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9 | ZPo—Aa T4 — % | 2027711725 | 2.972% 0.6%
10 | FZLF+Tw? | E=y—ums | 2023/01/25 | 2.932% 0.6%

P2 FEDERAEH TESTOWS YARRAVE TRV AV - AU D@ R IR v P o b T R VAV IE
BLTWEY. 8. SEEA SR, TOCWA AZRAD R IZRTAT - Z—0MRA LY, EEFRBEEROMAFE

MNRDBDEBEVET .
I HEEEELETY.

kA IR —ukIH=-T7rF

R

1§ W1220 SRS 2

2| WeVAE WL R

3 | B10E2E  EiEW B (5F) |

Rl | K=
TR 20.0%
MM 19.8%
1 75 19.8% EFEHEERRELTY.

B o7 ROBRGRIE. S<ETCHEEOTATH). HROTRAERSENIT 560 TRBUEL A.
EFOBARMICINTIR. SERLOM—L~=ITCRELEEI ST,
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(2019 1 21 ) (2019 7 22 )

149,746 7,030

855,584 1,091,177

59,968,624 52,935,286

9,999 9,999

60,983,953 54,043,492

60,983,953 54,043,492

187,614 163,766

3,506 2,892

158,509 131,213

1,754 1,400

351,383 299,271

351,383 299,271

62,538,239 54,588,743

1,905,669 844,522

60,632,570 53,744,221

60,983,953 54,043,492
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( 2018 7 21 ( 2019 1 22

2019 1 21 ) 2019 7 22 )

1,159,246 868,675

5 4

1,361,790 617,987

202,539 1,486,666

583 240

8,149 6,016

368,430 272,333

4,138 2,959

381,300 281,548

583,839 1,205,118

583,839 1,205,118

583,839 1,205,118

64,089 35,659

1,682,370 1,905,669

908,215 227,229

908,215 227,229

191,854 1,710

191,854 1,710

419,910 333,831

1,905,669 844,522
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2019 1 21 2019 7 22
62,538,239 54,588,743
1,905,669 844,522
55 10
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1 (9,695 ) (9,845 )
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2018 7 21 2019 1 22
2019 1 21 2019 7 22
2018 7 21 2018 10 2019 1 22 2019 4 22
22
362,130 350,488
0 0
133,590 98,678
367,519 479,466
863,239 1 0.011148 928,632 1 0.016381
232,296 1 170,065 1
0.003000 0.003000
2018 10 23 2019 1 2019 4 23 2019 7 22
21
315,595 328,341
0 0
108,399 95,588
401,297 635,000
825,291 1 0.013197 1,058,929 1 0.019398
187,614 1 163,766 1
0.003000 0.003000
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2019 1 21 2019 7 22
)
)
)
2 3
2019 1 21 2019 7 22
436,707 260,625
1
436,708 260,625
2 3
2019 1 21 2019 7 22
96,946,737 62,538,239
11,021,688 77,461
45,430,186 8,026,957
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5,448 52,935,286
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9,969 9,999
9,969 9,999

52,945,285
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18,988 268
108,491 41,644
6,417,936 1,439,853
9,999 9,999
6,555,414 1,491,764
6,555,414 1,491,764
29,581 6,566
355 324
16,347 14,869
95 86
46,378 21,845
46,378 21,845
6,573,760 1,459,252
64,724 10,667
6,509,036 1,469,919
6,555,414 1,491,764
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( 2018 7 21 2019 1 22

2019 1 21 ) 2019 7 22 )

172,354 116,690

417,935 55,227

245,581 171,917

57 36

974 663

45,313 30,596

348 177

46,692 31,472

292,273 140,445

292,273 140,445

292,273 140,445

155,985 87,907

394,634 64,724

3,805 63

3,805 63

254,656 117,768

254,656 117,768

72,219 35,256

64,724 10,667
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2019
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2 3
2019 1 21 2019 7 22
6,573,760 1,459,252
64,724
55 10
0.9902 1.0073
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2018 7 21 2018 10 2019 1 22 2019 4 22
22
58,555 54,455
0 0
35,957 24,504
297,957 223,541
392,469 1 0.041420 302,500 1 0.047447
42,638 1 28,690 1
0.004500 0.004500
2018 10 23 2019 1 2019 4 23 2019 7 22
21
42,622 9,485
0 0
25,095 5,691
217,610 56,991
285,327 1 0.043404 72,167 1 0.049455
29,581 1 6,566 1
0.004500 0.004500
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)
)
)
2 3
2019 1 21 2019 7 22
170,868 33,092
1
170,869 33,092
2 3
2019 1 21 2019 7 22
18,488,992 6,573,760
969,257 12,174
12,884,489 5,126,682
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147 1,439,853
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9,969 9,999
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2018 1 31 2018 9 30
usD

772,604,516

36,708,511
233,609

1,989
36,944,109

4,638,781
88,018
900,865
899

19,054

5,647,617

31,296,492

593,358
270,461
31,233,465

520,049

31,577,235

280,743

15,126,384
7,529,255

99,708

22,755,347

23,036,090

391,353,275
402,816,610

11,463,335

10,236,519

727,868,572
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2018 9 30
Hame SeceoriMams SecioaiMums Maturity  Par
TEW FUNCS- M INCOME FLMD (UCITS)  Credd Emergeng Lariers [ET] CRETTH TRARLATID
GRAM® 0061 K1 gage Rackes P FL T IMIEE B20000000 ST
S JER A2 Morigags Bached Sacuries  CUBS a0 MW S.000,000.00 £.040.214.39
FriliS GO0 Ade Weorigage Backed Secores GBS FRy s 080108 457008000
FIERSL 2008-FF 14 A% page Rackes L uns 23T8M MINIE 485001 88 4,000.080.77
SANE 2007-ARY 241 Miartgagt lackes 5 B g a0 JHIRIE ATTREMG 4,507 052 4
ELMA 2012-T A3 Antal Bached Saourtian Shpteet Logn FRELE EL A 48T a8 4.507.800.77
DB DL S A Morigage Backes Secudtei (=159 4 837 f T R 44T ad
i B0EERE A1 B Bachad & Fendetar LEL 280 HATEDE 4343 S804 4,504, 80243
BAFC 2014-88 2413 Wsgegs Bathed Seturitds  Rusdesad UBS 2AMTE T 48300000 4,379, 560.04
CIME 20078 A8 Keonigag Backed Senuied  Redadeniad UES L] IORSTIS ALADN 556 4,312 ATA82
FHLT 2005-4 M1 Hiongage Baches Secwimes  Pedenial UBS 2 RN HIEAZE  A2T00000 A, 207 A
HELT 20848 A2 Aatel Davied Sensnas Snadent Loan FFELP LRI THRUTE L AIRO0000 4, 158.850.50
FEDERAL HOME LOAH ANK Gowmmment Agancy 409 MR 408500000 0TI
BLMA 30181 A2 Agrel Davhed Seosnat Snudee Losn FFELR LIEEH MRS 200000 JRNAR T
RS 3037 APTZ Mxigage Dached Securifes  CUOS Lams HHTIIS 3AN000.00 AELTT
SLMA 2008-2 A3 Anral Dached Senrtan Shudent Loan EFOLE et MIATE SN AT ATaeAT
VRSO SE-C02 A Miorigage Backes Secotan  CUBS A MEuEs  BAzR L 38T
BEWF 2008-AR5 241 Mionigage Backes & L. WBs 240541 ARS8 0448 281333044
FHMS GO APTE Msitgage Baced Sesuited  CUBS 24008 MMAEDE LTS8 18 TR ]
FHAE RS A1 Misrigage Backed Senwites  CUED 1384 HEFAASE A THEO0000 A,T30818.2
HVRILT 200810 24 1k B Batked 5 Fanadesta LIBE AT M EAG B 18072 3,7 HRA4E
BALTA 200411 1M1 HEaage Backed Sesuiid  Resabental LBS ERTLT T R T TR R ETETE R
P MEGAN CHASE BAMNK A =] B e 280 WAL LS000.00 ELLTETEE )
MORGAN STAMEY Credt el ol LT L HHBRIF 151800000 3,0 5
ELAGA FO00-TA ASA Aitel Batied Senrnes Shuten Loan FFELP 1M1 WIS LATLEMTS 52TATIES
JPRCE NORIWET O Mixtgage Baches Semunces  CHBS THRHA MATALE 1200000 JA 05D
MAVEL 01758 & Anrst Bachad Gaootes Shades Loan FFELP Y ET ] WATM 1ERTH J408mT
CWL J005-A03 M2 Daches 5 B HOS EL RS AMLE0S 1T A
L ] Ieorigags Dackes Secuntan  CLIOS rap mad 145300000 3,388 548 19
CARR 2005-MCE M2 Marigegs Backes & [ HEs 271888 HIAEDE LATTEENE 3,388 204,73
CAME DOIGAR 448 tesnigage Backes & [ uaL ] A X AR 50000 3,321,008 32
CIPLEAS M0 1APT B Buchad B 112 2 4MEH HMASE  WELTITLEY 5,0 B 44
S J00T-ARD 2181 Barched 5 Retental MBS ERT LT HATATE RN T 5 3,304 85T 02
LLANA 200T-0ARS A2 [ Backad 5 B uEs 242581 TS A1800 18 3,292 57728
CWHL 2004:25 141 Mesnigage Baches Sesuied  Fedaentul UBS 2ATEN MEEIE A MSETIEY 3,248 200 52
CRELTT 2008-WRHE M1 Wiongege Bacied Serwines  Fesdernal UBS EX T HEETE 3 ET000.00 3L A8
WEA FINANCE LLOWESTFIEL =] orstras Geade 7 IRWNT RIERO0000 J24MTTE
MYMET J008-17 2A11 Hizitgagt Bached Gepwadt  Feigents UBS EX T IR LT R JIH.0T0AS
CRLTI 2008 WML M3 page Dackes 5 E s MINTE 2TR0000.00 310564034
P 03T ABTY Mcrigags Dacked Shcurifes  CUBS EL | HHTI03S 3 883,000.00 314503473
SLMAIIZZ A Aannt Hacked Securtan Snutent Loan FFELE FLE L MTEITE L0078 213020284
VLT 3008-3 2h1 Martgage Backes & Fendn-ta LB 2A4413 A L3 TeeY ERITEIERE]
P LORAN CHASE BAMN M4 Credi vt e 258 N A08,000.00 3,081, 83084
SLAA 02 B Al Bached Soturiian Srakid Lasn FPELD St 1540 I/EAAGE | LE0000 3,068, 400 04
HEXTERA ERERGY CAPTAL Credt trromateerd et EEE] ML 2000000 2,036,350 4T
[T EE T B Btk 5 & uEs 4 BT HATNIS 2N 14787 2,038 5078
HVHLT 20078 BA1A Wesngant Bached Semuiid  Frsatestul WBS 236413 MY 08T I3 22881054
FVHE D05-0PT MR Mongaph Bk Sesuinds  Feadestsl LBS EY MISATE 2RI 2029.009.34
CWL 20054 MV Hiatgage Backes Secuitet  Fesadential MBS LATSEE IS MR ISR 28 0T T
WAL 200708 1A igagt Dacked TSR THTHTE  LRERTRT 28184000
CIM2087-T A Hongage Rackes 5 ups 2 WETHTE 2R F LR R H
GRUF 2008 AN A1A Merigage Bached Spourtan  Manshestil LSS 2rem IR ATHA AT 2T 3 00
LRk Shed-A saval Basied Secrisan Srteet Loan PPELD St 35351 HEELADE 3 85G,500.00 R TTE TR
CITIARM MA Cradt I atrat Goade 108 W LTHE00 0 2,734 092
LM 2008-5 A4 Aanal Dacked Securtes Shutent Loan FPELR 4028 MR et2imteR 2732008
WELLS FARAS & COMPANY Credd It Cesde AN BN 2 TEEM0000 2800 43017
LA 20071 A8 bt Bashed et Srsieest Loan FFELR ER LT HHIAET 3 THM00.05 3 8TE 4300
BEARL M08 241 B Bathit & Festet LBE ETIINE HEMAIS D TR S0 TE 2,842 432 54
GHR 200158 D Wesigagh Bached Secumes  CUES 4 27548 F PR T LT - 283510828
ENTERTY TENAS INC Cradd L T T8 MWW 2STS.000.00 2009, TI.TS
AN F AREERICA CORA Credi i e iTH LTI LSER0000 LTI
FR A3 L ABartgage Dacked Secwrites  Fesdestisl MBS L8007 MRS AT ERERALE
SLMA 0128 A3 Aprl lacked Secrte Shutet Loan FPELE L WL 1A e0Ne 250330400
BCAR 2014-REE 1Al Wiontgag Dackes Secuntey  Resdental LUBS 2IMT8 M - 2500,000.00 240N TS
R D04 -aG CF Morigags Dacked Securifes  Faasderil LIRS R MHATRS 1AT000.00 242020454
WALIL JO0-ART TAZY Krcrigage Dacked Secuntes  Mescental LIRS L AT LIASIHE 240003 6T
GEME 2010012 AL Mortgage Dackest Secumen  CHBD zam MHAED AR eaTET 2,200 404 29
SLMA X028 Al Bathed Securfas Studird Loan FRELP Sub 280850 MM 2AK00000 2,385.010.84
FORD MOTOR CREDT 0O LLE ] bttt i LY HETRAME. 2 AN,00000 3,343 484 )
ALY DOCME 24 i Btk 5 B [ ETETT A0S 2805 188 23 2ATEONL
WELLS FARGD BANS NA Credt Irrvmstrern Gemde 285 HHREI2E  2340,000.00 239785239
WELLS FARGD BANK N& Credt bt 5l e 24 MW 2000000 23207443
CITIGROUP T Cradt e ] 182 MW 1MH0000.00 LI0.TET A0
LAGHE 015184 AR Aitel Bavued S L AR LR MTRHAEE 20000000 2.1 T 5
HAIRR 201 1-ARA 142 Misiigagh Bachns Senuines  Fesoenmal LBS AT MISTDE 300000 2,280,019 24
CSME 2100 2A3 gage Dackes ugs 45 ST IR0 LITETET M
APUCC 200LCN ASE Morigags Dached Secoier  CUBS FE L) M 22005000 i LR L
WELLS PARGS & SOMBANY Cradt It dende L AT 13300000 EE LR R
CEOF 201514 AR Aital Basied Gecrean L A 35808 A 24080000 524543707
iy Mearry Market Caan F T 2,288,218
VOV 200434 AR Adiel Basted Senrtes L AR 108831 MMM 22000000 2,230.813.74
SBASE HH04-08 L2 Wisrtgage Backed Serwinay  Fesdestl UES 2B HPEIE 3 ER00.00 2,12 08000
BABSN 208314 AR Aatel Batied Sens s Lo AAA LELTE WIS 2 ARRO000D 2AATATI
CARRL 2005-CPT2 M4 Hesngagh Backed 5 Pttt LIBS LRI WIEIE 284000000 2,188 259 13
FEML 2008-FFd &3 e Baches 4 Fedatentl LIES TEMTS WA TAS000.00 2,120,384 83
TUCSOM ELECTRIC POWER Credt Errsir Soide 21 HTUIEAS 204000000 2OTE TR
SRR J-RE LA MSatgagt Bached Securies  Fesdential LBS LEMTS ST AT 2100, 100,52
MORGAN STAMEY Crede Ity Gepde 191938 IJWETH ToER0000 PR
JPCE 20E1-C13 ASE Morigage Daches Securiten  CMDS 187 MRS 088N AT 208237184
BAVEL 30152 A3 Sisel Bached Secrfian Shekied Loan FPELE ER, MG 2000000 ER LR
BECAS H04-FAR O bhortgage Backes Securten  CAIBES R HHEEAT2000,00000 2,601, 934 50

57/104

of Risk

Erraerging Llasians
WMETED STATES
LMTED STATES
LPATED STATES
LEATED STATES:
LMITED STATES
LPTED STATES
LPATED STATES
LPATED STATES
LBATED STATES
LBATELD STATES
LBATED STATES
LRATED STATES
LMETEQ STATES
LBATED STATES
LEATED STATES
LEETHD STATES
LPATED STATES
LPATEL STATES
LPATED STATES
LPATED STATES
LPATED STATES
LMTED STATES
LBATED STATES
LPATED STATES
LPATED STATES
LMETED STATES
LBRTED STATES
LETED STATES
LAETED STATES
LRATED STATES
LMATELD STATES
LBATELD STATES
LPATED STATES
LRATED STATES
LBATED STATES
LRRTED ETATES
FRAMNCE

LRETED STATES
LRETHD STATES
LRATED STATES
LMITED STATES
LMATED STATES
LMATED STATES
LPATED STATES
LPATED STATES
LPATED STATES
LBATED STATES
LBATED STATES
LRATED STATES
LBATED STATES
LERTHQ STATES
LPATED STATES
LeaTED STATES
LEETED STATES:
LRATED STATES
LPETED STATES
LPATED STATES
LPATED STATES
LMATED STATES
LBATED STATES
LEATED STATES
LEETED STATES
LMTED STATES
LMTED STATES
LRATHD STATES
LEETED STATES
LAATED STATES
LPATED STATES
LPATED STATES
LRETED STATES
LPATED STATES
LMETED STATES
LMRTED STATES
LPATED STATES
LBATED STATES
LARTEQ STATES
LRATED STATES
LeatEl STATES
LPATED STATES
LMRTED STATES
LPRTED STATES
LPRTED STATES
LPATED STATES
LPATED STATES
LPATED STATES
LBATED STATES
LRATED STATES
LRETHR STATES
LRATED STATES
LeaTED STATES
LPATED STATES

AR RERRRE R R A RRRRRRRE R AR AR RRRR AR AR AR AR RRRRRRR R AR AR R AR AR R AR AR RN RER R R AR AR R R R R R R AR A R R



EDINETOOOO

O00000000000000000O0(E12453)
Oooooooooooobooooonoad

Sectusity Mama Socton1Bsme Sectoriblame Coupta Matisity  Par Priscpsl  Cowniry of ik Currene:
AHM 20051 64 Morigage Bached Secains  Rescontal MBS A 51613 DTS 1,068,120 20044165  UNITED STATES [T
SAIL 20048 A3 Mongage Backed Seodted  Redoto M 101581 MMATTE 2045 TOT A8 1002200 LNITRD STATES usD
APRRECRGAN CHASE & CO Chasy It Orasd 144 PN 2,080,000 00 LSBT B  UNITED STATEY (1]
FLAT J1%5-14 AR Aabit Bahed Seturiard LG ARK L EF ] MIPMAE 3,000,000 00 IR0 D0 UNTED STATES LD
JPMACE 2OOS-FWET C Morigage Backed Seoartes  CMBS (LT MITHVE  1,800,000.00 L#G.TIZ RS LNTED STATES [r]
DET21 2014 1A AAR Asnat Backnd Senaie LI A LTI WL 2,000,000 00 10010853  UNITED STATES [121]
Frlds KIny A1 Micragage Backed Seturtng  CMBS Toas XVITE  200AET 2000001 00 UNTED STATES D
Sk S04 A Aceat Bachid Sturing Saudwet Loum FRELP L1 1LE0 RS 1,080,000 00 e TRk UNTED STATES 1]
OV MEALTH CORP Crea I stment Grace 505 MAAWDS  1,H50.000.00 002,182 BE  LNTED STATES 2]
FEDERAL HOME LOAN BAMS TperTiant Agancy 40 WINWTT  2000.000.00 LETA000  UMTED STATES (5]
ALY J018-TRA A et Backsd Seouites LD AR EAGNTE PN 1,585,000 00 LFTRIIATE  LMITED STATES 11]
LOGE AMD KL EMERIGY LLE Chasy et OFade M AR 1,855,000 00 LETHIREL  UNTED STATES 12
AMERICAN TOWER CORP Cibeat Irreratesnl Orase 4 MiweE 1,880,000 00 L9 SEE  UNMITED STATES 5511
GRAMP 205 WMCT AXC Morigage Backed Seosrites  Rescertol MBS T5asE WEN2AS  T025.000.00 L9045 B UNITED STATES 7]
IRAVEL 201T-34 A3 Asuet Backed Seorites Shudent Loan FFELP 3250 WATIDE 1,500,080 00 LS TES M0 UNITED STATES 7]
ARITED DO05-RE MY Mormgage Backed Seifiey  Revsentisl MBS U508 NEAEE  1,600,000.00 LA ITE AT UNITED STATES LD
AN JOSE REDEV-AT Credd Irvebstment Grace M MEITHA 3,000,000.00 L00 16000  LMTED STATER 5]
FHBLOTY Morigage Backed Secartes  CMBS 182 2NN 1, 500.000.00 LS80 LNTED STATES £]
DL 2013- 234 AR Appet Backnd Seoarites LD A ek ] TS 1,500,000 00 LAFMN)  LNMITED STATES 7]
IRMRE D18 AN Morigage Backed Secarties  Fesicieniod MBS priir ] P SRR T T LEBG TR G  UNITED STATES 1]
FHMS KIET A3 Mormgage Bocked Sesatad  CUBS $T°7 JONMEDE 150,000 00 LETEAOTET  UNITED STATES ]
R 20018 © Mongape Borked Setarted  CMES 48NS MRS 1,851,054 4T LATLS01 D4 UNITED STATES USD
ATET NG T Impatmant Grace a3 WIS 1680000 00 LS 130T LNTED STATES 0
CVE HEALTH CORP Creat Irrarstmant Grade Ex ] ANIE 0R000 00 LA 1B5EY  LNITED STATES 1]
BABR JOOT-NC1 AIC " Bachad & Rt WBS T8 MBI 3 TTY M LEM MY UNTED STATES [1-5]
LA 121 A3 Asser Backed Seoaies Eudeert Loae FFELP LR MOHAAEE  1B43 13388 LRI UNTED STATES (5]
FHUS KO3 41 Morngage Backed Seoertes  CMES 1840 OIS 1B 004 AT LI A03TE  UNITED STATER usD
R Morgage Backed Seoartsy  CMES 2] o TUFL IR TEY T ] AT AT UNITED STATES 121
VRO 200N D Morigage Backed Seootes  CMES 62555 IR 1,700,000 00 AT R LNITED STATES S0
BAMK OF AMERICA CORP Cresy IRt e 1418 OIRADID 1,007,080 00 LPRIITR G  LNITED STATES 1]
G 20014T C Moigage Backed Setortes  CMES LTI ONLEE 1, TR LITLTERGS  UNITED STATES (1]
DESCONVER BN L= el Grads 16 TARTETY 1, TE5.000 00 LT RIS  UNTED STATES (8.1
o1 R T Morigage Bached Geourten  CMBS 1674 MGG 1 TTIAIT. LT HIGE  UNTED STATES 11
FIAG1 004 AR 2A1 Morszage Dacked Secarties  Reacietol MDS Anang 20025 100080 82 LTSN UNTED STATES (1.21]
FHMS K20 A1 Momgage Backed Decorties  CMES 1308 MPAAOAS 1, T4EITETE LT MEET  UMTED STATES 1]
WFRES 201208 A Momgage Backed Seourtes  CMES 224872 MMEMAS  DOLSES SER.TI 186582302  UNITED STATES D
IRD 2008-AR15 Ba1 Morigage [acked Secortwy  Regciortol MOS 1edrier M 1ATRES0 00 LPETEEA)  LNITED STATES 124
SLMA J006-3 Al Adpet Backid Secrtes Sautect Loae FRELP T840 s VLTI LT ST UNITED STATES ush
RANSEL JT-14.80 Aaet Backid Seoaris et Loss FRILP 13450 D0ATPE 1,880,000 00 LPOI0RYE  LNTED STATES 1]
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