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Portfolio Holdings (continued)
U.S. DOLLARS (continued)
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Statement Period: 01/01/2014 - 01/31/2014

Ajusted Unrealized Aeerued Estimated Estimated
[Date Acquired Quantity Unit Corst Cost Basis Market Price Market Value Gaini Loss Imterest Annual Income Yield
Fixed Income (continusd)
fAsent Backed Securities (conlinyed)
COUNTRYWIDE HOME LOANS [confinued)
(rginal Cost Basis: 306,153 67
Total Noncovered 1,211,860.000 302 660,88 275,616.28 -27,053.60 1,080.22
Vanous ™12 3,288,140.000 Flease Provide 869630 T47 820.73 WA 2930 96
Original Cost Basis: Please Provide
Total Unallocated 3,2688,140.000 Please Provide T47,829.73 NIA 2,930.96
Total 4,500,000.000 KA §1,023 446.01 NiA $4,011.18 $0.00
SWASHINGTON MUT MTG SECS CORP 2004-RA2 Security Identifier: 939336520
M TG PASSTHRU CTF CL C-B-1 VAR RATE
6.972% O7/28/33 BIEDTD 06/01/04 5 & P Rating D
Factor 054524087 Effective Date01/02/14
Current Face Value: 832 360.722
1211313 " B37,723.000 77.0000 416,210.50 B6.0460 46510712 48,866.62 314080
Origingl Cost Basis: 5417 514.76
Total Noncovered B37,723.000 #16,210.50 465,107.12 46,806.62 3,140,890
Varous . 3.12 452 217000 Flease Provide f6 0460 28110594 WA 1,695.74
O nginal Cost Basis: Pleass Provide
Total Unallocated 452,277.000 Please Provide 251,105.99 NiA 1,695.74
Total 1,280,000.000 KiA §716,213.1 NiA $4,816.64 $0.00
SIMPAC CMB TR 2005-2 ASSET BKD BD CL Security Identifier: 45254NNCT
1-M-2 0.893% 04/25/35 B/E
OTOD 03/03/05 Moady Rating CA S & P Rating CC
Factor: 014683303 Effective Date:01/27/14
Current Face Value: 1 468 330.300
1211313 *an 1,500,554.000 69,4090 152 829 44 71.1550 156,776.45 34T 27
(riginal Cost Basis: 3156 2835 56
Total Noncovered 1,500,554.000 152,020.44 156,7T6.45 3,847.01 2.t
Vanous“. 312 #,499 446.000 Flease Provide 71.1550 48801398 Nig 1685.75
(riginal Cost Basis: Please Provide
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