Class 2M2(a) 7.61% 4/25/28 20,960 23,852,541 12
Series 2016-CO1, Class 1B(a) . 13.81% 8/25/28 2,169 3,123,801 0.2
Series 2016-CO1, Class 1M2(a) 8.81% 8/25/28 20,620 24.891,678 12
Series 2016-CO1, Class 2M2(a) 9.01% 8/25/28 25,300 29,902,027 1.5
Series 2016-C02, Class 1B(a) . 14.31% 9/25/28 2,575 3,798.910 02
Series 2016-C02, Class 1M2(a) 8.06% 9/25/28 21,113 24.867,774 12
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Series 2016-C03,Class 1B(a) ........ooovviniiianann.n, 13.81%  10/25/28 USD 3498 $ 4,995,228 0.3%
Series 2016-C03, Class 2B(a) . . 1481%  10/25/28 2234 3,222,780 02
Series 2016-C03, Class 2M2(a) 796%  10/25/28 14.890 17.276.,659 09
Series 2016-C04, Class 1B(a) . 12.31% /2529 1,499 1,989,489 0.1
Series 2016-C04, Class 1M2(a) 6.31% 1/2529 20,738 23,485,115 12
Series 2016-C05, Class 2B(a) . 12.81% 1/25/29 4,930 6.,533.444 03
Series 2016-C05, Class 2M2(a) . . . 651% 1/25/29 23,122 25922.171 1.3
Series 2016-C06, Class 1B(a) ..., 11.31% 4/25129 969 1,214,680 0.1
Series 2016-C06, Class 1M2(a) 6.31% 4/25/29 4,000 4,565,889 02
Series 2016-C07, Class 2M2(a). . 6.41% 5/25/29 21,832 24477563 12
Series 2017-CO1, Class 1B1(a) 781% 7125129 8,550 10,340,933 0.5
Series 2017-C02, Class 2M2(a) 5.71% 9/25129 7,567 8,308,280 04
Series 2017-C03, Class 1B1(a) 691%  10/25/29 8,000 9,206,257 0.5
Series 2017-C05, Class 1B1(a) 5.66% 1/25/30 4,000 4.244.696 02
Series 2017-C06, Class IM2(@). . ...................o.... 4.71% 2/25/30 2,250 2,337,638 0.1
Series 2017-C06, Class 2M2(a) 4.86% 2/25/30 8,347 8,727,180 04
Series 2017-C07, Class 1M2(a) 4.46% 5/25/30 3,370 3,487,304 02
Series 2018-CO1, Class 1B1(a) . 5.61% 7125130 5,900 6,005,167 0.3
Series 2018-CO1, Class IM2(a). . 431% 7/25/30 3,900 3.980.712 02
Series 2018-C05, Class 1B1(a) . . 6.31% 1/25/31 9,000 9,127,691 0.5
JP Morgan Madison Avenue Securities Trust
Series 2014-CHI, Class M2(a) .. .........coooiiiani 6.31%  11/25/24 1997 2,173,610 0.1
Series 2015-CHI, Class M2(a) .. ........................ 7.56%  10/25/25 4486 4,980,932 03
Oaktown Re II Ltd.
Series 2018-1A, Class M1(a) ..................oovoo... 3.61% 7/25/28 6,750 6,758,739 03
Series 2018-1A, Class M2(a) . .. 491% 7/25/28 5,000 5,017,086 0.3

Wells Fargo Credit Risk Transfer Securities Trust,
Series 2015-WF1,Class IM2(a) . ...............cooouo... 731%  11/25/25 2,354 2,648.827 0.1

892475178 448

AGENCY FLOATING RATE

Federal Home Loan Mortgage Corp. REMICs
Series 3928, Class SE(a) (c) .. 4.52% 9/15/41 8495 1,420,051 0.1
Series 4121, Class DS(a) (c) . . 4.14%  10/15/42 12,139 1,872,765 0.1
Series 4416, Class BS(a) (c) 4.04%  12/15/44 4299 658,635 0.0
Series 4656, Class SK(a) (¢) 3.99% 2/15/47 4,137 631,017 0.0
Series 4719, Class JS(a) (c). 4.09% 9/15/47 9.809 1,525,567 0.1
Series 4727, Class SA(a) (¢) . 414%  11/15/47 8,528 1,404,350 0.1
Series 4754, Class QS(a) (C) ... ..vviiiiii i 4.09% 2/15/48 10,444 1,781,144 0.1
Series 4767, Class SB(a) (c) 4.14% 3/15/48 10,898 1,712,543 0.1
Series 4774, Class BS(a) (c) . . 4.14% 2/15/48 11,085 1,725,652 0.1
Series 4774, Class SL(a) (¢) . . 4.14% 4/15/48 10,956 1,765285 0.1

Federal National Mortgage Association REMICs
Series 2006-112, Class LF(a) 261%  11/25/36 2,045 2,066,306 0.1
Series 2009-105, Class FE(a) ................ooooii... 291%  12/25/39 3479 3,551,950 0.1
Series 2010-147, Class LS(a) (€). ... .ooovoinin et 439% 1/25/41 9515 1,575,751 0.1
Series 2010-26, Class F(a). . . . . 2.83%  11/25/36 9921 10,123,607 03
Series 2010-39, Class FT(a) . . 301%  10/25/35 4,407 4,515,643 0.1
Series 2011-131, Class ST(a) (¢). 448%  12/25/41 9.588 1,671,544 0.1
Series 2012-122, Class MS(a) (c) . 4.04%  11/25/42 3,785 587,336 0.0
Series 2012-132, Class HS(a) (¢) . 4.09%  12/25/42 8,265 1,323,394 0.1
Series 2013-15, Class SA(a) (c) . 4.09% 3/25/43 9,118 1,470,280 0.1
Series 2014-40, Class HS(a) (c) . 4.64% 7/25/44 5480 996,422 0.1
Series 2014-92, Class SX(a) (c) . . . . 404% 1/25/45 5298 827,163 0.0
Series 2015-90, Class SL(a) (C). . ..o ovviiiiiieinann. 4.09%  12/25/45 10,477 1,578,071 0.1
Series 2016-106, Class ES(a) (¢) 3.94% 1/25/47 3,992 618,779 0.0
Series 2016-54, Class SD(a) (c) . 3.94% 8/25/46 9,123 1,491,148 0.1
Series 2016-69, Class DS(a) (¢) 4.04%  10/25/46 18,148 2378211 0.1
Series 2017-109, Class SJ(a) (¢) 4.14% 1/25/48 10,762 1,774,164 0.1
Series 2017-20, Class SJ(a) (c) . . . . 4.04% 4/25/47 11,064 1,717,666 0.1
Series 2017-62, Class AS(a) (€). ....ovvvviiiiiiiann. 4.09% 8/25/47 4,178 681,972 0.0
Series 2017-73, Class SA(@) (C) ......ooviiiiiiiinn.. 4.09% 9/25/47 7.649 1,378,844 0.1
Series 2017-97, Class LS(a) (c). . 4.14%  12/25/47 10,300 1,858,275 0.1
Series 2017-97, Class SW(a) (¢ 4.14%  12/25/47 10,476 1,865,715 0.1
Series 2018-28, Class PS(a) (c). . 4.14% 5/25/48 10,335 1,672,242 0.1
Series 2018-28, Class SB(a) (c). . 4.14% 5/25/48 10,783 1,810,505 0.1
Series 2018-30, Class SA(a) (c) . 4.14% 5/25/48 10,656 1,773 499 0.1
Series 2018-45, Class SM(a) (c) . 4.14% 6/25/48 12,480 2,207,148 0.1
Series 2018-57, Class SL(a) (c). . 4.14% 8/25/48 13912 2413513 0.1
Series 2018-58, Class SA(a) (¢) . 4.14% 8/25/48 5986 1,041,072 0.1
Series 2018-59, Class HS(a) (c) . 4.14% 8/25/48 13.806 2332412 0.1

Government National Mortgage Association
Series 2015-3,Class DS(a) (€) . ....ovvviiiiiiiiii. 3.52%  11/20/41 13421 1,272,686 0.1
Series 2017-115, Class SA(a) (€) ........cooviiiiinn... 4.12% 7/20/47 8,669 1,399,631 0.1
Series 2017-134, Class MS(a) (€) ... ..o oooeieiiieinin . 4.12% 9/20/47 7,542 1,340 459 0.1
Series 2017-134, Class SE(a) (€). ... .ovviiiiiinnn 4.12% 9/20/47 9,245 1,451,286 0.1
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Series 2017-139, Class SA(2) (€) «....vvvveviiiiiann.n 4.12% 8/20/47 USD 7673 $ 1,278 419 0.1%
Series 2017-52, Class SN(a) (c) 4.07% 4/20/47 9.573 1.336.509 0.1

79.878.631 40

NON-AGENCY FIXED RATE
Alternative Loan Trust

Series 2005-20CB, Class 1A3........................... 5.50% 7/25/35 194 184,089 0.0
Series 2005-20CB, Class 2A7 .. ...t 5.50% 7125/35 178 157,351 0.0
Series 2005-28CB, Class 1A7 . . 550% 8/25/35 193 186,025 0.0
Series 2005-50CB, Class 1Al........................... 5.50%  11/25/35 2,291 2,152,645 0.1
Series 2005-57CB, Class 4A3. . ......................... 550%  12/25/35 1242 1,075.908 0.1
Series 2005-57CB, Class 4A5 . . 550%  12/25/35 747 646,628 0.0
Series 2005-65CB, Class 1A13.......................... 6.00% 1/25/36 1401 1,335,676 0.1
Series 2005-65CB, Class 1A4........................... 5.50% 1/25/36 1,802 1,671,379 0.1
Series 2005-70CB, Class A4 . . 550%  12/25/35 1715 1576338 0.1
Series 2005-86CB, Class A11 . 5.50% 2/25/36 357 313,351 0.0
Series 2005-86CB, Class A8 . . 5.50% 2/25/36 255 228,656 0.0
Series 2006-11CB, Class 1A2 . 6.00% 5/25/36 1,398 1,178 468 0.1
Series 2006-28CB, Class A14 . 6.25%  10/25/36 616 507,937 0.0
Series 2006-28CB, Class A18 . 6.00%  10/25/36 1,042 842,159 0.0
Series 2006-32CB, Class A10 . 6.00%  11/25/36 785 681,127 0.0
Series 2006-32CB, Class A21 . . . . 550%  11/25/36 248 206,711 0.0
Series 2006-32CB, Class A9 . ........... ... 6.00%  11/25/36 754 654 447 0.0
Series 2006-7CB, Class 1A3............ ... ... 6.25% 5/25/36 1,719 1,406,694 0.1
Series 2006-J4, Class 2A1 . . . 6.00% 7/25/36 1,065 904,145 0.0
Series 2006-J4,Class 2A2. .. ......... ... o il 6.00% 7/25/36 2,141 1,817,727 0.1
Series 2006-J4, Class 2A9. .. ......... ... ... .o . 6.00% 7/25/36 1,759 1493333 0.1
Chase Mortgage Finance Trust
Series 2006-S3,Class 1A2 ... 6.00%  11/25/36 2076 1,562,778
Series 2007-S5, Class 1A17 .......... ... . ... 6.00% 7125/37 2,584 2,187.202
CitiMortgage Alternative Loan Trust,
Series 2007-A6, Class TA1L ............... ..., 6.00% 6/25/37 219 213,157 0.0
Countrywide Home Loan Mortgage Pass-Through Trust
Series 2005-24, Class Al............. .. ... ..o . 5.50%  11/25/35 1,099 981,076 0.0
Series 2006-10, Class 1A8 . 6.00% 5/25/36 2,208 1,831,307 0.1
Series 2006-21, Class Al1. . 5.75% 2/25/37 944 806,701 0.0
Series 2006-21, Class A13 6.00% 2/25/37 3071 2,675.008 0.1
Series 2006-9, Class A11. . . . 6.00% 5/25/36 1,886 1,573,193 0.1
Series 2006-9, Class A2. .. ... 6.00% 5/25/36 222 184,906 0.0
Series 2007-11,Class A12. ... 6.00% 8/25/37 1,524 1,246,078 0.1
Series 2007-13, Class Al. 6.00% 8/25/37 226 195,684 0.0
Series 2007-5, Class A2. . . . 5.75% 5/25/37 1,221 1,047 476 0.1
Credit Suisse Mortgage Trust, Series 2010-6R, Class 3A2.. ... .. 5.88% 1/26/38 4,556 3,680,029 0.2
First Horizon Alternative Mortgage Securities Trust
Series 2005-FA8, Class TAI2 ........... ... ... 5.50%  11/25/35 183 153,375 0.0
Series 2006-FA2, Class IA3 ............................ 6.00% 5/25/36 307 237,669 0.0
GSR Mortgage Loan Trust, Series 2006-9F, Class 4A1 L. . 6.50% 10/25/36 221 184,933 0.0
JP Morgan Alternative Loan Trust, Series 2006-S1, Class 1A7 ...  5.75% 3/25/36 1970 1,714,998 0.1
JP Morgan Mortgage Trust
Series 2006-S4, Class A3 ... ... ... ... . ool 6.00% 1/25/37 1477 1,154,397 0.1
Series 2006-S4, Class A5 .. 6.00% 1/25/37 785 626,375 0.0
Series 2007-S3, Class 1A64 . . 7.50% 8/25/37 1,820 1,215910 0.1
Series 2007-S3, Class 1A74 6.00% 8/25/37 720 615,222 0.0
Series 2007-S3, Class 1A8 . 6.00% 8/25/37 941 803,719 0.0
Series 2007-S3, Class 1A97 .. 6.00% 8/25/37 4,192 3,580,745 02
Morgan Stanley Mortgage Loan Trust
Series 2005-7, Class 3A1 5.10%  11/25/35 1,662 1445982 0.1
Series 2006-2, Class SA1 5.50% 2/25/36 2,096 1,848,342 0.1
Series 2006-7, Class 4A4 6.00% 6/25/36 723 624,541 0.0
Series 2007-13, Class 6A1 6.00%  10/25/37 4517 3,938,269 0.2
New Century Alternative Mortgage Loan Trust,
Series 2006-ALT1, Class AFS .. ......... ... ... ........ 6.31% 7/25/36 2,947 1,582,071 0.1
TBW Mortgage-Backed Trust
Series 2007-1,Class AS. . ... 5.95% 3/25/37 7,612 3,760,300 0.2
Series 2007-2, Class A1A .. 5.96% 7125/37 2202 1,271,534 0.1
‘Washington Mutual Mortgage Pass-Through Certificates Trust
Series 2005-9, Class SA1 .. 550%  11/25/35 2,193 1926529 0.1
Series 2005-9, Class SAS 5.50%  11/25/35 222 195326 0.0

64,285,626 32

NON-AGENCY FLOATING RATE
Alternative Loan Trust

Series 2005-19CB, Class A2(a) (d) .. ..................... 12.40% 6/25/35 136 150,943 0.0
Series 2007-17CB, Class 1A6(a). ........................ 2.56% 8/25/37 4,139 3,149 052 02
Series 2007-23CB, Class A3(a). . .......oooviinn... 2.56% 9/25/37 10,470 7,073,102 04
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Bear Stearns Asset Backed Securities I Trust

Series 2005-AC7, Class A2(a) (d). 14.00%  10/25/35 USD 476 $ 512,509 0.0%

Series 2005-AC9, Class A4(a) (d). . . 13.89%  12/25/35 502 485,673 0.0
CSFB Mortgage-Backed Pass-Through Certificates,

Series 2005-9, Class 4A1(a) (d) . 13.85%  10/25/35 148 178.961 0.0
JP Morgan Resecuritization Trust, Sene% 2010-1, Class 2A11(a). . 7.32% 1/26/37 2,163 1,445,007 0.1
Lehman Mortgage Trust, Series 2007-1, Class 3A2(a) [ 5.19% 2/25/37 890 212,663 0.0
Structured Adjustable Rate Mortgage Loan Trust,

Series 2007-4, Class 1A1(a) ... 2.30% 5/25/37 3,938 4,024,944 0.2

— 1222008
1053872289 529

COMMERCIAL MORTGAGE-BACKED SECURITIES

NON-AGENCY FIXED RATE CMBS

CFCRE Commercial Mortgage Trust, Series 2011-C1, Class E . . . 6.27% 4/15/44 208 229,262 0.0
CGBAM Commercial Mortgage Trust,
Series 2015-SMRT, Class F. . ........................... 3.91% 4/10/28 2,191 2,171.457 0.1
Citigroup Commercial Mortgage Trust
Series 2012-GC8, Class XA(€) .. .....ooviiiiriiinan.. 1.97% 9/10/45 20,541 1,130,803 0.1
Series 2013-GC11,Class D. . . . 4.57% 4/10/46 1,056 1,033,338 0.1
Series 2013-GC15, Class XA(e) . 121% 9/10/46 39,894 1,372,122 0.1
Series 2013-GC17,Class D. . . 526%  11/10/46 2430 2,296,738 0.1
Series 2014-GC19,Class D. . . 5.17% 3/10/47 2.800 2,835,884 0.1
Series 2015-GC27, Class XA(e) . 1.54% 2/10/48 68,502 4,656,642 02
Series 2016-C3, Class XA(e) ... 1.33%  11/15/49 73831 4915,193 02
Series 2016-P3, Class XA(e) 1.87% 4/15/49 49,624 4,625,600 02
Citigroup/Deutsche Bank Mortgage Trust,
Series 2017-CD3, Class XA(e) .. ....ovvueenniinanann.n. 1.19% 2/10/50 42,540 2,884,155 0.1
Commercial Mortgage Trust
Series 2010-C1,Class D ... i 6.29% 7/10/46 2,500 2,556,021 0.1
Series 2010-C1,Class F ........... ... ... ... ... 4.00% 7/10/46 3,780 3472354 02
Series 2012-CR1, Class XA(e) 2.05% 5/15/45 16,101 911,744 0.0
Series 2012-CR3,Class E . . . . 491%  10/15/45 2,173 1,858,602 0.1
Series 2012-CR3, Class XA(e) . . 204%  10/15/45 3242 202453 0.0
Series 2012-CRS5, Class XA(e) 1.69%  12/10/45 16,014 867,241 0.0
Series 2013-CR12, Class A4 . . 4.05%  10/10/46 2,000 2,064,908 0.1
Series 2013-LC6, Class D . . 441% 1/10/46 640 613,946 0.0
Series 2013-LC6, Class XA(e) 1.51% 1/10/46 19.884 957,386 0.0
Series 2014-CR15, Class XA(e) . 1.29% 2/10/47 123,470 3993303 02
Series 2014-CR16, Class D 5.06% 4/10/47 1.841 1,702,326 0.1
Series 2014-CR16, Class XA(e) . . 1.31% 4/10/47 66,732 2,559,785 0.1
Series 2014-CR20, Class XA(e) . . 129%  11/10/47 9.739 464,698 0.0
Series 2014-LC15,Class A4 . ......... ... .. ... ... 401% 4/10/47 5,000 5,152,742 03
Series 2014-UBS2,ClassD............................. 5.18% 3/10/47 1,250 1,084,538 0.1
Series 2014-UBS3, Class A4. . 3.82% 6/10/47 1,671 1,702,878 0.1
Series 2015-CR22, Class XA(€) . .....vviniiiiinn... 1.12% 3/10/48 19.850 819,965 0.0
Series 2015-LC19, Class XA(e) 1.33% 2/10/48 53953 3,171,630 02
Series 2015-LC21, Class XA(e) . 0.97% 7/10/48 66,280 2342972 0.1
Series 2016-DC2, Class XA(e) 1.20% 2/10/49 58,670 3410010 02
CSAIL Commercial Mortgage Trust
Series 2015-C3,Class D ............. ... ..o il 3.50% 8/15/48 1,557 1,258,219 0.1
Series 2016-C5, Class XA(e) . 1.19%  11/15/48 98,178 4.869,510 02
DBUBS Mortgage Trust, Series 2011-LC2A, Class D . . 572% 7/10/44 1,500 1,549,005 0.1
Grantor Trust WERBS, Series 2014-C23(f). . ................. 3.40%  10/15/57 217 5,702,245 03
GS Mortgage Securities Corp. II, Series 2013-GC10, Class XA(e) 1.69% 2/10/46 25,761 1421397 0.1
GS Mortgage Securities Trust
Series 2011-GC5,Class D. ... 5.56% 8/10/44 2416 2,375,112 0.1
Series 2013-GC13, Class D. 422% 7/10/46 2,190 2022610 0.1
Series 2014-GC18, Class D 5.11% 1/10/47 2,100 1,892,905 0.1
Series 2014-GC20, Class XA(€) .. ...oovvvenniinenann 1.24% 4/10/47 54,624 2,269,360 0.1
Series 2014-GC22, Class D . 485% 6/10/47 2,069 1,823,869 0.1
Series 2014-GC22,Class XA(@) ... ooviiiinieiinn. 1.15% 6/10/47 8,091 328,344 0.0
Series 2016-GS3, Class XA(e) 1.39%  10/10/49 88,080 6,630,001 03
Series 2017-GS8, Class XA(e) . 1.13%  11/10/50 32946 2272225 0.1
JP Morgan Chase Commercial Morlgdge Secur
Series 2004-LN2, Class A1A 4.84% 7/15/41 7 7411 0.0
Series 2011-C5, Class D . 5.58% 8/15/46 1,056 1,052,348 0.1
Series 2012-C6, Class E . 531% 5/15/45 2,250 1,990,757 0.1
Series 2012-C8, Class E . 481%  10/15/45 1,645 1,556,139 0.1
Series 2013-C10, Class D . . 426%  12/15/47 1,550 1,462,832 0.1
Series 2014-C20, Class XA(e) 1.23% 7/15/47 20.834 666,657 0.0
Series 2016-JP2, Class XA(e) . 2.00% 8/15/49 44411 4,953,382 03
JPMBB Commercial Mortgage Securities Trust
Series 2013-C14,Class D . ... 472% 8/15/46 1,500 1,354,716 0.1
Series 2013-C17,Class D . ............ ... ..o .. 5.05% 1/15/47 2,535 2,403,097 0.1
Series 2014-C19,Class A4 ............................. 4.00% 4/15/47 6,760 6,957,199 04
Series 2014-C21,Class A5 ... 3.77% 8/15/47 3,000 3.055.929 02
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Series 2014-C22, Class XA(€) .. ..vvvvevniniinenann.n. 1.04% 9/15/47 USD 47552 $ 1,936,340 0.1%

Series 2014-C26, Class XA(e) . . 126% 1/15/48 54,086 2,265,543 0.1
Madison Avenue Trust, Series 2013~ 650M Class E............ 4.17% 10/12/32 2,000 1,977,748 0.1
Morgan Stanley Bank of America Merrill Lynch Trust

Series 2012-C5, Class XA(e) .. 1.63% 8/15/45 19,619 871,310 0.0

Series 2012-C6, ClassE .. ... 473%  11/15/45 425 412,369 0.0

Series 2012-C6, Class XA(e) . . . . 178%  11/15/45 4.830 257,658 0.0

Series 2013-C9,ClassD . ............ ... .. ... 4.26% 5/15/46 450 423,606 0.0

Series 2014-C16,Class AS ... 3.89% 6/15/47 3,000 3,069,002 02

Series 2014-C16, Class XA(e) . 130% 6/15/47 51.681 2,077,650 0.1

Series 2014-C19,Class D ............ ... ... .. ... .. ..., 325%  12/15/47 1225 1046714 0.1

Series 2014-C19, Class XA(e) 126%  12/15/47 43322 1,756 605 0.1

Series 2015-C22, Class XA(e) .. 1.26% 4/15/48 52,702 2,729,852 0.1

Series 2015-C25, Class XA(e) .. 128%  10/15/48 34078 1977373 0.1
Natixis Commercial Mortgage Securities Trust,

Series 2018-285M,Class D............................. 3.92%  11/15/32 1,509 1478601 0.1
UBS Commercial Mortgage Trust, Series 2012-C1,Class D ... .. 5.73% 5/10/45 2,576 2,539.485 0.1
UBS-Barclays Commercial Mortgage Trust

Series 2012-C4, Class XA(e) 179%  12/10/45 14,393 777.644 0.0

Series 2013-C5, Class XA(e) . . 1.11% 3/10/46 38,129 1336475 0.1

Series 2013-C6,Class D . . . 4.46% 4/10/46 1618 1,474,173 0.1

Series 2013-C6, Class XA(e) . .. 1.28% 4/10/46 3,545 150,612 0.0
Vantage Data Centers Issuer LLC,

Series 2018-1A, Class A2 ............ ... ... . 4.07% 2/16/43 2985 3,010,345 02
Wells Fargo Commercial Mortgage Trust

Series 2014-LC16,ClassD............. .. ... . 3.94% 8/15/50 2,800 2298911 0.1

Series 2014-LC16,Class XA(e) .............ooooiiii .. 1.50% 8/15/50 94,744 4267967 02

Series 2016-C33, Class XA(e) 1.95% 3/15/59 48,607 4,489,035 02

Series 2016-C35, Class XA(e) .. 2.14% 7/15/48 38,125 4,360,923 02

Series 2016-C36, Class XA(e) 149%  11/15/59 55,060 4,334 383 02

Series 2016-LC25, Class XA(e) . .........ooooiioii . 122%  12/15/59 83,658 4,809,903 02
WEF-RBS Commercial Mortgage Trust

Series 2011-C5, Class E 5.86%  11/15/44 2,300 2,302,331 0.1

Series 2012-C10, Class XA(e) 172%  12/15/45 21,860 1,180.812 0.1

Series 2012-C7, Class XA(e) . 1.57% 6/15/45 53,691 2,159,096 0.1

Series 2012-C8,ClassE .. ... 5.06% 8/15/45 2,110 2,030,630 0.1

Series 2012-C8, Class XA(e) . 2.00% 8/15/45 24,552 1419355 0.1

Series 2012-C9,ClassD ... .. 494%  11/15/45 615 598.655 0.0

Series 2012-C9, Class XA(e) . 205%  11/15/45 16,997 1.078.498 0.1

Series 2013-C11, Class XA(e) 1.36% 3/15/45 21819 926351 0.0

Series 2013-C18, Class D 481%  12/15/46 1,650 1,526,004 0.1

Series 2014-C19, Class AS . . 410% 3/15/47 5,500 5,691,690 03

Series 2014-C19,Class AS ......... ... ... ... ... ... .. 427% 3/15/47 5,000 5,138,040 03

Series 2014-C20, Class D 3.99% 5/15/47 745 599.530 0.0

Series 2014-C21, Class AS . 3.68% 8/15/47 3,000 3,038,112 02

Series 2014-C22, Class XA(€) .. ...oovvviiniiiaani 1.00% 9/15/57 42,370 1617476 0.1

Series 2014-C25,Class D ............ ... .. .. .. ... 3.80%  11/15/47 1290 1,107,797 0.1

Series 2014-LC14,ClassAS . ............ .. .. ... 4.35% 3/15/47 4266 4.396.671 02

218.877.240 _11.0

NON-AGENCY FLOATING RATE CMBS
Ashford Hospitality Trust

Series 2018-ASHF, Class A(a) 2.96% 4/15/35 2,791 2,787.576 0.1

Series 2018-KEYS, Class A(a) . . 3.06% 5/15/35 3,000 2,999.994 0.1
Atrium Hotel Portfolio Trust, Sene% 2018-ATRM, Class A(a) .. 3.01% 6/15/35 3,000 3,002,760 0.1
BBCMS Mortgage Trust, Series 2017-GLKS, Class F(a)........ 5.76%  11/15/34 2,500 2,535,361 0.1
BHMS, Series 2018-ATLS, Class A(a) .. 331% 7/15/35 3,000 3.003.047 0.1
Braemar Hotels & Resorts Trust, Series 2018-PRME, Class A(a) . 2.88% 6/15/35 5,000 4,998,997 03
BX Trust, Series 2017-IMC, Class A(a) .. 311%  10/15/32 3,650 3,654,581 02
CLNS Trust, Series 2017-IKPR, Class F(a). . 6.57% 6/11/32 1,500 1,513,140 0.1
CSMC Mortgage-Backed Trust, Series 2016- MFF Class D(a) 6.66% 11/15/33 3,765 3,800,951 0.2
Morgan Stanley Bank of America Merrill Lynch Trust,

Series 2014-C18,Class C(b) . ........................... 449%  10/15/47 1333 1324362 0.1
RETL, Series 2018-RVP, Class A(a) . .. 3.16% 3/15/33 7,039 7063321 04
Starwood Retail Property Trust, Series 2014-STAR, Class A(d) .. 3.28% 11/15/27 1,023 1,023,542 0.1
Wells Fargo Commercial Mortgage Trust,

Series 2012-LC5,Class D(b). . .......................... 492%  10/15/45 380 378.001 0.0
‘WE-RBS Commercial Mortgage Trust,

Series 2011-C4,Class E(b) .. ................ooooiio. 5.40% 6/15/44 713 682,912 0.0

38,768,545 19
257645785 129
ASSET-BACKED SECURITIES

AUTOS - FIXED RATE
Avis Budget Rental Car Funding AESOP LLC
Series 2015-1A, Class A ............. ... . il 2.50% 7/20/21 5,000 4,938,168 02
Series 2018-1A, Class C 4.73% 9/20/24 2,500 2,505,644 0.1
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Chrysler Capital Auto Receivables Trust
Series 2014-BA, Class D. . 344% 8/16/21 USD 2,500 $ 2,504,330 0.1%
Series 2015-AA, Class D...................o . 3.15% 1/18/22 2430 2435837 0.1
CPS Auto Receivables Trust
Series 2015-A, Class D 5.60% 2/16/21 5,510 5,654,130 03
Series 2016-B, Class E . 8.14% 5/15/23 1410 1,501,751 0.1
Series 2016-C, Class E . . 8.39% 9/15/23 2,000 2,151,100 0.1
Series 2017-C, Class D 3.79% 6/15/23 2,000 1,996,627 0.1
Series 2017-C, Class E 5.72% 9/16/24 3,500 3,542,732 0.2
Series 2017-D, Class D . 3.73% 9/15/23 3,000 2,983,060 0.1
Series 2017-D, Class E 5.30% 6/17/24 1,700 1,699,959 0.1
Series 2018-A, Class D 3.66%  12/15/23 1,400 1,394,395 0.1
Series 2018-A, Cl. . 5.17% 3/17/25 1,750 1,732,930 0.1
Series 2018-B, Class E 561%  12/16/24 3,500 3465893 02
CPS Auto Trust
Series 2016-D, Class E 6.86% 4/15/24 2825 2,927,989 0.1
Series 2017-A, Cl. .. 4.61%  12/15/22 2,000 2,028,756 0.1
Series 2017-A, Class E . . 7.07% 4/15/24 1,000 1,045,035 0.1
Series 2018-C, Class D . . .. 4.40% 6/17/24 3,500 3,519.255 02
Exeter Automobile Receivables Trust
Series 2016-1A, Class D . . . 8.20% 2/15/23 500 528,170 0.0
Series 2016-2A, Class D . 8.25% 4/17/23 2,500 2677252 0.1
Series 2016-3A, Class D . . . . 640% 7/17/23 1,000 1,031,709 0.1
Series 2017-1A,Class D .. ........... ... oo 620%  11/15/23 2,000 2,047 440 0.1
Series 2017-3A,Class C ..., 3.68% 7/17/23 2015 2015339 0.1
Series 2017-3A, Class D . . . 528%  10/15/24 5500 5,537,840 03
Series 2018-1A, Class E 4.64%  10/15/24 3,000 2,979,289 0.1
Series 2018-3A, Class D 435% 6/17/24 5,000 5,034,865 03
First Investors Auto Owner Trust, Series 2015-2A, Cl. 559%  11/15/22 2,000 2,032,224 0.1
Flagship Credit Auto Trust
Series 2015-2,Class D . ... 5.98% 8/15/22 2,140 2,195,003 0.1
Series 2015-3,Class D .. 7.12%  11/15/22 2,500 2,584,589 0.1
Series 2016-2, Class D .. 8.56%  11/15/23 2,000 2,130,611 0.1
Series 2016-3,Class E. . . 6.25%  10/15/23 2,000 2054458 0.1
Series 2016-4, Class D .. 3.89%  11/15/22 1,000 1,000,946 0.1
Series 2016-4, Class E. . . 6.44% 1/16/24 1,000 1,038,510 0.1
Series 2017-1,Class D .. 4.23% 5/15/23 2,250 2,272,154 0.1
Series 2017-1,Class E. . . 646%  12/15/23 2,500 2,569,370 0.1
Series 2017-2, Class E. . . 5.55% 7/15/24 1,875 1,899,245 0.1
Series 2017-3, Class D 3.73% 9/15/23 3,000 2979.792 0.1
Series 2017-4, Class E 5.02% 2/17/25 1,250 1,255,147 0.1
Series 2018-1, Class E. . 5.10% 5/15/25 3,050 3,040,501 02
Series 2018-2, Class E 551%  11/17/25 2,750 2,759,732 0.1
Series 2018-3,Class D ........... ... ... . ool 4.15%  12/16/24 3,000 2,999,568 0.1
Series 2018-3,Class E............... ... ..o 528%  12/15/25 3,000 2,999,336 0.1
Hertz Vehicle Financing IT LP
Series 2018-1A, Class B . . . 3.60% 2/25/24 4,000 3,902,691 02
Series 2018-1A, Class C . . . 439% 2/25/24 2450 2410007 0.1
Hertz Vehicle Financing LLC, Series 2018-2A, Class A 3.65% 6/27/22 3,000 3,002,016 02
‘Westlake Automobile Receivables Trust, Series 2016-3A, Class E 5.69% 10/16/23 3,000 3,066,137 0.2

118,071,532 59

OTHER ABS - FIXED RATE
CLUB Credit Trust

Series 2017-P1, Class B 3.56% 9/15/23 3,000 2,987,701 02
Series 2017-P2, Class C 491% 1/15/24 3,500 3,484,083 0.2
Consumer Loan Underlying Bond Certificate Issuer Trust I,
Series 2018-7,Class PT.............. ... ... 8.57% 6/15/43 1815 1,816,293 0.1
Consumer Loan Underlying Bond Club Certificate Issuer Trust I
Series 2018-12, Class PT S .. 10.62% 6/15/43 2,876 2875155 0.1
Series 2018-4, Class PT. 8.39% 5/15/43 1,773 1,787,786 0.1
Consumer Loan Underlying Bond Credit Trust
Series 2018-3,Class PT.............. .. ... ... 8.43% 3/16/43 2,112 2,121,519 0.1
Series 2018-P1,Class C ............... ..o 521% 7115125 2,500 2,492,770 0.1
Marlette Funding Trust
Series 2016-1A, Class C 9.09% 1/17/23 1,107 1,149,899 0.1
Series 2017-1A, Class B . 4.11% 3/15/24 1,000 1,004,695 0.1
Series 2017-1A, Class C . 6.66% 3/1524 3.850 3,972,593 0.2
Series 2017-2A, Class B . 3.19% 711524 1,500 1,496,115 0.1
Series 2017-2A, Class C . 4.58% 7/15/24 7929 7,998,581 04
Series 2017-3A, Class C 401%  12/15/24 6,250 6,247,361 03
Series 2017-3A, Class D 503%  12/15/24 1,853 1,853,868 0.1
Series 2018-1A, Class C . 3.69% 3/15/28 2250 2235659 0.1
Series 2018-1A, Class D 4.85% 3/15/28 1,985 1,978,370 0.1
Series 2018-2A, Class C 437% 7/17/28 2,000 2,000,077 0.1
Series 2018-3A, Class C 4.63% 9/15/28 4,000 4,001,368 0.2
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Prosper Marketplace Issuance Trust, Series 2017-2A, Class B.. . . . 3.48% 9/15/23 USD 2,500 $ 2,495,731 0.1%
SoFi Consumer Loan Program LLC
Series 2016-1,Class R(f). .............. ... ... ... .. 0.00% 8/25/25 2,728 791,167 0.0
Series 2016-2, Class A. . 3.09%  10/27/25 485 484,382 0.0
Series 2016-2, Class B. . 477%  10/27/25 2,500 2,553,869 0.1
Series 2016-3, Class A. . . 3.05%  12/26/25 578 576307 0.0
Series 2016-5, Class B. . . 4.55% 9/25/28 2,400 2,447 800 0.1
Series 2017-1, Class A 3.28% 1/26/26 1,122 1,121,817 0.1
Series 2017-3, Class B 3.85% 5125126 1258 1257325 0.1
Series 2017-4, Class B. . . 3.59% 5/26/26 4.250 4,145220 02
Series 2017-5, Class B 3.69% 9/25/26 3,750 3,730,620 02
Series 2017-6,Class C............ooiiiiii 4.02%  11/25/26 2250 2,230,158 0.1
SoFi Consumer Loan Program Trust
Series 2018-1,Class B. . .......... .. .. ... ... ... 3.65% 2/25/27 5,000 4.956.679 03
Series 2018-1,Class C............ ... .. ... i 3.97% 2/25/27 2,500 2471579 0.1
Series 2018-2, Class C. . . 425% 4/26/27 2,500 2492619 0.1
Series 2018-3,Class C.............ooiii i 4.67% 8/25/27 2,500 2.506.883 0.1

85,766,649 43

HOME EQUITY LOANS - FIXED RATE
Citigroup Mortgage Loan Trust, Inc., Series 2005-WF1, Class A5 501% 11/25/34 3 3471 0.0

203.841,652 _10.2
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE 30-YEAR

Federal Home Loan Mortgage Corp. Gold, Series 2016......... 4.50% 2/01/46 8,294 8,701,778 04
Federal Home Loan Mortgage Corp. Gold, Series 2017 ......... 4.50% 6/01/47 11,810 12,353,709 0.6
Federal National Mortgage Association, Series 2000 7.50% 10/01/30 5 5946 0.0
Federal National Mortgage Association, Series 2001 . 7.50% 6/01/31 32 36,624 0.0
Federal National Mortgage Association, Series 2003 5.00%  11/01/33 337 359,156 0.0
Federal National Mortgage Association, Series 2004 8.00% 9/01/33 755 867,212 0.0
Federal National Mortgage Association, Series 2008 . . 5.00% 7/01/37 357 380,903 0.0
Federal National Mortgage Association, Series 2008 5.50% 5/01/38 417 455,064 0.0
Federal National Mortgage Association, Series 2009 5.00% 5/01/39 178 190,240 0.0
Federal National Mortgage Association, Series 2010 . . 5.00% 2/01/40 1,063 1,136,837 0.1
Federal National Mortgage Association, Series 2010 . . 5.00% 4/01/40 1,145 1,224 881 0.1
Federal National Mortgage Association, Series 2010 . . 5.00% 12/01/40 1,610 1,719,210 0.1
Federal National Mortgage Association, Series 2011 . . 5.00% 4/01/41 666 713,673 0.0
Federal National Mortgage Association, Series 2014 . . 5.00% 8/01/44 2,102 2,256,132 0.1
Federal National Mortgage Association, Series 2016 . . 4.50% 4/01/46 7,386 7,749 856 04
Federal National Mortgage Association, Series 2017 . . 3.50% 8/01/47 33813 3,794,422 0.2
Federal National Mortgage Association, Series 2017 . . 4.50%  10/01/47 12,430 12,977,645 0.7
Federal National Mortgage Association, Series 2018 4.00% 1/01/48 16816 17,163,935 0.8
Federal National Mortgage Association, Series 2018 ........... 4.00% 8/01/48 1,143 1,167,635 0.1
Federal National Mortgage Association, Series 2018, TBA 4.00% 9/01/48 8,304 8,965313 0.5
Federal National Mortgage Association, Series 2018, TBA 4.50% 9/01/48 10,000 10,385,156 0.5
Federal National Mortgage Association, Series 2018, TBA ... ... 5.00% 9/01/48 5,000 5,286,719 03
Federal National Mortgage Association, Series 2018, TBA . 5.00% 10/01/48 15,000 15,836,133 0.8
Government National Mortgage Association, Series 2009 .. ... .. 5.00%  10/15/39 345 372013 0.0
Government National Mortgage Association, Series 2012 ... .. .. 5.50% 6/15/38 113 122,774 0.0
Government National Mortgage Association, Series 2014 ... .. .. 5.00% 8/20/41 1,722 1,836,125 0.1

116.059.091 58
AGENCY FIXED RATE 15-YEAR

Federal Home Loan Mortgage Corp. Gold, Series 2011 . . . 5.00% 7/01/25 379 392,076 0.0
Federal Home Loan Mortgage Corp. Gold, Series 2011 . . . 6.50% 3/01/26 30 31,736 0.0
Federal Home Loan Mortgage Corp. Gold, Series 2012.. . . 5.00% 6/01/26 16 16,674 0.0
Federal Home Loan Mortgage Corp. Gold, Series 2014 . . . 3.50% 2/01/29 1,223 1,241,596 0.1
Federal National Mortgage Association, Series 2004 . . . .. 5.00% 4/01/19 4 4,032 0.0
Federal National Mortgage Association, Series 2005 ........... 5.50% 9/01/19 0* 109 0.0

1,686,223 0.1

117745314 59
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE

Carlyle US CLO Ltd., Series 2017-3A,Class D(a) . .. .......... 8.46% 7/20/29 1,500 1,510,986 0.1
Cbam Ltd., Series 2018-7A, Class BI(a). . ................... 3.95% 7/20/31 5,000 4,999,575 0.2
CIFC Funding Ltd., Series 2015-4A, Class A1A(a) 3.79%  10/20/27 2,500 2,500.480 0.1
CIFC Funding Ltd., Series 2016-1A, Class A(a). . . 3.83%  10/21/28 2,000 2,004,992 0.1
CIFC Funding Ltd., Series 2017-1A, Class A(a) . . . 3.71% 4/23/29 1,875 1,876,759 0.1
Dryden CLO Ltd., Series 2018-57A, Class E(a) . . ............. 751% 5/15/31 3,500 3,439,908 0.2
Goldentree Loan Opportunities Ltd.,

Series 2015-11A, Class AR2(a). .. .............ooooo... 3.40% 1/18/31 5,000 4,996,985 02
Halcyon Loan Advisors Funding Ltd.,

Series 2018-1A, Class A2(2) . .........ooiiiiiiini., 4.18% 7/21/31 5,000 4,999,320 03
Madison Park Funding Ltd., Series 2017-26A, Class AR(a) 3.53% 7/29/30 3,000 3.005457 0.1
MP CLO III Ltd., Series 2013-1A, Class AR(a) ............... 3.60%  10/20/30 5,000 5,002,705 03
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Neuberger Berman CLO Ltd., Series 2018-29A, Class Bl(a). . . . . 0.00%  10/19/31 USD 3,000 $ 3,000,000 0.1%
Neuberger Berman Loan Advisers CLO Ltd.,
Series 2017-24A,Class A(a) .. ... 3.57% 4/19/30 1,750 1752264 0.1
Neuberger Berman Loan Advisers CLO Ltd.,
Series 2018-29A, Class D(a) 0.00%  10/19/31 3,000 3,000,000 0.1
Northwoods Capital Ltd., Series 2 ass A(a) . 3.58% 11/15/30 11,988 12,009,291 0.6
Northwoods Capital XII-B Ltd., Series 2018 12BA, Class B(a). . . 4.19% 6/15/31 5,000 4,999 465 0.2
Octagon Investment Partners 30 Ltd.,
Series 2017-1A, Class Al(a) . ... 3.67% 3/17/30 2,000 2,008.626 0.1
Octagon Loan Funding Ltd., Series 2014-1A, Class AIR(a) . . 3.46% 11/18/26 2,000 2,000,024 0.1
OZLM Ltd., Series 2014-7RA, Class CR(a) .. ................ 5.34% 7117129 1,000 999971 0.1
OZLM Ltd., Series 2014-9A,Class D(a). .. .................. 7.50% 1/20/27 3,500 3,501,183 02
OZLM Ltd., Series 2018-18A, Class B(a). 3.88% 4/15/31 5,000 4,978,500 02
OZLM Ltd., Series 2018-22A, Class Al(a). . . 341% 1/17/31 9,000 9,001,053 05
Rockford Tower CLO Ltd., Series 2017-2A, Class D(a). . ....... 5.79% 10/15/29 2,000 2,009,768 0.1
Rockford Tower CLO Ltd., Series 2018-2A, Class B(a) 0.00%  10/20/31 7.000 7,000,000 04
Seneca Park CLO Ltd., Series 2014-1A, Class AR (a) .. 346% 717126 1,000 1,000,071 0.1
THL Credit Wind River CLO Ltd., Series 2014-2A, Class AR(a) . 3.48% 1/15/31 5,000 5,000,580 02
THL Credit Wind River CLO Ltd., Series 2014-3A, Class AR(a) . 345% 1/22/27 2,000 2,000,394 0.1
TIAA CLO I Ltd., Series 2016-1A, Class BIR(a). . .. 410% 7/20/31 5,000 4,999 855 02
TIAA CLO I Ltd., Series 2016-1A, Class DR(a). 5.85% 7/20/31 2,500 2499855 0.1
Venture CLO Ltd., Series 2017-27A, Class A(a). 3.65% 7/20/30 1,500 1,502,355 0.1
Venture CLO Ltd., Series 2017-27A, Class B(a). . . 4.00% 7/20/30 3,400 3401408 02
Venture CLO Ltd., Series 2017-27A, Class D(a). . ............. 6.35% 7/20/30 1,500 1,513,039 0.1
Voya CLO Ltd., Series 2016-4A, Class E2(a) . . ............... 9.00% 7/20/29 1,125 1,134,357 0.1
113,649.226 5.7
GOVERNMENTS - TREASURIES
UNITED STATES
U.S.Treasury Bonds .......... ... i, 8.13% 8/15/21 1,000 1,152813 0.1
U.S. Treasury Bonds ... 8.88% 2/15/19 20,000 20,578,124 1.0
U.S. Treasury Bonds(g) . ... 9.00%  11/15/18 10,000 10,131,250 0.5
31.862.187 1.6
CORPORATES - INVESTMENT GRADE
FINANCIAL INSTITUTIONS
REITS
American Homes 4 Rent LP .............................. 4.25% 2/15/28 5,000 4.839.595 03
EMERGING MARKETS - CORPORATE BONDS
INDUSTRIAL
CONSUMER NON-CYCLICAL
Virgolino de Oliveira Finance SA(h)........................ 10.88% 1/13/20 1,665 457875 0.0
1783913923 895
MONEY MARKET INSTRUMENTS
U.S. TREASURY BILLS
US. Treasury Bill ........... ... ... 0.00% 9/20/18 60,000 59.948.934 30
1.843.862.857  92.5
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
AMMC CLO Ltd., Series 2013-12A, Class AR(a) ............. 3.54%  11/10/30 4,250 4255924 02
Apidos CLO, Series 2017-26A,Class D(a) . ... ............... 8.43% 7/18/29 1,500 1,506,872 0.1
Ares XXXIR CLO Ltd., Series 2014-31RA, Class B(a) . ........ 391% 5/24/30 3,000 2,999.976 0.1
Bain Capital Credit CLO, Series 2017-1A, Class B(a) . . . . . 415% 7/20/30 5,000 5,010,005 03
Black Diamond CLO Ltd., Series 2016-1A, Class A2AR(a) . 4.08% 4/26/31 5,000 4,998,255 0.2
Black Diamond CLO Ltd., Series 2017-1A, Class A1 A(a) . 3.63% 4/2429 1,500 1,501,571 0.1
BlueMountain CLO Ltd., Series 2016-3A, Class D(a) .. . . . 6.16%  11/15/27 1,000 1,002,037 0.1
BlueMountain Fuji US CLO II Ltd., Series 2017-2A, Class D(a). . 8.51% 10/20/30 1,000 1,008,094 0.1
Bristol Park CLO Ltd., Series 2016-1A, Class D(a) ............ 6.44% 4/15129 5,500 5,551,524 03
Burnham Park CLO Ltd., Series 2016-1A, Class A(a) . . 378%  10/20/29 2,700 2,704.493 0.1
Carlyle US CLO Ltd., Series 2016-4A, Class D(a) . ............ 9.25%  10/20/27 1,000 1,005,820 0.1
CBAM Ltd., Series 2017-3A, Class A(a) 3.57%  10/17/29 3,500 3,503,052 02
CBAM Ltd., Series 2017-3A, Class El(a). . 8.83% 10/17/29 1,500 1,514,440 0.1
CIFC Funding Ltd., Series 2015-4A, Class D(a). . ............. 7.85%  10/20/27 2,750 2,755.673 0.1
CIFC Funding Ltd., Series 2018-1A, Class A(a). . ............. 3.16% 4/18/31 10,750 10,685,102 05
Clear Creek CLO Ltd., Series 2015-1A, Class AR(a) . 3.55%  10/20/30 4,000 4,007,128 02
Dryden CLO Ltd., Series 2018-57A, Class A(a) . .. ... 3.32% 5/15/31 12,000 11,953,200 0.6
Dryden Senior Loan Fund, Series 2016-43A, Class A(a) . 3.89% 7/20/29 1,000 1,004,046 0.1
Dryden Senior Loan Fund, Series 2017-49A, Class A(a) . 3.54% 7/18/30 2,000 2,001,706 0.1
Dryden Senior Loan Fund, Series 2017-49A, Class E(a) . . 8.63% 7/18/30 1,500 1,512,645 0.1
Flatiron CLO Ltd., Series 2017-1A, Class A(a). . 3.56% 5/15/30 1,028 1,028,744 0.1
Greywolf CLO V Ltd., Series 2015-1A, Class AIR(a) . . 350% 1/27/31 7,500 7,504,005 04
Greywolf CLO VI Ltd., Series 2018-1A, Class A2(a). . ......... 4.14% 4/26/31 5,000 4,999,550 02
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Rate Date Principal Value Net Assets
(000) (USD) %
Halcyon Loan Advisors Funding Ltd., Series 2018-1A, Class C(a) 5.58% 7/21/31 USD 2,000 $ 1,999,518 0.1%
ICG US CLO Ltd., Series 2017-1A, Class A(a) . 3.69% 4/28/29 1,614 1,625,842 0.1
Madison Park Funding Ltd., Series 2014-12A, Cla%% AR(a) 3.61% 7120/26 2,000 2,000,850 0.1
Marble Point CLO XI Ltd., Series 2017-2A, Class A(a). . 3.51%  12/18/30 4,500 4,498,200 0.2
Northwoods Capital Ltd., Series 2017-15A, Class A(a) 3.62% 6/20/29 2,000 2,002,046 0.1
Octagon Investment Partners 35 Ltd., Series 2018-1A, Class D(a) 7.55% 1/20/31 3,000 2,909,724 0.1
OZLM Ltd., Series 2015-12A, Class Al(a). . 3.79% 4/30/27 2,000 2,000,788 0.1
OZLM Ltd., Series 2017-16A, Class Al(a) 3.58% 5/16/30 1,500 1,501,040 0.1
OZLM Ltd., Series 2017-19A, Class Al(a) 3.56%  11/22/30 4,000 4,005,328 02
OZLM Ltd., Series 2018-22A, Class D(a). . . . 7.64% 1/17/31 3,500 3,418,009 02
Rockford Tower CLO Ltd., Series 2017-1A, Class A(a) 3.71% 4/15/29 1,628 1,630,239 0.1
Rockford Tower CLO Ltd., Series 2017-2A, Class A(a) 3.61%  10/15/29 2,000 2,003,290 0.1
Rockford Tower CLO Ltd., Series 2017-2A, Class B(a). . 4.09%  10/15/29 3,000 3,004,902 0.1
Rockford Tower CLO Ltd., Series 2017-2A, Class C(a) 4.64%  10/15/29 5950 5.982,695 03
Rockford Tower CLO Ltd., Series 2017-3A, Class A(a). . ....... 3.54% 10/20/30 4,500 4,502,367 02
Steele Creek CLO Ltd., Series 2017-1A, Class A(a). . . 3.59% 1/15/30 4,500 4,505,994 02
TRESTLES CLO II Ltd., Series 2018-2A, Class A2(a) 4.00% 7/25/31 3,000 2,999,571 0.1
Voya CLO Ltd., Series 2016-3A,Class C(a). ................. 6.18%  10/18/27 2350 2352392 0.1
136,956.657 6.9
COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FIXED RATE CMBS
Grantor Trust COMM, Series 2014-UBS2(f) ................. 0.00% 3/10/47 14 680,023 0.0
Grantor Trust CSAIL, Series 2015-C1(f). . . 4.00% 4/15/50 226 6,285,632 04
Grantor Trust JPMBB, Series 2014-C24(f) . 4.00%  11/15/47 210 5,045,258 02
Morgan Stanley Capital I Trust, Series 2005-1Q9, Class D. . . .. .. 5.00% 7115/56 1,250 1,163,698 0.1
13.174611 0.7
NON-AGENCY FLOATING RATE CMBS
BAMLL Commercial Mortgage Securities Trust,
Series 2017-SCH, Class AF(a) .......................... 306%  11/15/33 3,000 3.034.391 0.1
16.209.002 0.8
ASSET-BACKED SECURITIES
OTHER ABS - FIXED RATE
SoFi Consumer Loan Program LLC
Series 2017-5, Class R1(f) 0.00% 9/2526 14 1,155,810
Series 2017-6, Class R1(f) . 000%  11/25/26 22 2413092
SoFi Consumer Loan Program Trust, Series 2018 1, Class R1(f). . 0.00% 2/25/27 25 2,500,069
6,068,971
COLLATERALIZED MORTGAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Bellemeade Re IT Ltd., Series 2016-1A, Class Bl(a) ........... 14.06% 4/25/26 2,500 2,561.331 0.1
161,795.961 8.1
Total Investments
(cost $2,037,070,580) .. .. ... $ 2005658818 100.6%
Time Deposits
BBH, Grand Cayman(i) . . ............oooiiuiiiiinneann.. 1.00 % - 334 0.0
HSBC Bank PLC, London(i) 5.70 % - 172,517 0.0
JPMorgan Chase, New York(i) ............................ 1.28 % - 5,000,000 03
Sumitomo, Tokyo(i). . ... 1.28 % - 45916.,595 23
Total Time Deposits . ... ...ttt e 51,089.446 2.6
Other assets less liabilities 64,015.851) 32
Net Assets $ 1992732413 100.0%
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation/
Counterparty (000) (000) Date (Depreciation)
Brown Brothers Harriman & Co+........................ USsD 68,195 AUD 93880 9/10/18 $ (704 315)
Brown Brothers Harriman & Co.- UsD 6 CNH 38 9/10/18 24
Brown Brothers Harriman & Co.+. . USD 81,610 EUR 71,616 9/10/18 1,546,024
Brown Brothers Harriman & Co4. .. ... USD 87 GBP 68 9/10/18 1,331
Brown Brothers Harriman & Co+........................ USsD 1,105 SGD 1516 9/10/18 160
Brown Brothers Harriman & Co.- . USD 22,395 ZAR 318,054 9/10/18 (766,310)
Brown Brothers Harriman & Co4........................ UsD 6 CNH 39 9/27/18 8
Brown Brothers Harriman & Co4+. ... ..o USD 80,609 EUR 69,257 9/27/18 (88.,489)
$ (11,567)
Appreciation m
Depreciation $  (1,559,114)

+  Used for share class hedging purposes.
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CENTRALLY CLEARED INTEREST RATE SWAPS

Rate Type
Notional Unrealized
Amount Termination Payments Made  Payments Received Appreciation/
Clearing Broker/(Exchange) (000) Date By the Fund By the Fund (Depreciation)
Morgan Stanley & Co. LLC/(CME Group) USD 15,500 12/13/22 2.234% 3 Month LIBOR  $ 405,081
Morgan Stanley & Co. LLC/(CME Group) . 5,000 1/12/23 2.386% 3 Month LIBOR 102,539
Morgan Stanley & Co. LLC/(CME Group) . 8,500 2/05/23 2.626% 3 Month LIBOR 91,828
Morgan Stanley & Co. LLC/(CME Group). 10,000 3/29/23 2.718% 3 Month LIBOR 70,760
Morgan Stanley & Co. LLC/(CME Group) 16,000 4/13/23 2.765% 3 Month LIBOR 82,349
Morgan Stanley & Co. LLC/(CME Group) 34,000 4/27/23 2.970% 3 Month LIBOR (128,622)
Morgan Stanley & Co. LLC/(CME Group) . 4,500 2/05/28 2.787% 3 Month LIBOR 59,579
Morgan Stanley & Co. LLC/(CME Group) 19,000 8/08/28 3.040% 3 Month LIBOR (142,340)
Total $ 541,174
Appreciation ~ $ 812,136
Depreciation  $ (270,962)
CREDIT DEFAULT SWAPS
Upfront
Notional Premiums Unrealized
Termination Amount Market Paid/ Appreciation/
Counterparty Referenced Obligation Date (000) Value (Received) (Depreciation)
Sale Contracts
Citigroup Global Markets, Inc. CDX-CMBX.NA A Series 6 5/11/63  USD 2,500 $ (37750) $ (33,809) $ (3.941)
Citigroup Global Markets, Inc. CDX-CMBX.NA BB Series 6 5/11/63 3,000 (625,200) (546,692) (78.508)
Citigroup Global Markets, Inc. CDX-CMBX.NA.BBB- Series 6 5/11/63 3,000 (360,000) (282,964) (77.036)
Credit Suisse International CDX-CMBX.NA A Series 6 5/11/63 2,000 (30.200) (118.902) 88,702
Credit Suisse International CDX-CMBX.NA A Series 6 5/11/63 1,000 (15.100) (49.805) 34,705
Credit Suisse International CDX-CMBX.NA A Series 6 5/11/63 3,000 (45.300) (6,353) (38,947)
Credit Suisse International CDX-CMBX.NA.A Series 6 5/11/63 3,000 (45,300) (5,678) (39.,622)
Credit Suisse International CDX-CMBX.NA.BB Series 6 5/11/63 1,000 (208.400) (125,156) (83.244)
Credit Suisse International CDX-CMBX.NA BBB- Series 6 5/11/63 2,000 (240.000) (290.908) 50,908
Credit Suisse International CDX-CMBX.NA.BBB- Series 6 5/11/63 3,000 (360,000) (403,099) 43,099
Credit Suisse International CDX-CMBX.NA.BBB- Series 6 5/11/63 804 (96.480) (68,597) (27.883)
Credit Suisse International CDX-CMBX.NA.BBB- Series 6 5/11/63 3,000 (360,000) (283.669) (76.331)
Credit Suisse International CDX-CMBX.NA BBB- Series 6 5/11/63 5,000 (600.000) (516.427) (83.573)
Credit Suisse International CDX-CMBX.NA .BBB- Series 6 5/11/63 2.500 (300,000) (149,054) (150,946)
JP Morgan Securities, LLC CDX-CMBX.NA_A Series 6 5/11/63 2,500 (37,750) (104,380) 66,630
JP Morgan Securities, LLC CDX-CMBX.NA A Series 6 5/11/63 2,500 (37.750) (102,147) 64,397
JP Morgan Securities, LLC CDX-CMBX.NA A Series 6 5/11/63 2,000 (30.200) (89.837) 59,637
JP Morgan Securities, LLC CDX-CMBX.NA A Series 6 5/11/63 2,500 (37,750) (91,440) 53,690
JP Morgan Securities, LLC CDX-CMBX.NA_A Series 6 5/11/63 1,500 (22,650) (72,142) 49,492
JP Morgan Securities, LLC CDX-CMBX.NA .BBB- Series 6 5/11/63 5,000 (600.000) (707 825) 107.825
JP Morgan Securities, LLC CDX-CMBX.NA BBB- Series 6 5/11/63 2,130 (255.600) (297 864) 42,264
JP Morgan Securities, LLC CDX-CMBX.NA.BBB- Series 6 5/11/63 1,000 (120,000) (139,803) 19,803
JP Morgan Securities, LLC CDX-CMBX.NA.BBB- Series 6 5/11/63 2,500 (300,000) (292,301) (7,699)
JP Morgan Securities, LLC CDX-CMBX.NA .BBB- Series 6 5/11/63 2,500 (300.000) (260,592) (39.408)
JP Morgan Securities, LLC CDX-CMBX.NA BBB- Series 6 5/11/63 2,500 (300.000) (260,592) (39.408)
Morgan Stanley & Co. International PLC ~ CDX-CMBX.NA_.A Series 6 5/11/63 2,000 (30,200) (89,600) 59,400
Morgan Stanley & Co. International PLC ~ CDX-CMBX.NA A Series 6 5/11/63 2,000 (30,200) (82,368) 52,168
Morgan Stanley & Co. International PLC ~ CDX-CMBX.NA_A Series 6 5/11/63 1,000 (15.100) (40.457) 25357
Morgan Stanley & Co. International PLC ~ CDX-CMBX.NA A Series 6 5/11/63 1,000 (15,100) (40.457) 25357
Total $ (5456030) $ (5552918) $ 96,888
Appreciation  $ 843 434
Depreciation ~ $  (746.546)
INFLATION (CPI) SWAPS
Rate Type
Notional Unrealized
Amount Termination Payments Made  Payments Received Appreciation/
Counterparty (000) Date By the Fund By the Fund (Depreciation)
JPMorgan Chase Bank, NA .. ... ... ... ... ... ... ..., USD 10,000 1/15/21 1.960% CPI# $ 116,401
Total for Swaps $ 754,463

#  Variable interest rate based on the rate of inflation as determined by the Consumer Price Index (CPI).

*  Principal amount less than 500.

(a) Floating Rate Security. Stated interest rate was in effect at August 31,2018.
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(b) Variable rate coupon, rate shown as of August 31,2018.
(c) Inverse interest only security.

(d) Inverse floater security.

(e) IO - Interest Only.

(f)  Fair valued as determined in accordance with procedures established by and under the general supervision of the Management Company’s
Board of Managers.

(g) Position, or a portion thereof, has been segregated to collateralize OTC derivatives outstanding.
(h) Defaulted.
(i)  Overnight deposit.

Currency Abbreviations:

AUD - Australian Dollar

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound

SGD - Singapore Dollar

USD - United States Dollar

ZAR - South African Rand

Glossary:

ABS — Asset-Backed Securities

CMBS — Commercial Mortgage-Backed Securities
CDX-CMBX.NA - North American Commercial Mortgage-Backed Index
CME — Chicago Mercantile Exchange

LIBOR — London Interbank Offered Rates

REMICs — Real Estate Mortgage Investment Conduits

TBA — To Be Announced
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