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47,208 Fannie Mae Pool 471678 3.2600 % 06/01/2027 ¥ 5,443,642
42,730 Fannie Mae Pool 513489 7.0000 07/01/2029 5,166,710
21,277 Fannie Mae Pool 840173 5.5000 11/01/2035 2,634,788
18,756 Fannie Mae Pool AM4329 3.8700 10/01/2025 2,275,386
13,655 Fannie Mae Pool AM4549 4.0600 10/01/2028 1,673,307
340,348 Fannie Mae Pool AM4781 4.1800 11/01/2028 41,958,810
10,000 Fannie Mae Pool AM4947 3.8550 12/01/2025 1,215,784
4,890 Fannie Mae Pool AM 5573 3.9700 05/01/2029 594,380
28,900 Fannie Mae Pool AM 5896 3.8900 05/01/2030 3,507,611
9,495 Fannie Mae Pool AM 5920 3.9600 05/01/2034 1,161,172
55,000 Fannie Mae Pool AM 6667 3.3900 09/01/2026 6,461,506
24,257 Fannie Mae Pool AM 7842 3.2600 01/01/2027 2,823,081
50,000 Fannie Mae Pool AM 7899 3.1300 02/01/2027 5,765,860
24,679 Fannie Mae Pool AM 7984 3.2300 02/01/2027 2,866,461
50,000 Fannie Mae Pool AM8141 2.7800 03/01/2027 5,627,470
49,570 Fannic Mae Pool AM9024 2.9700 06/01/2027 5,655,218
241,750 Fannie Mae Pool AM9600 3.4100 08/01/2027 28,384,653
25,000 Fannie Mae Pool AM 9996 2.9900 11/01/2025 2,862,048
25,000 Fanniec Mae Pool AN5379 3.2900 06/01/2029 2,900,979
75,000 Fannie Mae Pool AN7384 2.8800 12/01/2027 8,463,086
125,000 Fanniec Mae Pool AN7439 3.0800 11/01/2027 14,343,818
110,366 Fannie Mae Pool AN7655 2.8500 12/01/2027 12,423,601
225,000 Fannie Mae Pool TBA 30 Yr 3.0000 01/18/2048 25,346,249
63,039 Fannie Mae REMICS 4.0000 05/25/2027 735,831
200,000 Fannie Mae REMICS 3.0000 06/25/2047 21,875,764
69,505 Fannie Mae REMICS 2.5000 12/25/2046 7,107,807
60,331 Fannie Mae REMICS 3.5000 02/25/2031 666,080
86,802 Fannie Mae REMICS 1.6982 04/25/2055 490,571
78,105 Fannie Mae REMICS 3.0000 02/25/2028 830,536
37,591 Fannie Mae REMICS 3.0000 09/25/2027 445,604
39,284 Fannie Mae REMICS 3.5000 05/25/2027 471,521
375,000 Freddie M ac Gold Pool 3.0000 01/18/2048 42,237,130
124,063 Freddie Home Loan Pool 3.6500 04/01/2030 14,658,389
1,016,228 Freddie Mac Gold Pool 3.0000 12/01/2046 114,916,844
75,000 Freddie Mac REMICS 3.0000 02/15/2047 8,243,373
50,000 Freddie Mac REMICS 3.0000 02/15/2047 5,441,633
76,880 Freddie Mac REMICS 5.0000 09/15/2033 1,834,798
29,695 Freddie Mac REMICS 4.0000 06/15/2028 367,888
48,683 Freddie Mac REMICS 2.5000 05/15/2028 416,619
60,786 Freddie Mac REMICS 4.0000 03/15/2028 679,006
41,770 Freddie Mac REMICS 2.5000 03/15/2028 377,187
159,323 Freddie Mac REMICS 3.5000 03/15/2041 2,255,236
55,047 Freddie Mac REMICS 2.5000 12/15/2026 341,890
65,018 Freddie Mac REMICS 3.5000 06/15/2026 557,958
40,999 Freddie Mac REMICS 3.5000 03/15/2027 441,393
29,227 Freddie Mac REMICS 3.5000 09/15/2026 324,089
3,061 Ginnie Mae I Pool 413564 8.0000 11/15/2025 375,506
19,506 Ginnie Mae I Pool 442506 7.5000 04/15/2027 2,230,161
14,625 Ginnie Mae I Pool 478590 6.0000 01/15/2029 1,850,133
107 Ginnie Mae I Pool 511565 8.0000 07/15/2030 12,170
45,844 Ginnie Mae I Pool 516767 7.5000 10/15/2029 5,498,262
66,467 Ginnie Mae I Pool 533517 8.0000 11/15/2030 8,359,600
9,728 Ginnie Mae I Pool 562476 5.5000 02/15/2034 1,229,202
2,662 Ginnie Mae I Pool 569359 6.0000 04/15/2032 340,537
67,414 Ginnie Mae I Pool 594171 6.0000 11/15/2033 8,531,195
53,196 Ginniec Mae I Pool 599208 7.5000 11/15/2035 6,203,827
17,317 Ginnie Mae I Pool 603093 5.0000 09/15/2033 2,124,579
19,049 Ginnie Mae I Pool 606128 5.0000 05/15/2034 2,319,427
9,972 Ginnie Mae I Pool 606481 5.0000 06/15/2033 1,239,764
98,465 Ginnie Mae I Pool 608280 5.0000 09/15/2033 12,076,472
92,525 Ginnie Mae I Pool 614192 5.0000 09/15/2033 11,349,039
81,252 Ginnie Mae I Pool 615958 5.0000 09/15/2033 9,967,384
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17,181 Ginnie Mae I Pool 616413 5.0000 % 05/15/2034 ¥ 2,106,660
199,617 Ginnie Mae I Pool 616475 5.0000 06/15/2034 24,476,057
51,837 Ginnie Mae I Pool 620509 5.0000 08/15/2033 6,340,952
5,784 Ginnie Mae I Pool 622610 5.0000 10/15/2033 707,398
13,539 Ginnie Mae I Pool 623211 7.0000 10/15/2018 1,541,534
29,748 Ginnie Mae I Pool 624207 5.5000 01/15/2034 3,719,389
89,780 Ginnie Mae I Pool 628397 6.5000 10/15/2023 10,729,685
7,117 Ginnie Mae I Pool 628437 7.0000 04/15/2019 808,064
198,642 Ginnie Mae I Pool 631491 5.5000 06/15/2034 25,151,757
1,940 Ginnie Mae I Pool 640952 5.0000 05/15/2035 235,993
17,953 Ginnie Mae I Pool 645854 6.0000 12/15/2035 2,271,912
145,204 Ginnie Mae I Pool 651669 5.5000 01/15/2036 18,666,988
9,530 Ginnie Mae I Pool 683561 6.0000 02/15/2038 1,229,287
122,777 Ginnie Mae I Pool 710846 4.5000 09/15/2039 14,664,641
29,211 Ginnie Mae I Pool 721281 4.5000 10/15/2040 3,497,734
280,567 Ginnie Mae I Pool 726316 5.0000 09/15/2039 34,740,910
145,538 Ginnie Mae I Pool 737996 4.0000 02/15/2041 17,409,622
266,494 Ginnie Mae I Pool 738003 4.5000 02/15/2041 32,189,111
31,939 Ginnie Mae I Pool 761577 4.5000 04/15/2041 3,870,824
139,477 Ginnie Mae I Pool 778612 4.0000 11/15/2041 16,536,327
46 Ginnie Mae I Pool 780081 10.0000 02/15/2025 5,354
2,634 Ginnie Mae I Pool 780390 8.5000 12/15/2022 302,371
304 Ginnie Mae I Pool 780408 9.0000 10/15/2022 34,764
3,622 Ginnie Mae I Pool 780618 8.0000 08/15/2027 472,934
11,606 Ginnie Mae I Pool 780622 8.0000 08/15/2027 1,513,026
649 Ginnie Mae I Pool 780991 9.0000 11/15/2024 79,309
18,881 ‘Ginnie Mae I Pool 780992 8.0000 12/15/2028 2,491,509
3,165 Ginnie Mae I Pool 781995 7.5000 10/15/2035 432,505
86,490 Ginnie Mae I Pool 782070 7.0000 06/15/2032 11,057,520
32,485 Ginnie Mae I Pool 782071 7.0000 05/15/2033 4,264,404
57,213 Ginnie Mae I Pool 782085 7.0000 11/15/2033 7,517,219
33,569 Ginnie Mae I Pool 783021 4.0000 06/15/2040 3,961,803
101,085 Ginnie Mae I Pool 783121 4.0000 10/15/2040 11,984,621
101,095 Ginnie Mae I Pool 783129 4.0000 10/15/2040 11,986,432
78,336 Ginnie Mae I Pool 783234 4.0000 11/15/2040 9,437,912
96,191 Ginnie Mae I Pool 783390 4.0000 08/15/2041 11,407,187
271,060 Ginnie Mae I Pool AA0159 3.8750 05/15/2042 32,071,763
40,502 Ginnie Mae I Pool AK7328 3.0000 04/15/2045 4,612,949
370,310 Ginnie Mae I Pool AM 8641 3.0000 05/15/2045 42,176,134
38,579 i Mae I Pool AN6665 3.0000 06/15/2045 4,406,658
50,000 Mae I Pool TBA Jan 30 4.5000 01/24/2048 5,925,566
5,992 Ginnie Mae II Pool 003722 4.5000 06/20/2035 714,845
73,560 Ginnie Mae Il Pool 004122 6.0000 04/20/2038 9,076,315
27,200 Ginnie Mae II Pool 004656 4.0000 03/20/2040 3,235,720
51,361 Ginnie Mae Il Pool 004672 5.0000 04/20/2040 6,028,899
328,021 Ginnie Mae II Pool 005258 3.5000 12/20/2041 38,512,988
74,056 Ginnie Mae Il Pool 616444 6.0000 06/20/2024 9,257,447
220,470 Ginnie Mae Il Pool AT4121 3.5000 06/20/2046 25,803,057
55,140 Ginnie Mae Il Pool MA0784 4.0000 02/20/2043 6,554,914
174,143 Ginnie Mae Il Pool MA1377 4.5000 10/20/2043 20,799,425
106,346 Ginnie Mae Il Pool MA1921 4.5000 05/20/2044 12,707,113
61,003 Ginnie Mae Il Pool M A2524 5.0000 01/20/2045 7,363,884
325,392 Ginnie Mae Il Pool M A2679 4.0000 03/20/2045 38,601,522
169,799 Ginnie Mae I Pool M A2959 2.5000 07/20/2045 18,730,927
420,922 Ginnie Mae Il Pool M A3243 3.0000 11/20/2045 48,011,751
44,157 Ginnie Mae Il Pool MA3308 2.5000 12/20/2045 4,871,040
441,068 Ginnie Mae Il Pool M A3873 3.0000 08/20/2046 50,309,607
46,682 Ginnie Mae II Pool M A4067 2.5000 11/20/2046 5,149,621
140,728 Ginnie Mae Il Pool MA4125 2.5000 12/20/2046 15,524,263
340,502 Ginnie Mae Il Pool MA4126 3.0000 12/20/2046 38,838,695
281,318 Ginnie Mae I1 Pool MA4194 2.5000 01/20/2047 31,033,300
48,173 Ginnie Mae Il Pool MA4195 3.0000 01/20/2047 5,494,779
33,787 Ginnie Mae Il Pool MA4511 4.0000 06/20/2047 3,984,200
2,946,187 Ginnie Mae Il Pool MA4586 3.5000 07/20/2047 344,402,276
120,498 Ginnie Mae Il Pool MA4587 4.0000 07/20/2047 14,208,766
468,791 Ginnie Mae Il Pool M A4652 3.5000 08/20/2047 54,800,528
768,559 Ginnie Mae Il Pool MA4719 3.5000 09/20/2047 89,842,695
323,239 Ginnie Mae II Pool M A4779 4.0000 10/20/2047 38,239,078
623,647 Ginnie Mae II Pool M A4837 3.5000 11/20/2047 72,902,892
299,332 Gi Mae Il Pool M A4838 4.0000 11/20/2047 35,444,280
250,000 Ginnie Mae Il Pool MA4901 4.0000 12/20/2047 29,602,875
1,055,000 Ginnie Mae I Pool TBA Jan 30 Jumbos 4.0000 01/24/2048 123,887,409
1,716,000 Ginnie Mae I Pool TBA Jan 30 Jumbos 3.0000 01/24/2048 195,059,244
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50,000 Ginnie Mae I Pool TBA Jan 30 Jumbos 3.5000 % 01/24/2048 ¥ 5,812,036
97,828 Government National M ortgage Association 4.0000 03/20/2047 2,126,585
122,316 Government National Mortgage Association 4.0000 07/20/2047 2,777,003
84,849 Government National Mortgage Association 5.5000 02/16/2047 2,148,806
122,213 Government National M ortgage Association 5.5000 03/20/2039 3,167,924
193,253 Government National Mortgage Association 3.0000 07/20/2044 21,833,821
73,537 Government National Mortgage Association 3.0000 09/20/2028 761,334
75,000 ‘Government National Mortgage Association 3.0000 09/20/2046 8,299,622
202,642 Government National M ortgage Association 4.0000 05/20/2029 2,423,265
93,030 Government National Mortgage Association 3.5000 04/20/2042 1,338,349
66,699 Government National M ortgage Association 6.0000 02/20/2046 1,779,527
123,595 Government National M ortgage Association 3.5000 05/16/2042 2,646,546
14,069 Government National M ortgage Association 1.7500 09/20/2043 1,531,592
65,099 Government National Mortgage Association 4.5000 04/20/2045 1,657,892
193,384 Government National M ortgage Association 3.5000 02/16/2030 2,421,655
164,346 Government National Mortgage Association 3.5000 05/20/2043 3,443,144
98,208 Government National M ortgage Association 3.5000 07/20/2043 1,728,393
80,589 Government National M ortgage Association 3.5000 02/20/2041 1,113,756
154,612 Government National M ortgage Association 5.5000 10/20/2037 3,955,299
27,626 Government National Mortgage Association 3.0000 08/20/2044 2,999,964
224,466 Government National M ortgage Association 3.5000 08/16/2029 2,667,111
88,388 Government National Mortgage Association 3.0000 09/16/2029 974,395
56,367 Government National M ortgage Association 4.0000 04/16/2026 674,699
56,297 Government National Mortgage Association 4.0000 03/20/2043 1,390,667
58,063 Government National Mortgage Association 3.0000 02/16/2043 1,185,631
54,066 Government National Mortgage Association 3.0000 09/16/2042 5,697,482
126,692 Government National Mortgage Association 3.5000 10/20/2042 2,914,350
86,047 Government National Mortgage Association 4.5000 05/16/2027 1,005,507
43,418 Government National Mortgage Association 3.5000 07/20/2040 559,617
87,811 Government National Mortgage Association 5.0000 05/20/2040 2,424,470
101,156 Government National M ortgage Association 5.0000 02/16/2040 2,722,222
50,882 Government National Mortgage Association 3.0000 05/20/2047 5,287,719
88,582 Government National Mortgage Association 5.5000 05/20/2047 2,351,581
25,441 Government National Mortgage Association 3.0000 05/20/2047 2,664,147
259,427 Government National Mortgage Association 4.5000 06/20/2039 2,286,319
48,178 Government National Mortgage Association 7.5000 09/16/2035 6,364,308
32,223 G National Mort, A iati 7.5000 09/16/2035 4,155,379
23,951 Government National Mortgage Association 7.5000 09/16/2035 2,973,219
67,379 ‘Government National Mortgage Association 4.2500 06/20/2033 8,035,052
E— 4 — SRS A (BUS IR - ¥2,334,233,496) ¥__2,405311,553
EREECTAEMETMEI N2 La2BESN-LREESST ¥__ 2,405311,553
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(300,000) Fannie Mae Pool TBA 30 Yr 5.0000 % 01/18/2048 ¥ (36,322,365)
(895,000) Freddie Mac Gold Pool 3.0000 01/18/2048 (100,805,949)
(100,000) Ginnie Mae I Pool TBA Jan 30 5.0000 01/24/2048 (12,107,455)
(175,000) Ginnie Mae II Pool TBA Jan 30 Jumbos 2.5000 01/24/2048 (19,250,169)
(755,000) Ginnie Mae I Pool TBA Jan 30 Jumbos 3.5000 01/24/2048 (87,921,211)

E—4— VIERIHFEE (FHA - ¥256,562,601) ¥ (256,407,149)

BHEE2EC CAEMEFMES N3 L2 RESh-2RAREE ¥___ (256,407,149)

Zmes  1ER et 1| KREH (8) &

EMEK - 0.01%

7 U.S. Treasury 5 Yr 3/29/2018 ¥ (268,425)
2 U.S. Treasury 10 Yr 3/20/2018 95,048
2 U.S. Treasury Ultra 10 Yr 3/20/2018 28,162
¥ (145,215)
WEREICEDD
[Edf G Rl AIEfTi{E ElE (%)
* ¥ 2,334,233,496 ¥ 2,405311,553 1115 %
B#zELC CAEMBEFficshs E2BESI L
SREEAS ¥ 2,334,233,496 ¥ 2,405,311,553 1115 %
K ¥ 256,562,601 ¥ 256,407,149 119 %
B EEC CALEMEFMshaceEES L
SREEAS ¥ 256,562,601 ¥ 256,407,149 119 %
BRAE (EMEHERC) ¥ _2,077,670,895 ¥ 2,148,904,404 99.6 %
SR ¥ (145,213) 0.0 %
BRAAE ¥ 2,148,759,191 99.6 %
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@ DIEFRETEE Q017128318 ITKT L SEHHR)

(AARMTHER)
20174F
H A
IREE
S HUR L 90,460,701
&M U CAIMEFE M S b 2 L 2 fRE SN EMEEB L O
SRR ER 2 EB GR) 2% (5499,310)
HMEIEIAR 2 FEBUM (1) 2% 9,518,694
FUNT 4 TGS & ORI S EBE GR) %% 1,695,949
FHAE A U CRAIEMIEFF I S b 2 L 2 fiE SN EMEEB L O
GBS HR B R ILBL(R) 2 ORI B4 (142,945,659)
FUNT 4 TEEB L ORISR REH GH) koML B4 35,241
AMEIREEIAR B REH (1) 2 oM A B 6,555,347
Futi-P Sy (40,179,037)
b=
PRAE, 55 PRI 10,105,528
5 5 e IV S 8284933
ZAE AL 3,552,152
5B 1 2,926,262
AL L] 1,729,089
T T 1183554
Z DAt Hi 597,500
SRR D FEOR 61,040
ERERAE 28.440,058
LRER
E R RESZ 530 5% O Z 3 B 39 2 40l 4 (57,259,756)
aIEBKREE (125,878,851)
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