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DHFRELL TR =7 A VAT DR EA O 58 472 I E A RE % 5 | 2 B 2 (SEC) IZHRH LT
WD, Y77 ROT 45— N-PORT IZ& 5 E FIZ, SEC DY =7 1k www.sec.gov. THIE 952
EMNTED,
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K EBURF I JLOBUR#BIE (99.4%)
KEEE (0.1%)

United States Treasury Note/Bond 4.000% 10/31/29 14,000 13,810
aL Ry vati-®—7—Tf(99.3%)
12 Freddie Mac Gold Pool 2.000% 1/1/28-12/1/31 4,030 3,700
12 Freddie Mac Gold Pool 2.500% 4/1/27-2/1/43 64,047 58,577
1.2 Freddie Mac Gold Pool 3.000% 1/1/26-6/1/49 214,013 191,987
1.2 Freddie Mac Gold Pool 3.500% 9/1/25-2/1/49 215,722 197,894
1.2 Freddie Mac Gold Pool 4.000% 3/1/24-6/1/49 161,180 152,174
12 Freddie Mac Gold Pool 4.500% 3/1/24-11/1/48 66,602 64,362
12 Freddie Mac Gold Pool 5.000% 9/1/23—-11/1/48 20,915 20,827
12 Freddie Mac Gold Pool 5.500% 10/1/26-6/1/41 18,614 18,778
12 Freddie Mac Gold Pool 6.000% 1/1/24-5/1/40 9,756 10,080
12 Freddie Mac Gold Pool 7.000% 7/1/28-12/1/38 84 85
1 Ginnie Mae I Pool 2.500% 6/15/27-6/15/28 116 105
1 Ginnie Mae I Pool 3.000% 1/15/26-3/15/45 11,742 10,335
! Ginnie Mae I Pool 3.500% 2/15/26-9/15/49 19,968 18,722
1 Ginnie Mae I Pool 4.000% 7/15/24-6/15/49 14,194 13,436
1 Ginnie Mae I Pool 4.500% 8/15/33-7/15/49 19,074 18,589
1 Ginnie Mae I Pool 5.000% 3/15/34-4/15/41 8,065 8,089
1 Ginnie Mae I Pool 6.500% 5/15/24-1/15/39 56 56
1 Ginnie Mae I Pool 7.000% 10/15/27 1 1
1 Ginnie Mae II Pool 1.500%  2/20/51-12/20/51 18,793 14,733
13 Ginnie Mae II Pool 2.000% 8/20/50-9/15/53 755,280 622,541
13 Ginnie Mae II Pool 2.500% 6/20/27-9/15/53 762,512 650,533
134 Ginnie Mae II Pool 3.000% 10/20/26-9/15/53 762,124 675,464
13 Ginnie Mae II Pool 3.500% 12/20/25-9/15/53 583,142 535,437
13 Ginnie Mae II Pool 4.000% 9/20/25-9/15/53 410,313 386,263
13 Ginnie Mae II Pool 4.500% 2/20/39-9/15/53 370,505 355,193
13 Ginnie Mae II Pool 5.000% 2/20/39-9/15/53 344,438 336,359
13 Ginnie Mae II Pool 5.500% 2/20/49-9/15/53 247,923 245,702
13 Ginnie Mae II Pool 6.000% 12/20/52-9/15/53 137,475 138,066
13 Ginnie Mae II Pool 6.500% 10/20/28-9/15/53 67,737 68,631
1 Ginnie Mae II Pool 7.000% 4/20/38-2/20/53 4,601 4,743
12 UMBS Pool 1.500% 7/1/35-4/1/52 972,864 774,864
123 UMBS Pool 2.000% 11/1/23-9/25/53 4,139,805 3,376,186
123 UMBS Pool 2.500% 3/1/27-9/25/53 2,939,609 2,479,937
123 UMBS Pool 3.000% 10/1/26-9/25/53 1,846,906 1,620,635
123 UMBS Pool 3.500% 8/1/25-9/25/53 1,181,072 1,073,454
123 UMBS Pool 4.000% 4/1/24-9/25/53 957,235 896,259
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123 UMBS Pool 4.500% 9/1/23-9/25/53 765,078 732,026
123 UMBS Pool 5.000% 10/1/23-9/25/53 800,685 780,390
123 UMBS Pool 5.500% 11/1/24-9/25/53 659,101 654,362
123 UMBS Pool 6.000% 12/1/25-9/25/53 344,614 347,236
123 UMBS Pool 6.500% 11/1/52-9/25/53 143,603 146,448
12 UMBS Pool 7.000% 10/1/33-7/1/53 6,671 6,864
17,710,123
e a Ry gt L ee—4 —IfE (0.0%)

125 Fannie Mae Pool, 12M USD LIBOR
+1.290% 3.838% 12/1/41 16 16

125 Fannie Mae Pool, 12M USD LIBOR
+1.310% 4.762% 9/1/37 9 9

125 Fannie Mae Pool, 12M USD LIBOR
+1.477% 3.851% 3/1/43 84 84

125 Fannie Mae Pool, 12M USD LIBOR
+1.552% 5.418% 10/1/37 17 17

125 Fannie Mae Pool, 12M USD LIBOR
+1.560% 6.808% 7/1/43 145 149

125 Fannie Mae Pool, 12M USD LIBOR
+1.586% 4.928% 6/1/43 21 22

125 Fannie Mae Pool, 12M USD LIBOR
+1.627% 4.127% 3/1/38 2 2

125 Fannie Mae Pool, 12M USD LIBOR
+1.669% 5.293% 10/1/42 29 30

125 Fannie Mae Pool, 12M USD LIBOR
+1.690% 4.305% 10/1/39 6 6

125 Fannie Mae Pool, 12M USD LIBOR
+1.690% 5.940% 9/1/42 113 115

125 Fannie Mae Pool, 12M USD LIBOR
+1.698% 4.856% 8/1/39 16 16

125 Fannie Mae Pool, 12M USD LIBOR
+ 1.700% 3.950% 12/1/40 32 32

125 Fannie Mae Pool, 12M USD LIBOR
+1.734% 4.579% 5/1/42 8 9

125 Fannie Mae Pool, 12M USD LIBOR
+1.773% 4.456% 5/1/42 6 7

125 Fannie Mae Pool, 12M USD LIBOR
+1.794% 5.368% 3/1/42 16 16

125 Fannie Mae Pool, 12M USD LIBOR
+1.795% 4.144% 11/1/39 4 4

125 Fannie Mae Pool, 12M USD LIBOR
+1.797% 4.484% 8/1/42 39 39

125 Fannie Mae Pool, 12M USD LIBOR
+1.805% 4.055% 11/1/41 22 22

125 Fannie Mae Pool, 12M USD LIBOR
+1.807% 4.198% 3/1/41 21 21

125 Fannie Mae Pool, 12M USD LIBOR
+1.810% 4.060% 10/1/40-12/1/40 2 2

125 Fannie Mae Pool, 12M USD LIBOR
+1.813% 4.063% 11/1/41 4 4

125 Fannie Mae Pool, 12M USD LIBOR
+1.813% 4.073% 1/1/42 28 28
125 Fannie Mae Pool, 12M USD LIBOR 4.065% 11/1/40 2 2
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+1.815%
125 Fannie Mae Pool, 12M USD LIBOR

+1.815% 4.108% 12/1/41 20 20
125 Fannie Mae Pool, 12M USD LIBOR

+1.815% 5.449% 5/1/41 11 11
125 Fannie Mae Pool, 12M USD LIBOR

+ 1.830% 4.308% 4/1/41 16 16
125 Fannie Mae Pool, 12M USD LIBOR

+ 1.830% 5.287% 2/1/42 23 23
125 Fannie Mae Pool, 12M USD LIBOR

+1.835% 5.210% 5/1/40 1 1
125 Fannie Mae Pool, 12M USD LIBOR

+1.836% 4.143% 2/1/41 1 1
125 Fannie Mae Pool, 12M USD LIBOR

+1.839% 4.089% 12/1/39 32 33
125 Fannie Mae Pool, 12M USD LIBOR

+1.862% 5.428% 9/1/40 15 15
125 Fannie Mae Pool, 12M USD LIBOR

+1.914% 5.289% 4/1/37 3 3
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.640% 3.890% 11/1/43 42 42
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.660% 3.910% 10/1/37 2 2
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.695% 4.073% 2/1/37 8 8
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.745% 3.995% 12/1/40 5 5
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.846% 4.141% 2/1/42 7 7
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.880% 5.848% 6/1/41 10 11
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.881% 5.593% 6/1/40 3 3
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.895% 4.601% 9/1/40 5 5
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.898% 4.686% 12/1/39 4 4
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.900% 6.150% 6/1/40 1 2
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR + 1.910% 4.389% 2/1/41 23 23
125 Freddie Mac Non Gold Pool, 12M

USD LIBOR +2.085% 4.585% 3/1/38 5 5
15 Ginnie Mae II Pool, IYR CMT +

1.500% 2.625% 7/20/41-8/20/41 30 29
15 Ginnie Mae II Pool, IYR CMT +

1.500% 2.750% 11/20/40-12/20/42 104 101
15 Ginnie Mae II Pool, IYR CMT +

1.500% 3.625% 1/20/41-2/20/41 96 91
L5 Ginnie Mae Il Pool, 1YR CMT +

1.500% 3.875% 4/20/41 2 2
L5 Ginnie Mae Il Pool, 1YR CMT +

2.000% 4.250% 11/20/40 2 2
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BE-AEHES
2023 4= 8 A 31 HEBIE

(AL TRR L, 7220 g EB X O 04 720e82 %< X
B E
B A MAES:, FEMEE

B LIS O FE I TR (B RA 19,810,800 KR /L) 17,725,051

B AT (USRI 550,252 KR /L) 550,313
BEAMmRESR S 18,275,364
INUT—=R~DOFE 581
B4 32
FEHIBE A MREAR AU 4 280,509
ENIEIES 52,649
ZASRESRFAT AR 25,205
AU B ARG — S A 49
BEASE 18,634,389
Aflg
P& AAMGERATL & 807,012
ZAmalb e B R AL 4,637
KA 808
NUH—R~DFILE 325
AEAE 812,782
il E 17,821,607

2023 A 8 A 31 HB{EOHME PFERAITLL T OB ThH D,
A%

(BT TRV, 72720 8 IR LN 147208805 5r<) (FkRL) (HHH)
FOIAE AR 4 20,294,454 2,967,049
B AT RE RIS (R R) MR AR (2,472,847) (361,530)
L E 17,821,607 2,605,519
ETF 5% 387E 5% — Mg pE
FAITHE > ZIRFES 361,310,355 O (ETA 0.001 KRV, EHIBRIZHE) 16,342,516 2,389,276
1 O Y7-DHIEEE MR — ETF Z1R5E5 $45.23 ¥6,613
TRITGNZIRGES — MR
FATHE A2 FEH 68,852,134 O (FEME 0.001 KRV, EHIFRIZHE) 1,242,473 181,650
1 04 7-0MIE EMAS — T RIT V2R $18.05 ¥2,639
AV AT AT 2—at VR EEE — MG E
RAITE I8 7E5% 9,676,789 O (KB 0.001 KK /L, HH|FRZHE) 236,618 34,594
1 OY7-DHB MR — AL AT 4T 2—a )t VIR $24.45 ¥3,575

I ORFLIIM B R RO AR K —HThH D,
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2023 48 H 31 HIZ

KT L-EE
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N 2 F %A 517,463 75,653
EH
N H—RTN—7— 15 B
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~ RV A NBLOVE B —ETF S 4855 4,000 585
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YRV ANBIOVE I — A VAT 4T 2— 3 IV SRR 91 13
~— T4 7 B I OWRTE — ETF S A85E5% 661 97
~— T4 T BILOWRIE — T RIT VSRS 67 10
=T AT BX ORI — AL AT AT 2 —a )t ViR 9 1
TIANT 1+ —H I 142 21
R 2T R N 38 6
ZASH ML —ETF 5238 RE5% 889 130
ZASF WA — T RIT IV KGR 50 7
ZIRF WG — A AT 4T 2— 2 IV IR — —
ZRtH W B L O A 9 1
DAt H 21 3
e AR 7,026 1,027
HIESEN-Jji! (55) (8)
e AR 6,971 1,019
PR E s 510,492 74,634
FEBFE (FBR)
FEHPE A GRS | (295,730) (43,236)
UR/ESS (1,422) (208)
AEBLFZE (FBR) (297,152) (43,444)
REB L GHER) 0L
HE A MmFES ! (522,356) (76,368)
B JESS 231 34
REH L GHER) 0L (522,125) (76,335)
BN DMK BE OMEEM (JR)) B8 (308,785) (45,144)

1 Y477 FOBESAENLOFEINLE, MEHRIE FBK) | v X N7 A o4 BB LUK EEL
A% GEAGH) OZ BT, ZHh2h 15,217,000 KR /L. 236,000 KK /L. 1,000 R /L35 L TUN(54,000)K K
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I OEFLITIMBH RO RN AIRR2—H T,
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AV AT AT 2= aF VSRS (6,820) (997) (2,331) (341)
Fr BEAR AR (494,332) (72,271) (253,392) (37,046)
BAF BB
ETF 5% 855 2,666,471 389,838 1,036,092 151,477
7 RIT VAR AR 87,714 12,824 (37,825) (5,530)
AV AT AT 2—a T IV SRS 67,440 9,860 73,757 10,783
AR TSN L AMEE N () %A 2,821,625 412,522 1,072,024 156,730
N () ke %R 2,018,508 295,106 (792,814) (115,909)
FEEPE
e 15,803,099 2,310,413 16,595,913 2,426,322
IR 17,821,607 2,605,519 15,803,099 2,310,413

IS OIEFRLIIMBH RO AR IR — T,
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