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Item	5.	Other	Information	76	Â		Â		Â		Item	6.	Exhibits	77	Â		Table	of	Contents	GLOSSARY	This	glossary	defines	some,	but	not	all,	of	the	terms	that	we	use	elsewhere	in	this	Quarterly	Report	on
Form	10-Q.	In	this	Quarterly	Report	on	Form	10-Q,	unless	specifically	stated	otherwise	or	the	context	otherwise	indicates,	references	to	â€œweâ€​,	â€œusâ€​,	â€œourâ€​,	the	â€œCompanyâ€​	or
â€œCHMIâ€​	refer	to	Cherry	Hill	Mortgage	Investment	Corporation,	a	Maryland	corporation,	together	with	its	consolidated	subsidiaries;	references	to	the	â€œManagerâ€​	refer	to	Cherry	Hill
Mortgage	Management,	LLC,	a	Delaware	limited	liability	company;	and	references	to	the	â€œOperating	Partnershipâ€​	refer	to	Cherry	Hill	Operating	Partnership,	LP,	a	Delaware	limited
partnership.	Â		Â	â€œAgencyâ€​	means	a	U.S.	Government	agency,	such	as	Ginnie	Mae,	or	a	GSE.	Â		Â	â€œAgency	RMBSâ€​	means	RMBS	issued	by	an	Agency	or	for	which	an	Agency
guarantees	payments	of	principal	and	interest	on	the	securities.	Â		Â	â€œASCâ€​	means	an	Accounting	Standards	Codification.	Â		Â	â€œASUâ€​	means	the	Accounting	Standards	Update	issued
by	the	FASB.	Â		Â	â€œARMâ€​	means	an	adjustable-rate	residential	mortgage	loan.	Â		Â	â€œCMOâ€​	means	a	collateralized	mortgage	obligation.	CMOs	are	either	loss	share	securities	issued	by



a	GSE	or	structured	debt	instruments	representing	interests	in	specified	pools	of	mortgage	loans	subdivided	into	multiple	classes,	or	tranches,	of	securities,	with	each	tranche	having	different
maturities	or	risk	profiles.	Â		Â	â€œCodeâ€​	means	the	Internal	Revenue	Code	of	1986,	as	amended.	Â		Â	â€œcredit	enhancementâ€​	means	techniques	to	improve	the	credit	ratings	of	securities,
including	overcollateralization,	creating	retained	spread,	creating	subordinated	tranches	and	insurance.	Â		Â	â€œExcess	MSRâ€​	means	an	interest	in	an	MSR,	representing	a	portion	of	the
interest	payment	collected	from	a	pool	of	mortgage	loans,	net	of	a	basic	servicing	fee	paid	to	the	mortgage	servicer.	Â		Â	â€œFASBâ€​	means	the	Financial	Accounting	Standards	Board.	Â	
Â	â€œFannie	Maeâ€​	means	the	Federal	National	Mortgage	Association.	Â		Â	â€œFreddie	Macâ€​	means	the	Federal	Home	Loan	Mortgage	Corporation.	Â		Â	â€œGAAPâ€​	means	U.S.	generally
accepted	accounting	principles.	Â		Â	â€œGinnie	Maeâ€​	means	the	Government	National	Mortgage	Association,	a	wholly-owned	corporate	instrumentality	of	the	United	States	of	America	within
the	U.S.	Department	of	Housing	and	Urban	Development.	Â		Â	â€œGSEâ€​	means	a	government-sponsored	enterprise.	When	we	refer	to	GSEs,	we	mean	Fannie	Mae	or	Freddie	Mac.	Â	
Â	â€œhybrid	ARMâ€​	means	a	residential	mortgage	loan	that	has	an	interest	rate	that	is	fixed	for	a	specified	period	of	time	(typically	three,	five,	seven	or	ten	years)	and	thereafter	adjusts	to	an
increment	over	a	specified	interest	rate	index.	Â		1	Table	of	Contents	Â	â€œMBSâ€​	means	mortgage-backed	securities.	Â		Â	â€œMSRâ€​	means	a	mortgage	servicing	right.	An	MSR	provides	a
mortgage	servicer	with	the	right	to	service	a	mortgage	loan	or	a	pool	of	mortgages	in	exchange	for	a	portion	of	the	interest	payments	made	on	the	mortgage	or	the	underlying	mortgages.	An
MSR	is	made	up	of	two	components:	a	basic	servicing	fee	and	an	Excess	MSR.	The	basic	servicing	fee	is	the	amount	of	compensation	for	the	performance	of	servicing	duties.	Â		Â	â€œmortgage
loanâ€​	means	a	loan	secured	by	real	estate	together	with	the	right	to	receive	the	payment	of	principal	and	interest	on	the	loan	(including	the	servicing	fee).	Â	â€œnon-Agency	RMBSâ€​	means
CMOs	that	either	are	loss	share	securities	issued	by	a	GSE	or	are	not	issued	or	guaranteed	by	an	Agency,	including	investment	grade	(AAA	through	BBB	rated)	and	non-investment	grade	(BB
rated	through	unrated)	classes.	Â		Â	â€œREITâ€​	means	a	real	estate	investment	trust	under	the	Code.	Â		Â	â€œresidential	mortgage	pass-through	certificateâ€​	is	a	MBS	that	represents	an
interest	in	a	â€œpoolâ€​	of	mortgage	loans	secured	by	residential	real	property	where	payments	of	both	interest	and	principal	(including	principal	prepayments)	on	the	underlying	residential
mortgage	loans	are	made	monthly	to	holders	of	the	security,	in	effect	â€œpassing	throughâ€​	monthly	payments	made	by	the	individual	borrowers	on	the	mortgage	loans	that	underlie	the
security,	net	of	fees	paid	to	the	issuer/guarantor	and	servicer.	Â		Â	â€œRMBSâ€​	means	a	residential	Agency	RMBS	or	a	non-Agency	RMBS.	Â		Â	â€œServicing	Related	Assetsâ€​	means	Excess
MSRs	and	MSRs.	Â		Â	â€œSIFMAâ€​	means	the	Securities	Industry	and	Financial	Markets	Association.	Â		Â	â€œTBAâ€​	means	a	forward-settling	Agency	RMBS	where	the	pool	is	â€œto-be-
announced.â€​	In	a	TBA,	a	buyer	will	agree	to	purchase,	for	future	delivery,	Agency	RMBS	with	certain	principal	and	interest	terms	and	certain	types	of	underlying	collateral,	but	the	particular
Agency	RMBS	to	be	delivered	is	not	identified	until	shortly	before	the	TBA	settlement	date.	Â		Â	â€œTRSâ€​	means	a	taxable	REIT	subsidiary.	Â		Â	â€œUPBâ€​	means	unpaid	principal	balance.	Â	
Â	â€œU.S.	Treasuryâ€​	means	the	U.S.	Department	of	Treasury.	Â		2	Table	of	Contents	CAUTIONARY	STATEMENT	CONCERNING	FORWARD-LOOKING	INFORMATION	Â	
Â	Â	Â	Â	Â	Â	Â	Â	Â	Â	Cherry	Hill	Mortgage	Investment	Corporation	(together	with	its	consolidated	subsidiaries,	the	â€œCompanyâ€​,	â€œweâ€​,	â€œourâ€​	or	â€œusâ€​)	makes	forward-looking
statements	in	this	Quarterly	Report	on	Form	10-Q	within	the	meaning	of	the	Private	Securities	Litigation	Reform	Act	of	1995	(as	set	forth	in	Section	27A	of	the	Securities	Act	of	1933,	as
amended	(the	â€œSecurities	Actâ€​),	and	Section	21E	of	the	Securities	Exchange	Act	of	1934,	as	amended	(the	â€œExchange	Actâ€​)).	For	these	statements,	the	Company	claims	the	protections
of	the	safe	harbor	for	forward-looking	statements	contained	in	such	Sections.	Forward-looking	statements	are	subject	to	substantial	risks	and	uncertainties,	many	of	which	are	difficult	to	predict
and	are	generally	beyond	the	Companyâ€™s	control.	These	forward-looking	statements	include	information	about	possible	or	assumed	future	results	of	the	Companyâ€™s	business,	financial
condition,	liquidity,	results	of	operations,	plans	and	objectives.	When	the	Company	uses	the	words	â€œbelieveâ€​,	â€œexpectâ€​,	â€œanticipateâ€​,	â€œestimateâ€​,	â€œplanâ€​,	â€œcontinueâ€​,
â€œintendâ€​,	â€œshouldâ€​,	â€œcouldâ€​,	â€œwouldâ€​,	â€œmayâ€​,	â€œpotentialâ€​	or	the	negative	of	these	terms	or	other	comparable	terminology,	the	Company	intends	to	identify	forward-
looking	statements.	Forward-looking	statements	involve	numerous	risks	and	uncertainties.	Our	actual	results	may	differ	materially	from	our	beliefs,	expectations,	estimates	and	projections	and,
consequently,	you	should	not	rely	on	these	forward-looking	statements	as	predictions	of	future	events.	Statements	regarding	the	following	subjects,	among	others,	may	be	forward-looking:	Â		â€
¢	the	Companyâ€™s	investment	objectives	and	business	strategy;	Â		â€¢	the	Companyâ€™s	ability	to	internally	manage	itself	after	completing	its	plan	to	internalize	management	and	terminate
the	management	agreement	with	its	external	manager,	Cherry	Hill	Mortgage	Management,	LLC	(the	â€œManagerâ€​	and	such	agreement,	the	â€œManagement	Agreementâ€​);	â€¢	the
Companyâ€™s	ability	to	raise	capital	through	the	sale	of	its	equity	and	debt	securities	and	to	invest	the	net	proceeds	of	any	such	offering	in	the	target	assets,	if	any,	identified	at	the	time	of	the
offering;	Â		â€¢	the	Companyâ€™s	ability	to	obtain	future	financing	arrangements	and	refinance	existing	financing	arrangements	as	they	mature;	Â		â€¢	the	Companyâ€™s	expected	leverage;
Â		â€¢	the	Companyâ€™s	expected	investments	and	the	timing	thereof;	Â		â€¢	the	Companyâ€™s	ability	to	acquire	Servicing	Related	Assets	and	mortgage	and	real	estate-related	securities;	Â	
â€¢	the	Companyâ€™s	ability	to	make	distributions	to	holders	of	the	Companyâ€™s	common	and	preferred	stock;	Â		â€¢	the	Companyâ€™s	ability	to	compete	in	the	marketplace;	Â		â€¢	the
Companyâ€™s	ability	to	hedge	interest	rate	risk	and	prepayment	risk	associated	with	its	assets;	Â		â€¢	market,	industry	and	economic	trends;	Â		â€¢	recent	market	developments	and	actions
taken	and	to	be	taken	by	the	U.S.	Government,	the	U.S.	Treasury,	the	Board	of	Governors	of	the	Federal	Reserve	System,	Fannie	Mae,	Freddie	Mac,	Ginnie	Mae	and	the	U.S.	Securities	and
Exchange	Commission	(â€œSECâ€​);	â€¢	mortgage	loan	modification	programs	and	future	legislative	actions;	Â		â€¢	the	Federal	Reserveâ€™s	potential	changes	in	interest	rates;	Â		â€¢	the
Companyâ€™s	ability	to	qualify	and	maintain	qualification	as	a	REIT	under	the	Code	and	limitations	on	the	Companyâ€™s	business	due	to	compliance	with	requirements	for	maintaining	its
qualification	as	a	REIT	under	the	Code;	Â		3	Table	of	Contents	â€¢	the	Companyâ€™s	ability	to	maintain	an	exception	from	the	definitions	of	â€œinvestment	companyâ€​	under	the	Investment
Company	Act	of	1940,	as	amended	(the	â€œInvestment	Company	Actâ€​),	or	otherwise	not	fall	within	those	definitions;	â€¢	projected	capital	and	operating	expenditures;	Â		â€¢	availability	of
qualified	personnel;	and	Â		â€¢	projected	prepayment	and/or	default	rates.	Â		The	Companyâ€™s	beliefs,	assumptions	and	expectations	can	change	as	a	result	of	many	possible	events	or
factors,	not	all	of	which	are	known	to	it	or	are	within	its	control.	If	any	such	change	occurs,	the	Companyâ€™s	business,	financial	condition,	liquidity	and	results	of	operations	may	vary
materially	from	those	expressed	in,	or	implied	by,	the	Companyâ€™s	forward-looking	statements.	Important	factors,	among	others,	that	may	cause	the	Companyâ€™s	actual	results,
performance,	liquidity	or	achievements	to	differ	materially	from	those	expressed	or	implied	by	the	Companyâ€™s	forward-looking	statements	include:	Â		â€¢	the	factors	discussed	under
â€œPart	I,	Item	2.	Managementâ€™s	Discussion	and	Analysis	of	Financial	Condition	and	Results	of	Operationsâ€​	in	this	Quarterly	Report	on	Form	10-Q	and	â€œPart	I,	Item	1A.	Risk	Factorsâ€​
in	the	Companyâ€™s	Annual	Report	on	Form	10-K	for	the	year	ended	December	31,	2023;	Â		â€¢	general	volatility	of	the	capital	markets;	Â		â€¢	inflationary	trends	could	result	in	further
interest	rate	increases	or	sustained	higher	interest	rates	for	longer	than	expected	periods	of	time,	which	could	lead	to	increased	market	volatility;	Â		â€¢	changes	in	the	Companyâ€™s
investment	objectives	and	business	strategy;	Â		â€¢	availability,	terms	and	deployment	of	capital;	Â		â€¢	availability	of	suitable	investment	opportunities;	Â		â€¢	the	Companyâ€™s	ability	to
operate	its	licensed	mortgage	servicing	subsidiary	and	oversee	the	activities	of	such	subsidiary;	Â		â€¢	the	Companyâ€™s	ability	to	manage	various	operational	and	regulatory	risks	associated
with	its	business;	Â		â€¢	disputes,	if	any,	between	the	Company	and	the	Manager	over	the	express	terms	of	the	Management	Agreement	could	impact	the	timing	of	the	Companyâ€™s	plan	to
internalize	management	and	terminate	the	Management	Agreement	and	could	increase	the	cost	to	the	Company	to	complete	such	actions;	Â		â€¢	changes	in	the	Companyâ€™s	assets,	interest
rates	or	the	general	economy;	Â		â€¢	increased	rates	of	default	and/or	decreased	recovery	rates	on	the	Companyâ€™s	investments,	including	as	a	result	of	the	effects	of	more	severe	weather
and	changes	in	traditional	weather	patterns;	Â		â€¢	changes	in	interest	rates,	interest	rate	spreads,	the	yield	curve,	prepayment	rates	or	recapture	rates;	Â		â€¢	limitations	on	the
Companyâ€™s	business	due	to	compliance	with	requirements	for	maintaining	its	qualification	as	a	REIT	under	the	Code	and	the	Companyâ€™s	exception	from	the	definitions	of	â€œinvestment
companyâ€​	under	the	Investment	Company	Act	(or	of	otherwise	not	falling	within	those	definitions);	Â		â€¢	the	degree	and	nature	of	the	Companyâ€™s	competition,	including	competition	for
the	residential	mortgage	assets	in	which	the	Company	invests;	and	Â		â€¢	other	risks	associated	with	acquiring,	investing	in	and	managing	residential	mortgage	assets.	Â		Although	the
Company	believes	that	the	expectations	reflected	in	the	forward-looking	statements	are	reasonable,	it	cannot	guarantee	future	results,	levels	of	activity,	performance	or	achievements.	These
forward-looking	statements	apply	only	as	of	the	date	of	this	Quarterly	Report	on	Form	10-Q.	Except	as	otherwise	may	be	required	by	law,	the	Company	undertakes	no	obligation	to	update	or
revise	any	forward-looking	statements,	whether	as	a	result	of	new	information,	future	events	or	otherwise.	Â		4	Table	of	Contents	PART	I.	FINANCIAL	INFORMATION	Â		Item	1.	Consolidated
Financial	Statements	Cherry	Hill	Mortgage	Investment	Corporation	and	Subsidiaries	Consolidated	Balance	Sheets	(in	thousands	â€”	except	share	and	par	value	data)	Â		Â		(unaudited)	Â		Â		Â	
Â		Â		September	30,	2024	Â		Â		December	31,	2023	Â		Assets	Â		Â		Â		Â		Â		Â		RMBS,	at	fair	value	(including	pledged	assets	of	$1,153,213	and	$973,221,	respectively)	Â		$	1,214,123	Â		Â		$
1,012,130	Â		Investments	in	Servicing	Related	Assets,	at	fair	value	(including	pledged	assets	of	$226,782	and	$253,629,	respectively)	Â		Â		226,782	Â		Â		Â		253,629	Â		Cash	and	cash
equivalents	Â		Â		50,152	Â		Â		Â		52,886	Â		Restricted	cash	Â		Â		4,502	Â		Â		Â		16,441	Â		Derivative	assets	Â		Â		23,263	Â		Â		Â		19,504	Â		Receivables	and	other	assets	Â		Â		32,567	Â		Â		Â	
38,402	Â		Total	Assets	Â		$	1,551,389	Â		Â		$	1,392,992	Â		Liabilities	and	Stockholdersâ€™	Equity	Â		Â		Â		Â		Â		Â		Â		Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$	1,108,496	Â	
Â		$	903,489	Â		Derivative	liabilities	Â		Â		4,749	Â		Â		Â		16,617	Â		Notes	payable	Â		Â		150,848	Â		Â		Â		169,314	Â		Dividends	payable	Â		Â		7,065	Â		Â		Â		6,650	Â		Due	to	manager	Â		Â		1,623	Â	
Â		Â		1,789	Â		Payables	for	unsettled	trades	Â		Â		28,337	Â		Â		Â		-	Â		Accrued	expenses	and	other	liabilities	Â		Â		10,575	Â		Â		Â		36,758	Â		Total	Liabilities	Â		$	1,311,693	Â		Â		$	1,134,617	Â	
Stockholdersâ€™	Equity	Â		Â		Â		Â		Â		Â		Â		Â		Preferred	stock,	par	value	$0.01	per	share,	100,000,000	shares	authorized:	Â		Â		Â		Â		Â		Â		Â		Â		8.20%	Series	A	Cumulative	Redeemable
Preferred	stock,	2,781,635	shares	issued	and	outstanding	as	of	September	30,	2024	and	December	31,	2023,	$69,541	liquidation	preference	as	of	September	30,	2024	and	December	31,	2023
Â		$	67,311	Â		Â		$	67,311	Â		8.25%	Series	B	Fixed-to-Floating	Rate	Cumulative	Redeemable	Preferred	stock,	1,604,103	shares	issued	and	outstanding	as	of	September	30,	2024	and	2,000,000
shares	issued	and	outstanding	as	of	December	31,	2023,	$40,103	liquidation	preference	as	of	September	30,	2024	and	$50,000	liquidation	preference	as	of	December	31,	2023	Â		Â		38,553	Â		Â	
Â		48,068	Â		Common	stock,	$0.01	par	value	per	share,	500,000,000	shares	authorized	and	31,611,073	shares	issued	and	outstanding	as	of	September	30,	2024	and	500,000,000	shares
authorized	and	30,019,969	shares	issued	and	outstanding	as	of	December	31,	2023	Â		Â		322	Â		Â		Â		305	Â		Additional	paid-in	capital	Â		Â		380,914	Â		Â		Â		375,498	Â		Accumulated	Deficit	Â		Â	
(253,944	)	Â		Â		(233,161	)	Accumulated	other	comprehensive	income	(loss)	Â		Â		3,525	Â		Â		(2,545	)	Total	Cherry	Hill	Mortgage	Investment	Corporation	Stockholdersâ€™	Equity	Â		$	236,681
Â		Â		$	255,476	Â		Non-controlling	interests	in	Operating	Partnership	Â		Â		3,015	Â		Â		Â		2,899	Â		Total	Stockholdersâ€™	Equity	Â		$	239,696	Â		Â		$	258,375	Â		Total	Liabilities	and
Stockholdersâ€™	Equity	Â		$	1,551,389	Â		Â		$	1,392,992	Â		See	accompanying	notes	to	consolidated	financial	statements.	5	Table	of	Contents	Cherry	Hill	Mortgage	Investment	Corporation	and
Subsidiaries	Consolidated	Statements	of	Income	(Loss)	(Unaudited)	(in	thousands	â€”	except	share	and	per	share	data)	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended
September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Income	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	14,327	Â		Â		$	12,864	Â		Â		$	40,745	Â		Â		$	37,193	Â		Interest
expense	Â		Â		14,218	Â		Â		Â		13,337	Â		Â		Â		41,376	Â		Â		Â		38,460	Â		Net	interest	income	(expense)	Â		Â		109	Â		Â		Â		(473	)	Â		Â		(631	)	Â		Â		(1,267	)	Servicing	fee	income	Â		Â		11,681	Â		Â		Â	
13,225	Â		Â		Â		36,921	Â		Â		Â		40,535	Â		Servicing	costs	Â		Â		3,206	Â		Â		Â		2,869	Â		Â		Â		9,295	Â		Â		Â		8,098	Â		Net	servicing	income	Â		Â		8,475	Â		Â		Â		10,356	Â		Â		Â		27,626	Â		Â		Â		32,437
Â		Other	income	(loss)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Realized	loss	on	RMBS,	net	Â		Â		(3,651	)	Â		Â		(10,209	)	Â		Â		(5,510	)	Â		Â		(21,464	)	Realized	gain	(loss)	on	investments	in
MSRs,	net	Â		Â		(237	)	Â		Â		-	Â		Â		Â		504	Â		Â		Â		-	Â		Realized	gain	(loss)	on	derivatives,	net	Â		Â		(7,987	)	Â		Â		20,675	Â		Â		Â		7,695	Â		Â		Â		26,715	Â		Realized	gain	on	acquired	assets,	net	Â	
Â		2	Â		Â		Â		12	Â		Â		Â		2	Â		Â		Â		12	Â		Unrealized	gain	(loss)	on	RMBS,	measured	at	fair	value	through	earnings,	net	Â		Â		24,990	Â		Â		Â		(19,755	)	Â		Â		12,229	Â		Â		Â		(26,566	)	Unrealized
gain	(loss)	on	derivatives,	net	Â		Â		(21,311	)	Â		Â		18,343	Â		Â		Â		(12,029	)	Â		Â		12,924	Â		Unrealized	gain	(loss)	on	investments	in	Servicing	Related	Assets	Â		Â		(7,467	)	Â		Â		1,578	Â		Â		Â	
(14,036	)	Â		Â		(13,100	)	Total	Income	(Loss)	Â		Â		(7,077	)	Â		Â		20,527	Â		Â		Â		15,850	Â		Â		Â		9,691	Â		Expenses	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		General	and	administrative	expense
Â		Â		3,411	Â		Â		Â		1,626	Â		Â		Â		8,623	Â		Â		Â		5,144	Â		Management	fee	to	affiliate	Â		Â		1,671	Â		Â		Â		1,740	Â		Â		Â		5,179	Â		Â		Â		5,114	Â		Total	Expenses	Â		Â		5,082	Â		Â		Â		3,366	Â		Â		Â	
13,802	Â		Â		Â		10,258	Â		Income	(Loss)	Before	Income	Taxes	Â		Â		(12,159	)	Â		Â		17,161	Â		Â		Â		2,048	Â		Â		Â		(567	)	Provision	for	corporate	business	taxes	Â		Â		285	Â		Â		Â		1,276	Â		Â		Â	
1,652	Â		Â		Â		1,244	Â		Net	Income	(Loss)	Â		Â		(12,444	)	Â		Â		15,885	Â		Â		Â		396	Â		Â		Â		(1,811	)	Net	(income)	loss	allocated	to	noncontrolling	interests	in	Operating	Partnership	Â		Â		246	Â		Â	
Â		(306	)	Â		Â		(8	)	Â		Â		34	Â		Dividends	on	preferred	stock	Â		Â		(2,594	)	Â		Â		(2,462	)	Â		Â		(7,456	)	Â		Â		(7,390	)	Gain	on	repurchase	and	retirement	of	preferred	stock	Â		Â		-	Â		Â		Â		-	Â		Â		Â	
78	Â		Â		Â		-	Â		Net	Income	(Loss)	Applicable	to	Common	Stockholders	Â		$	(14,792	)	Â		$	13,117	Â		Â		$	(6,990	)	Â		$	(9,167	)	Net	Income	(Loss)	Per	Share	of	Common	Stock	Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Basic	Â		$	(0.49	)	Â		$	0.49	Â		Â		$	(0.23	)	Â		$	(0.35	)	Diluted	Â		$	(0.49	)	Â		$	0.49	Â		Â		$	(0.23	)	Â		$	(0.35	)	Weighted	Average	Number	of	Shares	of	Common	Stock
Outstanding	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Basic	Â		Â		30,216,341	Â		Â		Â		26,936,242	Â		Â		Â		30,058,334	Â		Â		Â		25,879,626	Â		Diluted	Â		Â		30,216,341	Â		Â		Â		26,978,077	Â		Â		Â	
30,058,334	Â		Â		Â		25,907,638	Â		See	accompanying	notes	to	consolidated	financial	statements.	6	Table	of	Contents	Cherry	Hill	Mortgage	Investment	Corporation	and	Subsidiaries
Consolidated	Statements	of	Comprehensive	Income	(Loss)	(Unaudited)	(in	thousands)	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023
Â		Â		2024	Â		Â		2023	Â		Net	income	(loss)	Â		$	(12,444	)	Â		$	15,885	Â		Â		$	396	Â		Â		$	(1,811	)	Other	comprehensive	income	(loss):	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Unrealized	gain
(loss)	on	RMBS,	available-for-sale,	net	Â		Â		16,400	Â		Â		Â		(14,485	)	Â		Â		6,070	Â		Â		Â		(2,968	)	Net	other	comprehensive	income	(loss)	Â		Â		16,400	Â		Â		Â		(14,485	)	Â		Â		6,070	Â		Â		Â		(2,968
)	Comprehensive	income	(loss)	Â		$	3,956	Â		Â		$	1,400	Â		Â		$	6,466	Â		Â		$	(4,779	)	Comprehensive	(income)	loss	attributable	to	noncontrolling	interests	in	Operating	Partnership	Â		Â		(79	)	Â	
Â		(29	)	Â		Â		(128	)	Â		Â		90	Â		Dividends	on	preferred	stock	Â		Â		(2,594	)	Â		Â		(2,462	)	Â		Â		(7,456	)	Â		Â		(7,390	)	Gain	on	repurchase	and	retirement	of	preferred	stock	Â		Â		-	Â		Â		Â		-	Â		Â		Â	
78	Â		Â		Â		-	Â		Comprehensive	income	(loss)	attributable	to	common	stockholders	Â		$	1,283	Â		Â		$	(1,091	)	Â		$	(1,040	)	Â		$	(12,079	)	See	accompanying	notes	to	consolidated	financial
statements.	7	Table	of	Contents	Cherry	Hill	Mortgage	Investment	Corporation	and	Subsidiaries	Consolidated	Statements	of	Changes	in	Stockholdersâ€™	Equity	(Unaudited)	(in	thousands	â€”
except	share	and	per	share	data)	Â		Â		Common	Stock	Shares	Â		Â		Common	Stock	Amount	Â		Â		Preferred	Stock	Shares	Â		Â		Preferred	Stock	Amount	Â		Â		Additional	Paid-in	Capital	Â		Â	
Accumulated	Other	Comprehensive	Income	(Loss)	Â		Â		Retained	Earnings	(Deficit)	Â		Â		Non-	Controlling	Interest	in	Operating	Partnership	Â		Â		Total	Stockholdersâ€™	Equity	Â		Balance,
December	31,	2022	Â		Â		23,508,130	Â		Â		$	239	Â		Â		Â		4,781,635	Â		Â		$	115,379	Â		Â		$	344,510	Â		Â		$	(29,104	)	Â		$	(168,989	)	Â		$	3,481	Â		Â		$	265,516	Â		Issuance	of	common	stock	Â		Â	
2,140,000	Â		Â		Â		22	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		12,672	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		12,694	Â		Net	Loss	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(18,945	)	Â		Â		(377	)
Â		Â		(19,322	)	Net	Other	Comprehensive	Income	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		14,639	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		14,639	Â		LTIP-OP	Unit	awards	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-
Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		117	Â		Â		Â		117	Â		Distribution	paid	on	LTIP-OP	Units	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(109	)	Â		Â		(109	)
Common	dividends	declared,	$0.27	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(6,927	)	Â		Â		-	Â		Â		Â		(6,927	)	Preferred	Series	A	dividends	declared,	$0.5125	per
share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,432	)	Â		Â		-	Â		Â		Â		(1,432	)	Preferred	Series	B	dividends	declared,	$0.5156	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,031	)	Â		Â		-	Â		Â		Â		(1,031	)	Balance,	March	31,	2023	Â		Â		25,648,130	Â		Â		$	261	Â		Â		Â		4,781,635	Â		Â		$	115,379	Â		Â		$	357,182	Â		Â		$	(14,465	)	Â		$	(197,324	)
Â		$	3,112	Â		Â		$	264,145	Â		Issuance	of	common	stock	Â		Â		1,329,947	Â		Â		Â		13	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		6,430	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		6,443	Â		Net	Income	Â		Â		-	Â		Â		Â		-	Â		Â	
Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		1,589	Â		Â		Â		37	Â		Â		Â		1,626	Â		Net	Other	Comprehensive	Loss	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(3,122	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â	
(3,122	)	LTIP-OP	Unit	awards	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		117	Â		Â		Â		117	Â		Distribution	paid	on	LTIP-OP	Units	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(132	)	Â		Â		(132	)	Common	dividends	declared,	$0.15	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(4,045	)	Â		Â		-	Â		Â		Â		(4,045	)
Preferred	Series	A	dividends	declared,	$0.5125	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,432	)	Â		Â		-	Â		Â		Â		(1,432	)	Preferred	Series	B	dividends	declared,
$0.5156	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,031	)	Â		Â		-	Â		Â		Â		(1,031	)	Balance,	June	30,	2023	Â		Â		26,978,077	Â		Â		$	274	Â		Â		Â		4,781,635	Â		Â		$
115,379	Â		Â		$	363,612	Â		Â		$	(17,587	)	Â		$	(202,243	)	Â		$	3,134	Â		Â		$	262,569	Â		Issuance	of	common	stock	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		52	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		52	Â		Net	Income	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		15,579	Â		Â		Â		306	Â		Â		Â		15,885	Â		Net	Other	Comprehensive	Loss	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â	
-	Â		Â		Â		(14,485	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(14,485	)	LTIP-OP	Unit	awards	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		117	Â		Â		Â		117	Â		Distribution	paid	on	LTIP-OP
Units	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(72	)	Â		Â		(72	)	Common	dividends	declared,	$0.27	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	



Â		Â		(4,048	)	Â		Â		-	Â		Â		Â		(4,048	)	Preferred	Series	A	dividends	declared,	$0.5125	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,432	)	Â		Â		-	Â		Â		Â		(1,432	)
Preferred	Series	B	dividends	declared,	$0.5156	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,030	)	Â		Â		-	Â		Â		Â		(1,030	)	Balance,	September	30,	2023	Â		Â	
26,978,077	Â		Â		$	274	Â		Â		Â		4,781,635	Â		Â		$	115,379	Â		Â		$	363,664	Â		Â		$	(32,072	)	Â		$	(193,174	)	Â		$	3,485	Â		Â		$	257,556	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Balance,	December	31,	2023	Â		Â		30,019,969	Â		Â		$	305	Â		Â		Â		4,781,635	Â		Â		$	115,379	Â		Â		$	375,498	Â		Â		$	(2,545	)	Â		$	(233,161	)	Â		$	2,899	Â	
Â		$	258,375	Â		Issuance	of	common	stock	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		48	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		48	Â		Repurchase	and	retirement	of	preferred	stock	Â		Â		-	Â		Â		Â		-
Â		Â		Â		(296,972	)	Â		Â		(7,137	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		152	Â		Â		Â		-	Â		Â		Â		(6,985	)	Net	Income	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		11,821	Â		Â		Â		235	Â		Â		Â	
12,056	Â		Net	Other	Comprehensive	Loss	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(6,596	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(6,596	)	LTIP-OP	Unit	awards	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		124	Â		Â		Â		124	Â		Distribution	paid	on	LTIP-OP	Units	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(74	)	Â		Â		(74	)	Common	dividends
declared,	$0.15	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(4,502	)	Â		Â		-	Â		Â		Â		(4,502	)	Preferred	Series	A	dividends	declared,	$0.5125	per	share	Â		Â		-	Â		Â		Â		-
Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,432	)	Â		Â		-	Â		Â		Â		(1,432	)	Preferred	Series	B	dividends	declared,	$0.5156	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		(875	)	Â		Â		-	Â		Â		Â		(875	)	Balance,	March	31,	2024	Â		Â		30,019,969	Â		Â		$	305	Â		Â		Â		4,484,663	Â		Â		$	108,242	Â		Â		$	375,546	Â		Â		$	(9,141	)	Â		$	(227,997	)	Â		$	3,184	Â		Â		$	250,139
Â		Issuance	of	common	stock	Â		Â		60,187	Â		Â		Â		2	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		66	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		68	Â		Repurchase	and	retirement	of	preferred	stock	Â		Â		-	Â		Â		Â		-	Â		Â		Â	
(98,925	)	Â		Â		(2,378	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(75	)	Â		Â		-	Â		Â		Â		(2,453	)	Redemption	of	OP	units	for	cash	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(9	)	Â		Â		(9	)
Net	Income	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		765	Â		Â		Â		19	Â		Â		Â		784	Â		Net	Other	Comprehensive	Loss	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(3,734
)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(3,734	)	LTIP-OP	Unit	awards	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		124	Â		Â		Â		124	Â		Distribution	paid	on	LTIP-OP	Units	Â		Â		-	Â		Â	
Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(91	)	Â		Â		(91	)	Common	dividends	declared,	$0.15	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(4,521	)	Â	
Â		-	Â		Â		Â		(4,521	)	Preferred	Series	A	dividends	declared,	$0.5125	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,432	)	Â		Â		-	Â		Â		Â		(1,432	)	Preferred	Series	B
dividends	declared,	$0.7091	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,122	)	Â		Â		-	Â		Â		Â		(1,122	)	Balance,	June	30,	2024	Â		Â		30,080,156	Â		Â		$	307	Â		Â		Â	
4,385,738	Â		Â		$	105,864	Â		Â		$	375,612	Â		Â		$	(12,875	)	Â		$	(234,382	)	Â		$	3,227	Â		Â		$	237,753	Â		Issuance	of	common	stock	Â		Â		1,530,917	Â		Â		Â		15	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		5,302	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		5,317	Â		Net	Loss	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(12,198	)	Â		Â		(246	)	Â		Â		(12,444	)	Net	Other	Comprehensive	Income	Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		16,400	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		16,400	Â		LTIP-OP	Unit	awards	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		124	Â		Â		Â	
124	Â		Distribution	paid	on	LTIP-OP	Units	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(90	)	Â		Â		(90	)	Common	dividends	declared,	$0.15	per	share	Â		Â		-	Â		Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(4,769	)	Â		Â		-	Â		Â		Â		(4,769	)	Preferred	Series	A	dividends	declared,	$0.5125	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â	
(1,432	)	Â		Â		-	Â		Â		Â		(1,432	)	Preferred	Series	B	dividends	declared,	$0.7152	per	share	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,163	)	Â		Â		-	Â		Â		Â		(1,163	)	Balance,
September	30,	2024	Â		Â		31,611,073	Â		Â		$	322	Â		Â		Â		4,385,738	Â		Â		$	105,864	Â		Â		$	380,914	Â		Â		$	3,525	Â		Â		$	(253,944	)	Â		$	3,015	Â		Â		$	239,696	Â		See	accompanying	notes	to
consolidated	financial	statements.	8	Table	of	Contents	Cherry	Hill	Mortgage	Investment	Corporation	and	Subsidiaries	Consolidated	Statements	of	Cash	Flows	(Unaudited)	(in	thousands)	Â		Â	
Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Cash	Flows	From	Operating	Activities	Â		Â		Â		Â		Â		Â		Net	income	(loss)	Â		$	396	Â		Â		$	(1,811	)	Adjustments	to	reconcile	net
income	(loss)	to	net	cash	provided	by	(used	in)	operating	activities:	Â		Â		Â		Â		Â		Â		Â		Â		Realized	loss	on	RMBS,	net	Â		Â		5,510	Â		Â		Â		21,464	Â		Unrealized	loss	on	investments	in	Servicing
Related	Assets	Â		Â		14,036	Â		Â		Â		13,100	Â		Realized	gain	on	investments	in	MSRs,	net	Â		Â		(504	)	Â		Â		-	Â		Realized	gain	on	acquired	assets,	net	Â		Â		(2	)	Â		Â		(12	)	Realized	gain	on
derivatives,	net	Â		Â		(7,695	)	Â		Â		(26,715	)	Unrealized	(gain)	loss	on	RMBS,	measured	at	fair	value	through	earnings,	net	Â		Â		(12,229	)	Â		Â		26,566	Â		Unrealized	(gain)	loss	on	derivatives,
net	Â		Â		12,029	Â		Â		Â		(12,924	)	Accretion	of	premiums	on	RMBS	Â		Â		(2,256	)	Â		Â		(1,237	)	Amortization	of	deferred	financing	costs	Â		Â		234	Â		Â		Â		120	Â		LTIP-OP	Unit	awards	Â		Â		372
Â		Â		Â		351	Â		Changes	in:	Â		Â		Â		Â		Â		Â		Â		Â		Receivables	and	other	assets,	net	Â		Â		5,836	Â		Â		Â		4,280	Â		Due	to	manager	Â		Â		(166	)	Â		Â		(7	)	Accrued	expenses	and	other	liabilities,	net
Â		Â		(26,183	)	Â		Â		(1,112	)	Net	cash	provided	by	(used	in)	operating	activities	Â		$	(10,622	)	Â		$	22,063	Â		Cash	Flows	From	Investing	Activities	Â		Â		Â		Â		Â		Â		Â		Â		Purchase	of	RMBS	Â		Â	
(337,738	)	Â		Â		(627,876	)	Principal	paydown	of	RMBS	Â		Â		55,331	Â		Â		Â		51,066	Â		Proceeds	from	sale	of	RMBS	Â		Â		123,797	Â		Â		Â		407,116	Â		Proceeds	from	sale	of	MSRs	Â		Â		13,308	Â	
Â		Â		-	Â		Acquisition	of	MSRs	Â		Â		7	Â		Â		Â		165	Â		Payments	for	settlement	of	derivatives	Â		Â		(22,435	)	Â		Â		(12,130	)	Proceeds	from	settlement	of	derivatives	Â		Â		-	Â		Â		Â		17,516	Â		Net
cash	used	in	investing	activities	Â		$	(167,730	)	Â		$	(164,143	)	Cash	Flows	From	Financing	Activities	Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	repurchase	agreements	Â		Â		7,505,368	Â		Â		Â	
7,338,069	Â		Repayments	of	repurchase	agreements	Â		Â		(7,300,361	)	Â		Â		(7,196,742	)	Proceeds	from	derivative	financing	Â		Â		2,474	Â		Â		Â		23,454	Â		Principal	paydown	of	bank	loans	Â		Â	
(18,700	)	Â		Â		(12,000	)	Dividends	paid	Â		Â		(20,833	)	Â		Â		(24,701	)	LTIP-OP	Units	distributions	paid	Â		Â		(255	)	Â		Â		(313	)	Redemption	of	OP	units	for	cash	Â		Â		(9	)	Â		Â		-	Â		Issuance	of
common	stock,	net	of	offering	costs	Â		Â		5,433	Â		Â		Â		19,189	Â		Repurchase	and	retirement	of	preferred	stock	Â		Â		(9,438	)	Â		Â		-	Â		Net	cash	provided	by	financing	activities	Â		$	163,679	Â	
Â		$	146,956	Â		Net	Increase	(Decrease)	in	Cash,	Cash	Equivalents	and	Restricted	Cash	Â		$	(14,673	)	Â		$	4,876	Â		Cash,	Cash	Equivalents	and	Restricted	Cash,	Beginning	of	Period	Â		Â	
69,327	Â		Â		Â		65,554	Â		Cash,	Cash	Equivalents	and	Restricted	Cash,	End	of	Period	Â		$	54,654	Â		Â		$	70,430	Â		Supplemental	Disclosure	of	Cash	Flow	Information	Â		Â		Â		Â		Â		Â		Â		Â		Cash
paid	during	the	period	for	interest	expense	Â		$	24,714	Â		Â		$	21,566	Â		Cash	paid	during	the	period	for	income	taxes	Â		Â		52	Â		Â		Â		54	Â		Supplemental	Schedule	of	Non-Cash	Investing	and
Financing	Activities	Â		Â		Â		Â		Â		Â		Â		Â		Dividends	declared	but	not	paid	Â		$	7,065	Â		Â		$	6,194	Â		Sale	of	RMBS,	settled	after	period	end	Â		Â		-	Â		Â		Â		(5,485	)	Purchase	of	RMBS,	settled
after	period	end	Â		Â		28,337	Â		Â		Â		-	Â		See	accompanying	notes	to	consolidated	financial	statements.	9	Table	of	Contents	Cherry	Hill	Mortgage	Investment	Corporation	and	Subsidiaries
Notes	to	Consolidated	Financial	Statements	September	30,	2024	(Unaudited)	Note	1	â€”	Organization	and	Operations	Cherry	Hill	Mortgage	Investment	Corporation	(together	with	its
consolidated	subsidiaries,	the	â€œCompanyâ€​)	was	incorporated	in	Maryland	on	October	31,	2012	and	was	organized	to	invest	in	residential	mortgage	assets	in	the	United	States.	Under	the
Companyâ€™s	charter,	the	Company	is	authorized	to	issue	up	to	500,000,000	shares	of	common	stock	and	100,000,000	shares	of	preferred	stock,	each	with	a	par	value	of	$0.01	per	share.	The
accompanying	consolidated	financial	statements	include	the	accounts	of	the	Companyâ€™s	subsidiaries,	Cherry	Hill	Operating	Partnership,	LP	(the	â€œOperating	Partnershipâ€​),	CHMI	Sub-
REIT,	Inc.	(the	â€œSub-REITâ€​),	Cherry	Hill	QRS	I,	LLC,	Cherry	Hill	QRS	II,	LLC,	Cherry	Hill	QRS	III,	LLC	(â€œQRS	IIIâ€​),	Cherry	Hill	QRS	IV,	LLC	(â€œQRS	IVâ€​),	Cherry	Hill	QRS	V,	LLC
(â€œQRS	Vâ€​),	CHMI	Solutions,	Inc.	(â€œCHMI	Solutionsâ€​)	and	Aurora	Financial	Group,	Inc.	(â€œAuroraâ€​).	The	Company	is	party	to	the	Management	Agreement	and	is	externally	managed
by	the	Manager,	a	Delaware	limited	liability	company	established	by	Mr.	Stanley	Middleman.	The	Manager	is	a	party	to	a	services	agreement	(the	â€œServices	Agreementâ€​)	with	Freedom
Mortgage	Corporation	(â€œFreedom	Mortgageâ€​)	(in	such	capacity,	the	â€œServices	Providerâ€​),	which	is	owned	and	controlled	by	Mr.	Middleman.	Prior	to	April	18,	2024,	the	Manager	was
owned	by	a	â€œblind	trustâ€​	for	the	benefit	of	Mr.	Middleman.	On	April	18,	2024,	ownership	of	the	Manager	was	transferred	to	Mr.	Middleman.	For	further	discussion	of	the	Management
Agreement,	see	Note	7.	On	July	9,	2024,	the	Company	announced	that	the	special	committee	of	the	Companyâ€™s	board	of	directors,	which	committee	is	comprised	entirely	of	independent	and
disinterested	members	of	the	board,	after	consultation	with	its	independent	legal	and	financial	advisors	and	as	part	of	the	special	committeeâ€™s	previously	announced	exploration	of	strategic
alternatives,	determined	and	recommended	to	the	board	of	directors	that	it	is	advisable	and	in	the	best	interests	of	the	Company	and	its	stockholders	to	internalize	management	of	the
Company,	terminate	the	Management	Agreement	and	the	Manager	and	take	all	steps	necessary	to	begin	operating	the	Company	as	a	fully	integrated,	internally	managed	mortgage	REIT	(the
â€œInternalizationâ€​).Â		Following	such	recommendation	from	the	special	committee,	the	Companyâ€™s	board	of	directors	authorized	and	approved	the	Internalization	and	authorized	and
directed	the	Companyâ€™s	officers	to	take	all	actions	necessary	to	cause	the	Company	to	effect	the	Internalization.	The	Company	has	elected	to	be	taxed	as	a	REIT	for	U.S.	federal	income	tax
purposes,	commencing	with	its	short	taxable	year	ended	December	31,	2013.	As	long	as	the	Company	continues	to	comply	with	a	number	of	requirements	under	federal	tax	law	and	maintains
its	qualification	as	a	REIT,	the	Company	generally	will	not	be	subject	to	U.S.	federal	income	taxes	to	the	extent	that	the	Company	distributes	its	taxable	income	to	its	stockholders	on	an	annual
basis	and	does	not	engage	in	prohibited	transactions.	However,	certain	activities	that	the	Company	may	perform	may	cause	it	to	earn	income	that	will	not	be	qualifying	income	for	REIT
purposes.	We	conduct	substantially	all	of	our	operations	and	own	substantially	all	of	our	assets	through	our	Operating	Partnership.	We	are	the	sole	general	partner	of	our	Operating
Partnership.	As	of	September	30,	2024,	we	owned	98.0%	of	our	Operating	Partnership.	Our	Operating	Partnership,	in	turn,	owns	all	of	the	outstanding	common	stock	of	the	Sub-REIT.	The	Sub-
REIT	elected	to	be	taxed	as	a	REIT	under	the	Code	commencing	with	the	taxable	year	ended	December	31,	2020.	10	Table	of	Contents	Note	2	â€”	Basis	of	Presentation	and	Significant
Accounting	Policies	Basis	of	Accounting	The	accompanying	consolidated	financial	statements	are	prepared	in	accordance	with	U.S.	generally	accepted	accounting	principles	(â€œGAAPâ€​)	for
financial	information	and	pursuant	to	the	requirements	for	reporting	on	Form	10-Q	and	Article	10	of	Regulation	S-X.	The	consolidated	financial	statements	include	the	accounts	of	the	Company
and	its	consolidated	subsidiaries.	All	significant	intercompany	transactions	and	balances	have	been	eliminated.	The	Company	consolidates	those	entities	in	which	it	has	an	investment	of	50%	or
more	and	has	control	over	significant	operating,	financial	and	investing	decisions	of	the	entity.	The	consolidated	financial	statements	reflect	all	necessary	and	recurring	adjustments	for	fair
presentation	of	the	results	for	the	periods	presented	herein.	Use	of	Estimates	The	preparation	of	financial	statements	in	conformity	with	GAAP	requires	management	to	make	a	number	of
significant	estimates	and	assumptions.	These	include	estimates	of	the	fair	value	of	Servicing	Related	Assets,	RMBS	and	derivatives;	credit	losses	and	other	estimates	that	affect	the	reported
amounts	of	certain	assets,	revenues,	liabilities	and	expenses	as	of	the	date	of,	and	for	the	periods	covered	by,	the	consolidated	financial	statements.	It	is	likely	that	changes	in	these	estimates
will	occur	in	the	near	term.	The	Companyâ€™s	estimates	are	inherently	subjective.	Actual	results	could	differ	from	the	Companyâ€™s	estimates,	and	the	differences	may	be	material.	Risks	and
Uncertainties	In	the	normal	course	of	business,	the	Company	encounters	primarily	two	significant	types	of	economic	risk:	credit	and	market.	Credit	risk	is	the	risk	of	default	on	the
Companyâ€™s	investments	in	RMBS,	Servicing	Related	Assets	and	derivatives	that	results	from	a	borrowerâ€™s	or	derivative	counterpartyâ€™s	inability	or	unwillingness	to	make	contractually
required	payments.	Market	risk	reflects	changes	in	the	value	of	investments	in	RMBS,	Servicing	Related	Assets	and	derivatives	due	to	changes	in	interest	rates,	spreads	or	other	market	factors,
including	prepayment	speeds	on	the	Companyâ€™s	RMBS	and	Servicing	Related	Assets.	The	Company	is	subject	to	the	risks	involved	with	real	estate	and	real	estate-related	debt	instruments.
These	include,	among	others,	the	risks	normally	associated	with	changes	in	the	general	economic	climate,	changes	in	the	mortgage	market,	changes	in	tax	laws,	interest	rate	levels,	and	the
availability	of	financing.	The	Company	also	is	subject	to	certain	risks	relating	to	its	status	as	a	REIT	for	U.S.	federal	income	tax	purposes.	If	the	Company	were	to	fail	to	qualify	as	a	REIT	in	any
taxable	year,	the	Company	would	be	subject	to	U.S.	federal	income	tax	on	its	REIT	income,	which	could	be	material.	Unless	entitled	to	relief	under	certain	statutory	provisions,	the	Company
would	also	be	disqualified	from	treatment	as	a	REIT	for	the	four	taxable	years	following	the	year	during	which	qualification	is	lost.	Investments	in	RMBS	Classification	â€“	The	Company	reports
all	of	its	investments	in	RMBS	at	fair	value	on	its	consolidated	balance	sheets.	Pursuant	to	Accounting	Standards	Codification	(â€œASCâ€​)	320,	Investments	â€“	Debt	and	Equity	Securities,	the
Company	may	designate	a	security	as	held-to-maturity,	available-for-sale	or	trading,	at	the	time	of	purchase,	depending	on	the	Companyâ€™s	ability	and	intent	to	hold	the	security	to	maturity.
Alternatively,	the	Company	may	elect	the	fair	value	option	of	accounting	for	securities	pursuant	to	ASC	825,	Financial	Instruments.	Prior	to	January	1,	2023,	the	Company	designated	its	RMBS
as	available-for	sale.	On	January	1,	2023,	the	Company	elected	the	fair	value	option	of	accounting	for	all	RMBS	acquired	after	such	date.	Unrealized	gains	and	losses	on	securities	classified	as
available-for	sale	are	reported	in	â€œOther	comprehensive	income	(loss)â€​	within	the	consolidated	statements	of	comprehensive	income	(loss),	whereas	unrealized	gains	and	losses	on
securities	for	which	the	Company	elected	the	fair	value	option	are	reported	in	â€œUnrealized	loss	on	RMBS,	measured	at	fair	value	through	earnings,	netâ€​	within	the	consolidated	statements
of	income	(loss).	11	Table	of	Contents	Fair	value	is	determined	under	the	guidance	of	ASC	820,	Fair	Value	Measurements	and	Disclosures.	Managementâ€™s	judgment	is	used	to	arrive	at	the
fair	value	of	the	Companyâ€™s	RMBS	investments,	taking	into	account	prices	obtained	from	third-party	pricing	providers	and	other	applicable	market	data.	The	third-party	pricing	providers
use	pricing	models	that	generally	incorporate	such	factors	as	coupons,	primary	and	secondary	mortgage	rates,	rate	reset	periods,	issuer,	prepayment	speeds,	credit	enhancements	and	expected
life	of	the	security.	The	Companyâ€™s	application	of	ASC	820	guidance	is	discussed	in	further	detail	in	Note	9.	Investment	securities	transactions	are	recorded	on	the	trade	date.	At	disposition,
the	net	realized	gain	or	loss	on	securities	is	determined	on	the	basis	of	the	cost	of	the	specific	investment	and	for	securities	designated	as	available-for-sale,	the	unrealized	gain	or	loss	is
reclassified	out	of	accumulated	other	comprehensive	income	into	earnings.	RMBS	with	a	fair	value	of	$28.3	million	purchased	during	the	nine-month	period	ended	September	30,	2024	were
settled	after	period-end.	All	RMBS	purchased	and	sold	during	the	year	ended	December	31,	2023,	were	settled	prior	to	period-end.	Revenue	Recognition	â€“	Interest	income	from	coupon
payments	is	accrued	based	on	the	outstanding	principal	amount	of	the	RMBS	and	their	contractual	terms.	Premiums	and	discounts	associated	with	the	purchase	of	the	RMBS	are	amortized	and
accreted,	respectively,	into	interest	income	over	the	projected	lives	of	the	securities	using	the	effective	interest	method.	The	Companyâ€™s	policy	for	estimating	prepayment	speeds	for
calculating	the	effective	yield	is	to	evaluate	historical	performance,	consensus	on	prepayment	speeds,	and	current	market	conditions.	Adjustments	are	made	for	actual	prepayment	activity.	We
recognized	interest	receivable	of	approximately	$4.8	million	and	$4.0	million	at	September	30,	2024	and	December	31,	2023,	respectively.	Interest	income	receivable	has	been	classified	within
â€œReceivables	and	other	assetsâ€​	on	the	consolidated	balance	sheets.	For	further	discussion	of	Receivables	and	other	assets,	see	Note	13.	Impairment	â€“	When	the	fair	value	of	an	available-
for-sale	designated	security	is	less	than	its	amortized	cost	basis	as	of	the	balance	sheet	date,	the	securityâ€™s	cost	basis	is	considered	impaired.	If	the	Company	determines	that	it	intends	to
sell	the	security	or	it	is	more	likely	than	not	that	it	will	be	required	to	sell	before	recovery,	the	Company	recognizes	the	difference	between	the	fair	value	and	amortized	cost	as	a	loss	in	the
consolidated	statements	of	income	(loss).	If	the	Company	determines	it	does	not	intend	to	sell	the	security	or	it	is	not	more	likely	than	not	it	will	be	required	to	sell	the	security	before	recovery,
the	Company	must	evaluate	the	decline	in	the	fair	value	of	the	impaired	security	and	determine	whether	such	decline	resulted	from	a	credit	loss	or	non-credit	related	factors.	In	its	assessment
of	whether	a	credit	loss	exists,	the	Company	performs	a	qualitative	assessment	around	whether	a	credit	loss	exists	and	if	necessary,	it	compares	the	present	value	of	estimated	future	cash	flows
of	the	impaired	security	with	the	amortized	cost	basis	of	such	security.	The	estimated	future	cash	flows	reflect	those	that	a	â€œmarket	participantâ€​	would	use	and	typically	include
assumptions	related	to	fluctuations	in	interest	rates,	prepayment	speeds,	default	rates,	collateral	performance,	and	the	timing	and	amount	of	projected	credit	losses,	as	well	as	incorporating
observations	of	current	market	developments	and	events.	Cash	flows	are	discounted	at	an	interest	rate	equal	to	the	current	yield	used	to	accrete	interest	income.	If	the	present	value	of
estimated	future	cash	flows	is	less	than	the	amortized	cost	basis	of	the	security,	an	expected	credit	loss	exists	and	is	included	in	provision	for	credit	losses	on	securities	in	the	consolidated
statements	of	income	(loss).	Since	all	of	the	Companyâ€™s	available-for-sale	designated	securities	are	Agency	RMBS,	the	Company	does	not	have	an	allowance	for	credit	losses.	Investments	in
MSRs	Classification	â€“	MSRs	represent	the	contractual	right	to	service	mortgage	loans.	The	Company	has	elected	the	fair	value	option	to	record	its	investments	in	MSRs	in	order	to	provide
users	of	the	consolidated	financial	statements	with	better	information	regarding	the	effects	of	prepayment	risk	and	other	market	factors	on	the	MSRs.	Under	this	election,	the	Company	records
a	valuation	adjustment	on	its	investments	in	MSRs	on	a	quarterly	basis	to	recognize	the	changes	in	fair	value	of	its	MSRs	in	net	income	as	described	below.	12	Table	of	Contents	Although
transactions	in	MSRs	are	observable	in	the	marketplace,	the	valuation	includes	unobservable	market	data	inputs	(prepayment	speeds,	delinquency	levels,	costs	to	service	and	discount	rates).
Changes	in	the	fair	value	of	MSRs	are	reported	on	the	consolidated	statements	of	income	(loss).	Fluctuations	in	the	fair	value	of	MSRs	are	recorded	within	â€œUnrealized	gain	(loss)	on
investments	in	Servicing	Related	Assetsâ€​	on	the	consolidated	statements	of	income	(loss).	Fair	value	is	generally	determined	by	discounting	the	expected	future	cash	flows	using	discount	rates
that	incorporate	the	market	risks	and	liquidity	premium	specific	to	the	MSRs	and,	therefore,	may	differ	from	their	effective	yields.	In	determining	the	valuation	of	MSRs	in	accordance	with	ASC
820,	management	uses	internally	developed	pricing	models	that	are	based	on	certain	unobservable	market-based	inputs.	The	Company	classifies	these	valuations	as	Level	3	in	the	fair	value
hierarchy.	The	Companyâ€™s	application	of	ASC	820	guidance	is	discussed	in	further	detail	in	Note	9.	Revenue	Recognition	â€“	Mortgage	servicing	fee	income	represents	revenue	earned	for
servicing	mortgage	loans.	The	servicing	fees	are	based	on	a	contractual	percentage	of	the	outstanding	principal	balance	and	are	recognized	as	revenue	as	the	related	mortgage	payments	are
collected.	Corresponding	costs	to	service	are	charged	to	expense	as	incurred.	Servicing	fee	income	received	and	servicing	expenses	incurred	are	reported	on	the	consolidated	statements	of



income	(loss).	Float	income	from	custodial	accounts	associated	with	MSRs	is	included	in	â€œNet	interest	incomeâ€​	on	the	consolidated	statements	of	income	(loss).	Late	fees	and	ancillary
income	are	included	in	â€œServicing	fee	incomeâ€​	on	the	consolidated	statements	of	income	(loss).	As	an	owner	of	MSRs,	the	Company	may	be	obligated	to	fund	advances	of	principal	and
interest	payments	due	to	third-party	owners	of	the	loans	underlying	the	MSRs,	but	not	yet	received	from	the	individual	borrowers.	These	advances	are	reported	as	servicing	advances	within	the
â€œReceivables	and	other	assetsâ€​	line	item	on	the	consolidated	balance	sheets.	Reimbursable	servicing	advances,	other	than	principal	and	interest	advances,	also	have	been	classified	within
â€œReceivables	and	other	assetsâ€​	on	the	consolidated	balance	sheets.	Advances	on	Federal	National	Mortgage	Association	(â€œFannie	Maeâ€​)	and	Federal	Home	Loan	Mortgage	Corporation
(â€œFreddie	Macâ€​)	MSRs	made	in	accordance	with	the	relevant	guidelines	are	generally	recoverable.	The	Companyâ€™s	servicing	related	assets	were	composed	entirely	of	Fannie	Mae	and
Freddie	Mac	MSRs	as	of	September	30,	2024	and	December	31,Â	2023.	As	a	result,	the	Company	has	determined	that	no	reserves	for	unrecoverable	advances	for	the	related	underlying	loans
are	necessary	at	September	30,	2024	and	December	31,	2023.	For	further	discussion	on	the	Companyâ€™s	receivables	and	other	assets,	including	the	Companyâ€™s	servicing	advances,	see
Note	13.	Derivatives	and	Hedging	Activities	Derivative	transactions	include	swaps,	swaptions,	U.S.	treasury	futures	and	â€œto-be-announcedâ€​	securities	(â€œTBAsâ€​).	A	TBA	contract	is	an
agreement	to	purchase	or	sell,	for	future	delivery,	an	Agency	RMBS	with	a	specified	issuer,	term	and	coupon.	Swaps	and	swaptions	are	entered	into	by	the	Company	solely	for	interest	rate	risk
management	purposes.	TBAs	and	U.S.	treasury	futures	are	used	to	manage	duration	risk	as	well	as	basis	risk	and	pricing	risk	on	the	Companyâ€™s	financing	facilities	for	MSRs.	The	decision	as
to	whether	or	not	a	given	transaction/position	(or	portion	thereof)	is	economically	hedged	is	made	on	a	case-by-case	basis,	based	on	the	risks	involved	and	other	factors	as	determined	by	senior
management,	including	restrictions	imposed	by	the	Code	on	REITs.	In	determining	whether	to	economically	hedge	a	risk,	the	Company	may	consider	whether	other	assets,	liabilities,	firm
commitments	and	anticipated	transactions	already	offset	or	reduce	the	risk.	All	transactions	undertaken	as	economic	hedges	are	entered	into	with	a	view	towards	minimizing	the	potential	for
economic	losses	that	could	be	incurred	by	the	Company.	Generally,	derivatives	entered	into	are	not	intended	to	qualify	as	hedges	under	GAAP,	unless	specifically	stated	otherwise.	From	time	to
time,	the	Company	enters	into	a	TBA	dollar	roll	which	represents	a	transaction	where	TBA	contracts	with	the	same	terms	but	different	settlement	dates	are	simultaneously	bought	and	sold.	The
TBA	contract	settling	in	the	later	month	typically	prices	at	a	discount	to	the	earlier	month	contract	with	the	difference	in	price	commonly	referred	to	as	the	â€œdropâ€​.	The	drop	is	a	reflection
of	the	expected	net	interest	income	from	an	investment	in	similar	Agency	RMBS,	net	of	an	implied	financing	cost,	that	would	be	foregone	as	a	result	of	settling	the	contract	in	the	later	month
rather	than	in	the	earlier	month.	The	drop	between	the	current	settlement	month	price	and	the	forward	settlement	month	price	occurs	because	in	the	TBA	dollar	roll	market,	the	party	providing
the	financing	is	the	party	that	would	retain	all	principal	and	interest	payments	accrued	during	the	financing	period.	Accordingly,	drop	income	on	TBA	dollar	rolls	generally	represents	the
economic	equivalent	of	the	net	interest	income	earned	on	the	underlying	Agency	RMBS	less	an	implied	financing	cost.	TBA	dollar	roll	transactions	are	accounted	for	under	GAAP	as	a	series	of
derivatives	transactions.	13	Table	of	Contents	The	Companyâ€™s	bi-lateral	derivative	financial	instruments	contain	credit	risk	to	the	extent	that	its	counterparties	may	be	unable	to	meet	the
terms	of	the	agreements.	The	Company	reduces	such	risk	by	limiting	its	exposure	to	any	one	counterparty.	In	addition,	the	potential	risk	of	loss	with	any	one	party	resulting	from	this	type	of
credit	risk	is	monitored.	The	Companyâ€™s	interest	rate	swaps	and	U.S.	treasury	futures	are	required	to	be	cleared	on	an	exchange,	which	further	mitigates,	but	does	not	eliminate,	credit	risk.
Management	does	not	expect	any	material	losses	as	a	result	of	default	by	other	parties	to	its	derivative	financial	instruments.	Classification	â€“	All	derivatives,	including	TBAs,	are	recognized	as
either	assets	or	liabilities	on	the	consolidated	balance	sheets	and	measured	at	fair	value.	The	fair	value	of	TBA	derivatives	is	determined	using	methods	similar	to	those	used	to	value	Agency
RMBS.	Due	to	the	nature	of	these	instruments,	they	may	be	in	a	receivable/asset	position	or	a	payable/liability	position	at	the	end	of	an	accounting	period.	Derivative	amounts	payable	to,	and
receivable	from,	the	same	party	under	a	contract	may	be	offset	as	long	as	the	following	conditions	are	met:	(i)	each	of	the	two	parties	owes	the	other	determinable	amounts;	(ii)	the	reporting
party	has	the	right	to	offset	the	amount	owed	with	the	amount	owed	by	the	other	party;	(iii)	the	reporting	party	intends	to	offset;	and	(iv)	the	right	to	offset	is	enforceable	by	law.	The	Company
reports	the	fair	value	of	derivative	instruments	gross	of	cash	paid	or	received	pursuant	to	credit	support	agreements,	and	fair	value	may	be	reflected	on	a	net	counterparty	basis	when	the
Company	believes	a	legal	right	of	offset	exists	under	an	enforceable	master	netting	agreement.	For	further	discussion	on	offsetting	assets	and	liabilities,	see	Note	8.	Revenue	Recognition	â€“
With	respect	to	derivatives	that	have	not	been	designated	as	hedges,	any	payments	under,	or	fluctuations	in	the	fair	value	of,	such	derivatives	have	been	recognized	currently	in	â€œRealized
gain	(loss)	on	derivatives,	netâ€​	and	â€œUnrealized	gain	(loss)	on	derivatives,	netâ€​,	respectively,	in	the	consolidated	statements	of	income	(loss).	Interest	rate	swap	periodic	interest	income
(expense)	is	included	in	â€œRealized	gain	(loss)	on	derivatives,	netâ€​	in	the	consolidated	statements	of	income	(loss).	Cash	and	Cash	Equivalents	and	Restricted	Cash	The	Company	considers
all	highly	liquid	short-term	investments	with	maturities	of	90	days	or	less	when	purchased	to	be	cash	equivalents.	Substantially	all	amounts	on	deposit	with	major	financial	institutions	exceed
insured	limits.	Restricted	cash	represents	the	Companyâ€™s	cash	held	by	counterparties	(i)	as	collateral	against	the	Companyâ€™s	derivatives	(approximately	$3.0	million	and	$16.4	million	at
September	30,	2024	and	December	31,	2023,	respectively)	and	(ii)	as	collateral	for	borrowings	under	its	repurchase	agreements	(approximately	$1.5	million	and	$0	at	September	30,	2024	and
December	31,	2023,	respectively).	The	Companyâ€™s	centrally	cleared	interest	rate	swaps	require	that	the	Company	post	an	â€œinitial	marginâ€​	amount	determined	by	the	clearing	exchange,
which	is	generally	intended	to	be	set	at	a	level	sufficient	to	protect	the	exchange	from	the	interest	rate	swapâ€™s	maximum	estimated	single-day	price	movement.	The	Company	also	exchanges
â€œvariation	marginâ€​	based	upon	daily	changes	in	fair	value,	as	measured	by	the	exchange.	As	a	result	of	amendments	to	rules	governing	certain	central	clearing	activities,	the	exchange	of
variation	margin	is	a	settlement	of	the	interest	rate	swap,	as	opposed	to	pledged	collateral.	The	Company	has	accounted	for	the	receipt	or	payment	of	variation	margin	on	interest	rate	swaps	as
a	direct	reduction	or	increase	to	the	carrying	value	of	the	interest	rate	swap	asset	or	liability.	At	September	30,	2024	and	December	31,	2023,	approximately	$46.6	million	and	$75.8	million,
respectively,	of	variation	margin	was	reported	as	a	decrease	to	the	interest	rate	swap	asset,	at	fair	value.	Due	to	Manager	The	sum	under	â€œDue	to	managerâ€​	on	the	consolidated	balance
sheets	represents	amounts	due	to	the	Manager	pursuant	to	the	Management	Agreement.	For	further	information	on	the	Management	Agreement,	see	Note	7.	14	Table	of	Contents	Income	Taxes
The	Company	elected	to	be	taxed	as	a	REIT	under	Code	Sections	856	through	860	beginning	with	its	short	taxable	year	ended	December	31,	2013.	U.S.	federal	income	tax	law	generally
requires	that	a	REIT	distribute	annually	at	least	90%	of	its	REIT	taxable	income,	without	regard	to	the	deduction	for	dividends	paid	and	excluding	net	capital	gains,	and	that	it	pay	tax	at	regular
corporate	income	tax	rates	to	the	extent	that	it	annually	distributes	less	than	100%	of	its	taxable	income.	The	Companyâ€™s	TRS,	CHMI	Solutions,	as	well	as	CHMI	Solutionsâ€™	wholly-owned
subsidiary,	Aurora,	are	subject	to	U.S.	federal	income	taxes	on	their	taxable	income.	To	maintain	qualification	as	a	REIT,	the	Company	must	distribute	at	least	90%	of	its	annual	REIT	taxable
income	to	its	stockholders	and	meet	certain	other	requirements	such	as	assets	it	may	hold,	income	it	may	generate	and	its	stockholder	composition.	In	2017,	the	Internal	Revenue	Service	issued
a	revenue	procedure	permitting	â€œpublicly	offeredâ€​	REITs	to	make	elective	stock	dividends	(i.e.,	dividends	paid	in	a	mixture	of	stock	and	cash),	with	at	least	20%	of	the	total	distribution
being	paid	in	cash,	to	satisfy	their	REIT	distribution	requirements.	In	December	2021,	the	Internal	Revenue	Service	issued	a	revenue	procedure	that	temporarily	reduced	the	minimum	amount
of	the	total	distribution	that	must	be	paid	in	cash	to	10%	for	distributions	declared	on	or	after	November	1,Â	2021,	and	on	or	before	June	30,Â	2022,	provided	certain	other	parameters	detailed
in	the	Revenue	Procedure	are	satisfied.	Pursuant	to	these	revenue	procedures,	the	Company	has	in	the	past	elected	to	make	distributions	of	its	taxable	income	in	a	mixture	of	stock	and	cash.
The	Company	accounts	for	income	taxes	in	accordance	with	ASC	740,	Income	Taxes.	ASC	740	requires	the	recording	of	deferred	income	taxes	that	reflect	the	net	tax	effect	of	temporary
differences	between	the	carrying	amounts	of	the	Companyâ€™s	assets	and	liabilities	for	financial	reporting	purposes	and	the	amounts	used	for	income	tax	purposes,	including	operating	loss
carry	forwards.	Deferred	tax	assets	and	liabilities	are	measured	using	enacted	tax	rates	expected	to	apply	to	taxable	income	in	the	years	in	which	those	temporary	differences	are	expected	to	be
recovered	or	settled.	The	effect	of	a	change	in	tax	rates	on	deferred	tax	assets	and	liabilities	is	recognized	in	earnings	in	the	period	that	includes	the	enactment	date.	The	Company	assesses	its
tax	positions	for	all	open	tax	years	and	determines	if	it	has	any	material	unrecognized	liabilities	in	accordance	with	ASC	740.	The	Company	records	these	liabilities	to	the	extent	it	deems	them
more-likely-than-not	to	be	incurred.	The	Company	records	interest	and	penalties	related	to	income	taxes	within	the	provision	for	income	taxes	in	the	consolidated	statements	of	income	(loss).
The	Company	has	not	incurred	any	interest	or	penalties.	Realized	Gain	(Loss)	on	RMBS	The	following	table	presents	realized	gains	or	losses	on	RMBS	for	the	periods	indicated	(dollars	in
thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Realized	loss	on	RMBS,	net	Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Loss	on	RMBS,	available-for-sale,	measured	at	fair	value	through	OCIÂ	(A)	Â		$	(3,499	)	Â		$	(10,209	)	Â		$	(3,499	)	Â		$	(21,464	)	Loss	on	RMBS	measured	at	fair	value	through
earnings	Â		Â		(152	)	Â		Â		-	Â		Â		Â		(2,011	)	Â		Â		-	Â		Realized	loss	on	RMBS,	net	Â		$	(3,651	)	Â		$	(10,209	)	Â		$	(5,510	)	Â		$	(21,464	)	(A)	Reclassified	from	accumulated	other	comprehensive
income	into	earnings.	Repurchase	Agreements	and	Interest	Expense	The	Company	finances	its	investments	in	RMBS	with	short-term	borrowings	under	master	repurchase	agreements.
Borrowings	under	the	repurchase	agreements	are	generally	short-term	debt	due	within	one	year.	These	borrowings	generally	bear	interest	rates	offered	by	the	â€œlendingâ€​	counterparty	from
time	to	time	for	the	term	of	the	proposed	repurchase	transaction	(e.g.	30	days,	60	days	etc.)	of	a	specified	margin	over	the	overnight	SOFR	rate.	The	repurchase	agreements	represent
uncommitted	financing.	Borrowings	under	these	agreements	are	treated	as	collateralized	financing	transactions	and	are	carried	at	their	contractual	amounts,	as	specified	in	the	respective
agreements.	Interest	is	recorded	at	the	contractual	amount	on	an	accrual	basis.	Dividends	Payable	Because	the	Company	is	organized	as	a	REIT	under	the	Code,	it	is	required	by	law	to
distribute	annually	at	least	90%	of	its	REIT	taxable	income,	which	it	does	in	the	form	of	quarterly	dividend	payments.	The	Company	accrues	the	dividend	payable	on	outstanding	shares	on	the
accounting	date,	which	causes	an	offsetting	reduction	in	retained	earnings.	15	Table	of	Contents	Comprehensive	Income	Comprehensive	income	is	defined	as	the	change	in	equity	of	a	business
enterprise	during	a	period	resulting	from	transactions	and	other	events	and	circumstances,	excluding	those	resulting	from	investments	by	and	distributions	to	owners.	For	the	Companyâ€™s
purposes,	comprehensive	income	represents	net	income	(loss),	as	presented	in	the	consolidated	statements	of	income	(loss),	adjusted	for	unrealized	gains	or	losses	on	RMBS,	which	are
designated	as	available	for	sale.	Recent	Accounting	Pronouncements	Segment	ReportingÂ		-	In	November	2023,	the	FASB	issued	ASU	2023-07,	Segment	Reporting	(Topic	280):	Improvements	to
Reportable	Segment	Disclosures.	This	standard	requires	public	companies	to	disclose	information	about	their	reportable	segmentsâ€™	significant	expenses	on	an	interim	and	annual	basis	to
provide	more	transparency	about	the	expenses	they	incur	from	revenue	generating	business	units.	The	new	standard	is	effective	for	fiscal	years	beginning	after	December	15,	2023,	and	interim
periods	within	fiscal	years	beginning	after	December	15,	2024,	with	early	adoption	permitted.	The	Company	does	not	expect	the	adoption	of	the	new	standard	to	have	a	material	effect	on	its
Consolidated	Financial	Statements.	Income	Taxes	-	In	December	2023,	the	FASB	issued	ASU	No.	2023-09,	Income	Taxes	(Topic	740):	Improvements	to	Income	Tax	Disclosures.	This	standard
requires	entities	to	provide	additional	information	about	federal,	state	and	foreign	income	taxes	and	reconciling	items	in	the	rate	reconciliation	table,	and	to	disclose	further	disaggregation	of
income	taxes	paid	(net	of	refunds	received)	by	federal	(national),	state	and	foreign	taxes	by	jurisdiction.	For	public	business	entities,	the	ASU	is	effective	for	fiscal	years	beginning	after
December	15,	2024,	with	early	adoption	permitted.	The	guidance	should	be	applied	prospectively,	but	entities	have	the	option	to	apply	it	retrospectively	for	each	period	presented.	The
Company	has	determined	this	ASU	will	not	have	a	material	impact	on	its	Consolidated	Financial	Statements.	Changes	in	Presentation	Certain	prior	period	amounts	have	been	reclassified	to
conform	to	current	period	presentation.	16	Table	of	Contents	Note	3	â€”	Segment	Reporting	The	Company	conducts	its	business	through	the	following	segments:	(i)	investments	in	RMBS;	(ii)
investments	in	Servicing	Related	Assets;	and	(iii)	â€œAll	Other,â€​	which	consists	primarily	of	general	and	administrative	expenses,	including	fees	paid	to	the	Companyâ€™s	directors	and
management	fees	and	reimbursements	paid	to	the	Manager	pursuant	to	the	Management	Agreement	(see	Note	7).	For	segment	reporting	purposes,	the	Company	does	not	allocate	interest
income	on	short-term	investments	or	general	and	administrative	expenses.	Summary	financial	data	with	respect	to	the	Companyâ€™s	segments	is	given	below,	together	with	the	data	for	the
Company	as	a	whole	(dollars	in	thousands):	Â		Servicing	Related	Assets	Â		Â		RMBS	Â		Â		All	Other	Â		Â		Total	Â		Income	Statement	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Three	Months	Ended
September	30,Â	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	14,327	Â		Â		$	-	Â		Â		$	14,327	Â		Interest	expense	Â		Â		(57	)	Â		Â		14,275	Â		Â		Â		-	Â		Â		Â		14,218	Â		Net
interest	income	Â		Â		57	Â		Â		Â		52	Â		Â		Â		-	Â		Â		Â		109	Â		Servicing	fee	income	Â		Â		11,681	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		11,681	Â		Servicing	costs	Â		Â		3,206	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		3,206	Â	
Net	servicing	income	Â		Â		8,475	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,475	Â		Other	expense	Â		Â		(6,574	)	Â		Â		(9,087	)	Â		Â		-	Â		Â		Â		(15,661	)	Other	operating	expenses	Â		Â		(711	)	Â		Â		(167	)	Â		Â	
(4,204	)	Â		Â		(5,082	)	Provision	for	corporate	business	taxes	Â		Â		(285	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(285	)	Net	Income	(Loss)	Â		$	962	Â		Â		$	(9,202	)	Â		$	(4,204	)	Â		$	(12,444	)	Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Three	Months	Ended	September	30,Â	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	12,864	Â		Â		$	-	Â		Â		$	12,864	Â		Interest	expense
Â		Â		(89	)	Â		13,426	Â		Â		Â		-	Â		Â		Â		13,337	Â		Net	interest	income	(expense)	Â		Â		89	Â		Â		Â		(562	)	Â		Â		-	Â		Â		Â		(473	)	Servicing	fee	income	Â		Â		13,225	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		13,225	Â	
Servicing	costs	Â		Â		2,869	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,869	Â		Net	servicing	income	Â		Â		10,356	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		10,356	Â		Other	income	Â		Â		282	Â		Â		Â		10,362	Â		Â		Â		-	Â		Â		Â	
10,644	Â		Other	operating	expenses	Â		Â		(561	)	Â		Â		(174	)	Â		Â		(2,631	)	Â		Â		(3,366	)	Provision	for	corporate	business	taxes	Â		Â		(1,276	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,276	)	Net	Income	(Loss)	Â	
$	8,890	Â		Â		$	9,626	Â		Â		$	(2,631	)	Â		$	15,885	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Nine	Months	Ended	September	30,Â	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest
income	Â		$	6	Â		Â		$	40,739	Â		Â		$	-	Â		Â		$	40,745	Â		Interest	expense	Â		Â		874	Â		Â		Â		40,502	Â		Â		Â		-	Â		Â		Â		41,376	Â		Net	interest	income	(expense)	Â		Â		(868	)	Â		Â		237	Â		Â		Â		-	Â		Â		Â	
(631	)	Servicing	fee	income	Â		Â		36,921	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		36,921	Â		Servicing	costs	Â		Â		9,295	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		9,295	Â		Net	servicing	income	Â		Â		27,626	Â		Â		Â		-	Â		Â		Â		-
Â		Â		Â		27,626	Â		Other	income	(expense)	Â		Â		(13,681	)	Â		Â		2,536	Â		Â		Â		-	Â		Â		Â		(11,145	)	Other	operating	expenses	Â		Â		(2,216	)	Â		Â		(482	)	Â		Â		(11,104	)	Â		Â		(13,802	)	Provision	for
corporate	business	taxes	Â		Â		(1,652	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,652	)	Net	Income	(Loss)	Â		$	9,209	Â		Â		$	2,291	Â		Â		$	(11,104	)	Â		$	396	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Nine
Months	Ended	September	30,Â	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	37,193	Â		Â		$	-	Â		Â		$	37,193	Â		Interest	expense	Â		Â		1,143	Â		Â		Â		37,317	Â		Â	
Â		-	Â		Â		Â		38,460	Â		Net	interest	expense	Â		Â		(1,143	)	Â		Â		(124	)	Â		Â		-	Â		Â		Â		(1,267	)	Servicing	fee	income	Â		Â		40,535	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		40,535	Â		Servicing	costs	Â		Â		8,098	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,098	Â		Net	servicing	income	Â		Â		32,437	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		32,437	Â		Other	expense	Â		Â		(17,935	)	Â		Â		(3,544	)	Â		Â		-	Â		Â		Â		(21,479	)	Other	operating
expenses	Â		Â		(1,694	)	Â		Â		(506	)	Â		Â		(8,058	)	Â		Â		(10,258	)	Provision	for	corporate	business	taxes	Â		Â		(1,244	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,244	)	Net	Income	(Loss)	Â		$	10,421	Â		Â		$	(4,174
)	Â		$	(8,058	)	Â		$	(1,811	)	17	Table	of	Contents	Â		Â		Servicing	Related	Assets	Â		Â		RMBS	Â		Â		All	Other	Â		Â		Total	Â		Balance	Sheet	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		September	30,	2024	Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Investments	Â		$	226,782	Â		Â		$	1,214,123	Â		Â		$	-	Â		Â		$	1,440,905	Â		Other	assets	Â		Â		27,590	Â		Â		Â		32,526	Â		Â		Â		50,368	Â		Â		Â		110,484	Â		Total	assets	Â		Â	
254,372	Â		Â		Â		1,246,649	Â		Â		Â		50,368	Â		Â		Â		1,551,389	Â		Debt	Â		Â		150,848	Â		Â		Â		1,108,496	Â		Â		Â		-	Â		Â		Â		1,259,344	Â		Other	liabilities	Â		Â		3,874	Â		Â		Â		36,632	Â		Â		Â		11,843	Â	
Â		Â		52,349	Â		Total	liabilities	Â		Â		154,722	Â		Â		Â		1,145,128	Â		Â		Â		11,843	Â		Â		Â		1,311,693	Â		Net	Assets	Â		$	99,650	Â		Â		$	101,521	Â		Â		$	38,525	Â		Â		$	239,696	Â		Balance	Sheet	Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Investments	Â		$	253,629	Â		Â		$	1,012,130	Â		Â		$	-	Â		Â		$	1,265,759	Â		Other	assets	Â		Â		33,785	Â		Â		Â		39,939
Â		Â		Â		53,509	Â		Â		Â		127,233	Â		Total	assets	Â		Â		287,414	Â		Â		Â		1,052,069	Â		Â		Â		53,509	Â		Â		Â		1,392,992	Â		Debt	Â		Â		169,314	Â		Â		Â		903,489	Â		Â		Â		-	Â		Â		Â		1,072,803	Â		Other
liabilities	Â		Â		4,240	Â		Â		Â		47,990	Â		Â		Â		9,584	Â		Â		Â		61,814	Â		Total	liabilities	Â		Â		173,554	Â		Â		Â		951,479	Â		Â		Â		9,584	Â		Â		Â		1,134,617	Â		Net	Assets	Â		$	113,860	Â		Â		$	100,590	Â	
Â		$	43,925	Â		Â		$	258,375	Â		Note	4	â€”	Investments	in	RMBS	At	September	30,	2024,	the	Companyâ€™s	investments	in	RMBS	consist	solely	of	Agency	RMBS.	The	Companyâ€™s	investments
in	RMBS	may	also	include,	from	time	to	time,	any	of	the	following:	CMOs,	which	are	either	loss	share	securities	issued	by	Fannie	Mae	or	Freddie	Mac;	or	non-Agency	RMBS,	sometimes	called
â€œprivate	label	MBSâ€​,	which	are	structured	debt	instruments	representing	interests	in	specified	pools	of	mortgage	loans	subdivided	into	multiple	classes,	or	tranches,	of	securities,	with	each
tranche	having	different	maturities	or	risk	profiles	and	different	ratings	by	one	or	more	nationally	recognized	statistical	rating	organizations.	The	following	is	a	summary	of	the	Companyâ€™s
investments	in	RMBS	as	of	the	dates	indicated	(dollars	in	thousands):	Summary	of	RMBS	Assets	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted
Average	Â		Asset	Type	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity
(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	188,869	Â		Â		$	158,818	Â		Â	
$	3,912	Â		Â		$	(153	)	Â		$	162,577	Â		Â		Â		13	Â		(B)	Â		Â		4.63	%	Â		Â		4.78	%	Â		Â		27	Â		Freddie	Mac	Â		Â		193,105	Â		Â		Â		160,581	Â		Â		Â		1,693	Â		Â		Â		(1,809	)	Â		Â		160,465	Â		Â		Â		15	Â	
(B)	Â		Â		4.36	%	Â		Â		4.45	%	Â		Â		27	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Fannie	Mae	Â		Â		305,920	Â		Â		Â		278,839	Â		Â		Â		7,648	Â		Â		Â		(309	)	Â		Â		286,178	Â		Â		Â		22	Â		Â	(B)	Â		Â		4.86	%	Â		Â		4.99	%	Â		Â		28	Â		Freddie	Mac	Â		Â		644,706	Â		Â		Â		590,220	Â		Â		Â	



14,887	Â		Â		Â		(204	)	Â		Â		604,903	Â		Â		Â		48	Â		Â	(B)	Â		Â		4.96	%	Â		Â		5.06	%	Â		Â		28	Â		Total/weighted	average	RMBS	Â		$	1,332,600	Â		Â		$	1,188,458	Â		Â		$	28,140	Â		Â		$	(2,475	)	Â		$
1,214,123	Â		Â		Â		98	Â		Â		Â		Â		4.81	%	Â		Â		4.93	%	Â		Â		28	Â		18	Table	of	Contents	As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Asset
Type	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,
available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	211,773	Â		Â		$	187,746	Â		Â		$	2,970	Â		Â		$
(1,607	)	Â		$	189,109	Â		Â		Â		15	Â		(B)	Â		Â		4.55	%	Â		Â		4.70	%	Â		Â		28	Â		Freddie	Mac	Â		Â		262,695	Â		Â		Â		235,260	Â		Â		Â		1,075	Â		Â		Â		(4,865	)	Â		Â		231,470	Â		Â		Â		19	Â		(B)	Â		Â		4.45
%	Â		Â		4.50	%	Â		Â		28	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		Â	
221,965	Â		Â		Â		208,487	Â		Â		Â		4,606	Â		Â		Â		(1,076	)	Â		Â		212,017	Â		Â		Â		17	Â		(B)	Â		Â		4.78	%	Â		Â		4.94	%	Â		Â		28	Â		Freddie	Mac	Â		Â		401,287	Â		Â		Â		373,310	Â		Â		Â		7,515	Â		Â		Â	
(1,291	)	Â		Â		379,534	Â		Â		Â		29	Â		(B)	Â		Â		4.72	%	Â		Â		4.88	%	Â		Â		29	Â		Total/weighted	average	RMBS	Â		$	1,097,720	Â		Â		$	1,004,803	Â		Â		$	16,166	Â		Â		$	(8,839	)	Â		$	1,012,130	Â		Â		Â	
80	Â		Â		Â		Â		4.64	%	Â		Â		4.77	%	Â		Â		28	Â		(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.	(B)	The	Company	used	an	implied	AAA
rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value	of	settled
securities.	Summary	of	RMBS	Assets	by	Maturity	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Years	to	Maturity	Â		Original	Face
Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,
measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Over	10	Years	Â		$	381,975	Â		Â		$	319,399	Â		Â		$	5,604	Â		Â		$	(1,961	)	Â		$
323,042	Â		Â		Â		28	Â		(B)	Â		Â		4.50	%	Â		Â		4.62	%	Â		Â		27	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Over	10	Years	Â		Â		950,625	Â		Â		Â		869,059	Â		Â		Â		22,536	Â		Â		Â		(514	)	Â		Â		891,081	Â		Â		Â		70	Â		(B)	Â		Â		4.93	%	Â		Â		5.04	%	Â		Â		28	Â		Total/weighted	average	RMBS	Â	
$	1,332,600	Â		Â		$	1,188,458	Â		Â		$	28,140	Â		Â		$	(2,475	)	Â		$	1,214,123	Â		Â		Â		98	Â		Â		Â		Â		4.81	%	Â		Â		4.93	%	Â		Â		28	Â		Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized
Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Years	to	Maturity	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â	
Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Over	10
Years	Â		$	474,467	Â		Â		$	423,006	Â		Â		$	4,045	Â		Â		$	(6,472	)	Â		$	420,579	Â		Â		Â		34	Â		(B)	Â		Â		4.49	%	Â		Â		4.59	%	Â		Â		28	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Over	10
Years	Â		Â		623,253	Â		Â		Â		581,797	Â		Â		Â		12,121	Â		Â		Â		(2,367	)	Â		Â		591,551	Â		Â		Â		46	Â		(B)	Â		Â		4.74	%	Â		Â		4.90	%	Â		Â		28	Â		Total/weighted	average	RMBS	Â		$	1,097,720	Â		Â		$
1,004,803	Â		Â		$	16,166	Â		Â		$	(8,839	)	Â		$	1,012,130	Â		Â		Â		80	Â		Â		Â		Â		4.64	%	Â		Â		4.77	%	Â		Â		28	Â		(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying
value	for	all	securities.	(B)	The	Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is
then	annualized	and	divided	by	the	book	value	of	settled	securities.	Â		19	Table	of	Contents	At	September	30,	2024	and	December	31,	2023,	the	Company	pledged	Agency	RMBS	with	a	carrying
value	of	approximately	$1.2	billion	and	$973.2	million,	respectively,	as	collateral	for	borrowings	under	repurchase	agreements.	At	September	30,	2024	and	December	31,	2023,	the	Company
did	not	have	any	securities	purchased	from	and	financed	with	the	same	counterparty	that	did	not	meet	the	conditions	of	ASC	860,	Transfers	and	Servicing,	to	be	considered	linked	transactions
and,	therefore,	classified	as	derivatives.	Based	on	managementâ€™s	analysis	of	the	Companyâ€™s	available-for-sale	designated	securities,	the	performance	of	the	underlying	loans	and	changes
in	market	factors,	management	determined	that	unrealized	losses	as	of	the	balance	sheet	date	on	the	Companyâ€™s	available-for-sale	designated	securities	were	primarily	the	result	of	changes
in	market	factors,	rather	than	issuer-specific	credit	impairment.	The	Company	performed	analyses	in	relation	to	such	securities,	using	managementâ€™s	best	estimate	of	their	cash	flows,	which
support	its	belief	that	the	carrying	values	of	such	securities	were	fully	recoverable	over	their	expected	holding	periods.	Such	market	factors	include	changes	in	market	interest	rates	and	credit
spreads	and	certain	macroeconomic	events,	none	of	which	will	directly	impact	the	Companyâ€™s	ability	to	collect	amounts	contractually	due.	Management	continually	evaluates	the	credit
status	of	each	of	the	Companyâ€™s	securities	and	the	collateral	supporting	those	securities.	This	evaluation	includes	a	review	of	the	credit	of	the	issuer	of	the	security	(if	applicable),	the	credit
rating	of	the	security	(if	applicable),	the	key	terms	of	the	security	(including	credit	support),	debt	service	coverage	and	loan	to	value	ratios,	the	performance	of	the	pool	of	underlying	loans	and
the	estimated	value	of	the	collateral	supporting	such	loans,	including	the	effect	of	local,	industry	and	broader	economic	trends	and	factors.	Significant	judgment	is	required	in	this	analysis	for
available-for-sale	designated	investments	in	RMBS	that	are	not	guaranteed	by	U.S.	government	agencies	or	U.S.	government	sponsored	enterprises.	All	of	the	Companyâ€™s	available-for-sale
designated	investments	in	RMBS	are	guaranteed	by	U.S.	government	agencies	or	U.S.	government	sponsored	enterprises.	Both	credit	related	and	non-credit	related	unrealized	losses	on
available-for-sale	securities	that	the	Company	(i)	intends	to	sell,	or	(ii)	will	more	likely	than	not	be	required	to	sell	before	recovering	their	cost	basis,	are	recognized	in	earnings.	The	Company
did	not	record	an	allowance	for	credit	losses	on	the	balance	sheet	at	September	30,	2024	and	December	31,	2023,	nor	any	impairment	charges	in	earnings	during	the	three	and	nine-month
periods	ended	September	30,	2024	and	September	30,	2023.	The	following	tables	summarize	the	Companyâ€™s	available-for-sale	securities	measured	at	fair	value	through	OCI	in	an	unrealized
loss	position	as	of	the	dates	indicated	(dollars	in	thousands):	Available-For-Sale	RMBS	Unrealized	Loss	Positions	Â		As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Weighted	Average	Â		Duration	in	Loss	Position	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gross	Unrealized	Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â	
Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Twelve	or	More	Months	Â		$
116,799	Â		Â		$	95,566	Â		Â		$	(1,962	)	Â		$	93,604	Â		Â		Â		8	Â		(B)	Â		Â		3.68	%	Â		Â		3.80	%	Â		Â		27	Â		Total/weighted	average	RMBS,	available-for-sale,	measured	at	fair	value	through	OCIÂ	
Â		$	116,799	Â		Â		$	95,566	Â		Â		$	(1,962	)	Â		$	93,604	Â		Â		Â		8	Â		Â		Â		Â		3.68	%	Â		Â		3.80	%	Â		Â		27	Â		Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Weighted
Average	Â		Duration	in	Loss	Position	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gross	Unrealized	Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)
Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Less	than	Twelve	Months	Â		$	126,949
Â		Â		$	109,425	Â		Â		$	(813	)	Â		$	108,612	Â		Â		Â		8	Â		(B)	Â		Â		4.23	%	Â		Â		4.35	%	Â		Â		28	Â		Twelve	or	More	Months	Â		Â		163,190	Â		Â		Â		148,241	Â		Â		Â		(5,659	)	Â		Â		142,582	Â		Â		Â		12
Â		(B)	Â		Â		4.08	%	Â		Â		4.10	%	Â		Â		28	Â		Total/weighted	average	RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		$	290,139	Â		Â		$	257,666	Â		Â		$	(6,472	)	Â		$	251,194	Â		Â	
Â		20	Â		Â		Â		Â		4.14	%	Â		Â		4.21	%	Â		Â		28	Â		(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.	(B)	The	Company	used	an	implied	AAA
rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value	of	settled
securities.	20	Table	of	Contents	Note	5	â€”	Investments	in	Servicing	Related	Assets	The	Companyâ€™s	portfolio	of	Servicing	Related	Assets	consists	of	Fannie	Mae	and	Freddie	Mac	MSRs	with
an	aggregate	UPB	of	approximately	$17.6	billion	as	of	September	30,	2024.	The	following	is	a	summary	of	the	Companyâ€™s	Servicing	Related	Assets	as	of	the	dates	indicated	(dollars	in
thousands):	Servicing	Related	Assets	Summary	As	of	September	30,	2024	Â		Unpaid	Principal	Balance	Â		Â		Carrying	Value(A)	Â		Â		Weighted	Average	Coupon	Â		Â		Weighted	Average	Maturity
(Years)(B)	Â		Â		Year	to	Date	Changes	in	Fair	Value	Recorded	in	Other	Income	(Loss)	Â		MSRs	Â		$	17,644,468	Â		Â		$	226,782	Â		Â		Â		3.50	%	Â		Â		24.7	Â		Â		$	(14,036	)	MSR	Total/Weighted
Average	Â		$	17,644,468	Â		Â		$	226,782	Â		Â		Â		3.50	%	Â		Â		24.7	Â		Â		$	(14,036	)	As	of	December	31,	2023	Â		Unpaid	Principal	Balance	Â		Â		Carrying	Value(A)	Â		Â		Weighted	Average
Coupon	Â		Â		Weighted	Average	Maturity	(Years)(B)	Â		Â		Year	to	Date	Changes	in	Fair	Value	Recorded	in	Other	Income	(Loss)	Â		MSRs	Â		$	19,972,994	Â		Â		$	253,629	Â		Â		Â		3.48	%	Â		Â	
25.0	Â		Â		$	(25,937	)	MSR	Total/Weighted	Average	Â		$	19,972,994	Â		Â		$	253,629	Â		Â		Â		3.48	%	Â		Â		25.0	Â		Â		$	(25,937	)	(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which
approximates	carrying	value	for	all	pools.	(B)	Weighted	average	maturity	of	the	underlying	residential	mortgage	loans	in	the	pool	is	based	on	the	unpaid	principal	balance.	21	Table	of	Contents
The	tables	below	summarize	the	geographic	distribution	for	the	states	representing	5%	or	greater	of	the	aggregate	UPB	of	the	residential	mortgage	loans	underlying	the	Servicing	Related
Assets	as	of	the	dates	indicated:	Geographic	Concentration	of	Servicing	Related	Assets	As	of	September	30,	2024	Â		Â		Percentage	of	Total	Outstanding	Unpaid	Principal	Balance	Â		California	Â	
Â		14.5	%	Virginia	Â		Â		8.7	%	New	York	Â		Â		8.4	%	Maryland	Â		Â		6.7	%	Texas	Â		Â		5.9	%	Florida	Â		Â		5.3	%	North	Carolina	Â		Â		5.1	%	All	other	Â		Â		45.4	%	Total	Â		Â		100.0	%	As	of
December	31,	2023	Â		Â		Percentage	of	Total	Outstanding	Unpaid	Principal	Balance	Â		California	Â		Â		13.7	%	Virginia	Â		Â		8.3	%	New	York	Â		Â		8.3	%	Maryland	Â		Â		6.4	%	Texas	Â		Â		5.9	%
Florida	Â		Â		5.4	%	North	Carolina	Â		Â		5.0	%	All	other	Â		Â		47.0	%	Total	Â		Â		100.0	%	Geographic	concentrations	of	investments	expose	the	Company	to	the	risk	of	economic	downturns	within
the	relevant	states.	Any	such	downturn	in	a	state	where	the	Company	holds	significant	investments	could	affect	the	underlying	borrowerâ€™s	ability	to	make	the	mortgage	payment	and,
therefore,	could	have	a	meaningful,	negative	impact	on	the	Companyâ€™s	Servicing	Related	Assets.	22	Table	of	Contents	Note	6	â€”	Equity	and	Earnings	per	Common	Share	Common	Stock	On
October	9,	2013,	the	Company	completed	an	initial	public	offering	(the	â€œIPOâ€​)	and	a	concurrent	private	placement	of	its	common	stock.	The	Company	did	not	conduct	any	activity	prior	to
the	IPO	and	the	concurrent	private	placement.	Redeemable	Preferred	Stock	The	Companyâ€™s	charter	provides	that	it	has	authority	to	issue	up	to	100,000,000	shares	of	preferred	stock,	$0.01
par	value	per	share,	of	which	2,781,635	shares	are	classified	as	shares	of	8.20%	Series	A	Cumulative	Redeemable	Preferred	Stock	(â€œSeries	A	Preferred	Stockâ€​)	and	1,604,103	shares	are
classified	as	shares	of	8.250%	Series	B	Fixed-to-Floating	Rate	Cumulative	Redeemable	Preferred	Stock	(the	â€œSeries	B	Preferred	Stockâ€​).	The	Series	A	Preferred	Stock	ranks	senior	to	the
Companyâ€™s	common	stock	with	respect	to	rights	to	the	payment	of	dividends	and	the	distribution	of	assets	upon	the	Companyâ€™s	liquidation,	dissolution	or	winding	up.	The	Series	A
Preferred	Stock	has	no	stated	maturity,	is	not	subject	to	any	sinking	fund	or	mandatory	redemption	and	will	remain	outstanding	indefinitely	unless	repurchased	or	redeemed	by	the	Company	or
converted	by	the	holders	of	the	Series	A	Preferred	Stock	into	the	Companyâ€™s	common	stock	in	connection	with	certain	changes	of	control.	Beginning	on	August	17,	2022,	the	Company	may,
at	its	option,	redeem	any	or	all	of	the	shares	of	Series	A	Preferred	Stock,	at	any	time	or	from	time	to	time,	for	cash	at	a	redemption	price	equal	to	$25.00	per	share,	plus	any	accumulated	and
unpaid	dividends	to,	but	not	including,	the	date	fixed	for	redemption	of	the	shares	of	Series	A	Preferred	Stock.	The	Company	did	not	redeem	any	shares	of	Series	A	Preferred	Stock	during	the
three	and	nine-month	periods	ended	September	30,	2024	and	the	year	ended	December	31,	2023.	If	the	Company	does	not	exercise	its	option	redemption	right,	upon	certain	changes	in	control,
the	holders	of	the	Series	A	Preferred	Stock	have	the	right	to	convert	some	or	all	of	their	shares	of	Series	A	Preferred	Stock	into	a	number	of	shares	of	the	Companyâ€™s	common	stock	based	on
a	defined	formula,	subject	to	a	share	cap,	or	alternative	consideration.	The	share	cap	on	each	share	of	Series	A	Preferred	Stock	is	2.62881	shares	of	common	stock,	subject	to	certain
adjustments.	The	Company	pays	cumulative	cash	dividends	at	the	rate	of	8.20%	per	annum	of	the	$25.00	per	share	liquidation	preference	(equivalent	to	$2.05	per	annum	per	share)	on	the
Series	A	Preferred	Stock,	in	arrears,	on	or	about	the	15th	day	of	January,	April,	July	and	October	of	each	year.	23	Table	of	Contents	The	Series	B	Preferred	Stock	ranks	senior	to	the
Companyâ€™s	common	stock	with	respect	to	rights	to	the	payment	of	dividends	and	the	distribution	of	assets	upon	the	Companyâ€™s	liquidation,	dissolution	or	winding	up,	and	on	parity	with
the	Companyâ€™s	Series	A	Preferred	Stock	with	respect	to	rights	to	the	payment	of	dividends	and	the	distribution	of	assets	upon	the	Companyâ€™s	liquidation,	dissolution	or	winding	up.	The
Series	B	Preferred	Stock	has	no	stated	maturity,	is	not	subject	to	any	sinking	fund	or	mandatory	redemption	and	will	remain	outstanding	indefinitely	unless	repurchased	or	redeemed	by	the
Company	or	converted	by	the	holders	of	the	Series	B	Preferred	Stock	into	the	Companyâ€™s	common	stock	in	connection	with	certain	changes	of	control.	The	Series	B	Preferred	Stock	was	not
redeemable	by	the	Company	prior	to	April	15,	2024,	except	under	circumstances	intended	to	preserve	the	Companyâ€™s	qualification	as	a	REIT	for	U.S.	federal	income	tax	purposes	and	except
upon	the	occurrence	of	certain	changes	of	control.	On	and	after	April	15,	2024,	the	Company	may,	at	its	option,	redeem	the	Series	B	Preferred	Stock,	in	whole	or	in	part,	at	any	time	or	from
time	to	time,	for	cash	at	a	redemption	price	equal	to	$25.00	per	share,	plus	any	accumulated	and	unpaid	dividends	to,	but	not	including,	the	date	fixed	for	redemption.	If	the	Company	does	not
exercise	its	rights	to	redeem	the	Series	B	Preferred	Stock	upon	certain	changes	in	control,	the	holders	of	the	Series	B	Preferred	Stock	have	the	right	to	convert	some	or	all	of	their	shares	of
Series	B	Preferred	Stock	into	a	number	of	shares	of	the	Companyâ€™s	common	stock	based	on	a	defined	formula,	subject	to	a	share	cap,	or	alternative	consideration.	The	share	cap	on	each
share	of	Series	B	Preferred	Stock	is	2.68962	shares	of	common	stock,	subject	to	certain	adjustments.	Holders	of	shares	of	Series	B	Preferred	Stock	are	entitled	to	receive,	when,	as	and	if
authorized	by	the	Companyâ€™s	board	of	directors	and	declared	by	the	Company,	out	of	funds	legally	available	for	the	payment	of	dividends,	cumulative	cash	dividends.	The	initial	dividend	rate
for	the	Series	B	Preferred	Stock	from,	and	including,	the	date	of	original	issuance	to,	but	excluding,	April	15,	2024	was	8.250%	of	the	$25.00	per	share	liquidation	preference	per	annum
(equivalent	to	$2.0625	per	annum	per	share).	On	and	after	April	15,	2024	(the	â€œFloating	Rate	Periodâ€​),	dividends	on	the	Series	B	Preferred	Stock	accumulate	at	a	percentage	of	the	$25.00
liquidation	preference	equal	to	an	annual	floating	rate	of	the	Three-month	CME	Term	SOFR	plus	a	spread	of	5.89261%.	Dividends	on	the	Series	A	and	B	Preferred	Stock	are	payable	quarterly	in
arrears	on	the	15th	day	of	each	January,	April,	July	and	October,	when	and	as	authorized	by	the	Companyâ€™s	board	of	directors	and	declared	by	the	Company.	On	September	27,	2024,	the
Company	announced	that	it	was	revising	its	third	quarter	dividend	on	the	Series	B	Preferred	Stock	from	$0.6986	per	share	to	$0.7152	per	share.Â		The	revised	dividend	in	the	amount	of
$0.7152	per	share	was	paid	in	cash	on	October	15,	2024	to	holders	of	record	of	the	Series	B	Preferred	Stock	as	of	the	close	of	business	on	September	30,	2024.	In	addition,	the	Companyâ€™s
previously	declared	and	paid	second	quarter	Series	B	Preferred	Stock	dividend	of	$0.6995	per	share,	which	was	paid	in	cash	on	July	15,	2024	to	holders	of	record	as	of	the	close	of	business	on
June	28,	2024,	required	an	additional	payment.Â		The	Company	has	declared	an	additional	cash	dividend	in	the	amount	of	$0.0096	per	share,	which	was	paid	on	October	15,	2024	to	holders	of
record	of	the	Series	B	Preferred	Stock	as	of	the	close	of	business	on	June	28,	2024.	Common	Stock	ATM	Program	In	August	2018,	the	Company	instituted	an	at-the-market	offering	program	(the
â€œCommon	Stock	ATM	Programâ€​)	of	up	to	$50.0	million	of	its	common	stock.	In	November	2022	and	August	2024,	the	Company	entered	into	amendments	to	the	existing	At	Market	Issuance
Sales	Agreements,	increasing	the	aggregate	offering	price	to	up	to	an	aggregate	of	$150.0	million	of	its	common	stock,	of	which,	approximately	$49.3	million	was	remaining	as	of	September
30,Â	2024.	Under	the	Common	Stock	ATM	Program,	the	Company	may,	but	is	not	obligated	to,	sell	shares	of	common	stock	from	time	to	time	through	one	or	more	selling	agents.	The	Common
Stock	ATM	Program	has	no	set	expiration	date	and	may	be	renewed	or	terminated	by	the	Company	at	any	time.	During	the	three	and	nine-month	periods	ended	September	30,Â	2024	the
Company	issued	and	sold	1,530,917	shares	of	common	stock	under	the	Common	Stock	ATM	Program.	The	shares	were	sold	at	a	weighted	average	price	of	$3.59	per	share	for	aggregate	gross
proceeds	of	approximately	$5.5	million	before	fees	of	approximately	$110,000.	During	the	year	ended	December	31,Â	2023,	the	Company	issued	and	sold	6,470,004	shares	of	common	stock
under	the	Common	Stock	ATM	Program.	The	shares	were	sold	at	a	weighted	average	price	of	$4.87	per	share	for	aggregate	gross	proceeds	of	approximately	$31.5	million	before	fees	of
approximately	$631,000.	24	Table	of	Contents	Common	Stock	Repurchase	Program	In	September	2019,	the	Company	instituted	a	share	repurchase	program	that	allows	for	the	repurchase	of	up
to	an	aggregate	of	$10.0	million	of	its	common	stock.	Shares	of	common	stock	may	be	repurchased	from	time	to	time	through	privately	negotiated	transactions	or	open	market	transactions,
pursuant	to	a	trading	plan	in	accordance	with	Rules	10b5-1	and	10b-18	under	the	Securities	Exchange	Act	of	1934,	as	amended,	or	the	Exchange	Act,	or	by	any	combination	of	such	methods.
The	manner,	price,	number	and	timing	of	share	repurchases	are	subject	to	a	variety	of	factors,	including	market	conditions	and	applicable	SEC	rules.	The	common	stock	repurchase	program
does	not	require	the	purchase	of	any	minimum	number	of	shares	of	common	stock,	and,	subject	to	SEC	rules,	purchases	may	be	commenced	or	suspended	at	any	time	without	prior	notice.
During	the	three	and	nine-month	periods	ended	September	30,	2024	and	the	year	ended	December	31,	2023,	the	Company	did	not	repurchase	any	shares	of	its	common	stock	pursuant	to	the
common	stock	repurchase	program.	Preferred	Stock	Repurchase	Program	In	December	2023,	the	Company	initiated	a	preferred	stock	repurchase	program	that	allows	for	the	repurchase	of	up
to	an	aggregate	of	$50.0	million	of	its	shares	of	Series	A	Preferred	Stock	and	Series	B	Preferred	Stock.	Shares	of	preferred	stock	may	be	repurchased	from	time	to	time	through	privately
negotiated	transactions	or	open	market	transactions,	pursuant	to	a	trading	plan	in	accordance	with	Rules	10b5-1	under	the	Exchange	Act.	The	manner,	price,	number	and	timing	of	share
repurchases	are	subject	to	a	variety	of	factors,	including	market	conditions	and	applicable	SEC	rules.	The	preferred	stock	repurchase	program	does	not	require	the	purchase	of	any	minimum
number	of	shares	of	preferred	stock,	and,	subject	to	SEC	rules,	purchases	may	be	commenced	or	suspended	at	any	time	without	prior	notice.	During	the	three-month	period	ended	September
30,	2024,	the	Company	did	not	repurchase	any	shares	of	its	preferred	stock	pursuant	to	the	preferred	stock	repurchase	program.	During	the	nine-month	period	ended	September	30,	2024,	the
Company	repurchased	395,897	shares	of	its	Series	B	Preferred	Stock,	at	a	weighted	average	purchase	price	per	share	of	$23.77,	and	paid	aggregate	brokerage	commissions	of	approximately
$11,900	on	such	repurchases.	The	difference	between	the	consideration	transferred	and	the	carrying	value	of	the	preferred	stock	repurchased	resulted	in	a	gain	attributable	to	common
stockholders	of	$78,000	for	the	nine-month	period	ended	September	30,	2024.	During	the	year	ended	December	31,	2023,	the	Company	did	not	repurchase	any	shares	of	its	preferred	stock



pursuant	to	the	preferred	stock	repurchase	program.	Shares	of	preferred	stock	that	are	repurchased	by	the	Company	cease	to	be	outstanding	but	remain	authorized	for	future	issuance.	Equity
Incentive	Plan	During	2013,	the	board	of	directors	approved	and	the	Company	adopted	the	Cherry	Hill	Mortgage	Investment	Corporation	2013	Equity	Incentive	Plan	(the	â€œ2013	Planâ€​).	The
2013	Plan,	which	expired	by	its	terms	in	October	2023,	provided	for	the	grant	of	options	to	purchase	shares	of	the	Companyâ€™s	common	stock,	stock	awards,	stock	appreciation	rights
(â€œSARsâ€​),	performance	units,	incentive	awards	and	other	equity-based	awards,	including	long	term	incentive	plan	units	(â€œLTIP-OP	Unitsâ€​)	of	the	Operating	Partnership.	Â		In	April
2023,	the	Companyâ€™s	board	of	directors	adopted	the	Cherry	Hill	Mortgage	Investment	Corporation	2023	Equity	Incentive	Plan	(the	â€œ2023	Planâ€​).	In	June	2023,	at	the	Companyâ€™s
annual	meeting	of	stockholders,	the	2023	Plan	was	approved.	The	2023	Plan,	which	expires	by	its	term	in	April	2033,	permits	the	Company	to	provide	equity-based	compensation	in	the	form	of
options	to	purchase	shares	of	the	Companyâ€™s	common	stock,	stock	awards,	SARs,	performance	units,	incentive	awards	and	other	equity-based	awards	(including	LTIP-OP	Units).	The	2023
Plan	replaced	the	2013	Plan	upon	the	2023	Planâ€™s	approval	by	stockholders	and	no	further	awards	will	be	made	by	the	Company	under	the	2013	Plan.Â	Currently	outstanding	awards
granted	under	the	2013	Plan	will	remain	effective	in	accordance	with	their	terms.	Â		25	Table	of	Contents	The	maximum	aggregate	number	of	shares	of	common	stock	issuable	pursuant	to	the
2023	Plan	pursuant	to	the	exercise	of	options	and	SARs,	the	grant	of	stock	awards	or	other	equity-based	awards	(including	LTIP-OP	Units)	and	the	settlement	of	incentive	awards	and
performance	units	is	equal	to	2,830,000	shares.	Other	equity-based	awards	that	are	LTIP-OP	Units	will	reduce	the	maximum	aggregate	number	of	shares	of	common	stock	issuable	pursuant	to
the	2023	Plan	on	a	one-for-one	basisâ€”that	is,	each	such	LTIP-OP	Unit	will	be	treated	as	an	award	of	common	stock;	provided,	however,	for	the	avoidance	of	doubt,	the	conversion	of	any	such
LTIP-OP	Units	at	a	later	date	into	a	share	of	common	stock	will	not	count	as	an	award	of	common	stock	under	the	2023	Plan	for	purposes	of	determining	the	aggregate	limit	to	avoid	any	double
counting	of	the	same	award.	In	connection	with	stock	splits,	dividends,	recapitalizations	and	certain	other	events,	the	Companyâ€™s	board	of	directors	will	make	equitable	adjustments	that	it
deems	appropriate	in	the	aggregate	number	of	shares	of	common	stock	issuable	pursuant	to	the	2023	Plan	and	the	terms	of	outstanding	awards.	Â		If	any	options	or	stock	appreciation	rights
terminate,	expire	or	are	cancelled,	forfeited,	exchanged	or	surrendered	without	having	been	exercised	or	are	paid	in	cash	without	delivery	of	common	stock	or	if	any	stock	awards,	performance
units	or	other	equity-based	awards	(including	LTIP-OP	Units)	are	forfeited,	the	shares	of	common	stock	subject	to	such	awards	will	again	be	available	for	purposes	of	the	2023	Plan.	Shares	of
common	stock	tendered	or	withheld	to	satisfy	the	exercise	price	or	for	tax	withholding	are	not	available	for	future	grants	under	the	2023	Plan.	LTIP-OP	Units	are	a	special	class	of	partnership
interest	in	the	Operating	Partnership.	LTIP-OP	Units	may	be	issued	to	eligible	participants	for	the	performance	of	services	to	or	for	the	benefit	of	the	Operating	Partnership.	Initially,	LTIP-OP
Units	do	not	have	full	parity	with	the	Operating	Partnershipâ€™s	common	units	of	limited	partnership	interest	(â€œOP	Unitsâ€​)	with	respect	to	liquidating	distributions;	however,	LTIP-OP
Units	receive,	whether	vested	or	not,	the	same	per-unit	distributions	as	OP	Units	and	are	allocated	their	pro-rata	share	of	the	Operating	Partnershipâ€™s	net	income	or	loss.	Under	the	terms	of
the	LTIP-OP	Units,	the	Operating	Partnership	will	revalue	its	assets	upon	the	occurrence	of	certain	specified	events,	and	any	increase	in	the	Operating	Partnershipâ€™s	valuation	from	the	time
of	grant	of	the	LTIP-OP	Units	until	such	event	will	be	allocated	first	to	the	holders	of	LTIP-OP	Units	to	equalize	the	capital	accounts	of	such	holders	with	the	capital	accounts	of	the	holders	of	OP
Units.	Upon	equalization	of	the	capital	accounts	of	the	holders	of	LTIP-OP	Units	with	the	other	holders	of	OP	Units,	the	LTIP-OP	Units	will	achieve	full	parity	with	OP	Units	for	all	purposes,
including	with	respect	to	liquidating	distributions.	If	such	parity	is	reached,	vested	LTIP-OP	Units	may	be	converted	into	an	equal	number	of	OP	Units	at	any	time	and,	thereafter,	enjoy	all	the
rights	of	OP	Units,	including	redemption	rights.	An	LTIP-OP	Unit	and	a	share	of	common	stock	of	the	Company	have	substantially	the	same	economic	characteristics	in	as	much	as	they
effectively	share	equally	in	the	net	income	or	loss	of	the	Operating	Partnership.	Holders	of	LTIP-OP	Units	that	have	reached	parity	with	OP	Units	have	the	right	to	redeem	their	LTIP-OP	Units,
subject	to	certain	restrictions.	The	redemption	is	required	to	be	satisfied	in	cash,	or	at	the	Companyâ€™s	option,	the	Company	may	purchase	the	OP	Units	for	common	stock,	calculated	as
follows:	one	share	of	the	Companyâ€™s	common	stock,	or	cash	equal	to	the	fair	value	of	a	share	of	the	Companyâ€™s	common	stock	at	the	time	of	redemption,	for	each	LTIP-OP	Unit.	When	an
LTIP-OP	Unit	holder	redeems	an	OP	Unit	(as	described	above),	non-controlling	interest	in	the	Operating	Partnership	is	reduced	and	the	Companyâ€™s	equity	is	increased.	LTIP-OP	Units	vest
ratably	over	the	first	three	annual	anniversaries	of	the	grant	date.	The	fair	value	of	each	LTIP-OP	Unit	was	determined	based	on	the	closing	price	of	the	Companyâ€™s	common	stock	on	the
applicable	grant	date	in	all	other	cases.	On	May	30,	2024,	the	Company	granted	certain	eligible	participants	of	the	2023	Plan	other	equity-based	awards	in	the	form	of	a	total	of	181,942
restricted	stock	units	(â€œRSUsâ€​)	under	the	2023	Plan.	Each	granted	RSU	represents	the	right	to	receive	one	share	of	common	stock.	Subject	to	the	terms	and	conditions	of	an	RSU	award
agreement	and	the	2023	Plan,	each	award	of	RSUs	vests	ratably	over	a	three-year	period	beginning	on	the	one-year	anniversary	of	the	grant	date	of	the	RSUs.	To	the	extent	the	RSUs	have	not
otherwise	been	forfeited	or	cancelled	prior	to	the	appliable	settlement	date,	each	award	recipient	will	be	paid	a	cash	payment	on	the	applicable	settlement	date	equal	to	the	number	of	shares	of
common	stock	delivered	multiplied	by	the	total	amount	of	dividend	payments	made	in	relation	to	one	share	of	common	stock	with	respect	to	record	dates	occurring	during	the	period	between
the	grant	date	and	the	applicable	settlement	date.	Â		26	Table	of	Contents	On	June	14,	2024,	the	Company	granted	an	aggregate	of	55,704	shares	of	restricted	common	stock	to	the
Companyâ€™s	independent	directors	(18,568	shares	each)	subject	to	the	terms	and	conditions	of	a	restricted	stock	award	agreement	and	the	2023	Plan.	Unless	sooner	vested	in	accordance
with	the	terms	of	the	restricted	stock	award	agreement	and	the	2023	Plan,	each	independent	directorâ€™s	interest	in	the	shares	of	common	stock	covered	by	the	June	14,	2024	stock	award
become	vested	and	nonforfeitable	on	the	one-year	anniversary	of	the	grant	date.	Â		On	June	26,	2024,	the	Company	granted	7,712	shares	of	common	stock	to	the	Companyâ€™s	Chief	Financial
Officer,	Treasurer	and	Secretary	(â€œCFOâ€​),	subject	to	the	terms	and	conditions	of	a	stock	award	agreement	and	the	2023	Plan.	The	shares	of	common	stock	granted	to	the	CFO	were	vested
and	nonforfeitable	as	of	the	grant	date.	Of	the	7,712	shares	of	common	stock	granted	to	the	CFO,	3,229	shares	of	common	stock	were	withheld	by	the	Company	to	satisfy	tax	withholding
requirements	on	the	grant	of	unrestricted	shares	of	common	stock.	Â		The	following	table	sets	forth	the	number	of	shares	of	the	Companyâ€™s	common	stock	as	well	as	LTIP-OP	Units	and	the
values	thereof	(based	on	the	closing	prices	on	the	respective	dates	of	grant)	granted	under	the	2013	Plan	and	the	2023	Plan.	As	noted	above,	effective	as	of	June	15,	2023,	(the	date	of	the
Companyâ€™s	2023	annual	meeting	of	stockholders)	the	2023	Plan	replaced	the	2013	Plan.	No	further	awards	will	be	made	by	the	Company	under	the	2013	Plan,	and	currently	outstanding
awards	granted	under	the	2013	Plan	will	remain	effective	in	accordance	with	their	terms.	Except	as	otherwise	indicated,	all	shares	shown	in	the	table	below	are	fully	vested.	Â		Equity	Incentive
Plan	Information	Â		Â		Â		LTIP-OP	Units	Â		Â		Shares	of	Common	Stock	Â		Â		Restricted	Stock	Units	Â		Â		Â		Â		Â		Â		Â		Â		Â		Issued	Â		Â		Â		Forfeited/	Redeemed	(A)	Â		Â		Converted	Â		Â		Issued
Â		Â		Â		Forfeited	(A)	Â		Â		Witheld	(B)	Â		Â		Issued	Â		Â		Â		Forfeited	(A)	Â		Â		Settled	Â		Â		Witheld	(B)	Â		Â		Number	of	Securities	Â	Remaining	Available	For	Future	Issuance	Under	Equity
Compensation	Plans	Â		Â		Weighted	Average	Issuance	Price	Â		December	31,	2022	Â		Â		(459,897	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(178,421	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-
Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		915,464	Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		(92,200	)	(C)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		(92,200	)	Â		$	6.06	Â		March	31,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(178,421	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		823,264	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(41,835	)	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		(41,835	)	Â		$	5.02	Â		Increase	in	the	number	of	securities	available	for	issuance	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â	
2,006,736	Â		Â		Â		Â		Â		June	30,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,788,165	Â		Â		Â	
Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â	
September	30,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,788,165	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		December	31,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â	
Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,788,165	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		(111,395	)	(D)	Â		Â		-
Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(111,395	)	Â		$	3.92	Â		March	31,	2024	Â		Â		(663,492	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)
Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,676,770	Â		Â		Â		Â		Â		Number	of	securities	redeemed	Â		Â		-	Â		Â		Â		Â		2,660	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,660	Â		Â		$	3.51	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â	
(181,942	)	Â	(E)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(181,942	)	Â		$	3.60	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(55,704	)	(F)	Â		Â		-	Â		Â	
Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(55,704	)	Â		$	3.77	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(7,712	)	Â		Â		Â		-	Â		Â		Â	
3,229	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(7,712	)	Â		$	3.89	Â		June	30,	2024	Â		Â		(663,492	)	Â		Â		Â		8,492	Â		Â		Â		44,795	Â		Â		Â		(283,672	)	Â		Â		Â		3,155	Â		Â		Â		3,229	Â		Â		Â	
(181,942	)	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,434,072	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		September	30,	2024	Â		Â		(663,492	)	Â		Â		Â		8,492	Â		Â		Â		44,795	Â		Â		Â		(283,672	)	Â		Â		Â		3,155	Â		Â		Â		3,229	Â		Â		Â		(181,942	)	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,434,072	Â		Â		Â		Â		Â		(A)	If	any	award	or	grant	under	the	2023	Plan	(including	LTIP-OP	Units)	expires,	is	forfeited	or	is	terminated	without	having	been
exercised	or	is	paid	in	cash	without	a	requirement	for	the	delivery	of	common	stock,	then	any	common	stock	covered	by	such	lapsed,	cancelled,	expired,	unexercised	or	cash-settled	portion	of
such	award	or	grant	and	any	forfeited,	lapsed,	cancelled	or	expired	LTIP-OP	Units	will	be	available	for	the	grant	or	settlement	of	other	awards	under	the	2023	Plan.	(B)	Any	shares	of	common
stock	tendered	or	withheld	to	satisfy	the	grant	or	exercise	price	or	tax	withholding	obligation	pursuant	to	any	award	reduces	the	number	of	shares	of	common	stock	available	under	the	2023
Plan	and	those	shares	will	not	be	available	for	future	grants	or	awards	under	the	2023	Plan.	(C)	Subject	to	forfeiture	in	certain	circumstances	prior	to	January	10,	2026.	(D)	Subject	to	forfeiture
in	certain	circumstances	prior	to	January	16,	2027.	(E)	Subject	to	forfeiture	in	certain	circumstances	prior	to	May	30,	2027.	(F)	Subject	to	forfeiture	in	certain	circumstances	prior	to	June	14,
2025.	27	Table	of	Contents	The	Company	recognized	share-based	compensation	expense	of	$230,809	and	$169,059	during	the	three-month	periods	ended	September	30,	2024	and	September
30,	2023,	respectively	and	$601,455	and	$507,177	during	the	nine-month	periods	ended	September	30,	2024	and	September	30,	2023,	respectively.	There	was	approximately	$1.3	million	of
total	unrecognized	share-based	compensation	expense	as	of	September	30,	2024,	which	was	related	to	unvested	LTIP-OP	Units,	directors	compensation	paid	in	stock	subject	to	forfeiture	and
unvested	RSUs.	This	unrecognized	share-based	compensation	expense	is	expected	to	be	recognized	ratably	over	the	remaining	vesting	period	of	up	to	three	years.	The	aggregate	expense
related	to	the	LTIP-OP	Unit	grants	and	the	RSUs	is	presented	as	â€œGeneral	and	administrative	expenseâ€​	in	the	Companyâ€™s	consolidated	statements	of	income	(loss).	Non-Controlling
Interests	in	Operating	Partnership	Non-controlling	interests	in	the	Operating	Partnership	in	the	accompanying	consolidated	financial	statements	relate	to	LTIP-OP	Units	and	OP	Units	issued
upon	conversion	of	LTIP-OP	Units,	in	either	case,	held	by	parties	other	than	the	Company.	As	of	September	30,	2024,	the	non-controlling	interest	holders	in	the	Operating	Partnership	owned
595,753	LTIP-OP	Units,	or	approximately	2.0%	of	the	units	of	the	Operating	Partnership.	Pursuant	to	ASC	810,	Consolidation,	changes	in	a	parentâ€™s	ownership	interest	(and	transactions
with	non-controlling	interest	unit	holders	in	the	Operating	Partnership)	while	the	parent	retains	its	controlling	interest	in	its	subsidiary	should	be	accounted	for	as	equity	transactions.	The
carrying	amount	of	the	non-controlling	interest	will	be	adjusted	to	reflect	the	change	in	its	ownership	interest	in	the	subsidiary,	with	the	offset	to	equity	attributable	to	the	Company.	28	Table	of
Contents	Earnings	per	Common	Share	The	Company	is	required	to	present	both	basic	and	diluted	earnings	per	common	share	(â€œEPSâ€​).	Basic	EPS	is	calculated	by	dividing	net	income
applicable	to	common	stockholders	by	the	weighted	average	number	of	shares	of	common	stock	outstanding	during	each	period.	Diluted	EPS	is	calculated	by	dividing	net	income	applicable	to
common	stockholders	by	the	weighted	average	number	of	shares	of	common	stock	outstanding	plus	the	additional	dilutive	effect	of	common	stock	equivalents	during	each	period.	In	accordance
with	ASC	260,	Earnings	Per	Share,	if	there	is	a	loss	from	continuing	operations,	the	common	stock	equivalents	are	deemed	anti-dilutive	and	earnings	(loss)	per	share	is	calculated	excluding	the
potential	common	shares.	The	following	table	presents	basic	and	diluted	earnings	per	share	of	common	stock	for	the	periods	indicated	(dollars	in	thousands,	except	per	share	data):	Earnings
per	Common	Share	Information	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Numerator:	Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Net	income	(loss)	Â		$	(12,444	)	Â		$	15,885	Â		Â		$	396	Â		Â		$	(1,811	)	Net	(income)	loss	allocated	to	noncontrolling	interests	in	Operating	Partnership	Â		Â		246	Â		Â		Â		(306	)
Â		Â		(8	)	Â		Â		34	Â		Dividends	on	preferred	stock	Â		Â		(2,594	)	Â		Â		(2,462	)	Â		Â		(7,456	)	Â		Â		(7,390	)	Gain	on	repurchase	and	retirement	of	preferred	stock	Â		Â		-	Â		Â		Â		-	Â		Â		Â		78	Â		Â		Â	
-	Â		Net	income	allocated	to	participating	securities	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Numerator	for	basic	EPS	-	net	income	(loss)	applicable	to	common	stockholders	(A)	Â		$	(14,792	)	Â		$
13,117	Â		Â		$	(6,990	)	Â		$	(9,167	)	Effect	of	dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Add	back	net	income	allocated	to	participating	securities	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		-	Â		Numerator	for	diluted	EPS	-	net	income	applicable	to	common	stockholders	after	assumed	conversion	(C)	Â		$	(14,792	)	Â		$	13,117	Â		Â		$	(6,990	)	Â		$	(9,167	)	Denominator:	Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Denominator	for	basic	EPS	-	weighted	average	common	shares	(B)	Â		Â		30,216,341	Â		Â		Â		26,936,242	Â		Â		Â		30,058,334	Â		Â		Â		25,879,626	Â		Effect	of
dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Participating	restricted	common	stock	Â		Â		-	Â		Â		Â		41,835	Â		Â		Â		-	Â		Â		Â		28,012	Â		Non-participating	restricted	stock	units	Â	
Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Denominator	for	diluted	EPS	-	adjusted	weighted	average	common	shares	(D)	Â		Â		30,216,341	Â		Â		Â		26,978,077	Â		Â		Â		30,058,334	Â		Â		Â		25,907,638	Â	
Basic	and	Diluted	EPS:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Basic	(A/B)	Â		$	(0.49	)	Â		$	0.49	Â		Â		$	(0.23	)	Â		$	(0.35	)	Diluted	(C/D)	Â		$	(0.49	)	Â		$	0.49	Â		Â		$	(0.23	)	Â		$	(0.35	)	The
computations	of	diluted	EPS	for	the	three	and	nine-months	ended	September	30,	2024	excludes	237,646	of	potentially	dilutive	restricted	stock	units	and	restricted	stock	awards	because	their
effect	would	have	been	anti-dilutive.	Note	7	â€”	Transactions	with	Related	Parties	Manager	The	Company	has	entered	into	the	Management	Agreement	with	the	Manager,	pursuant	to	which	the
Manager	provides	for	the	day-to-day	management	of	the	Companyâ€™s	operations.	The	Management	Agreement	requires	the	Manager	to	manage	the	Companyâ€™s	business	affairs	in
conformity	with	the	policies	that	are	approved	and	monitored	by	the	Companyâ€™s	board	of	directors.	Pursuant	to	the	Management	Agreement,	the	Manager,	under	the	supervision	of	the
Companyâ€™s	board	of	directors,	formulates	investment	strategies,	arranges	for	the	acquisition	of	assets,	arranges	for	financing,	monitors	the	performance	of	the	Companyâ€™s	assets	and
provides	certain	advisory,	administrative	and	managerial	services	in	connection	with	the	operations	of	the	Company.	For	performing	these	services,	the	Company	pays	the	Manager	the
management	fee	which	is	payable	in	cash	quarterly	in	arrears,	in	an	amount	equal	to	1.5%	per	annum	of	the	Companyâ€™s	stockholdersâ€™	equity	(as	defined	in	the	Management	Agreement).
The	term	of	the	Management	Agreement	expires	on	October	22,	2025	and	will	be	automatically	renewed	for	a	one-year	term	on	such	date	and	on	each	anniversary	of	such	date	thereafter	unless
terminated	or	not	renewed	as	described	below.	Either	the	Company	or	the	Manager	may	elect	not	to	renew	the	Management	Agreement	upon	expiration	of	its	initial	term	or	any	renewal	term
by	providing	written	notice	of	non-renewal	at	least	180	days,	but	not	more	than	270	days,	before	expiration.	No	such	written	notice	of	non-renewal	has	been	provided	in	2024.	In	the	event	the
Company	elects	not	to	renew	the	term,	the	Company	will	be	required	to	pay	the	Manager	a	termination	fee	equal	to	three	times	the	average	annual	management	fee	amount	earned	by	the
Manager	during	the	two	four-quarter	periods	ending	as	of	the	end	of	the	most	recently	completed	fiscal	quarter	prior	to	the	non-renewal.	The	Company	may	terminate	the	Management
Agreement	at	any	time	for	cause	effective	upon	30	days	prior	written	notice	of	termination	from	the	Company	to	the	Manager,	in	which	case	no	termination	fee	would	be	due.	The
Companyâ€™s	board	of	directors	will	review	the	Managerâ€™s	performance	prior	to	the	automatic	renewal	of	the	Management	Agreement	and,	as	a	result	of	such	review,	upon	the	affirmative
vote	of	at	least	two-thirds	of	the	members	of	the	Companyâ€™s	board	of	directors	or	of	the	holders	of	a	majority	of	the	Companyâ€™s	outstanding	common	stock,	the	Company	may	terminate
the	Management	Agreement	based	upon	unsatisfactory	performance	by	the	Manager	that	is	materially	detrimental	to	the	Company	or	a	determination	by	the	Companyâ€™s	independent
directors	that	the	management	fees	payable	to	the	Manager	are	not	fair,	subject	to	the	right	of	the	Manager	to	prevent	such	a	termination	by	agreeing	to	a	reduction	of	the	management	fees
payable	to	the	Manager.	Upon	any	termination	of	the	Management	Agreement	based	on	unsatisfactory	performance	or	unfair	management	fees,	the	Company	would	be	required	to	pay	the
Manager	the	termination	fee	described	above.	The	Manager	may	terminate	the	Management	Agreement	in	the	event	that	the	Company	becomes	regulated	as	an	investment	company	under	the
Investment	Company	Act	of	1940,	as	amended,	in	which	case	the	Company	would	not	be	required	to	pay	the	termination	fee	described	above.	The	Manager	may	also	terminate	the	Management
Agreement	upon	60	daysâ€™	written	notice	if	the	Company	defaults	in	the	performance	of	any	material	term	of	the	Management	Agreement	and	the	default	continues	for	a	period	of	30	days
after	written	notice	to	the	Company,	whereupon	the	Company	would	be	required	to	pay	the	Manager	the	termination	fee	described	above.	The	Management	Agreement	also	requires	the
Company	and	the	Manager	to	terminate	the	Management	Agreement	without	payment	of	any	termination	fee	pursuant	to	the	consummation	of	an	internalization	event	(as	defined	in	the



Management	Agreement).	29	Table	of	Contents	The	Manager	is	a	party	to	the	Services	Agreement	with	the	Services	Provider,	pursuant	to	which	the	Services	Provider	provides	to	the	Manager
personnel	and	payroll	and	benefits	administration	services	as	needed	by	the	Manager	to	carry	out	its	obligations	and	responsibilities	under	the	Management	Agreement.	The	Company	is	a
named	third-party	beneficiary	to	the	Services	Agreement	and,	as	a	result,	has,	as	a	non-exclusive	remedy,	a	direct	right	of	action	against	the	Services	Provider	in	the	event	of	any	breach	by	the
Manager	of	any	of	its	duties,	obligations	or	agreements	under	the	Management	Agreement	that	arise	out	of	or	result	from	any	breach	by	the	Services	Provider	of	its	obligations	under	the
Services	Agreement.	The	Services	Agreement	will	terminate	upon	the	termination	of	the	Management	Agreement.	The	Management	Agreement	between	the	Company	and	the	Manager	was
negotiated	between	related	parties,	and	the	terms,	including	fees	payable,	may	not	be	as	favorable	to	the	Company	as	if	it	had	been	negotiated	with	an	unaffiliated	third	party.	At	the	time	the
Management	Agreement	was	negotiated,	both	the	Manager	and	the	Services	Provider	were	controlled	by	Mr.	Stanley	Middleman.	In	2016,	ownership	of	the	Manager	was	transferred	to	CHMM
Blind	Trust,	a	grantor	trust	for	the	benefit	of	Mr.	Middleman.	On	April	18,	2024,	ownership	of	the	Manager	was	transferred	back	to	Mr.	Middleman.	The	Management	Agreement	provides	that
the	Company	will	reimburse	the	Manager	for	(i)	various	expenses	incurred	by	the	Manager	or	its	officers,	and	agents	on	the	Companyâ€™s	behalf,	including	costs	of	software,	legal,	accounting,
tax,	administrative	and	other	similar	services	rendered	for	the	Company	by	providers	retained	by	the	Manager	and	(ii)	an	agreed	upon	portion	of	the	compensation	paid	to	specified	officers	of
the	Company.	The	amounts	included	in	â€œManagement	fee	to	affiliateâ€​	on	the	consolidated	statements	of	income	(loss)	consisted	of	the	following	for	the	periods	indicated	(dollars	in
thousands):	Management	Fees	and	Compensation	Reimbursement	to	Manager	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â	
2024	Â		Â		2023	Â		Management	fees	Â		$	1,521	Â		Â		$	1,590	Â		Â		$	4,729	Â		Â		$	4,684	Â		Compensation	reimbursement	Â		Â		150	Â		Â		Â		150	Â		Â		Â		450	Â		Â		Â		430	Â		Total	Â		$	1,671	Â		Â	
$	1,740	Â		Â		$	5,179	Â		Â		$	5,114	Â		30	Table	of	Contents	On	July	9,	2024,	the	Company	announced	that	the	special	committee	of	the	Companyâ€™s	board	of	directors,	which	committee	is
comprised	entirely	of	independent	and	disinterested	members	of	the	board,	after	consultation	with	its	independent	legal	and	financial	advisors	and	as	part	of	the	special	committeeâ€™s
previously	announced	exploration	of	strategic	alternatives,	determined	and	recommended	to	the	board	of	directors	that	it	is	advisable	and	in	the	best	interests	of	the	Company	and	its
stockholders	to	internalize	management	of	the	Company,	terminate	the	Management	Agreement	and	take	all	steps	necessary	to	begin	operating	the	Company	as	a	fully	integrated,	internally
managed	mortgage	REIT.Â		Following	such	recommendation	from	the	special	committee,	the	Companyâ€™s	board	of	directors	authorized	and	approved	the	Internalization	and	authorized	and
directed	the	Companyâ€™s	officers	to	take	all	actions	necessary	to	cause	the	Company	to	effect	the	Internalization.	Subservicing	Agreements	In	August	2020,	Freedom	Mortgage	acquired
RoundPoint	Mortgage	Servicing	Corporation	(â€œRoundPointâ€​),	one	of	Auroraâ€™s	subservicers	and	a	seller	of	Fannie	Mae	and	Freddie	Mac	MSRs	pursuant	to	a	flow	purchase	agreement
with	Aurora.	In	September	2023,	RoundPoint	ceased	being	a	wholly	owned	subsidiary	of	Freedom	Mortgage	when	it	was	acquired	by	an	unaffiliated	entity,Â		Matrix	Financial	Services
Corporation.	The	subservicing	agreement	with	RoundPoint	had	an	initial	term	of	two	years	and	is	subject	to	automatic	renewal	every	two	years	for	an	additional	two-year	term	unless	either
party	chooses	not	to	renew.	The	current	renewal	term	expires	in	August	2025.	The	subservicing	agreement	may	be	terminated	without	cause	by	either	party	by	giving	notice	as	specified	in	the
agreement.	If	the	agreement	is	not	renewed	by	Aurora	or	terminated	by	Aurora	without	cause,	de-boarding	fees	will	be	due	to	the	subservicer.	Under	the	subservicing	agreement,	RoundPoint
agrees	to	service	the	applicable	mortgage	loans	in	accordance	with	applicable	law.	During	the	three	and	nine-month	periods	ended	September	30,	2023,	Aurora	received	$7.8	million	and	$23.9
million,	respectively,	in	servicing	fee	income	from	RoundPoint.	During	the	three	and	nine-month	periods	ended	September	30,	2023,	Aurora	paid	RoundPoint	$1.4	million	and	$3.8	million,
respectively,	in	servicing	costs.	The	flow	purchase	agreement	provides	that	RoundPoint	may	offer,	and	Aurora	may	purchase	mortgage	servicing	rights	from	time	to	time	on	loans	originated
through	RoundPointâ€™s	network	of	loan	sellers.	RoundPointâ€™s	sellers	sell	the	loans	to	Fannie	Mae	or	Freddie	Mac	and	sell	the	mortgage	servicing	rights	to	RoundPoint	which	sells	the	MSR
to	Aurora.	RoundPoint	then	subservices	the	loans	for	Aurora	pursuant	to	the	subservicing	agreement.	During	the	nine-month	period	ended	September	30,	2023,	Aurora	purchased	MSRs	with	an
aggregate	UPB	of	approximately	$987,000	from	RoundPoint	pursuant	to	the	flow	agreement	for	a	purchase	price	of	$5,000.	Joint	Marketing	Recapture	Agreements	In	May	2018,	Aurora	entered
into	a	recapture	purchase	and	sale	agreement	with	RoundPoint,	one	of	Auroraâ€™s	subservicers	and	from	August	2020	to	September	2023,	a	wholly-owned	subsidiary	of	Freedom	Mortgage.
Pursuant	to	this	agreement,	RoundPoint	attempts	to	refinance	certain	mortgage	loans	underlying	Auroraâ€™s	MSR	portfolio	subserviced	by	RoundPoint	as	directed	by	Aurora.	If	a	loan	is
refinanced,	RoundPoint	will	sell	the	loan	to	Fannie	Mae	or	Freddie	Mac,	as	applicable,	retain	the	sale	proceeds	and	transfer	the	related	MSR	to	Aurora.	During	the	period	where	RoundPoint
was	a	wholly-owned	subsidiary	of	Freedom	Mortgage,	RoundPoint	outsourced	such	recapture	services	to	Freedom	Mortgage	on	RoundPointâ€™s	behalf.	Other	Transactions	with	Related	Parties
Aurora	leases	three	employees	from	Freedom	Mortgage	and	reimburses	Freedom	Mortgage	on	a	monthly	basis.	31	Table	of	Contents	Note	8	â€”	Derivative	Instruments	Interest	Rate	Swap
Agreements,	Swaptions,	TBAs	and	U.S.	Treasury	Futures	In	order	to	help	mitigate	exposure	to	higher	short-term	interest	rates	in	connection	with	borrowings	under	its	repurchase	agreements,
the	Company	enters	into	interest	rate	swap	agreements	and	swaption	agreements.	Interest	rate	swap	agreements	establish	an	economic	fixed	rate	on	related	borrowings	because	the	variable-
rate	payments	received	on	the	interest	rate	swap	agreements	largely	offset	interest	accruing	on	the	related	borrowings,	leaving	the	fixed-rate	payments	to	be	paid	on	the	interest	rate	swap
agreements	as	the	Companyâ€™s	effective	borrowing	rate,	subject	to	certain	adjustments	including	changes	in	spreads	between	variable	rates	on	the	interest	rate	swap	agreements	and	actual
borrowing	rates.	A	swaption	is	an	option	granting	its	owner	the	right	but	not	the	obligation	to	enter	into	an	underlying	swap.	The	Companyâ€™s	interest	rate	swap	agreements	and	swaptions
have	not	been	designated	as	qualifying	hedging	instruments	for	GAAP	purposes.	In	order	to	help	mitigate	duration	risk	and	manage	basis	risk	and	the	pricing	risk	under	the	Companyâ€™s
financing	facilities,	the	Company	utilizes	U.S.	treasury	futures	and	forward-settling	purchases	and	sales	of	RMBS	where	the	underlying	pools	of	mortgage	loans	are	TBAs.	Pursuant	to	these	TBA
transactions,	the	Company	agrees	to	purchase	or	sell,	for	future	delivery,	Agency	RMBS	with	certain	principal	and	interest	terms	and	certain	types	of	underlying	collateral,	but	the	particular
Agency	RMBS	to	be	delivered	is	not	identified	until	shortly	before	the	TBA	settlement	date.	Unless	otherwise	indicated,	references	to	U.S.	treasury	futures	include	options	on	U.S.	treasury
futures.	The	following	table	summarizes	the	outstanding	notional	amounts	of	derivative	instruments	as	of	the	dates	indicated	(dollars	in	thousands):	Derivatives	Â		September	30,	2024	Â		Â	
December	31,	2023	Â		Notional	amount	of	interest	rate	swaps	Â		$	1,171,750	Â		Â		$	1,057,000	Â		Notional	amount	of	TBAs,	net	Â		Â		(354,600	)	Â		Â		(376,600	)	Notional	amount	of	U.S.	treasury
futures	Â		Â		278,400	Â		Â		Â		274,100	Â		Total	notional	amount	Â		$	1,095,550	Â		Â		$	954,500	Â		The	following	table	presents	information	about	the	Companyâ€™s	interest	rate	swap
agreements	as	of	the	dates	indicated	(dollars	in	thousands):	Â		Â		Notional	Amount	(A)	Â		Â		Fair	Value	Â		Â		Weighted	Average	Pay	Rate	Â		Â		Weighted	Average	Receive	Rate	Â		Â		Weighted
Average	Years	to	Maturity	Â		September	30,	2024	Â		$	1,171,750	Â		Â		$	16,278	Â		Â		Â		1.95	%	Â		Â		5.01	%	Â		Â		3.4	Â		December	31,	2023	Â		$	1,057,000	Â		Â		$	16,705	Â		Â		Â		1.59	%	Â		Â	
5.24	%	Â		Â		3.5	Â		(A)	Includes	$907.8	million	notional	of	receive	SOFR	and	pay	fixed	of	1.1%	and	$264.0	million	notional	of	receive	fixed	of	4.5%	and	pay	SOFR	with	weighted	average
maturities	of	3.8	years	and	1.9	years,	respectively,	as	of	September	30,	2024.	Includes	$869.0	million	notional	of	receive	SOFR	and	pay	fixed	of	0.8%	and	$188.0	million	notional	of	receive	fixed
of	4.7%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years	and	2.0	years,	respectively,	as	of	December	31,	2023.	32	Table	of	Contents	The	following	tables	present	information	about
the	Companyâ€™s	TBA	derivatives	as	of	the	dates	indicated	(dollars	in	thousands):	As	September	30,Â	2024	Purchase	and	sale	contracts	for	derivative	TBAs	Â		Notional	Â		Â		Implied	Cost	Basis
Â		Â		Implied	Fair	Value	Â		Â		Net	Carrying	Value	Â		Purchase	contracts	Â		$	284,000	Â		Â		$	284,640	Â		Â		$	284,273	Â		Â		$	(367	)	Sale	contracts	Â		Â		(638,600	)	Â		Â		(633,715	)	Â		Â		(632,018
)	Â		Â		1,697	Â		Net	TBA	derivatives	Â		$	(354,600	)	Â		$	(349,075	)	Â		$	(347,745	)	Â		$	1,330	Â		As	of	December	31,Â	2023	Purchase	and	sale	contracts	for	derivative	TBAs	Â		Notional	Â		Â	
Implied	Cost	Basis	Â		Â		Implied	Fair	Value	Â		Â		Net	Carrying	Value	Â		Purchase	contracts	Â		$	368,300	Â		Â		$	357,472	Â		Â		$	360,821	Â		Â		$	3,350	Â		Sale	contracts	Â		Â		(744,900	)	Â		Â	
(702,557	)	Â		Â		(718,073	)	Â		Â		(15,517	)	Net	TBA	derivatives	Â		$	(376,600	)	Â		$	(345,085	)	Â		$	(357,252	)	Â		$	(12,167	)	33	Table	of	Contents	The	following	tables	present	information	about
the	Companyâ€™s	U.S.	treasury	futures	agreements	as	of	the	dates	indicated	(dollars	in	thousands):	As	of	September	30,	2024	Maturity	Â		Notional	Amount	-	Long	Â		Â		Notional	Amount	-
Short	Â		Â		Fair	Value	Â		2	years	Â		$	144,800	Â		Â		$	-	Â		Â		$	315	Â		5	years	Â		Â		277,800	Â		Â		Â		-	Â		Â		Â		254	Â		10	years	(A)	Â		Â		-	Â		Â		Â		(144,200	)	Â		Â		337	Total	Â		$	422,600	Â		Â		$
(144,200	)	Â		$	906	Â		As	of	December	31,	2023	Maturity	Â		Notional	Amount	-	Long	Â		Â		Notional	Amount	-	Short	Â		Â		Fair	Value	Â		2	years	Â		$	196,800	Â		Â		$	-	Â		Â		$	2,090	Â		5	years	Â		Â	
221,500	Â		Â		Â		-	Â		Â		Â		4,944	Â		10	years	(A)	Â		-	Â		Â		(144,200	)	Â		(8,685	)	Total	Â		$	418,300	Â		Â		$	(144,200	)	Â		$	(1,651	)	(A)	Includes	10-year	Ultra	futures	and	Long	Bond	futures
contracts.	The	following	table	presents	information	about	realized	gain	(loss)	on	derivatives,	which	is	included	on	the	consolidated	statements	of	income	(loss)	for	the	periods	indicated	(dollars
in	thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Derivatives	Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Interest	rate	swaps(A)	Â		$	-	Â		Â		$
496	Â		Â		$	4,325	Â		Â		$	(4,671	)	TBAs	Â		Â		(18,274	)	Â		Â		14,150	Â		Â		Â		(18,771	)	Â		Â		17,516	Â		U.S.	Treasury	futures	Â		Â		1,443	Â		Â		Â		(3,137	)	Â		Â		(3,665	)	Â		Â		(11,794	)	U.S.	treasury
futures	options	Â		Â		-	Â		Â		Â		(50	)	Â		Â		-	Â		Â		Â		(337	)	Total	Â		$	(16,831	)	Â		$	11,459	Â		Â		$	(18,111	)	Â		$	714	Â		(A)	Excludes	interest	rate	swap	periodic	interest	income	of	$8.8	million	and
$9.2	million,	for	the	three-month	periods	ended	September	30,	2024	and	September	30,	2023,	respectively	and	$25.8	million	and	$26.0	million,	for	the	nine-month	periods	ended	September	30,
2024	and	September	30,	2023,	respectively.	34	Table	of	Contents	Offsetting	Assets	and	Liabilities	The	Company	has	netting	arrangements	in	place	with	all	of	its	derivative	counterparties
pursuant	to	standard	documentation	developed	by	the	International	Swaps	and	Derivatives	Association	and	the	Securities	Industry	and	Financial	Markets	Association.	Under	GAAP,	if	the
Company	has	a	valid	right	of	offset,	it	may	offset	the	related	asset	and	liability	and	report	the	net	amount.	The	Company	presents	interest	rate	swaps,	swaptions	and	U.S.	treasury	futures	assets
and	liabilities	on	a	gross	basis	in	its	consolidated	balance	sheets,	but	in	the	case	of	interest	rate	swaps,	net	of	variation	margin.	The	Company	presents	TBA	assets	and	liabilities	on	a	net	basis	in
its	consolidated	balance	sheets.	The	Company	presents	repurchase	agreements	in	this	section	even	though	they	are	not	derivatives	because	they	are	subject	to	master	netting	arrangements.
However,	repurchase	agreements	are	presented	on	a	gross	basis.	Additionally,	the	Company	does	not	offset	financial	assets	and	liabilities	with	the	associated	cash	collateral	on	the	consolidated
balance	sheets.	The	following	tables	present	information	about	the	Companyâ€™s	assets	and	liabilities	that	are	subject	to	master	netting	arrangements	or	similar	agreements	and	can
potentially	be	offset	on	the	Companyâ€™s	consolidated	balance	sheets	as	of	the	dates	indicated	(dollars	in	thousands):	Offsetting	Assets	and	Liabilities	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â	
Â		Net	Amounts	of	Assets	and	Â		Â		Gross	Amounts	Not	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Â		Â		Â		Â		Gross	Amounts	of	Recognized	Assets	or	Liabilities	Â		Â		Gross	Amounts	Offset	in
the	Consolidated	Balance	Sheet	Â		Â		Liabilities	Presented	in	the	Consolidated	Balance	Sheet	Â		Â		Financial	Instruments	Â		Â		Cash	Collateral	Received/	Pledged	(A)	Â		Â		Net	Amount	Â		Assets
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		$	21,027	Â		Â		$	-	Â		Â		$	21,027	Â		Â		$	(21,027	)	Â		$	-	Â		Â		$	-	Â		TBAs	Â		Â		1,972	Â		Â		Â		(642	)	Â		Â		1,330	Â		Â		Â	
(1,292	)	Â		Â		(38	)	Â		Â		-	Â		U.S.	treasury	futures	Â		Â		906	Â		Â		Â		-	Â		Â		Â		906	Â		Â		Â		(3,628	)	Â		Â		2,722	Â		Â		Â		Â		Â		Total	Assets	Â		$	23,905	Â		Â		$	(642	)	Â		$	23,263	Â		Â		$	(25,947	)	Â		$
2,684	Â		Â		$	-	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$	1,108,496	Â		Â		$	-	Â		Â		$	1,108,496	Â		Â		$	(1,109,237	)	Â		$	741	Â		Â		$	-	Â		Interest
rate	swaps	Â		Â		4,749	Â		Â		Â		-	Â		Â		Â		4,749	Â		Â		Â		(4,749	)	Â		Â		-	Â		Â		Â		-	Â		TBAs	Â		Â		642	Â		Â		Â		(642	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Total	Liabilities	Â		$	1,113,887	Â		Â		$	(642	)
Â		$	1,113,245	Â		Â		$	(1,113,986	)	Â		$	741	Â		Â		$	-	Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Net	Amount	of	Assets	and	Â		Â		Gross	Amounts	Not	Offset	in	the	Consolidated	Balance	Sheet
Â		Â		Â		Â		Â		Â		Gross	Amounts	of	Recognized	Assets	or	Liabilities	Â		Â		Gross	Amounts	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Liabilities	Presented	in	Â	the	Consolidated	Balance	Sheet
Â		Â		Financial	Instruments	Â		Â		Cash	Collateral	Received/	Pledged	(A)	Â		Â		Net	Amount	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		$	19,504	Â		Â		$	-	Â		Â	
$	19,504	Â		Â		$	(19,504	)	Â		$	-	Â		Â		$	-	Â		TBAs	Â		Â		3,350	Â		Â		Â		(3,350	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		U.S.	treasury	futures	Â		Â		7,034	Â		Â		Â		(7,034	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â	
Â		Â		Â		Â		Total	Assets	Â		$	29,888	Â		Â		$	(10,384	)	Â		$	19,504	Â		Â		$	(19,504	)	Â		$	-	Â		Â		$	-	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$
903,489	Â		Â		$	-	Â		Â		$	903,489	Â		Â		$	(933,042	)	Â		$	29,553	Â		Â		$	-	Â		Interest	rate	swaps	Â		Â		2,799	Â		Â		Â		-	Â		Â		Â		2,799	Â		Â		Â		(2,799	)	Â		Â		-	Â		Â		Â		-	Â		TBAs	Â		Â		15,517	Â		Â		Â	
(3,350	)	Â		Â		12,167	Â		Â		Â		(1,162	)	Â		Â		(11,005	)	Â		Â		-	Â		U.S.	treasury	futures	Â		Â		8,685	Â		Â		Â		(7,034	)	Â		Â		1,651	Â		Â		Â		3,785	Â		Â		Â		(5,436	)	Â		Â		-	Â		Total	Liabilities	Â		$	930,490
Â		Â		$	(10,384	)	Â		$	920,106	Â		Â		$	(933,218	)	Â		$	13,112	Â		Â		$	-	Â		(A)	Includes	cash	pledged	/	received	as	collateral.	Amounts	presented	are	limited	to	collateral	pledged	sufficient	to	reduce
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received	to	sell	an	asset	or	paid	to	transfer	a	liability	in	an	orderly	transaction	between	market	participants	at	the	measurement	date.	ASC	820	clarifies	that	fair	value	should	be	based	on	the
assumptions	market	participants	would	use	when	pricing	an	asset	or	liability	and	establishes	a	fair	value	hierarchy	that	prioritizes	the	information	used	to	develop	those	assumptions.	The	fair
value	hierarchy	gives	the	highest	priority	to	quoted	prices	available	in	active	markets	(i.e.,	observable	inputs)	and	the	lowest	priority	to	data	lacking	transparency	(i.e.,	unobservable	inputs).
Additionally,	ASC	820	requires	an	entity	to	consider	all	aspects	of	nonperformance	risk,	including	the	entityâ€™s	own	credit	standing,	when	measuring	the	fair	value	of	a	liability.	ASC	820
establishes	a	three-level	hierarchy	to	be	used	when	measuring	and	disclosing	fair	value.	An	instrumentâ€™s	categorization	within	the	fair	value	hierarchy	is	based	on	the	lowest	level	of
significant	input	to	its	valuation.	Following	is	a	description	of	the	three	levels:	â€¢	Level	1	inputs	are	quoted	prices	in	active	markets	for	identical	assets	or	liabilities	as	of	the	measurement	date
under	current	market	conditions.	Additionally,	the	entity	must	have	the	ability	to	access	the	active	market	and	the	quoted	prices	cannot	be	adjusted	by	the	entity.	â€¢	Level	2	inputs	include
quoted	prices	in	active	markets	for	similar	assets	or	liabilities;	quoted	prices	in	inactive	markets	for	identical	or	similar	assets	or	liabilities;	or	inputs	that	are	observable	or	can	be	corroborated
by	observable	market	data	by	correlation	or	other	means	for	substantially	the	full-term	of	the	assets	or	liabilities.	â€¢	Level	3	unobservable	inputs	are	supported	by	little	or	no	market	activity.
The	unobservable	inputs	represent	the	assumptions	that	management	believes	market	participants	would	use	to	price	the	assets	and	liabilities,	including	risk.	Generally,	Level	3	assets	and
liabilities	are	valued	using	pricing	models,	discounted	cash	flow	methodologies,	or	similar	techniques	that	require	significant	judgment	or	estimation.	Recurring	Fair	Value	Measurements	The
following	is	a	description	of	the	methods	used	to	estimate	the	fair	values	of	the	Companyâ€™s	assets	and	liabilities	measured	at	fair	value	on	a	recurring	basis,	as	well	as	the	basis	for
classifying	these	assets	and	liabilities	as	Level	2	or	3	within	the	fair	value	hierarchy.	The	Companyâ€™s	valuations	consider	assumptions	that	it	believes	a	market	participant	would	consider	in
valuing	the	assets	and	liabilities,	the	most	significant	of	which	are	disclosed	below.	The	Company	reassesses	and	periodically	adjusts	the	underlying	inputs	and	assumptions	used	in	the
valuations	for	recent	historical	experience,	as	well	as	for	current	and	expected	relevant	market	conditions.	36	Table	of	Contents	RMBS	The	Company	holds	a	portfolio	of	RMBS	that	are	carried
at	fair	value	in	the	consolidated	balance	sheets.	The	Company	determines	the	fair	value	of	its	RMBS	based	upon	prices	obtained	from	third-party	pricing	providers.	The	third-party	pricing
providers	develop	their	pricing	based	on	transaction	prices	of	recent	trades	for	similar	financial	instruments.	If	recent	trades	for	similar	financial	instruments	are	unavailable,	the	third-party
pricing	providers	use	cash	flow	or	other	pricing	models,	which	utilize	observable	inputs.	As	a	result,	the	Company	classified	100%	of	its	RMBS	as	Level	2	fair	value	assets	at	September	30,	2024
and	December	31,	2023.	MSRs	The	Company,	through	its	subsidiary	Aurora,	holds	a	portfolio	of	MSRs	that	are	reported	at	fair	value	in	the	consolidated	balance	sheets.	The	Company	uses	a
discounted	cash	flow	model	to	estimate	the	fair	value	of	these	assets.	Although	MSR	transactions	are	observable	in	the	marketplace,	the	valuation	includes	unobservable	market	data	inputs
(prepayment	speeds,	delinquency	levels,	costs	to	service	and	discount	rates).	As	a	result,	the	Company	classified	100%	of	its	MSRs	as	Level	3	fair	value	assets	at	September	30,	2024	and
December	31,	2023.	Derivative	Instruments	The	Company	enters	into	a	variety	of	derivative	instruments	as	part	of	its	economic	hedging	strategies.	The	Company	executes	interest	rate	swaps,
swaptions,	TBAs	and	U.S.	treasury	futures.	The	Company	utilizes	third-party	pricing	providers	to	value	its	derivative	instruments.	The	third-party	pricing	providers	develop	their	pricing	based
on	transaction	prices	of	recent	trades	for	similar	financial	instruments.	If	recent	trades	for	similar	financial	instruments	are	unavailable,	the	third-party	pricing	providers	use	cash	flow	or	other
pricing	models,	which	utilize	observable	inputs.	As	a	result,	the	Company	classified	100%	of	its	derivative	instruments	as	Level	2	fair	value	assets	and	liabilities	at	September	30,	2024	and
December	31,	2023.	Both	the	Company	and	the	derivative	counterparties	under	their	netting	arrangements	are	required	to	post	cash	collateral	based	upon	the	net	underlying	market	value	of
the	Companyâ€™s	open	positions	with	the	counterparties.	Posting	of	cash	collateral	typically	occurs	daily,	subject	to	certain	dollar	thresholds.	Due	to	the	existence	of	netting	arrangements,	as
well	as	frequent	cash	collateral	posting	at	low	posting	thresholds,	credit	exposure	to	the	Company	and/or	counterparties	is	considered	materially	mitigated.	The	Companyâ€™s	interest	rate
swaps	and	U.S.	treasury	futures	are	required	to	be	cleared	on	an	exchange,	which	further	mitigates,	but	does	not	eliminate,	credit	risk.	Based	on	the	Companyâ€™s	assessment,	there	is	no
requirement	for	any	additional	adjustment	to	derivative	valuations	specifically	for	credit.	37	Table	of	Contents	The	following	tables	present	the	Companyâ€™s	assets	and	liabilities	measured	at
fair	value	on	a	recurring	basis	as	of	the	dates	indicated	(dollars	in	thousands).	Recurring	Fair	Value	Measurements	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Level	1	Â		Â	



Level	2	Â		Â		Level	3	Â		Â		Carrying	Value	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		RMBS	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	-	Â		Â		$	448,755	Â		Â		$	-	Â		Â		$	448,755	Â		Freddie
Mac	Â		Â		-	Â		Â		Â		765,368	Â		Â		Â		-	Â		Â		Â		765,368	Â		RMBS	total	Â		Â		-	Â		Â		Â		1,214,123	Â		Â		Â		-	Â		Â		Â		1,214,123	Â		Derivative	assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest
rate	swaps	Â		Â		-	Â		Â		Â		21,027	Â		Â		Â		-	Â		Â		Â		21,027	Â		TBAs,	net	Â		Â		-	Â		Â		Â		1,330	Â		Â		Â		-	Â		Â		Â		1,330	Â		Â	Â		U.S.	treasury	futures	Â		Â		Â		Â		Â		Â		906	Â		Â		Â		Â		Â		Â		Â		906	Â	
Derivative	assets	total	Â		Â		-	Â		Â		Â		23,263	Â		Â		Â		-	Â		Â		Â		23,263	Â		Servicing	related	assets	Â		Â		-	Â		Â		Â		-	Â		Â		Â		226,782	Â		Â		Â		226,782	Â		Total	Assets	Â		$	-	Â		Â		$	1,237,386	Â		Â		$
226,782	Â		Â		$	1,464,168	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Derivative	liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		4,749	Â		Â		Â	
-	Â		Â		Â		4,749	Â		Derivative	liabilities	total	Â		Â		-	Â		Â		Â		4,749	Â		Â		Â		-	Â		Â		Â		4,749	Â		Total	Liabilities	Â		$	-	Â		Â		$	4,749	Â		Â		$	-	Â		Â		$	4,749	Â		December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Level	1	Â		Â		Level	2	Â		Â		Level	3	Â		Â		Carrying	Value	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		RMBS	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	-	Â		Â		$	401,126	Â	
Â		$	-	Â		Â		$	401,126	Â		Freddie	Mac	Â		Â		-	Â		Â		Â		611,004	Â		Â		Â		-	Â		Â		Â		611,004	Â		RMBS	total	Â		Â		-	Â		Â		Â		1,012,130	Â		Â		Â		-	Â		Â		Â		1,012,130	Â		Derivative	assets	Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		19,504	Â		Â		Â		-	Â		Â		Â		19,504	Â		Derivative	assets	total	Â		Â		-	Â		Â		Â		19,504	Â		Â		Â		-	Â		Â		Â		19,504	Â		Servicing	related	assets	Â	
Â		-	Â		Â		Â		-	Â		Â		Â		253,629	Â		Â		Â		253,629	Â		Total	Assets	Â		$	-	Â		Â		$	1,031,634	Â		Â		$	253,629	Â		Â		$	1,285,263	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Derivative
liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		2,799	Â		Â		Â		-	Â		Â		Â		2,799	Â		TBAs,	net	Â		Â		-	Â		Â		Â		12,167	Â		Â		Â		-	Â		Â		Â		12,167	Â		U.S.	treasury
futures	Â		Â		-	Â		Â		Â		1,651	Â		Â		Â		-	Â		Â		Â		1,651	Â		Derivative	liabilities	total	Â		Â		-	Â		Â		Â		16,617	Â		Â		Â		-	Â		Â		Â		16,617	Â		Total	Liabilities	Â		$	-	Â		Â		$	16,617	Â		Â		$	-	Â		Â		$	16,617	Â	
Â		The	Company	may	be	required	to	measure	certain	assets	or	liabilities	at	fair	value	from	time	to	time.	These	periodic	fair	value	measures	typically	result	from	application	of	certain	impairment
measures	under	GAAP.	These	items	would	constitute	nonrecurring	fair	value	measures	under	ASC	820.	As	of	September	30,	2024	and	December	31,	2023,	the	Company	did	not	have	any	assets
or	liabilities	measured	at	fair	value	on	a	nonrecurring	basis	in	the	periods	presented.	Level	3	Assets	and	Liabilities	The	valuation	of	Level	3	assets	and	liabilities	requires	significant	judgment	by
management.	The	Company	estimates	the	fair	value	of	its	Servicing	Related	Assets	based	on	internal	pricing	models	rather	than	quotations	and	compares	the	results	of	these	internal	models
against	the	results	from	models	generated	by	third-party	pricing	providers.	The	third-party	pricing	providers	and	management	rely	on	inputs	such	as	market	price	quotations	from	market
makers	(either	market	or	indicative	levels),	original	transaction	price,	recent	transactions	in	the	same	or	similar	instruments,	and	changes	in	financial	ratios	or	cash	flows	to	determine	fair
value.	Level	3	instruments	may	also	be	discounted	to	reflect	illiquidity	and/or	non-transferability,	with	the	amount	of	such	discount	estimated	by	third-party	pricing	providers	and	management
in	the	absence	of	market	information.	Assumptions	used	by	third-party	pricing	providers	and	management	due	to	lack	of	observable	inputs	may	significantly	impact	the	resulting	fair	value	and,
therefore,	the	Companyâ€™s	consolidated	financial	statements.	The	Companyâ€™s	management	reviews	all	valuations	that	are	based	on	pricing	information	received	from	third-party	pricing
providers.	As	part	of	this	review,	prices	are	compared	against	other	pricing	or	input	data	points	in	the	marketplace,	along	with	internal	valuation	expertise,	to	ensure	the	pricing	is	reasonable.
38	Table	of	Contents	Changes	in	market	conditions,	as	well	as	changes	in	the	assumptions	or	methodology	used	to	determine	fair	value,	could	result	in	a	significant	change	to	estimated	fair
values.	The	determination	of	estimated	cash	flows	used	in	pricing	models	is	inherently	subjective	and	imprecise.	It	should	be	noted	that	minor	changes	in	assumptions	or	estimation
methodologies	can	have	a	material	effect	on	these	derived	or	estimated	fair	values,	and	that	the	fair	values	reflected	below	are	indicative	of	the	interest	rate	and	credit	spread	environments	as
ofÂ		September	30,	2024	and	December	31,	2023	and	do	not	take	into	consideration	the	effects	of	subsequent	changes	in	market	or	other	factors.	The	tables	below	present	the	reconciliation	for
the	Companyâ€™s	Level	3	assets	(Servicing	Related	Assets)	measured	at	fair	value	on	a	recurring	basis	as	of	the	dates	indicated	(dollars	in	thousands):	Level	3	Fair	Value	Measurements	Â		Â	
Three	Months	Ended	Â		Â		Nine	Months	Ended	Â		Â		Â		September	30,	2024	Â		Â		September	30,	2023	Â		Â		September	30,	2024	Â		Â		September	30,	2023	Â		Beginning	Balance	Â		$	234,263	Â	
Â		$	264,906	Â		Â		$	253,629	Â		Â		$	279,739	Â		Purchases	and	sales:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Purchases	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		5	Â		SalesÂ	(A)	Â		Â		-	Â		Â		Â		-	Â		Â	
Â		(12,804	)	Â		Â		-	Â		Other	changesÂ	(B)	Â		Â		(14	)	Â		Â		(10	)	Â		Â		(7	)	Â		Â		(170	)	Purchases	and	sales:	Â		Â		(14	)	Â		Â		(10	)	Â		Â		(12,811	)	Â		Â		(165	)	Changes	in	Fair	Value	due	to:	Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Changes	in	valuation	inputs	or	assumptions	used	in	valuation	model	Â		Â		(3,624	)	Â		Â		6,060	Â		Â		Â		(1,586	)	Â		Â		552	Â		Other	changes	in	fair	value	(C)	Â		Â	
(3,843	)	Â		Â		(4,482	)	Â		Â		(12,450	)	Â		Â		(13,652	)	Unrealized	gain	(loss)	included	in	Net	Income	Â		Â		(7,467	)	Â		Â		1,578	Â		Â		Â		(14,036	)	Â		Â		(13,100	)	Ending	Balance	Â		$	226,782	Â		Â		$
266,474	Â		Â		$	226,782	Â		Â		$	266,474	Â		(A)	During	the	nine-month	period	ended	September	30,	2024,	the	Company	sold	a	portion	of	its	MSRs	to	a	third	party	for	proceeds	of	$13.3	million
and	recognized	a	gain	of	$0.5	million	on	the	sale.	(B)	Represents	purchase	price	adjustments,	principally	contractual	prepayment	protection,	and	changes	due	to	the	Companyâ€™s	repurchase
of	the	underlying	collateral.	(C)	Represents	changes	due	to	realization	of	expected	cash	flows	and	estimated	MSR	runoff.	39	Table	of	Contents	The	tables	below	present	information	about	the
significant	unobservable	inputs	used	in	the	fair	value	measurement	of	the	Companyâ€™s	Servicing	Related	Assets	classified	as	Level	3	fair	value	assets	as	of	the	dates	indicated	(dollars	in
thousands):	Fair	Value	Measurements	As	of	September	30,	2024	Â		Â		Fair	Value	Â		Valuation	Technique	Â		Unobservable	Input	(A)	Â		Range	Â		Â		Weighted	Average	(B)	Â		MSRs	Â		$	226,782
Â		Discounted	cash	flow	Â		Constant	prepayment	speed	Â		Â		5.0%	-	13.5	%	Â		Â		6.7	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Uncollected	payments	Â		Â		0.6%	-	6.2	%	Â		Â		0.8	%	Â		Â		Â		Â		Â	
Â	Â	Â	Â	Â	Â	Â		Â		Discount	rate	Â		Â		Â		Â		Â		Â		9.4	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Annual	cost	to	service,	per	loan	Â		Â		Â		Â		Â		$	88	Â		TOTAL	Â		$	226,782	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		As
of	December	31,	2023	Â		Â		Fair	Value	Â		Valuation	Technique	Â		Unobservable	Input	(A)	Â		Range	Â		Â		Weighted	Average	(B)	Â		MSRs	Â		$	253,629	Â		Discounted	cash	flow	Â		Constant
prepayment	speed	Â		Â		3.9%	-14.8	%	Â		Â		6.9	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Uncollected	payments	Â		Â		0.6%	-	6.8	%	Â		Â		0.8	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Discount	rate	Â		Â		Â		Â		Â		Â	
9.6	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Annual	cost	to	service,	per	loan	Â		Â		Â		Â		Â		$	88	Â		TOTAL	Â		$	253,629	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		(A)	Significant	increases	(decreases)	in	any	of	the
inputs	in	isolation	may	result	in	significantly	lower	(higher)	fair	value	measurements.	A	change	in	the	assumption	used	for	discount	rates	may	be	accompanied	by	a	directionally	similar	change
in	the	assumption	used	for	the	probability	of	uncollected	payments	and	a	directionally	opposite	change	in	the	assumption	used	for	prepayment	rates.	(B)	Weighted	averages	for	unobservable
inputs	are	calculated	based	on	the	unpaid	principal	balance	of	the	portfolios.	40	Table	of	Contents	Fair	Value	of	Financial	Assets	and	Liabilities	In	accordance	with	ASC	820,	the	Company	is
required	to	disclose	the	fair	value	of	financial	instruments,	both	assets	and	liabilities	recognized	and	not	recognized	in	the	consolidated	balance	sheets,	for	which	fair	value	can	be	estimated.
The	following	describes	the	Companyâ€™s	methods	for	estimating	the	fair	value	for	financial	instruments.	â€¢	RMBS	available	for	sale	securities,	Servicing	Related	Assets,	derivative	assets	and
derivative	liabilities	are	recurring	fair	value	measurements;	carrying	value	equals	fair	value.	See	discussion	of	valuation	methods	and	assumptions	within	the	â€œFair	Value	Measurementsâ€​
section	of	this	footnote.	â€¢	Cash	and	cash	equivalents	and	restricted	cash	have	a	carrying	value	which	approximates	fair	value	because	of	the	short	maturities	of	these	instruments.	â€¢	The
carrying	value	of	servicing	receivables,	repurchase	agreements	and	corporate	debt	that	mature	in	less	than	one	year	generally	approximates	fair	value	due	to	the	short	maturities.	The	Company
does	not	hold	any	repurchase	agreements	that	are	considered	long-term.	Corporate	debt	that	matures	in	more	than	one	year	consists	solely	of	financing	secured	by	Auroraâ€™s	Servicing
Related	Assets.	All	of	the	Companyâ€™s	debt	is	revolving	and	bears	interest	at	adjustable	rates.	The	Company	considers	that	the	amount	of	the	corporate	debt	generally	approximates	fair
value.	Note	10	â€”	Commitments	and	Contingencies	The	commitments	and	contingencies	of	the	Company	as	of	September	30,	2024	and	December	31,	2023	are	described	below.	Management
Agreement	The	Company	pays	the	Manager	a	quarterly	management	fee,	calculated	and	payable	quarterly	in	arrears,	equal	to	the	product	of	one	quarter	of	the	1.5%Â	management	fee	annual
rate	and	the	stockholdersâ€™	equity,	adjusted	as	set	forth	in	the	Management	Agreement	as	of	the	end	of	such	fiscal	quarter.	The	Manager	relies	on	the	Services	Provider	to	provide	the
Manager	with	the	necessary	resources	and	personnel	to	conduct	the	Companyâ€™s	operations.	For	further	discussion	regarding	the	Management	Agreement	and	the	management	fee,	see	Note
7.	41	Table	of	Contents	Legal	and	Regulatory	From	time	to	time,	the	Company	may	be	subject	to	potential	liability	under	laws	and	government	regulations	and	various	claims	and	legal	actions
arising	in	the	ordinary	course	of	business.	Liabilities	are	established	for	legal	claims	when	payments	associated	with	the	claims	become	probable	and	the	costs	can	be	reasonably	estimated.	The
actual	costs	of	resolving	legal	claims	may	be	substantially	higher	or	lower	than	the	amounts	established	for	those	claims.	The	Company	has	established	immaterial	reserves	for	these	possible
matters.	Based	on	information	currently	available,	management	is	not	aware	of	any	legal	or	regulatory	claims	that	would	have	a	material	effect	on	the	Companyâ€™s	consolidated	financial
statements.	Commitments	to	Purchase/Sell	RMBS	As	of	September	30,	2024	and	December	31,	2023,	the	Company	held	forward	TBA	purchase	and	sale	commitments,	respectively,	with
counterparties,	which	are	forward	Agency	RMBS	trades,	whereby	the	Company	committed	to	purchasing	or	selling	a	pool	of	securities	at	a	particular	interest	rate.	As	of	the	date	of	the	trade,
the	mortgage-backed	securities	underlying	the	pool	that	will	be	delivered	to	fulfill	a	TBA	trade	are	not	yet	designated.	The	securities	are	typically	â€œto	be	announcedâ€​	48	hours	prior	to	the
established	trade	settlement	date.	Acknowledgment	Agreements	In	connection	with	the	Fannie	Mae	MSR	Financing	Facility	(as	defined	below	in	Note	12),	entered	into	by	Aurora	and	QRS	III,
those	parties	also	entered	into	an	acknowledgment	agreement	with	Fannie	Mae.	Pursuant	to	that	agreement,	Fannie	Mae	consented	to	the	pledge	by	Aurora	and	QRS	III	of	their	respective
interests	in	MSRs	for	loans	owned	or	securitized	by	Fannie	Mae,	and	acknowledged	the	security	interest	of	the	lender	in	those	MSRs.	See	Note	12â€”Notes	Payable	for	a	description	of	the
Fannie	Mae	MSR	Financing	Facility	and	the	financing	facility	it	replaced.	In	connection	with	the	Freddie	Mac	MSR	Revolver	(as	defined	below	in	Note	12),	Aurora,	QRS	V,	and	the	lender,	with	a
limited	joinder	by	the	Company,	entered	into	an	acknowledgement	agreement	with	Freddie	Mac	pursuant	to	which	Freddie	Mac	consented	to	the	pledge	of	the	Freddie	Mac	MSRs	securing	the
Freddie	Mac	MSR	Revolver.	Aurora	and	the	lender	also	entered	into	a	consent	agreement	with	Freddie	Mac	pursuant	to	which	Freddie	Mac	consented	to	the	pledge	of	Auroraâ€™s	rights	to
reimbursement	for	advances	on	the	underlying	loans.	See	Note	12â€”Notes	Payable	for	a	description	of	the	Freddie	Mac	MSR	Revolver.	Operating	Lease	The	Companyâ€™s	operating	lease	is
comprised	of	corporate	office	lease	with	a	remaining	term	of	approximately	twenty-three	months.	Operating	lease	right-of-use	(â€œROUâ€​)	asset	represents	the	right	to	use	an	underlying	asset
for	the	lease	term	and	lease	liabilities	represent	obligations	to	make	lease	payments	arising	from	the	lease.	The	Company	recognizes	lease	expense	on	a	straight-line	basis	over	the	lease	term.
The	lease	cost	for	the	three	and	nine-month	periods	ended	September	30,	2024	was	approximately	$15,000.	Cash	used	for	the	operating	lease	during	the	three-and	nine-month	period	ended
September	30,	2024	was	approximately	$15,000.	The	table	below	summarizes	the	Companyâ€™s	future	commitments	under	the	operating	lease	(dollars	in	thousands):	Â		Â		Operating	Lease
Commitments	Â		2024	Â		$	19	Â		2025	Â		Â		75	Â		2026	Â		Â		41	Â		Remaining	undiscounted	lease	payments	Â		Â		135	Â		Less:	imputed	interest	Â		Â		10	Â		Remaining	discounted	lease	payments
Â		$	125	Â		42	Table	of	Contents	Other	information	related	to	the	operating	lease	is	summarized	below	as	of	the	periods	indicated:	Â		Classification	Â		September	30,	2024	Â		Â		December	31,
2023	Â		ROU	Assets	Receivables	and	other	assets	Â		$	125	Â		Â		$	-	Â		Lease	Liabilities	Accrued	expenses	and	other	liabilities	Â		$	(125	)	Â		$	-	Â		Weighted	average	remaining	lease	term	in
years	Â		Â		Â		1.9	Â		Â		Â		-	Â		Weighted	average	discount	rate	(A)	Â		Â		Â		8.18	%	Â		Â		-	%	(A)	The	Company	uses	an	incremental	borrowing	rate	in	determining	the	present	value	of	lease
payments.	Note	11	â€”	Repurchase	Agreements	The	Company	had	outstanding	approximately	$1,108.5	million	and	$903.5	million	of	borrowings	under	its	repurchase	agreements	as	of
September	30,	2024	and	December	31,	2023,	respectively.	The	Companyâ€™s	obligations	under	these	agreements	had	weighted	average	remaining	maturities	of	30	days	and	21	days	as	of
September	30,	2024	and	December	31,	2023.	RMBS	and	cash	have	been	pledged	as	collateral	under	these	repurchase	agreements	(see	Note	4).	The	repurchase	agreements	had	the	following
remaining	maturities	and	weighted	average	rates	as	of	the	dates	indicated	(dollars	in	thousands):	Repurchase	Agreements	Characteristics	As	of	September	30,	2024	Â		Â		Repurchase
Agreements	Â		Â		Weighted	Average	Rate	Â		Less	than	one	month	Â		$	516,426	Â		Â		Â		5.09	%	One	to	three	months	Â		Â		583,455	Â		Â		Â		5.11	%	Greater	than	three	months	Â		Â		8,615	Â		Â		Â	
4.88	%	Total/Weighted	Average	Â		$	1,108,496	Â		Â		Â		5.10	%	Â		As	of	December	31,	2023	Â		Â		Repurchase	Agreements	Â		Â		Weighted	Average	Rate	Â		Less	than	one	month	Â		$	772,466	Â		Â	
Â		5.55	%	One	to	three	months	Â		Â		131,023	Â		Â		Â		5.55	%	Total/Weighted	Average	Â		$	903,489	Â		Â		Â		5.55	%	There	were	no	overnight	or	demand	securities	as	of	September	30,	2024	or
December	31,	2023.	43	Table	of	Contents	Note	12	â€”	Notes	Payable	As	of	September	30,	2024,	the	Company	had	two	separate	MSR	financing	facilities:	(i)	the	Freddie	Mac	MSR	Revolver,
which	is	revolving	credit	facility	for	up	to	$100.0	million	that	is	secured	by	all	Freddie	Mac	MSRs	owned	by	Aurora;	and	(ii)	the	Fannie	Mae	MSR	Revolving	Facility,	which	is	a	revolving	credit
facility	for	up	to	$150.0	million,	that	is	secured	by	all	Fannie	Mae	MSRs	owned	by	Aurora.	Both	financing	facilities	are	available	for	MSRs	as	well	as	certain	servicing	related	advances
associated	with	MSRs.	Â		Freddie	Mac	MSR	Revolver.Â	In	July	2018,	the	Company,	Aurora	and	QRS	V	(collectively	with	Aurora	and	the	Company,	the	â€œBorrowersâ€​)	entered	into	a	$25.0
million	revolving	credit	facility	(the	â€œFreddie	Mac	MSR	Revolverâ€​),	pursuant	to	which	Aurora	pledged	all	of	its	existing	and	future	MSRs	on	loans	owned	or	securitized	by	Freddie	Mac.	On
April	2,	2019,	Aurora	and	QRS	V	entered	into	an	amendment	that	increased	the	maximum	amount	of	the	Freddie	Mac	MSR	Revolver	to	$100.0	million.	In	July	2024,	the	Borrowers	entered	into
an	amendment	that	extended	the	revolving	period	for	an	additional	364	days	with	the	Borrowersâ€™	option	for	two	renewals	for	similar	terms	followed	by	a	one-year	term	out	feature	with	a	24-
month	amortization	schedule.	Amounts	borrowed	bear	interest	at	a	weighted	average	borrowing	rate	of	8.2%.	At	September	30,	2024	and	December	31,	2023,	approximately	$57.7	million	and
$64.5	million,	respectively,	was	outstanding	under	the	Freddie	Mac	MSR	Revolver.	Fannie	Mae	MSR	Revolving	Facility.	In	October	2021,	Aurora	and	QRS	III	entered	into	a	loan	and	security
agreement	(the	â€œFannie	Mae	MSR	Revolving	Facilityâ€​),	pursuant	to	which	Aurora	and	QRS	III	pledged	their	respective	rights	in	all	existing	and	future	MSRs	for	loans	owned	or	securitized
by	Fannie	Mae	to	secure	borrowings	outstanding	from	time	to	time.	The	maximum	credit	amount	outstanding	at	any	one	time	under	the	Fannie	Mae	MSR	Revolving	Facility	is	$150.0	million.
The	revolving	period	is	24	months	which	may	be	extended	by	agreement	with	the	lender.	In	October	2023,	Aurora	and	QRS	III	entered	into	an	amendment	to	the	Fannie	Mae	MSR	Revolving
Facility	that	extended	the	revolving	period	for	an	additional	24	months.	Amounts	borrowed	bear	interest	at	a	weighted	average	borrowing	rate	of	8.1%.	At	the	end	of	the	revolving	period,	the
outstanding	amount	will	be	converted	to	a	three-year	term	loan	that	will	bear	interest	at	a	rate	calculated	at	a	spread	over	the	rate	for	one-year	interest	rate	swaps.	The	Company	has
guaranteed	repayment	of	all	indebtedness	under	the	Fannie	Mae	MSR	Revolving	Facility.	At	September	30,	2024	and	December	31,	2023,	approximately	$94.1	million	and	$106.0	million,
respectively,	was	outstanding	under	the	Fannie	Mae	MSR	Revolving	Facility.	The	outstanding	borrowings	had	the	following	remaining	maturities	as	of	the	dates	indicated	(dollars	in	thousands):
Notes	Payable	Repayment	Characteristics	As	of	September	30,	2024	Â		Â		2024	Â		Â		2025	Â		Â		2026	Â		Â		2027	Â		Â		2028	Â		Â		2029	Â		Â		Total	Â		Freddie	Mac	MSR	Revolver	Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Freddie	Mac	MSR	Revolver	Â		$	-	Â		Â		$	57,700	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	57,700	Â		Fannie	Mae	MSR	Revolving
Facility	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Fannie	Mae	MSR	Revolving	Facility	Â		-	Â		Â		558	Â		Â		6,937	Â		Â		7,404	Â		Â		79,201	Â		Â		-
Â		Â		94,100	Â		Total	Â		$	-	Â		Â		$	58,258	Â		Â		$	6,937	Â		Â		$	7,404	Â		Â		$	79,201	Â		Â		$	-	Â		Â		$	151,800	Â		As	of	December	31,	2023	Â		Â		2024	Â		Â		2025	Â		Â		2026	Â		Â		2027	Â		Â		2028	Â	
Â		2029	Â		Â		Total	Â		Freddie	Mac	MSR	Revolver	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Freddie	Mac	MSR	Revolver	Â		$	64,500	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â	
Â		$	-	Â		Â		$	-	Â		Â		$	64,500	Â		Fannie	Mae	MSR	Revolving	Facility	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Fannie	Mae	MSR	Revolving
Facility	Â		-	Â		Â		595	Â		Â		7,438	Â		Â		8,018	Â		Â		89,949	Â		Â		-	Â		Â		106,000	Â		Total	Â		$	64,500	Â		Â		$	595	Â		Â		$	7,438	Â		Â		$	8,018	Â		Â		$	89,949	Â		Â		$	-	Â		Â		$	170,500	Â		44	Table	of
Contents	Note	13	â€”	Receivables	and	Other	Assets	The	assets	comprising	â€œReceivables	and	other	assetsâ€​	as	of	September	30,	2024	and	December	31,	2023	are	summarized	in	the
following	table	(dollars	in	thousands):	Receivables	and	Other	Assets	Â		Â		September	30,	2024	Â		Â		December	31,	2023	Â		Servicing	advances	Â		$	10,287	Â		Â		$	15,455	Â		Interest	receivable	Â	
Â		6,471	Â		Â		Â		5,503	Â		Deferred	tax	asset	Â		Â		13,370	Â		Â		Â		15,022	Â		Other	receivables	Â		Â		2,439	Â		Â		Â		2,422	Â		Total	other	assets	Â		$	32,567	Â		Â		$	38,402	Â		The	Company	only
records	as	an	asset	those	servicing	advances	that	the	Company	deems	recoverable.	Note	14	â€”	Accrued	Expenses	and	Other	Liabilities	The	liabilities	comprising	â€œAccrued	expenses	and
other	liabilitiesâ€​	as	of	September	30,	2024	and	December	31,	2023	are	summarized	in	the	following	table	(dollars	in	thousands):	Accrued	Expenses	and	Other	Liabilities	Â		Â		September	30,
2024	Â		Â		December	31,	2023	Â		Accrued	interest	on	repurchase	agreements	Â		$	2,676	Â		Â		$	3,929	Â		Accrued	interest	on	notes	payable	Â		Â		1,842	Â		Â		Â		2,076	Â		Net	current	tax	payable
Â		Â		-	Â		Â		Â		-	Â		Accrued	expenses	Â		Â		3,498	Â		Â		Â		1,200	Â		Due	to	counterparties	(A)	Â		Â		2,559	Â		Â		Â		29,553	Â		Total	accrued	expenses	and	other	liabilities	Â		$	10,575	Â		Â		$	36,758
Â		(A)	Includes	collateral	for	the	Companyâ€™s	borrowings	that	represents	a	payable	to	the	counterparties	as	of	the	balance	sheet	date.	45	Table	of	Contents	Note	15	â€”	Income	Taxes	The
Company	elected	to	be	taxed	as	a	REIT	under	Code	Sections	856	through	860	beginning	with	its	short	taxable	year	ended	December	31,	2013.	As	a	REIT,	the	Company	generally	will	not	be
subject	to	U.S.	federal	income	tax	to	the	extent	that	it	distributes	its	taxable	income	to	its	stockholders.	To	maintain	qualification	as	a	REIT,	the	Company	must	distribute	at	least	90%	of	its
annual	REIT	taxable	income	to	its	stockholders	and	meet	certain	other	requirements	such	as	assets	it	may	hold,	income	it	may	generate	and	its	stockholder	composition.	It	is	the	Companyâ€™s
policy	to	distribute	all	or	substantially	all	of	its	REIT	taxable	income.	To	the	extent	there	is	any	undistributed	REIT	taxable	income	at	the	end	of	a	year,	the	Company	can	elect	to	distribute	such



shortfall	within	the	next	year	as	permitted	by	the	Code.	Effective	January	1,	2014,	CHMI	Solutions	elected	to	be	taxed	as	a	corporation	for	U.S.	federal	income	tax	purposes;	prior	to	this	date,
CHMI	Solutions	was	a	disregarded	entity	for	U.S.	federal	income	tax	purposes.	CHMI	Solutions	has	jointly	elected	with	the	Company,	the	ultimate	beneficial	owner	of	CHMI	Sub-REIT,	to	be
treated	as	a	TRS	of	the	Company,	and	all	activities	conducted	through	CHMI	Solutions	and	its	wholly-owned	subsidiary,	Aurora,	are	subject	to	federal	and	state	income	taxes.	CHMI	Solutions
files	a	consolidated	tax	return	with	Aurora	and	is	fully	taxed	as	a	U.S.	C-Corporation.	The	state	and	local	tax	jurisdictions	for	which	the	Company	is	subject	to	tax	filing	obligations	recognize	the
Companyâ€™s	status	as	a	REIT,	and	therefore,	the	Company	generally	does	not	pay	income	tax	in	such	jurisdictions.	CHMI	Solutions	and	Aurora	are	subject	to	U.S.	federal,	state	and	local
income	taxes.	All	of	the	Companyâ€™s	pre-tax	book	income	is	from	U.S.	domestic	sources.	The	components	of	the	Companyâ€™s	income	tax	expense	(benefit)	are	as	follows	for	the	periods
indicated	below	(dollars	in	thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Current	federal
income	tax	benefit	Â		$	(85	)	Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Current	state	income	tax	expense	(benefit)	Â		Â		(11	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Deferred	federal	income	tax	expense	Â		Â		339	Â		Â		Â	
1,108	Â		Â		Â		1,459	Â		Â		Â		1,080	Â		Deferred	state	income	tax	expense	Â		Â		42	Â		Â		Â		168	Â		Â		Â		193	Â		Â		Â		164	Â		Provision	for	Corporate	Business	Taxes	Â		$	285	Â		Â		$	1,276	Â		Â		$
1,652	Â		Â		$	1,244	Â		The	following	is	a	reconciliation	of	the	statutory	federal	rate	to	the	effective	rate,	for	the	periods	indicated	below	(dollars	in	thousands):	Â		Â		Three	Months	Ended
September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Computed	income	tax	expense	(benefit)	at	federal	rate	Â		$	(2,554	)	Â		Â		21.0	%	Â		$
3,605	Â		Â		Â		21.0	%	Â		$	430	Â		Â		Â		21.0	%	Â		$	(118	)	Â		Â		21.0	%	State	tax	expense,	net	of	federal	tax,	if	applicable	Â		Â		27	Â		Â		Â		(0.2	)%	Â		Â		133	Â		Â		Â		0.8	%	Â		Â		153	Â		Â		Â		7.5	%
Â		Â		130	Â		Â		Â		(22.9	)%	Provision	to	return	adjustment	Â		Â		(5	)	Â		Â		0.0	%	Â		Â		(7	)	Â		Â		0.0	%	Â		Â		(5	)	Â		Â		(0.2	)%	Â		Â		(7	)	Â		Â		1.2	%	REIT	income	not	subject	to	tax	expense	(benefit)
Â		Â		2,817	Â		Â		Â		(23.1	)%	Â		Â		(2,455	)	Â		Â		(14.3	)%	Â		Â		1,074	Â		Â		Â		52.4	%	Â		Â		1,239	Â		Â		Â		(218.5	)%	Provision	for	Corporate	Business	Taxes/Effective	Tax	Rate(A)	Â		$	285	Â		Â		Â	
(2.3	)%	Â		$	1,276	Â		Â		Â		7.5	%	Â		$	1,652	Â		Â		Â		80.7	%	Â		$	1,244	Â		Â		Â		(219.2	)%	(A)	The	provision	for	income	taxes	is	recorded	at	the	TRS	level.	The	Companyâ€™s	consolidated	balance
sheets	contain	the	following	deferred	tax	assets	and	liabilities,	which	are	recorded	at	the	TRS	level	(dollars	in	thousands):	Â		Â		September	30,	2024	Â		Â		December	31,	2023	Â		Deferred	tax
assets	(liabilities)	Â		Â		Â		Â		Â		Â		Deferred	tax	-	mortgage	servicing	rights	Â		$	(3,674	)	Â		$	(1,789	)	Deferred	tax	-	net	operating	loss	Â		Â		17,044	Â		Â		Â		16,811	Â		Total	net	deferred	tax	assets
Â		$	13,370	Â		Â		$	15,022	Â		In	assessing	the	realizability	of	deferred	tax	assets,	the	Company	considers	whether	it	is	more	likely	than	not	that	some	portion	or	all	of	the	deferred	tax	assets	will
not	be	realized.	The	ultimate	realization	of	deferred	tax	assets	is	dependent	upon	the	generation	of	future	taxable	income	during	the	periods	in	which	temporary	differences	become	deductible.
The	Company	had	net	operating	losses	(â€œNOLsâ€​)	of	$73.6	million	as	of	September	30,	2024,	which	were	created	subsequent	to	2017	and	can	be	carried	forward	indefinitely.	As	of
September	30,	2024,	the	Company	believes	it	is	more	likely	than	not	that	it	will	fully	realize	its	deferred	tax	assets.	Deferred	tax	assets	are	included	in	â€œReceivables	and	other	assetsâ€​	in	the
consolidated	balance	sheets.	Â		46	Table	of	Contents	Based	on	the	Companyâ€™s	evaluation,	the	Company	has	concluded	that	there	are	no	significant	liabilities	for	unrecognized	tax	benefits
required	to	be	reported	in	the	Companyâ€™s	consolidated	financial	statements.	Additionally,	there	were	no	amounts	accrued	for	penalties	or	interest	as	of	or	during	the	periods	presented	in
these	consolidated	financial	statements.	Â		The	Companyâ€™s	2023,	2022,	2021	and	2020	federal,	state	and	local	income	tax	returns	remain	open	for	examination	by	the	relevant	authorities.	Â	
Distributions	to	stockholders	generally	will	be	primarily	taxable	as	ordinary	income,	although	a	portion	of	such	distributions	may	be	designated	as	qualified	dividend	income	or	may	constitute	a
return	of	capital.	The	Company	furnishes	annually	to	each	stockholder	a	statement	setting	forth	distributions	paid	during	the	preceding	year	and	their	U.S.	federal	income	tax	treatment.	Note
16	â€”	Subsequent	Events	Events	subsequent	to	September	30,	2024,	not	otherwise	described	herein,	were	evaluated	and	no	additional	events	were	identified	requiring	further	disclosure	in	the
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analysis	should	be	read	in	conjunction	with	our	consolidated	financial	statements	and	the	accompanying	notes	included	in	â€œPart	I,	Item	1.	Consolidated	Financial	Statementsâ€​	of	this
Quarterly	Report	on	Form	10-Q.	This	section	discusses	our	results	of	operations	for	the	current	quarter	ended	September	30,	2024	compared	to	the	immediately	preceding	prior	quarter	ended
June	30,	2024.	General	We	are	a	public	residential	real	estate	finance	company	focused	on	acquiring,	investing	in	and	managing	residential	mortgage	assets	in	the	United	States.	We	were
incorporated	in	Maryland	on	October	31,	2012,	and	we	commenced	operations	on	or	about	October	9,	2013	following	the	completion	of	our	initial	public	offering	and	a	concurrent	private
placement.	Our	common	stock,	our	8.20%	Series	A	Cumulative	Redeemable	Preferred	Stock	(our	â€œSeries	A	Preferred	Stockâ€​)	and	our	8.250%	Series	B	Fixed-to-Floating	Rate	Cumulative
Redeemable	Preferred	Stock	(our	â€œSeries	B	Preferred	Stockâ€​)	are	listed	and	traded	on	the	New	York	Stock	Exchange	under	the	symbols	â€œCHMIâ€​,	â€œCHMI-PRAâ€​	and	â€œCHMI-
PRBâ€​,	respectively.	We	are	externally	managed	by	our	Manager,	Cherry	Hill	Mortgage	Management,	LLC,	an	SEC-registered	investment	adviser.	Our	principal	objective	is	to	generate
attractive	current	yields	and	risk-adjusted	total	returns	for	our	stockholders	over	the	long	term,	primarily	through	dividend	distributions	and	secondarily	through	capital	appreciation.	We
attempt	to	attain	this	objective	by	selectively	constructing	and	actively	managing	a	portfolio	of	Servicing	Related	Assets	(as	defined	below)	and	residential	mortgage-backed	securities
(â€œRMBSâ€​)	and,	subject	to	market	conditions,	other	cash	flowing	residential	mortgage	assets.	We	are	subject	to	the	risks	involved	with	real	estate	and	real	estate-related	debt	instruments.
These	include,	among	others,	the	risks	normally	associated	with	changes	in	the	general	economic	climate,	changes	in	the	mortgage	market,	changes	in	tax	laws,	interest	rate	levels,	and	the
availability	of	financing.	We	elected	to	be	taxed	as	a	REIT	for	U.S.	federal	income	tax	purposes	commencing	with	our	short	taxable	year	ended	December	31,	2013.	We	operate	so	as	to	continue
to	qualify	to	be	taxed	as	a	REIT.	Our	asset	acquisition	strategy	focuses	on	acquiring	a	diversified	portfolio	of	residential	mortgage	assets	that	balances	the	risk	and	reward	opportunities	our
Manager	observes	in	the	marketplace.	Aurora	has	or	is	in	the	process	of	obtaining	the	licenses	necessary	to	invest	in	mortgage	servicing	rights	(â€œMSRsâ€​)	on	a	nationwide	basis	and	is	an
approved	seller/servicer	for	Fannie	Mae	and	Freddie	Mac.	In	addition	to	Servicing	Related	Assets,	we	invest	in	RMBS,	primarily	those	backed	by	30-,	20-	and	15-year	fixed	rate	mortgages	that
offer	what	we	believe	to	be	favorable	prepayment	and	duration	characteristics.	Our	RMBS	consist	solely	of	Agency	RMBS	on	which	the	payments	of	principal	and	interest	are	guaranteed	by	an
Agency.	In	the	past,	we	have	invested	in	collateralized	mortgage	obligations	guaranteed	by	an	Agency	(â€œAgency	CMOsâ€​)	consisting	of	interest	only	securities	(â€œIOsâ€​)	as	well	as	non-
Agency	RMBS	and	may	do	so	in	the	future	subject	to	market	conditions	and	availability	of	capital.	We	finance	our	RMBS	with	an	amount	of	leverage,	that	varies	from	time	to	time	depending	on
the	particular	characteristics	of	our	portfolio,	the	availability	of	financing	and	market	conditions.	We	do	not	have	a	targeted	leverage	ratio	for	our	RMBS.	Our	borrowings	for	RMBS	consist	of
short-term	borrowings	under	master	repurchase	agreements.	Subject	to	maintaining	our	qualification	as	a	REIT,	we	utilize	derivative	financial	instruments	(or	hedging	instruments)	to	hedge
our	exposure	to	potential	interest	rate	mismatches	between	the	interest	we	earn	on	our	assets	and	our	borrowing	costs	caused	by	fluctuations	in	short-term	interest	rates.	In	utilizing	leverage
and	interest	rate	hedges,	our	objectives	include,	where	desirable,	locking	in,	on	a	long-term	basis,	a	spread	between	the	yield	on	our	assets	and	the	cost	of	our	financing	in	an	effort	to	improve
returns	to	our	stockholders.	We	also	seek	to	operate	our	business	in	a	manner	that	does	not	require	us	to	register	as	an	investment	company	under	the	Investment	Company	Act.	48	Table	of
Contents	We	conduct	substantially	all	of	our	operations	and	own	substantially	all	of	our	assets	through	our	Operating	Partnership.	We	are	the	sole	general	partner	of	our	Operating	Partnership.
As	of	September	30,	2024,	we	owned	98.0%	of	our	Operating	Partnership.	Our	Operating	Partnership,	in	turn,	owns	all	of	the	outstanding	common	stock	of	CHMI	Sub-REIT,	Inc.	(the	â€œSub-
REITâ€​).	The	Sub-REIT	has	elected	to	be	taxed	as	a	REIT	under	the	Code	commencing	with	its	taxable	year	ended	December	31,	2020.	From	time	to	time,	we	may	issue	and	sell	shares	of	our
common	stock	or	preferred	stock,	including	additional	shares	of	our	Series	A	Preferred	Stock	or	Series	B	Preferred	Stock.	See	â€œItem	1.	Consolidated	Financial	Statementsâ€”Note	6.	Equity
and	Earnings	per	Common	Shareâ€”Common	and	Preferred	Stockâ€​.	The	Company	has	an	at-the-market	offering	program	for	its	common	stock	(the	â€œCommon	Stock	ATM	Programâ€​)
pursuant	to	which	it	may	offer	and	sell	through	one	or	more	sales	agents,	up	to	$150.0	million	in	shares	of	its	common	stock	at	prices	prevailing	at	the	time,	subject	to	volume	and	other
regulatory	limitations.	As	of	September	30,	2024,	approximately	$49.3	million	was	remaining	pursuant	to	the	Common	Stock	ATM	Program.	During	the	three	and	nine-month	period	ended
September	30,	2024,	the	Company	issued	and	sold	1,530,917	shares	of	common	stock	under	the	Common	Stock	ATM	Program.	The	shares	were	sold	at	a	weighted	average	price	of	$3.59	per
share	for	aggregate	gross	proceeds	of	approximately	$5.5	million	before	fees	of	approximately	$110,000.	During	the	year	ended	December	31,	2023,	the	Company	issued	and	sold	6,470,004
shares	of	common	stock	under	the	Common	Stock	ATM	Program.	The	shares	were	sold	at	a	weighted	average	price	of	$4.87	per	share	for	aggregate	gross	proceeds	of	approximately	$31.5
million	before	fees	of	approximately	$631,000.	In	September	2019,	the	Company	initiated	a	share	repurchase	program	that	allows	for	the	repurchase	of	up	to	an	aggregate	of	$10.0	million	of	its
common	stock.	As	of	September	30,	2024,	approximately	$4.7	million	was	remaining	under	the	share	repurchase	program.	Shares	of	common	stock	may	be	repurchased	from	time	to	time
through	privately	negotiated	transactions	or	open	market	transactions,	pursuant	to	a	trading	plan	in	accordance	with	Rules	10b5-1	and	10b-18	under	the	Exchange	Act	or	by	any	combination	of
such	methods.	The	manner,	price,	number	and	timing	of	share	repurchases	are	subject	to	a	variety	of	factors,	including	market	conditions	and	applicable	SEC	rules.	The	common	stock
repurchase	program	does	not	require	the	purchase	of	any	minimum	number	of	shares	of	common	stock,	and,	subject	to	SEC	rules,	purchases	may	be	commenced	or	suspended	at	any	time
without	prior	notice.	During	the	three	and	nine-month	periods	ended	September	30,	2024	and	the	year	ended	December	31,	2023,	the	Company	did	not	repurchase	any	shares	of	its	common
stock	pursuant	to	the	common	stock	repurchase	program.	In	December	2023,	the	Company	initiated	a	preferred	stock	repurchase	program	that	allows	for	the	repurchase	of	up	to	an	aggregate
of	$50.0	million	of	its	shares	of	Series	A	Preferred	Stock	and	Series	B	Preferred	Stock.	Shares	of	preferred	stock	may	be	repurchased	from	time	to	time	through	privately	negotiated
transactions	or	open	market	transactions,	pursuant	to	a	trading	plan	in	accordance	with	Rules	10b5-1	under	the	Exchange	Act.	The	manner,	price,	number	and	timing	of	share	repurchases	are
subject	to	a	variety	of	factors,	including	market	conditions	and	applicable	SEC	rules.	The	preferred	stock	repurchase	program	does	not	require	the	purchase	of	any	minimum	number	of	shares
of	preferred	stock,	and,	subject	to	SEC	rules,	purchases	may	be	commenced	or	suspended	at	any	time	without	prior	notice.	During	the	three-month	period	ended	September	30,	2024,	the
Company	did	not	repurchase	any	shares	of	its	preferred	stock	pursuant	to	the	repurchase	program.	During	the	nine-month	period	ended	September	30,	2024,	the	Company	repurchased
395,897	shares	of	its	Series	B	Preferred	Stock	at	a	weighted	average	purchase	price	of	$23.77	per	share	and	paid	aggregate	brokerage	commissions	of	approximately	$11,900	on	such
repurchases.	The	difference	between	the	consideration	transferred	and	the	carrying	value	of	the	preferred	stock	repurchased	resulted	in	a	gain	attributable	to	common	stockholders	of	$78,000
for	the	nine-month	period	ended	September	30,	2024.	During	the	year	ended	December	31,	2023,	the	Company	did	not	repurchase	any	shares	of	its	preferred	stock	pursuant	to	the	repurchase
program.	Shares	of	preferred	stock	that	are	repurchased	by	the	Company	cease	to	be	outstanding	but	remain	authorized	for	future	issuance.	49	Table	of	Contents	Effects	of	Federal	Reserve
Policy	on	the	Company	Since	September	18,	2024,	the	Federal	Reserve	has	lowered	its	federal	funds	rate	target	by	0.75%	to	between	4.50%	to	4.75%.	Over	the	past	year,	the	Federal	Reserve
had	kept	constant	its	federal	funds	rate	target	after	sharply	increasing	the	target	and	otherwise	tightening	monetary	policy	in	2022	and	2023	to	combat	an	increase	in	U.S.	inflation.	Inflation
peaked	in	June	of	2022	with	consumer	prices	rising	at	a	rate	of	9.1%	on	a	year-over-year	basis,	but	has	subsequently	declined	to	2.4%	on	a	year-over-year	basis	in	September	of	2024.	Based	on
this	decline	in	inflation	and	other	data,	the	Federal	Reserve	has	stated	that	an	easing	of	monetary	policy	is	appropriate	and	that	future	rate	cuts	are	likely.	The	Federal	Reserve	has	also	reduced
the	speed	of	the	runoff	of	its	balance	sheet.	On	June	1,	2024,	the	Federal	Reserve	lowered	its	a	monthly	redemption	cap	on	Treasury	securities	to	$25	billion	from	$60	billion	and	maintained	its
$35	billion	redemption	cap	on	agency	debt/MBS.	The	Federal	Reserve	reinvests	principle	payments	in	excess	of	these	caps	into	Treasury	securities	in	a	manner	that	approximates	the	maturity
composition	of	outstanding	Treasury	securities	outstanding.	The	Federal	Reserveâ€™s	actions	to	ease	monetary	policy	by	reducing	its	federal	funds	rate	and	reduce	the	speed	at	which	it	is
decreasing	its	balance	sheet	will	generally	lower	interest	rates	across	asset	classes,	including	for	Agency	RMBS.	Lower	rates	could	reduce	our	funding	costs	and	spur	economic	activity,
increasing	our	net	interest	income.	Higher	prepayment	could	reduce	the	length	of	cash	flows	from	the	MSRs	and	accelerate	the	premium	amortization	on	the	RMBS	portfolio.	In	the	event	that
the	Federal	Reserve	reverses	course	and	tightens	monetary	policy	in	the	future	by	increasing	the	federal	funds	rate	and/or	the	rate	of	its	run	off	of	its	balance	sheet,	these	actions	could	result	in
higher	interest	rates,	including	for	Agency	RMBS,	and	reduce	economic	activity	in	the	United	States,	as	well	as	decrease	spreads	on	interest	rates,	which	can	reduce	our	net	interest	income	and
increase	our	funding	costs.	They	may	also	negatively	impact	our	results	as	we	have	certain	assets	and	liabilities	that	are	sensitive	to	changes	in	interest	rates.	In	addition,	lower	net	interest
income	resulting	from	higher	rates	is	partially	offset	by	lower	prepayments	which	extends	the	length	of	cash	flows	from	the	MSRs	and	slows	the	premium	amortization	on	the	RMBS	portfolio.
The	impact	on	our	operating	results	of	future	actions	by	the	Federal	Reserve	that	change	market	interest	rates	is	discussed	further	below.	See	â€œFactors	Impacting	our	Operating	Resultsâ€​.
Factors	Impacting	our	Operating	Results	Our	income	is	generated	primarily	by	the	net	spread	between	the	income	we	earn	on	our	assets	and	the	cost	of	our	financing	and	hedging	activities	as
well	as	the	amortization	of	any	purchase	premiums	or	the	accretion	of	discounts.	Our	net	income	includes	the	actual	interest	payments	we	receive	on	our	RMBS,	the	net	servicing	fees	we
receive	on	our	MSRs	and	the	accretion/amortization	of	any	purchase	discounts/premiums.	Changes	in	various	factors	such	as	market	interest	rates,	prepayment	speeds,	estimated	future	cash
flows,	servicing	costs	and	credit	quality	could	affect	the	amount	of	premium	to	be	amortized	or	discount	to	be	accreted	into	interest	income	for	a	given	period.	Prepayment	speeds	vary
according	to	the	type	of	investment,	conditions	in	the	financial	markets,	competition	and	other	factors,	none	of	which	can	be	predicted	with	any	certainty.	Our	operating	results	may	also	be
affected	by	credit	losses	in	excess	of	initial	anticipations	or	unanticipated	credit	events	experienced	by	borrowers	whose	mortgage	loans	underlie	the	MSRs	held	by	Aurora.	Set	forth	below	is
the	positive	net	spread	between	the	yield	on	RMBS	and	our	costs	of	funding	those	assets	at	the	end	of	each	of	the	quarters	indicated	below:	Average	Net	Yield	Spread	at	Period	End	Quarter
Ended	Â		Average	Asset	Yield	Â		Â		Average	Cost	of	Funds	(A)	Â		Â		Average	Net	Interest	Rate	Spread	Â		September	30,	2024	Â		Â		4.93	%	Â		Â		1.00	%	Â		Â		3.92	%	June	30,	2024	Â		Â		4.88	%	Â	
Â		1.13	%	Â		Â		3.74	%	March	31,	2024	Â		Â		4.83	%	Â		Â		1.07	%	Â		Â		3.76	%	December	31,	2023	Â		Â		4.77	%	Â		Â		0.96	%	Â		Â		3.81	%	(A)	Average	Cost	of	Funds	also	includes	the	benefits	of
related	swaps.	50	Table	of	Contents	Changes	in	the	Market	Value	of	Our	Assets	We	hold	our	Servicing	Related	Assets	as	long-term	investments.	Our	MSRs	are	carried	at	their	fair	value	with
changes	in	their	fair	value	recorded	in	other	income	(loss)	in	our	consolidated	statements	of	income	(loss).	Those	values	may	be	affected	by	events	or	headlines	that	are	outside	of	our	control,
such	as	events	impacting	the	U.S.	or	global	economy	generally	or	the	U.S.	residential	market	specifically,	and	events	or	headlines	impacting	the	parties	with	which	we	do	business.	See	â€œPart
I,	Item	1A.	Risk	Factors	â€“	Risks	Related	to	Our	Businessâ€​	in	our	Annual	Report	on	Form	10-K	for	the	fiscal	year	ended	December	31,	2023.	All	of	our	investments	in	RMBS	are	reported	at
their	fair	value.	At	the	time	of	purchase,Â	ASC	320,	Investments	â€“	Debt	and	Equity	Securities	requires	us	to	designate	a	security	as	held-to-maturity,	available-for-sale	or	trading,	depending
on	our	ability	to	hold	such	security	to	maturity.	Alternatively,	we	may	elect	the	fair	value	option	of	accounting	for	securities	pursuant	to	ASC	825,	Financial	Instruments.	Prior	to	January	1,
2023,	we	designated	all	our	investments	in	RMBS	as	available-for-sale.	On	January	1,	2023,	we	elected	the	fair	value	option	of	accounting	for	all	RMBS	acquired	after	such	date.	Unrealized
gains	and	losses	on	RMBS	classified	as	available-for-sale	are	reported	in	accumulated	other	comprehensive	income,	whereas	unrealized	gains	and	losses	on	RMBS	for	which	we	elected	the	fair
value	option	are	reported	in	the	consolidated	statements	of	income	(loss).	We	evaluate	the	cost	basis	of	our	available-for-sale	RMBS	on	a	quarterly	basis	under	ASC	326-30,	Financial
Instruments-Credit	Losses:	Available-for-Sale	Debt	Securities.	When	the	fair	value	of	a	security	is	less	than	its	amortized	cost	basis	as	of	the	balance	sheet	date,	the	securityâ€™s	cost	basis	is
considered	impaired.	If	we	determine	that	we	intend	to	sell	the	security	or	it	is	more	likely	than	not	that	we	will	be	required	to	sell	before	recovery,	we	recognize	the	difference	between	the	fair
value	and	amortized	cost	as	a	loss	in	the	consolidated	statements	of	income	(loss).	If	we	determine	we	do	not	intend	to	sell	the	security	or	it	is	not	more	likely	than	not	we	will	be	required	to	sell
the	security	before	recovery,	we	must	evaluate	the	decline	in	the	fair	value	of	the	impaired	security	and	determine	whether	such	decline	resulted	from	a	credit	loss	or	non-credit	related	factors.
In	our	assessment	of	whether	a	credit	loss	exists,	we	perform	a	qualitative	assessment	around	whether	a	credit	loss	exists	and	if	necessary,	we	compare	the	present	value	of	estimated	future
cash	flows	of	the	impaired	security	with	the	amortized	cost	basis	of	such	security.	The	estimated	future	cash	flows	reflect	those	that	a	â€œmarket	participantâ€​	would	use	and	typically	include
assumptions	related	to	fluctuations	in	interest	rates,	prepayment	speeds,	default	rates,	collateral	performance,	and	the	timing	and	amount	of	projected	credit	losses,	as	well	as	incorporating
observations	of	current	market	developments	and	events.	Cash	flows	are	discounted	at	an	interest	rate	equal	to	the	current	yield	used	to	accrete	interest	income.	If	the	present	value	of
estimated	future	cash	flows	is	less	than	the	amortized	cost	basis	of	the	security,	an	expected	credit	loss	exists	and	is	included	in	provision	for	(reversal	of)	credit	losses	on	securities	in	the
consolidated	statements	of	income	(loss).	If	it	is	determined	as	of	the	financial	reporting	date	that	all	or	a	portion	of	a	securityâ€™s	cost	basis	is	not	collectible,	then	we	will	recognize	a	realized
loss	to	the	extent	of	the	adjustment	to	the	securityâ€™s	cost	basis.	This	adjustment	to	the	amortized	cost	basis	of	the	security	is	reflected	in	realized	gain	(loss)	on	RMBS,	net	in	the	consolidated



statements	of	income	(loss).	Impact	of	Changes	in	Market	Interest	Rates	on	Our	Assets	The	value	of	our	assets	may	be	affected	by	prepayment	speeds	on	mortgage	loans.	Prepayment	speed	is
the	measurement	of	how	quickly	borrowers	pay	down	the	unpaid	principal	balance	(â€œUPBâ€​)	of	their	loans	or	how	quickly	loans	are	otherwise	liquidated	or	charged	off.	Generally,	in	a
declining	interest	rate	environment,	prepayment	speeds	tend	to	increase.	Conversely,	in	an	increasing	interest	rate	environment,	prepayment	speeds	tend	to	decrease.	When	we	acquire
Servicing	Related	Assets	or	RMBS,	we	anticipate	that	the	underlying	mortgage	loans	will	prepay	at	a	projected	rate	generating	an	expected	cash	flow	(in	the	case	of	Servicing	Related	Assets)
and	yield.	If	we	purchase	assets	at	a	premium	to	par	value	and	borrowers	prepay	their	mortgage	loans	faster	than	expected,	the	corresponding	prepayments	on	our	assets	may	reduce	the
expected	yield	on	such	assets	because	we	will	have	to	amortize	the	related	premium	on	an	accelerated	basis.	In	addition,	we	will	have	to	reinvest	the	greater	amounts	of	prepayments	in	that
lower	rate	environment,	thereby	affecting	future	yields	on	our	assets.	If	we	purchase	assets	at	a	discount	to	par	value,	and	borrowers	prepay	their	mortgage	loans	slower	than	expected,	the
decrease	in	corresponding	prepayments	may	reduce	the	expected	yield	on	assets	because	we	will	not	be	able	to	accrete	the	related	discount	as	quickly	as	originally	anticipated.	51	Table	of
Contents	If	prepayment	speeds	are	significantly	greater	than	expected,	the	fair	value	of	the	Servicing	Related	Assets	could	be	less	than	their	fair	value	as	previously	reported	on	our
consolidated	balance	sheets.	Such	a	reduction	in	the	fair	value	of	the	Servicing	Related	Assets	would	have	a	negative	impact	on	our	book	value.	Furthermore,	a	significant	increase	in
prepayment	speeds	could	materially	reduce	the	ultimate	cash	flows	we	receive	from	the	Servicing	Related	Assets,	and	we	could	receive	substantially	less	than	what	we	paid	for	such	assets.	Our
balance	sheet,	results	of	operations	and	cash	flows	are	susceptible	to	significant	volatility	due	to	changes	in	the	fair	value	of,	or	cash	flows	from,	the	Servicing	Related	Assets	as	interest	rates
change.	A	slower	than	anticipated	rate	of	prepayment	due	to	an	increase	in	market	interest	rates	also	will	cause	the	life	of	the	related	RMBS	to	extend	beyond	that	which	was	projected.	As	a
result,	we	would	have	an	asset	with	a	lower	yield	than	current	investments	for	a	longer	period	of	time.	In	addition,	if	we	have	hedged	our	interest	rate	risk,	extension	may	cause	the	security	to
be	outstanding	longer	than	the	related	hedge,	thereby	reducing	the	protection	intended	to	be	provided	by	the	hedge.	Voluntary	and	involuntary	prepayment	rates	may	be	affected	by	a	number
of	factors	including,	but	not	limited	to,	the	availability	of	mortgage	credit,	the	relative	economic	vitality	of,	or	natural	disasters	affecting,	the	area	in	which	the	related	properties	are	located,	the
servicing	of	the	mortgage	loans,	possible	changes	in	tax	laws,	other	opportunities	for	investment,	homeowner	mobility	and	other	economic,	social,	geographic,	demographic	and	legal	factors,
none	of	which	can	be	predicted	with	any	certainty.	We	attempt	to	reduce	the	exposure	of	our	MSRs	to	voluntary	prepayments	through	the	structuring	of	recapture	agreements	with	Auroraâ€™s
subservicers.	Under	these	agreements,	the	subservicer	attempts	to	refinance	specified	mortgage	loans.	The	subservicer	sells	the	new	mortgage	loan	to	the	applicable	Agency,	transfers	the
related	MSR	to	Aurora	and	then	subservices	the	new	mortgage	loan	on	behalf	of	Aurora.	See	â€œPart	I,	Item	1.	Notes	to	Consolidated	Financial	Statementsâ€”Note	7.	Transactions	with	Related
Partiesâ€​	for	information	regarding	Auroraâ€™s	recapture	agreements.	With	respect	to	our	business	operations,	increases	in	interest	rates,	in	general,	may	over	time	cause:	â€¢	the	interest
expense	associated	with	our	borrowings	to	increase;	â€¢	the	value	of	our	assets	to	fluctuate;	â€¢	the	coupons	on	any	adjustable-rate	and	hybrid	RMBS	we	may	own	to	reset,	although	on	a
delayed	basis,	to	higher	interest	rates;	â€¢	prepayments	on	our	RMBS	to	slow,	thereby	slowing	the	amortization	of	our	purchase	premiums	and	the	accretion	of	our	purchase	discounts;	and	â€¢
an	increase	in	the	value	of	any	interest	rate	swap	agreements	we	may	enter	into	as	part	of	our	hedging	strategy.	Conversely,	decreases	in	interest	rates,	in	general,	may	over	time	cause:	â€¢
prepayments	on	our	RMBS	to	increase,	thereby	accelerating	the	amortization	of	our	purchase	premiums	and	the	accretion	of	our	purchase	discounts;	â€¢	the	interest	expense	associated	with
our	borrowings	to	decrease;	â€¢	the	value	of	our	assets	to	fluctuate;	Â	â€¢	a	decrease	in	the	value	of	any	interest	rate	swap	agreements	we	may	enter	into	as	part	of	our	hedging	strategy;	and
â€¢	coupons	on	any	adjustable-rate	and	hybrid	RMBS	assets	we	may	own	to	reset,	although	on	a	delayed	basis,	to	lower	interest	rates.	Regardless,	we	cannot	predict	the	impact	future	actions
by	the	Federal	Reserve	will	have	on	our	business,	and	any	such	actions	may	negatively	impact	us.	52	Table	of	Contents	Effects	of	Spreads	on	our	Assets	The	spread	between	the	yield	on	our
assets	and	our	funding	costs	affects	the	performance	of	our	business.	Wider	spreads	imply	the	potential	for	greater	income	on	new	asset	purchases	but	may	have	a	negative	impact	on	our	stated
book	value.	Wider	spreads	may	also	negatively	impact	asset	prices.	In	an	environment	where	spreads	are	widening,	counterparties	may	require	additional	collateral	to	secure	borrowings	which
may	require	us	to	reduce	leverage	by	selling	assets.	Conversely,	tighter	spreads	imply	the	potential	for	lower	income	on	new	asset	purchases	but	may	have	a	positive	impact	on	stated	book
value	of	our	existing	assets.	In	this	case,	we	may	be	able	to	reduce	the	amount	of	collateral	required	to	secure	borrowings.	Credit	Risk	We	are	subject	to	varying	degrees	of	credit	risk	in
connection	with	our	assets.	Although	we	expect	relatively	low	credit	risk	with	respect	to	our	portfolios	of	Agency	RMBS,	we	may	become	subject	to	the	credit	risk	of	borrowers	under	the	loans
backing	any	CMOs	that	we	may	own	and	to	the	credit	enhancements	built	into	the	CMO	structure.	We	also	are	subject	to	the	credit	risk	of	the	borrowers	under	the	mortgage	loans	underlying
the	MSRs	that	Aurora	owns.	Through	loan	level	due	diligence,	we	attempt	to	mitigate	this	risk	by	seeking	to	acquire	high	quality	assets	at	appropriate	prices	given	anticipated	and	unanticipated
losses.	We	also	conduct	ongoing	monitoring	of	acquired	MSRs.	Nevertheless,	unanticipated	credit	losses	could	occur	which	could	adversely	impact	our	operating	results.	Critical	Accounting
Policies	and	Use	of	Estimates	Our	financial	statements	are	prepared	in	accordance	with	US	GAAP,	which	requires	the	use	of	estimates	that	involve	the	exercise	of	judgment	and	the	use	of
assumptions	as	to	future	uncertainties.	Our	most	critical	accounting	policies	involve	decisions	and	assessments	that	could	affect	our	reported	amounts	of	assets	and	liabilities,	as	well	as	our
reported	amounts	of	revenues	and	expenses.	We	believe	that	the	decisions	and	assessments	upon	which	our	financial	statements	are	based	were	reasonable	at	the	time	made	and	based	upon
information	available	to	us	at	that	time.	Our	critical	accounting	policies	and	accounting	estimates	may	change	over	time	as	we	diversify	our	portfolio.	The	material	accounting	policies	and
estimates	that	we	expect	to	be	most	critical	to	an	investorâ€™s	understanding	of	our	financial	results	and	condition	and	require	complex	management	judgment	are	discussed	below.	For
additional	information	on	our	material	accounting	policies	and	estimates,	see	â€œItem	1.	Consolidated	Financial	Statements	â€“	Note	2.	Basis	of	Presentation	and	Significant	Accounting
Policiesâ€​.	Investments	in	MSRs	We	have	elected	the	fair	value	option	to	record	our	investments	in	MSRs	in	order	to	provide	users	of	our	consolidated	financial	statements	with	better
information	regarding	the	effects	of	prepayment	risk	and	other	market	factors	on	the	MSRs.	Under	this	election,	we	record	a	valuation	adjustment	on	our	investments	in	MSRs	on	a	quarterly
basis	to	recognize	the	changes	in	fair	value	of	our	MSRs	in	net	income	as	described	below.	Although	transactions	in	MSRs	are	observable	in	the	marketplace,	the	valuation	includes
unobservable	market	data	inputs	(prepayment	speeds,	delinquency	levels,	costs	to	service	and	discount	rates).	The	change	in	fair	value	of	MSRs	is	recorded	within	â€œUnrealized	gain	(loss)	on
investments	in	Servicing	Related	Assetsâ€​	on	the	consolidated	statements	of	income	(loss).	Fair	value	is	generally	determined	by	discounting	the	expected	future	cash	flows	using	discount	rates
that	incorporate	the	market	risks	and	liquidity	premium	specific	to	the	MSRs	and,	therefore,	may	differ	from	their	effective	yields.	In	determining	the	valuation	of	MSRs,	management	uses
internally	developed	pricing	models	that	are	based	on	certain	unobservable	market-based	inputs.	The	Company	classifies	these	valuations	as	Level	3	in	the	fair	value	hierarchy.	For	additional
information	on	our	fair	value	methodology,	see	â€œItem	1.	Consolidated	Financial	Statements	â€“	Note	9.	Fair	Valueâ€​.	53	Table	of	Contents	Revenue	Recognition	on	Investments	in	MSRs
Mortgage	servicing	fee	income	represents	revenue	earned	from	the	ownership	of	MSRs.	The	servicing	fees	are	based	on	a	contractual	percentage	of	the	outstanding	principal	balance	and	are
recognized	as	revenue	as	the	related	mortgage	payments	are	collected.	Corresponding	costs	to	service	are	charged	to	expense	as	incurred.	Servicing	fee	income	received	and	servicing
expenses	incurred	are	reported	on	the	consolidated	statements	of	income	(loss).	Income	Taxes	We	elected	to	be	taxed	as	a	REIT	under	the	Code	commencing	with	our	short	taxable	year	ended
December	31,	2013.	We	expect	to	continue	to	qualify	to	be	treated	as	a	REIT.	U.S.	federal	income	tax	law	generally	requires	that	a	REIT	distribute	annually	at	least	90%	of	its	REIT	taxable
income,	without	regard	to	the	deduction	for	dividends	paid	and	excluding	net	capital	gains,	and	that	it	pay	tax	at	regular	corporate	income	tax	rates	to	the	extent	that	it	annually	distributes	less
than	100%	of	its	taxable	income.	Our	taxable	REIT	subsidiary,	Solutions,	and	its	wholly-owned	subsidiary,	Aurora,	are	subject	to	U.S.	federal	income	taxes	on	their	taxable	income.	We	account
for	income	taxes	in	accordance	with	ASC	740,	Income	Taxes.	ASC	740	requires	the	recording	of	deferred	income	taxes	that	reflect	the	net	tax	effect	of	temporary	differences	between	the
carrying	amounts	of	our	assets	and	liabilities	for	financial	reporting	purposes	and	the	amounts	used	for	income	tax	purposes,	including	operating	loss	carry	forwards.	Deferred	tax	assets	and
liabilities	are	measured	using	enacted	tax	rates	expected	to	apply	to	taxable	income	in	the	years	in	which	those	temporary	differences	are	expected	to	be	recovered	or	settled.	The	effect	of	a
change	in	tax	rates	on	deferred	tax	assets	and	liabilities	is	recognized	in	earnings	in	the	period	that	includes	the	enactment	date.	For	information	on	our	assessment	of	the	realizability	of
deferred	tax	assets,	see	â€œItem	1.	Consolidated	Financial	Statements	â€“	Note	15.	Income	Taxesâ€​.	We	assess	our	tax	positions	for	all	open	tax	years	and	determine	if	we	have	any	material
unrecognized	liabilities	in	accordance	with	ASC	740.	We	record	these	liabilities	to	the	extent	we	deem	them	more-likely-than-not	to	be	incurred.	We	record	interest	and	penalties	related	to
income	taxes	within	the	provision	for	income	taxes	in	the	consolidated	statements	of	income	(loss).	We	have	not	incurred	any	interest	or	penalties.	Investments	in	Securities	Prior	to	fiscal	year
2023,	we	designated	all	our	investments	in	RMBS	as	available-for-sale	pursuant	to	ASC	320,	Investments	â€“	Debt	and	Equity	Securities.	Although	we	may	hold	most	of	our	securities	until
maturity,	we	may,	from	time	to	time,	sell	any	of	our	securities	as	part	of	our	overall	management	of	our	asset	portfolio.	All	assets	classified	as	available-for-sale	are	reported	at	fair	value,	with
unrealized	gains	and	losses	excluded	from	earnings	and	reported	as	a	separate	component	of	stockholdersâ€™	equity.	On	January	1,	2023,	we	elected	the	fair	value	option	of	accounting
pursuant	to	ASC	825,	Financial	Instruments,	for	all	RMBS	acquired	after	such	date.	Unrealized	gains	and	losses	on	RMBS	for	which	we	elected	the	fair	value	option	are	reported	in	the
consolidated	statements	of	income	(loss).	Fair	value	of	our	investments	in	RMBS	is	determined	based	upon	prices	obtained	from	third-party	pricing	providers.	Changes	in	underlying
assumptions	used	in	estimating	fair	value	impact	the	carrying	value	of	the	investments	in	RMBS	as	well	as	their	yield.	For	additional	information	on	our	assessment	of	credit-related	impairment
and	our	fair	value	methodology,	see	â€œItem	1.	Consolidated	Financial	Statements	â€“	Note	4.	Investments	in	RMBS	and	Note	9.	Fair	Valueâ€​.	Revenue	Recognition	on	Securities	Interest
income	from	coupon	payments	is	accrued	based	on	the	outstanding	principal	amount	of	the	RMBS	and	their	contractual	terms.	Premiums	and	discounts	associated	with	the	purchase	of	the
RMBS	are	amortized	or	accreted	into	interest	income	over	the	projected	lives	of	the	securities	using	the	effective	interest	method.	Our	policy	for	estimating	prepayment	speeds	for	calculating
the	effective	yield	is	to	evaluate	historical	performance,	consensus	prepayment	speeds,	and	current	market	conditions.	Adjustments	are	made	for	actual	prepayment	activity.	For	information	on
how	interest	rates	affect	net	interest	income,	see	â€œItem	3.	Quantitative	and	Qualitative	Disclosures	about	Market	Risk	â€“	Interest	Rate	Effect	on	Net	Interest	Incomeâ€​.	54	Table	of	Contents
Â	Repurchase	Transactions	We	finance	the	acquisition	of	our	RMBS	for	our	portfolio	through	repurchase	transactions	under	master	repurchase	agreements.	Repurchase	transactions	are
treated	as	collateralized	financing	transactions	and	are	carried	at	their	contractual	amounts	as	specified	in	the	respective	transactions.	Accrued	interest	payable	is	included	in	â€œAccrued
expenses	and	other	liabilitiesâ€​	on	the	consolidated	balance	sheets.	Securities	financed	through	repurchase	transactions	remain	on	our	consolidated	balance	sheet	as	an	asset	and	cash	received
from	the	purchaser	is	recorded	on	our	consolidated	balance	sheet	as	a	liability.	Interest	paid	in	accordance	with	repurchase	transactions	is	recorded	in	interest	expense	on	the	consolidated
statements	of	income	(loss).	Results	of	Operations	Presented	below	is	a	comparison	of	the	Companyâ€™s	results	of	operations	for	the	periods	indicated	(dollars	in	thousands):	Results	of
Operations	Â		Â		Three	Months	Ended	Â		Â		Nine	Months	Ended	Â		Â		Â		September	30,	2024	Â		Â		June	30,	2024	Â		Â		September	30,	2024	Â		Â		September	30,	2023	Â		Income	Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Interest	income	Â		$	14,327	Â		Â		$	13,677	Â		Â		$	40,745	Â		Â		$	37,193	Â		Interest	expense	Â		Â		14,218	Â		Â		Â		13,510	Â		Â		Â		41,376	Â		Â		Â		38,460	Â		Net	interest	income
(expense)	Â		Â		109	Â		Â		Â		167	Â		Â		Â		(631	)	Â		Â		(1,267	)	Servicing	fee	income	Â		Â		11,681	Â		Â		Â		12,349	Â		Â		Â		36,921	Â		Â		Â		40,535	Â		Servicing	costs	Â		Â		3,206	Â		Â		Â		3,455	Â		Â		Â	
9,295	Â		Â		Â		8,098	Â		Net	servicing	income	Â		Â		8,475	Â		Â		Â		8,894	Â		Â		Â		27,626	Â		Â		Â		32,437	Â		Other	income	(loss)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Realized	loss	on	RMBS,
net	Â		Â		(3,651	)	Â		Â		(1,859	)	Â		Â		(5,510	)	Â		Â		(21,464	)	Realized	gain	(loss)	on	investments	in	MSRs,	net	Â		Â		(237	)	Â		Â		741	Â		Â		Â		504	Â		Â		Â		-	Â		Realized	gain	(loss)	on	derivatives,	net
Â		Â		(7,987	)	Â		Â		9,430	Â		Â		Â		7,695	Â		Â		Â		26,715	Â		Realized	gain	on	acquired	assets,	net	Â		Â		2	Â		Â		Â		-	Â		Â		Â		2	Â		Â		Â		12	Â		Unrealized	gain	(loss)	on	RMBS,	measured	at	fair	value
through	earnings,	net	Â		Â		24,990	Â		Â		Â		(4,440	)	Â		Â		12,229	Â		Â		Â		(26,566	)	Unrealized	gain	(loss)	on	derivatives,	net	Â		Â		(21,311	)	Â		Â		(3,042	)	Â		Â		(12,029	)	Â		Â		12,924	Â		Unrealized
loss	on	investments	in	Servicing	Related	Assets	Â		Â		(7,467	)	Â		Â		(3,312	)	Â		Â		(14,036	)	Â		Â		(13,100	)	Total	Income	(Loss)	Â		Â		(7,077	)	Â		Â		6,579	Â		Â		Â		15,850	Â		Â		Â		9,691	Â		Expenses
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		General	and	administrative	expense	Â		Â		3,411	Â		Â		Â		3,371	Â		Â		Â		8,623	Â		Â		Â		5,144	Â		Management	fee	to	affiliate	Â		Â		1,671	Â		Â		Â		1,760	Â	
Â		Â		5,179	Â		Â		Â		5,114	Â		Total	Expenses	Â		Â		5,082	Â		Â		Â		5,131	Â		Â		Â		13,802	Â		Â		Â		10,258	Â		Income	(Loss)	Before	Income	Taxes	Â		Â		(12,159	)	Â		Â		1,448	Â		Â		Â		2,048	Â		Â		Â		(567
)	Provision	for	corporate	business	taxes	Â		Â		285	Â		Â		Â		664	Â		Â		Â		1,652	Â		Â		Â		1,244	Â		Net	Income	(Loss)	Â		Â		(12,444	)	Â		Â		784	Â		Â		Â		396	Â		Â		Â		(1,811	)	Net	(income)	loss	allocated
to	noncontrolling	interests	in	Operating	Partnership	Â		Â		246	Â		Â		Â		(19	)	Â		Â		(8	)	Â		Â		34	Â		Dividends	on	preferred	stock	Â		Â		(2,594	)	Â		Â		(2,555	)	Â		Â		(7,456	)	Â		Â		(7,390	)	Gain	(loss)
on	repurchase	and	retirement	of	preferred	stock	Â		Â		-	Â		Â		Â		(74	)	Â		Â		78	Â		Â		Â		-	Â		Net	Loss	Applicable	to	Common	Stockholders	Â		$	(14,792	)	Â		$	(1,864	)	Â		$	(6,990	)	Â		$	(9,167	)	55
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Summary	Data	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Servicing	Related	Assets	Â		Â		RMBS	Â		Â		All	Other	Â		Â		Total	Â		Income	Statement	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Three	Months	Ended
September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	14,327	Â		Â		$	-	Â		Â		$	14,327	Â		Interest	expense	Â		Â		(57	)	Â		14,275	Â		Â		-	Â		Â		Â		14,218	Â		Net	interest
income	Â		Â		57	Â		Â		Â		52	Â		Â		Â		-	Â		Â		Â		109	Â		Servicing	fee	income	Â		Â		11,681	Â		Â		-	Â		Â		-	Â		Â		Â		11,681	Â		Servicing	costs	Â		Â		3,206	Â		Â		-	Â		Â		-	Â		Â		Â		3,206	Â		Net	servicing
income	Â		Â		8,475	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,475	Â		Other	expense	Â		Â		(6,574	)	Â		(9,087	)	Â		-	Â		Â		Â		(15,661	)	Other	operating	expenses	Â		Â		(711	)	Â		(167	)	Â		(4,204	)	Â		Â		(5,082	)
Provision	for	corporate	business	taxes	Â		Â		(285	)	Â		-	Â		Â		-	Â		Â		Â		(285	)	Net	Income	(Loss)	Â		$	962	Â		Â		$	(9,202	)	Â		$	(4,204	)	Â		$	(12,444	)	Three	Months	Ended	June	30,	2024	Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	13,677	Â		Â		$	-	Â		Â		$	13,677	Â		Interest	expense	Â		Â		164	Â		Â		Â		13,346	Â		Â		Â		-	Â		Â		Â		13,510	Â		Net	interest	income	(expense)	Â		Â	
(164	)	Â		Â		331	Â		Â		Â		-	Â		Â		Â		167	Â		Servicing	fee	income	Â		Â		12,349	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		12,349	Â		Servicing	costs	Â		Â		3,455	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		3,455	Â		Net	servicing
income	Â		Â		8,894	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,894	Â		Other	income	(expense)	Â		Â		(2,869	)	Â		Â		387	Â		Â		Â		-	Â		Â		Â		(2,482	)	Other	operating	expenses	Â		Â		(744	)	Â		Â		(157	)	Â		Â		(4,230	)
Â		Â		(5,131	)	Provision	for	corporate	business	taxes	Â		Â		(664	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(664	)	Net	Income	(Loss)	Â		$	4,453	Â		Â		$	561	Â		Â		$	(4,230	)	Â		$	784	Â		Nine	Months	Ended
September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	6	Â		Â		$	40,739	Â		Â		$	-	Â		Â		$	40,745	Â		Interest	expense	Â		Â		874	Â		Â		Â		40,502	Â		Â		Â		-	Â		Â		Â		41,376	Â		Net
interest	income	(expense)	Â		Â		(868	)	Â		Â		237	Â		Â		Â		-	Â		Â		Â		(631	)	Servicing	fee	income	Â		Â		36,921	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		36,921	Â		Servicing	costs	Â		Â		9,295	Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		9,295	Â		Net	servicing	income	Â		Â		27,626	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		27,626	Â		Other	income	(expense)	Â		Â		(13,681	)	Â		Â		2,536	Â		Â		Â		-	Â		Â		Â		(11,145	)	Other	operating	expenses	Â		Â	
(2,216	)	Â		Â		(482	)	Â		Â		(11,104	)	Â		Â		(13,802	)	Provision	for	corporate	business	taxes	Â		Â		(1,652	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,652	)	Net	Income	(Loss)	Â		$	9,209	Â		Â		$	2,291	Â		Â		$	(11,104
)	Â		$	396	Â		Nine	Months	Ended	September	30,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	37,193	Â		Â		$	-	Â		Â		$	37,193	Â		Interest	expense	Â		Â		1,143	Â		Â		Â		37,317
Â		Â		Â		-	Â		Â		Â		38,460	Â		Net	interest	expense	Â		Â		(1,143	)	Â		Â		(124	)	Â		Â		-	Â		Â		Â		(1,267	)	Servicing	fee	income	Â		Â		40,535	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		40,535	Â		Servicing	costs	Â		Â	
8,098	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,098	Â		Net	servicing	income	Â		Â		32,437	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		32,437	Â		Other	expense	Â		Â		(17,935	)	Â		Â		(3,544	)	Â		Â		-	Â		Â		Â		(21,479	)	Other
operating	expenses	Â		Â		(1,694	)	Â		Â		(506	)	Â		Â		(8,058	)	Â		Â		(10,258	)	Provision	for	corporate	business	taxes	Â		Â		(1,244	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,244	)	Net	Income	(Loss)	Â		$	10,421	Â	
Â		$	(4,174	)	Â		$	(8,058	)	Â		$	(1,811	)	Servicing	Related	Assets	RMBS	All	Other	Total	Â		Balance	Sheet	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Investments	Â		$	226,782	Â		Â		$	1,214,123	Â		Â		$	-	Â		Â		$	1,440,905	Â		Other	assets	Â		Â		27,590	Â		Â		Â		32,526	Â		Â		Â		50,368	Â		Â		Â		110,484	Â		Total	assets	Â		Â		254,372	Â		Â		Â		1,246,649
Â		Â		Â		50,368	Â		Â		Â		1,551,389	Â		Debt	Â		Â		150,848	Â		Â		Â		1,108,496	Â		Â		Â		-	Â		Â		Â		1,259,344	Â		Other	liabilities	Â		Â		3,874	Â		Â		Â		36,632	Â		Â		Â		11,843	Â		Â		Â		52,349	Â		Total
liabilities	Â		Â		154,722	Â		Â		Â		1,145,128	Â		Â		Â		11,843	Â		Â		Â		1,311,693	Â		Net	Assets	Â		$	99,650	Â		Â		$	101,521	Â		Â		$	38,525	Â		Â		$	239,696	Â		December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Investments	Â		$	253,629	Â		Â		$	1,012,130	Â		Â		$	-	Â		Â		$	1,265,759	Â		Other	assets	Â		Â		33,785	Â		Â		Â		39,939	Â		Â		Â		53,509	Â		Â		Â		127,233	Â		Total	assets	Â		Â		287,414	Â		Â		Â	
1,052,069	Â		Â		Â		53,509	Â		Â		Â		1,392,992	Â		Debt	Â		Â		169,314	Â		Â		Â		903,489	Â		Â		Â		-	Â		Â		Â		1,072,803	Â		Other	liabilities	Â		Â		4,240	Â		Â		Â		47,990	Â		Â		Â		9,584	Â		Â		Â		61,814	Â	
Total	liabilities	Â		Â		173,554	Â		Â		Â		951,479	Â		Â		Â		9,584	Â		Â		Â		1,134,617	Â		Net	Assets	Â		$	113,860	Â		Â		$	100,590	Â		Â		$	43,925	Â		Â		$	258,375	Â		56	Table	of	Contents	Interest	Income
Interest	income	for	the	three-month	period	ended	September	30,	2024	was	$14.3	million	as	compared	to	$13.7	million	for	the	three-month	period	ended	June	30,	2024.	The	increase	of	$650,000
in	interest	income	was	due	to	purchases	of	new	securities	as	well	as	replacing	lower	yielding	securities	with	higher	yielding	securities.	Interest	income	for	the	nine-month	period	ended
September	30,	2024	was	$40.7	million	as	compared	to	$37.2	million	for	the	nine-month	period	ended	September	30,	2023.	The	increase	of	$3.5	million	in	interest	income	was	due	to	purchases



of	new	securities	as	well	as	replacing	lower	yielding	securities	with	higher	yielding	securities	coupled	with	portfolio	positioning.	Interest	Expense	Interest	expense	for	the	three-month	period
ended	September	30,	2024	was	$14.2	million	as	compared	to	$13.5	million	for	the	three-month	period	ended	June	30,	2024.	The	increase	of	$700,000	in	interest	expense	was	due	to	an	increase
in	repurchase	agreement	borrowings.	Interest	expense	for	the	nine-month	period	ended	September	30,	2024	was	$41.4	million	as	compared	to	$38.5	million	for	the	nine-month	period	ended
September	30,	2023.	The	increase	of	$2.9	million	in	interest	expense	was	due	to	an	increase	in	repurchase	agreement	borrowings.	57	Table	of	Contents	Servicing	Fee	Income	Servicing	fee
income	for	the	three-month	period	ended	September	30,	2024	was	$11.7	million	as	compared	to	$12.4	million	for	the	three-month	period	ended	June	30,	2024.	The	decrease	of	$670,000	in
servicing	fee	income	was	due	to	changes	in	the	size	of	the	portfolio.	Servicing	fee	income	for	the	nine-month	period	ended	September	30,	2024	was	$36.9	million	as	compared	to	$40.5	million
for	the	nine-month	period	ended	September	30,	2023.	The	decrease	of	$3.6	million	in	servicing	fee	income	was	due	to	changes	in	the	size	of	the	portfolio.	Servicing	Costs	Servicing	costs	for	the
three-month	period	ended	September	30,	2024	were	$3.2	million	as	compared	to	$3.5	million	for	the	three-month	period	ended	June	30,	2024.	The	decrease	of	$250,000	in	servicing	costs	was
due	to	changes	in	the	size	of	the	portfolio.	Servicing	costs	for	the	nine-month	period	ended	September	30,	2024	were	$9.3	million	as	compared	to	$8.1	million	for	the	nine-month	period	ended
September	30,	2023.	The	increase	of	$1.2	million	in	servicing	costs	was	due	to	one-time	loan	level	interest	adjustments	and	de-boarding	fees	related	to	the	MSR	sale.	Realized	Loss	on	RMBS,
Net	Realized	loss	on	RMBS	for	the	three-month	period	ended	September	30,	2024	was	approximately	$3.7	million	as	compared	to	$1.9	million	for	the	three-month	period	ended	June	30,	2024.
The	increase	of	$1.8	million	in	realized	loss	on	RMBS	was	because	more	RMBS	securities	were	sold	during	the	three-month	period	ended	September	30,	2024.	Realized	loss	on	RMBS	for	the
nine-month	period	ended	September	30,	2024	was	approximately	$5.5	million	as	compared	to	$21.5	million	for	the	nine-month	period	ended	September	30,	2023.	The	decrease	of	$16.0	million
in	realized	loss	on	RMBS	was	because	fewer	RMBS	securities	were	sold	during	the	nine-month	period	ended	September	30,	2024.	Realized	Gain	(Loss)	on	Investments	in	MSRs,	Net	Realized
loss	on	investments	in	MSRs	for	the	three-month	period	ended	September	30,	2024	was	approximately	$200,000	as	compared	to	a	gain	of	$741,000	for	the	three-month	period	ended	June	30,
2024.	The	loss	of	$200,000	represents	early	pay	off	adjustments	on	the	loans	that	were	sold	during	the	three-month	period	ended	June	30,	2024.	Realized	gain	on	investments	in	MSRs	for	the
nine-month	period	ended	September	30,	2024	was	approximately	$500,000	as	compared	to	$0	for	the	nine-month	period	ended	September	30,	2023.	The	increase	of	$500,000	in	realized	gain
on	MSRs	was	because	no	MSRs	were	sold	during	the	nine-month	period	ended	September	30,	2023.	Realized	Gain	(Loss)	on	Derivatives,	Net	Realized	loss	on	derivatives	for	the	three-month
period	ended	September	30,	2024	was	approximately	$8.0	million	as	compared	to	gain	of	$9.4	million	for	the	three-month	period	ended	June	30,	2024.	The	increase	of	$17.4	million	in	realized
loss	on	derivatives	was	substantially	comprised	of	an	increase	of	$21.8	million	in	losses	on	TBAs	offset	by	$3.8	million	in	gains	on	U.S.	Treasury	futures	and	an	increase	of	$560,000	in	interest
rate	swaps	periodic	interest	income	due	to	changes	in	interest	rates.	Realized	gain	on	derivatives	for	the	nine-month	period	ended	September	30,	2024	was	approximately	$7.7	million	as
compared	to	$26.7	million	for	the	nine-month	period	ended	September	30,	2023.	The	decrease	of	$19.0	million	in	realized	gain	on	derivatives	was	substantially	comprised	of	an	increase	of
$36.3	million	in	losses	on	TBAs	offset	by	a	decrease	of	$9.0	million	in	losses	on	interest	rate	swaps	and	a	decrease	of	$8.5	million	in	losses	on	U.S.	Treasury	futures	due	to	changes	in	interest
rates.	58	Table	of	Contents	Unrealized	Gain	(Loss)	on	RMBS,	Measured	at	Fair	Value	through	Earnings,	Net	Unrealized	gain	on	RMBS	measured	at	fair	value	through	earnings	for	the	three-
month	period	ended	September	30,	2024	was	$25.0	million	as	compared	to	a	loss	of	$4.4	million	for	the	three-month	period	ended	June	30,	2024.	The	increase	of	$29.4	million	in	unrealized	gain
on	RMBS	measured	at	fair	value	through	earnings	was	due	to	a	drop	in	interest	rates	during	the	quarter.	Unrealized	gain	on	RMBS	measured	at	fair	value	through	earnings	for	the	nine-month
period	ended	September	30,	2024	was	$12.2	million	as	compared	to	a	loss	of	$26.6	million	for	the	nine-month	period	ended	September	30,	2023.	The	increase	of	$38.8	million	in	unrealized	gain
on	RMBS	measured	at	fair	value	through	earnings	was	due	to	a	drop	in	interest	rates	during	the	period.	Unrealized	Gain	(Loss)	on	Derivatives	Unrealized	loss	on	derivatives	for	the	three-month
period	ended	September	30,	2024	was	approximately	$21.3	million	as	compared	to	$3.0	million	for	the	three-month	period	ended	June	30,	2024.	The	increase	of	$18.3	million	in	unrealized	loss
on	derivatives	was	primarily	due	to	changes	in	interest	rates	and	the	composition	of	our	derivatives	relative	to	the	prior	period.	Unrealized	loss	on	derivatives	for	the	nine-month	period	ended
September	30,	2024	was	approximately	$12.0	million	as	compared	to	a	gain	of	$12.9	million	for	the	nine-month	period	ended	September	30,	2023.	The	increase	of	$24.9	million	in	unrealized
loss	on	derivatives	was	primarily	due	to	changes	in	interest	rates	and	the	composition	of	our	derivatives	relative	to	the	prior	period.	Unrealized	Loss	on	Investments	in	Servicing	Related	Assets
Unrealized	loss	on	our	investments	in	Servicing	Related	Assets	for	the	three-month	period	ended	September	30,	2024	was	approximately	$7.5	million	as	compared	to	$3.3	million	for	the	three-
month	period	ended	June	30,	2024.	The	increase	of	$4.2	million	in	unrealized	loss	on	our	investments	in	Servicing	Related	Assets	was	primarily	due	to	changes	in	valuation	inputs	or
assumptions	and	paydown	of	underlying	loans.	Unrealized	loss	on	our	investments	in	Servicing	Related	Assets	for	the	nine-month	period	ended	September	30,	2024	was	approximately	$14.0
million	as	compared	to	$13.1	million	for	the	nine-month	period	ended	September	30,	2023.	The	increase	of	$936,000	in	unrealized	loss	on	our	investments	in	Servicing	Related	Assets	was
primarily	due	to	changes	in	valuation	inputs	or	assumptions	and	paydown	of	underlying	loans.	General	and	Administrative	Expense	General	and	administrative	expense	for	was	$3.4	million	for
each	of	the	three-month	periods	ended	September	30,	2024	and	June	30,	2024.	General	and	administrative	expense	for	the	nine-month	period	ended	September	30,	2024	was	$8.6	million	as
compared	to	$5.1	million	for	the	nine-month	period	ended	September	30,	2023.	The	increase	of	$3.5	million	in	general	and	administrative	expense	was	due	to	an	increase	in	professional	fees.
Â	Net	Income	Allocated	to	Noncontrolling	Interests	in	Operating	Partnership	Net	income	allocated	to	noncontrolling	interests	in	the	Operating	Partnership,	which	are	LTIP-OP	Units	owned	by
directors	and	officers	of	the	Company	and	by	certain	other	individuals	who	provide	services	to	us	through	the	Manager,	represented	approximately	2.0%	and	2.4%	of	net	income	for	the	three-
month	periods	ended	September	30,	2024	and	June	30,	2024,	respectively,	and	2.0%	and	1.9%	of	net	income	for	the	nine-month	periods	ended	September	30,	2024	and	September	30,	2023,
respectively.	59	Table	of	Contents	For	the	periods	indicated	below,	our	accumulated	other	comprehensive	income	(loss)	changed	as	a	result	of	the	indicated	gains	and	losses	(dollars	in
thousands):	Â	Accumulated	Other	Comprehensive	Income	(Loss)	Â		Â		Three	Months	Ended	September	30,	2024	Â		Accumulated	other	comprehensive	loss,	June	30,	2024	Â		$	(12,875	)	Other
comprehensive	income	Â		Â		16,400	Â		Accumulated	other	comprehensive	income,	September	30,	2024	Â		$	3,525	Â		Â		Â		Â		Â		Â		Â		Â		Three	Months	Ended	June	30,	2024	Â		Accumulated	other
comprehensive	loss,	March	31,	2024	Â		$	(9,141	)	Other	comprehensive	loss	Â		Â		(3,734	)	Accumulated	other	comprehensive	loss,	June	30,	2024	Â		$	(12,875	)	Â		Â		Â		Â		Â		Â		Â		Nine	Months
Ended	September	30,	2024	Â		Accumulated	other	comprehensive	loss,	December	31,	2023	Â		$	(2,545	)	Other	comprehensive	income	Â		Â		6,070	Â		Accumulated	other	comprehensive	income,
September	30,	2024	Â		$	3,525	Â		Â		Â		Â		Â		Â		Â		Â		Nine	Months	Ended	September	30,	2023	Â		Accumulated	other	comprehensive	loss,	December	31,	2022	Â		$	(29,104	)	Other	comprehensive
loss	Â		Â		(2,968	)	Accumulated	other	comprehensive	loss,	September	30,	2023	Â		$	(32,072	)	Our	GAAP	equity	changes	as	the	values	of	our	RMBS	are	marked	to	market	each	quarter,	among
other	factors.	The	primary	causes	of	mark	to	market	changes	are	changes	in	interest	rates	and	nominal	spreads.	During	the	three	and	nine-month	periods	ended	September	30,	2024,	a	drop	in
interest	rates	caused	a	net	unrealized	gain	on	our	available-for-sale	RMBS.	Unrealized	gain	(loss)	on	available-for-sale	RMBS	is	recorded	in	accumulated	other	comprehensive	income	(loss).
Non-GAAP	Financial	Measures	This	Managementâ€™s	Discussion	and	Analysis	of	Financial	Condition	and	Results	of	Operations	section	contains	analysis	and	discussion	of	non-GAAP	financial
measures,	including:	â€¢	earnings	available	for	distribution;	and	â€¢	earnings	available	for	distribution	per	average	common	share.	Earnings	available	for	distribution	(â€œEADâ€​)	is	a	non-
GAAP	financial	measure	that	we	define	as	GAAP	net	income	(loss),	excluding	realized	gain	(loss)	on	RMBS,	unrealized	gain	(loss)	on	RMBS	measured	at	fair	value	through	earnings,	realized	and
unrealized	gain	(loss)	on	derivatives,	realized	gain	(loss)	on	acquired	assets,	realized	and	unrealized	gain	(loss)	on	investments	in	MSRs	(net	of	any	estimated	MSR	amortization)	and	any	tax
expense	(benefit)	on	realized	and	unrealized	gain	(loss)	on	MSRs.	MSR	amortization	refers	to	the	portion	of	the	change	in	fair	value	of	the	MSR	that	is	primarily	due	to	the	realization	of
cashflows,	runoff	resulting	from	prepayments	and	an	adjustment	for	any	gain	or	loss	on	the	capital	used	to	purchase	the	MSR.	EAD	also	includes	interest	rate	swap	periodic	interest	income
(expense)	and	drop	income	on	TBA	dollar	roll	transactions,	which	are	included	in	â€œRealized	gain	(loss)	on	derivatives,	netâ€​	on	the	consolidated	statements	of	income	(loss).	EAD	is	adjusted
to	exclude	outstanding	LTIP-OP	Units	in	our	Operating	Partnership	and	dividends	paid	on	our	preferred	stock.	60	Table	of	Contents	EAD	is	provided	for	purposes	of	potential	comparability	to
other	issuers	that	invest	in	residential	mortgage-related	assets.	We	believe	providing	investors	with	EAD,	in	addition	to	related	GAAP	financial	measures,	may	provide	investors	some	insight	into
our	ongoing	operational	performance.	However,	the	concept	of	EAD	does	have	significant	limitations,	including	the	exclusion	of	realized	and	unrealized	gains	(losses),	and	given	the	apparent
lack	of	a	consistent	methodology	among	issuers	for	defining	EAD,	it	may	not	be	comparable	to	similarly	titled	measures	of	other	issuers,	which	define	EAD	differently	from	us	and	each	other.	As
a	result,	EAD	should	not	be	considered	a	substitute	for	our	GAAP	net	income	(loss)	or	as	a	measure	of	our	liquidity.Â	While	EAD	is	one	indicia	of	the	Companyâ€™s	earnings	capacity,	it	is	not
the	only	factor	considered	in	setting	a	dividend	and	is	not	the	same	as	REIT	taxable	income	which	is	calculated	in	accordance	with	the	rules	of	the	IRS.	Earnings	Available	for	Distribution	EAD
for	the	three-month	period	ended	September	30,	2024	as	compared	to	the	three	month	period	ended	June	30,	2024	increased	by	approximately	$248,000,	or	$0.00	per	average	common	share.
EAD	for	the	nine-month	period	ended	September	30,	2024	as	compared	to	the	nine-month	period	ended	September	30,	2023	decreased	by	approximately	$5.1	million,	or	$0.25	per	average
common	share	due	to	changes	in	interest	rates	and	an	increase	in	expenses.	The	following	table	reconciles	the	GAAP	measure	of	net	income	(loss)	to	EAD	and	related	per	average	common
share	amounts,	for	the	periods	indicated	(dollars	in	thousands):	Â		Â		Three	Months	Ended	Â		Â		Nine	Months	Ended	Â		Â		Â		September	30,	2024	Â		Â		June	30,	2024	Â		Â		September	30,	2024
Â		Â		September	30,	2023	Â		Net	Income	(Loss)	Â		$	(12,444	)	Â		$	784	Â		Â		$	396	Â		Â		$	(1,811	)	Realized	loss	on	RMBS,	net	Â		Â		3,651	Â		Â		Â		1,859	Â		Â		Â		5,510	Â		Â		Â		21,464	Â		Realized
loss	(gain)	on	derivatives,	net	(A)	Â		Â		17,588	Â		Â		Â		(508	)	Â		Â		20,189	Â		Â		Â		1,573	Â		Realized	loss	(gain)	on	investments	in	MSRs,	net	Â		Â		237	Â		Â		Â		(741	)	Â		Â		(504	)	Â		Â		-	Â		Realized
gain	on	acquired	assets,	net	Â		Â		(2	)	Â		Â		-	Â		Â		Â		(2	)	Â		Â		(12	)	Unrealized	loss	(gain)	on	RMBS	measured	at	fair	value	through	earnings,	net	Â		Â		(24,990	)	Â		Â		4,440	Â		Â		Â		(12,229	)	Â	
Â		26,566	Â		Unrealized	loss	(gain)	on	derivatives,	net	Â		Â		21,311	Â		Â		Â		3,042	Â		Â		Â		12,029	Â		Â		Â		(12,924	)	Unrealized	gain	on	investments	in	MSRs,	net	of	estimated	MSR	amortization
Â		Â		(1,062	)	Â		Â		(5,247	)	Â		Â		(12,246	)	Â		Â		(16,370	)	Tax	expense	on	realized	and	unrealized	gain	on	MSRs	Â		Â		957	Â		Â		Â		1,325	Â		Â		Â		3,481	Â		Â		Â		3,208	Â		Total	EAD:	Â		$	5,246	Â	
Â		$	4,954	Â		Â		$	16,624	Â		Â		$	21,694	Â		EAD	attributable	to	noncontrolling	interests	in	Operating	Partnership	Â		Â		(105	)	Â		Â		(100	)	Â		Â		(329	)	Â		Â		(410	)	Dividends	on	preferred	stock	Â	
Â		(2,594	)	Â		Â		(2,555	)	Â		Â		(7,456	)	Â		Â		(7,390	)	EAD	Attributable	to	Common	Stockholders	Â		$	2,547	Â		Â		$	2,299	Â		Â		$	8,839	Â		Â		$	13,894	Â		EAD	Attributable	to	Common
Stockholders,	per	Diluted	Share	Â		$	0.08	Â		Â		$	0.08	Â		Â		$	0.29	Â		Â		$	0.54	Â		GAAP	Net	Loss	Per	Share	of	Common	Stock,	per	Diluted	Share	Â		$	(0.49	)	Â		$	(0.06	)	Â		$	(0.23	)	Â		$	(0.35	)
(A)	Excludes	drop	income	on	TBA	dollar	rolls	of	$757,000	and	$638,000	and	interest	rate	swap	periodic	interest	income	of	$8.8	million	and	$8.3	million,	for	the	three-month	periods	ended
September	30,	2024	and	June	30,	2024,	respectively.	Excludes	drop	income	on	TBA	dollar	rolls	of	$2.1	million	and	$2.3	million	and	interest	rate	swap	periodic	interest	income	of	$25.8	million
and	$26.0	million,	for	the	nine-month	periods	ended	September	30,	2024	and	September	30,	2023,	respectively.	61	Table	of	Contents	Our	Portfolio	MSRs	Auroraâ€™s	portfolio	of	Fannie	Mae
and	Freddie	Mac	MSRs	have	an	aggregate	UPB	of	approximately	$17.6	billion	as	of	September	30,	2024.	The	following	tables	set	forth	certain	characteristics	of	the	mortgage	loans	underlying
those	MSRs	as	of	the	dates	indicated	(dollars	in	thousands):	Â	MSR	Collateral	Characteristics	As	of	September	30,	2024	Â		Â		Â		Â		Â		Collateral	Characteristics	Â		Â		Â		Current	Carrying
Amount	Â		Â		Current	Principal	Balance	Â		Â		WA	Coupon(A)	Â		Â		WA	Servicing	Fee(A)	Â		Â		WA	Maturity	(months)(A)	Â		Â		WA	Loan	Age	(months)(A)	Â		Â		ARMs	%	(B)	Â		MSRs	Â		$	226,782	Â	
Â		$	17,644,468	Â		Â		Â		3.50	%	Â		Â		0.25	%	Â		Â		296	Â		Â		Â		50	Â		Â		Â		0.1	%	MSR	Total/Weighted	Average	Â		$	226,782	Â		Â		$	17,644,468	Â		Â		Â		3.50	%	Â		Â		0.25	%	Â		Â		296	Â		Â		Â		50	Â	
Â		Â		0.1	%	As	of	December	31,	2023	Â		Â		Â		Â		Â		Collateral	Characteristics	Â		Â		Â		Current	Carrying	Amount	Â		Â		Current	Principal	Balance	Â		Â		WA	Coupon(A)	Â		Â		WA	Servicing	Fee(A)	Â	
Â		WA	Maturity	(months)(A)	Â		Â		WA	Loan	Age	(months)(A)	Â		Â		ARMs	%	(B)	Â		MSRs	Â		$	253,629	Â		Â		$	19,972,994	Â		Â		Â		3.48	%	Â		Â		0.25	%	Â		Â		300	Â		Â		Â		42	Â		Â		Â		0.1	%	MSR
Total/Weighted	Average	Â		$	253,629	Â		Â		$	19,972,994	Â		Â		Â		3.48	%	Â		Â		0.25	%	Â		Â		300	Â		Â		Â		42	Â		Â		Â		0.1	%	(A)	Weighted	average	coupon,	servicing	fee,	maturity	and	loan	age	of	the
underlying	residential	mortgage	loans	in	the	pool	are	based	on	the	unpaid	principal	balance.	(B)	ARMs	%	represents	the	percentage	of	the	total	principal	balance	of	the	pool	that	corresponds	to
ARMs	and	hybrid	ARMs.	62	Table	of	Contents	RMBS	Â		The	following	tables	summarize	the	characteristics	of	our	RMBS	portfolio	and	certain	characteristics	of	the	collateral	underlying	our
RMBS	as	of	the	dates	indicated	(dollars	in	thousands):	RMBS	Characteristics	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Weighted	Average	Â		Asset	Type	Â	
Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-
sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	188,869	Â		Â		$	158,818	Â		Â		$	3,912	Â		Â		$	(153	)	Â		$
162,577	Â		Â		Â		13	Â		(B)	Â		Â		4.63	%	Â		Â		4.78	%	Â		Â		27	Â		Freddie	Mac	Â		Â		193,105	Â		Â		Â		160,581	Â		Â		Â		1,693	Â		Â		Â		(1,809	)	Â		Â		160,465	Â		Â		Â		15	Â		(B)	Â		Â		4.36	%	Â		Â		4.45
%	Â		Â		27	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		Â		305,920	Â		Â	
Â		278,839	Â		Â		Â		7,648	Â		Â		Â		(309	)	Â		Â		286,178	Â		Â		Â		22	Â		(B)	Â		Â		4.86	%	Â		Â		4.99	%	Â		Â		28	Â		Freddie	Mac	Â		Â		644,706	Â		Â		Â		590,220	Â		Â		Â		14,887	Â		Â		Â		(204	)	Â		Â	
604,903	Â		Â		Â		48	Â		(B)	Â		Â		4.96	%	Â		Â		5.06	%	Â		Â		28	Â		Total/weighted	average	RMBS	Â		$	1,332,600	Â		Â		$	1,188,458	Â		Â		$	28,140	Â		Â		$	(2,475	)	Â		$	1,214,123	Â		Â		Â		98	Â		Â		Â		Â	
4.81	%	Â		Â		4.93	%	Â		Â		28	Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Weighted	Average	Â		Asset	Type	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â	
Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	211,773	Â		Â		$	187,746	Â		Â		$	2,970	Â		Â		$	(1,607	)	Â		$	189,109	Â		Â		Â		15	Â		(B)	Â		Â		4.55	%	Â		Â		4.70	%	Â	
Â		28	Â		Freddie	Mac	Â		Â		262,695	Â		Â		Â		235,260	Â		Â		Â		1,075	Â		Â		Â		(4,865	)	Â		Â		231,470	Â		Â		Â		19	Â		(B)	Â		Â		4.45	%	Â		Â		4.50	%	Â		Â		28	Â		RMBS,	measured	at	fair	value	through
earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		Â		221,965	Â		Â		Â		208,487	Â		Â		Â		4,606	Â		Â		Â		(1,076	)	Â		Â	
212,017	Â		Â		Â		17	Â		(B)	Â		Â		4.78	%	Â		Â		4.94	%	Â		Â		28	Â		Freddie	Mac	Â		Â		401,287	Â		Â		Â		373,310	Â		Â		Â		7,515	Â		Â		Â		(1,291	)	Â		Â		379,534	Â		Â		Â		29	Â		(B)	Â		Â		4.72	%	Â		Â		4.88
%	Â		Â		29	Â		Total/weighted	average	RMBS	Â		$	1,097,720	Â		Â		$	1,004,803	Â		Â		$	16,166	Â		Â		$	(8,839	)	Â		$	1,012,130	Â		Â		Â		80	Â		Â		Â		Â		4.64	%	Â		Â		4.77	%	Â		Â		28	Â		(A)	See	â€œPart
I,	Item	1.	Notes	to	Consolidated	Financial	Statementsâ€”Note	9.	Fair	Valueâ€​	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.	(B)	The	Company	used
an	implied	AAA	rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value
of	settled	securities.	The	following	table	summarizes	the	net	interest	spread	of	our	RMBS	portfolio	as	of	the	dates	indicated:	Net	Interest	Spread	Â		Â		September	30,	2024	Â		Â		December	31,
2023	Â		Weighted	Average	Asset	Yield	Â		Â		5.13	%	Â		Â		5.33	%	Weighted	Average	Interest	Expense	(A)	Â		Â		1.91	%	Â		Â		1.51	%	Net	Interest	Spread	Â		Â		3.22	%	Â		Â		3.82	%	(A)	Weighted
average	interest	expense	includes	the	benefits	of	related	swaps.	63	Table	of	Contents	Liquidity	and	Capital	Resources	Liquidity	is	a	measurement	of	our	ability	to	meet	potential	cash
requirements,	including	ongoing	commitments	to	repay	borrowings,	fund	and	maintain	investments	and	other	general	business	needs.	Additionally,	to	maintain	our	status	as	a	REIT	under	the
Code,	we	must	distribute	annually	at	least	90%	of	our	REIT	taxable	income.	In	2017,	the	Internal	Revenue	Service	issued	a	revenue	procedure	permitting	â€œpublicly	offeredâ€​	REITs	to	make
elective	stock	dividends	(i.e.,	dividends	paid	in	a	mixture	of	stock	and	cash),	with	at	least	20%	of	the	total	distribution	being	paid	in	cash,	to	satisfy	their	REIT	distribution	requirements.	In
December	2021,	the	Internal	Revenue	Service	issued	a	revenue	procedure	that	temporarily	reduces	the	minimum	amount	of	the	total	distribution	that	must	be	paid	in	cash	to	10%	for
distributions	declared	on	or	after	November	1,	2021,	and	on	or	before	June	30,	2022,	provided	certain	other	parameters	detailed	in	the	Revenue	Procedure	are	satisfied.	Pursuant	to	these
revenue	procedures,	the	Company	has	in	the	past	elected	to	make	distributions	of	its	taxable	income	in	a	mixture	of	stock	and	cash.	Our	primary	sources	of	funds	for	liquidity	consist	of	cash
provided	by	operating	activities	(primarily	income	from	our	investments	in	RMBS	and	net	servicing	income	from	our	MSRs),	sales	or	repayments	of	RMBS	and	borrowings	under	repurchase
agreements	and	our	MSR	financing	arrangements.	In	the	future,	sources	of	funds	for	liquidity	may	include	additional	MSR	financing,	warehouse	agreements,	securitizations	and	the	issuance	of
equity	or	debt	securities,	when	feasible,	including,	without	limitation,	the	issuance	of	shares	of	our	common	stock	pursuant	to	our	Common	Stock	ATM	program	or	any	other	ATM	program	we
have	in	place.	For	more	information	regarding	issuances	of	our	securities	pursuant	to	our	ATM	programs,	including	our	Common	Stock	ATM	Program,	please	refer	to	â€œâ€”Generalâ€​	above.
In	the	past	we	have	used,	and	we	anticipate	that	in	the	future	we	will	use	a	significant	portion	of	the	paydowns	of	the	RMBS	to	purchase	MSRs.	We	may	also	sell	certain	RMBS	and	deploy	the
net	proceeds	from	such	sales	to	the	extent	necessary	to	fund	the	purchase	price	of	MSRs.	Our	primary	uses	of	funds	are	the	payment	of	interest,	management	fees,	outstanding	commitments,
other	operating	expenses,	investments	in	new	or	replacement	assets,	margin	calls	and	the	repayment	of	borrowings,	as	well	as	dividends.	Although	we	continue	to	maintain	a	higher	level	of



unrestricted	cash	than	prior	to	the	pandemic,	we	expect	to	invest	more	of	that	unrestricted	cash	in	our	targeted	assets	if	normalization	of	the	economy	continues.	We	may	also	use	capital
resources	to	repurchase	additional	shares	of	common	stock	under	our	stock	repurchase	program	when	we	believe	such	repurchases	are	appropriate	and/or	the	stock	is	trading	at	a	significant
discount	to	net	asset	value.	We	seek	to	maintain	adequate	cash	reserves	and	other	sources	of	available	liquidity	to	meet	any	margin	calls	resulting	from	decreases	in	value	related	to	a
reasonably	possible	(in	the	opinion	of	management)	change	in	interest	rates.	As	of	the	date	of	this	filing,	we	believe	we	have	sufficient	liquid	assets	to	satisfy	all	of	our	short-term	recourse
liabilities	and	to	satisfy	covenants	in	our	financing	documents.	With	respect	to	the	next	twelve	months,	we	expect	that	our	cash	on	hand	combined	with	the	cash	flow	provided	by	our	operations
will	be	sufficient	to	satisfy	our	anticipated	liquidity	needs	with	respect	to	our	current	investment	portfolio,	including	related	financings,	potential	margin	calls	and	operating	expenses.	While	it	is
inherently	more	difficult	to	forecast	beyond	the	next	twelve	months,	we	currently	expect	to	meet	our	long-term	liquidity	requirements	through	our	cash	on	hand	and,	if	needed,	additional
borrowings,	proceeds	received	from	repurchase	agreements	and	similar	financings,	proceeds	from	equity	offerings	and	the	liquidation	or	refinancing	of	our	assets.	Our	operating	cash	flow
differs	from	our	net	income	due	primarily	to:	(i)	accretion	of	discount	or	premium	on	our	RMBS,	(ii)	unrealized	gains	or	losses	on	our	RMBS	and	Servicing	Related	Assets,	and	(iii)	impairment	on
our	securities,	if	any.	64	Table	of	Contents	Repurchase	Agreements	As	of	September	30,	2024,	we	had	repurchase	agreements	with	35	counterparties	and	approximately	$1,108.5	million	of
outstanding	repurchase	agreement	borrowings	from	13	of	those	counterparties,	which	were	used	to	finance	RMBS.	As	of	September	30,	2024,	our	exposure	(defined	as	the	amount	of	cash	and
securities	pledged	as	collateral,	less	the	borrowing	under	the	repurchase	agreement)	to	any	of	the	counterparties	under	the	repurchase	agreements	did	not	exceed	five	percent	of	the
Companyâ€™s	equity.	Under	these	agreements,	which	are	uncommitted	facilities,	we	sell	a	security	to	a	counterparty	and	concurrently	agree	to	repurchase	the	same	security	at	a	later	date	at
the	same	price	that	we	initially	sold	the	security	plus	the	interest	charged.	The	sale	price	represents	financing	proceeds	and	the	difference	between	the	sale	and	repurchase	prices	represents
interest	on	the	financing.	The	price	at	which	the	security	is	sold	generally	represents	the	market	value	of	the	security	less	a	discount	or	â€œhaircutâ€​.	The	weighted	average	haircut	on	our
repurchase	debt	at	September	30,	2024	was	approximately	4.4%.	During	the	term	of	the	repurchase	transaction,	which	can	be	as	short	as	a	few	days,	the	counterparty	holds	the	security	and
posts	margin	as	collateral.	The	counterparty	monitors	and	calculates	what	it	estimates	to	be	the	value	of	the	collateral	during	the	term	of	the	transaction.	If	this	value	declines	by	more	than	a	de
minimis	threshold,	the	counterparty	requires	us	to	post	additional	collateral	(or	â€œmarginâ€​)	in	order	to	maintain	the	initial	haircut	on	the	collateral.	This	margin	is	typically	required	to	be
posted	in	the	form	of	cash	and	cash	equivalents.	Furthermore,	we	are,	from	time	to	time,	a	party	to	derivative	agreements	or	financing	arrangements	that	may	be	subject	to	margin	calls	based
on	the	value	of	such	instruments.	Set	forth	below	is	the	average	aggregate	balance	of	borrowings	under	the	Companyâ€™s	repurchase	agreements	for	each	of	the	periods	shown	and	the
aggregate	balance	as	of	the	end	of	each	such	period	(dollars	in	thousands):	Repurchase	Agreement	Average	and	Maximum	Amounts	Quarter	Ended	Â		Average	Monthly	Amount	Â		Â		Maximum
Month-End	Amount	Â		Â		Quarter	Ending	Amount	Â		September	30,	2024	Â		$	1,051,750	Â		Â		$	1,108,496	Â		Â		$	1,108,496	Â		June	30,	2024	Â		$	972,701	Â		Â		$	994,764	Â		Â		$	994,764	Â	
March	31,	2024	Â		$	937,193	Â		Â		$	965,005	Â		Â		$	965,005	Â		December	31,	2023	Â		$	897,547	Â		Â		$	903,489	Â		Â		$	903,489	Â		September	30,	2023	Â		$	972,935	Â		Â		$	984,931	Â		Â		$
967,289	Â		June	30,	2023	Â		$	992,631	Â		Â		$	1,010,934	Â		Â		$	979,907	Â		March	31,	2023	Â		$	972,138	Â		Â		$	991,618	Â		Â		$	991,618	Â		December	31,	2022	Â		$	808,623	Â		Â		$	825,962	Â	
Â		$	825,962	Â		The	increase	in	the	Companyâ€™s	borrowings	under	its	repurchase	agreements	as	of	September	30,	2024	as	compared	to	June	30,	2024	was	primarily	due	to	the	purchase	of
new	RMBS	securities,	a	large	portion	of	which	are	financed	through	repurchase	agreements.	These	short-term	borrowings	were	used	to	finance	certain	of	our	investments	in	RMBS.	The	RMBS
repurchase	agreements	are	guaranteed	by	the	Company.	The	weighted	average	difference	between	the	market	value	of	the	assets	and	the	face	amount	of	available	financing	for	the	RMBS
repurchase	agreements,	or	the	haircut,	was	4.4%	as	of	September	30,	2024	and	4.3%	December	31,	2023.	The	following	tables	provide	additional	information	regarding	borrowings	under	our
repurchase	agreements	(dollars	in	thousands):	Repurchase	Agreement	Characteristics	As	of	September	30,	2024	Â		Â		RMBS	Market	Value	Â		Â		Repurchase	Agreements	Â		Â		Weighted
Average	Rate	Â		Less	than	one	month	Â		$	538,201	Â		Â		$	516,426	Â		Â		Â		5.09	%	One	to	three	months	Â		Â		606,076	Â		Â		Â		583,455	Â		Â		Â		5.11	%	Greater	than	three	months	Â		Â		8,936	Â	
Â		Â		8,615	Â		Â		Â		4.88	%	Total/Weighted	Average	Â		$	1,153,213	Â		Â		$	1,108,496	Â		Â		Â		5.10	%	As	of	December	31,	2023	Â		Â		RMBS	Market	Value	Â		Â		Repurchase	Agreements	Â		Â	
Weighted	Average	Rate	Â		Less	than	one	month	Â		$	833,443	Â		Â		$	772,466	Â		Â		Â		5.55	%	One	to	three	months	Â		Â		139,778	Â		Â		Â		131,023	Â		Â		Â		5.55	%	Total/Weighted	Average	Â		$
973,221	Â		Â		$	903,489	Â		Â		Â		5.55	%	The	amount	of	collateral	as	of	September	30,	2024	and	December	31,	2023,	including	cash,	was	$1.2	billion	and	$984.2	million,	respectively.	Â		The
weighted	average	term	to	maturity	of	our	borrowings	under	repurchase	agreements	as	of	September	30,	2024	and	December	31,	2023	was	30	days	and	21	days,	respectively.	65	Table	of
Contents	MSR	Financing	As	of	September	30,	2024,	the	Company	had	two	separate	MSR	financing	facilities:	(i)	the	Freddie	Mac	MSR	Revolver,	which	is	a	revolving	credit	facility	for	up	to
$100.0	million	that	is	secured	by	all	Freddie	Mac	MSRs	owned	by	Aurora;	and	(ii)	the	Fannie	Mae	MSR	Revolving	Facility,	which	is	a	revolving	credit	facility	for	up	to	$150.0	million,	that	is
secured	by	all	Fannie	Mae	MSRs	owned	by	Aurora.	Both	financing	facilities	are	available	for	MSRs	as	well	as	certain	servicing	related	advances	associated	with	MSRs.	Freddie	Mac	MSR
Revolver.	In	July	2018,	the	Company,	Aurora	and	QRS	V	(collectively	with	Aurora	and	the	Company,	the	â€œBorrowersâ€​)	entered	into	a	$25.0	million	revolving	credit	facility	(the	â€œFreddie
Mac	MSR	Revolverâ€​)	pursuant	to	which	Aurora	pledged	all	of	its	existing	and	future	MSRs	on	loans	owned	or	securitized	by	Freddie	Mac.	On	April	2,	2019,	Aurora	and	QRS	V	entered	into	an
amendment	that	increased	the	maximum	amount	of	the	Freddie	Mac	MSR	Revolver	to	$100.0	million.	In	July	2024,	the	Borrowers	entered	into	an	amendment	that	extended	the	revolving	period
for	an	additional	364	days	with	the	Borrowersâ€™	option	for	two	renewals	for	similar	terms	followed	by	a	one-year	term	out	feature	with	a	24-month	amortization	schedule.	Amounts	borrowed
bear	interest	at	a	weighted	average	borrowing	rate	of	8.2%.	At	September	30,	2024	and	December	31,	2023,	approximately	$57.7	million	and	$64.5	million,	respectively,	was	outstanding	under
the	Freddie	Mac	MSR	Revolver.	Fannie	Mae	MSR	Revolving	Facility.	In	October	2021,	Aurora	and	QRS	III	entered	into	a	loan	and	security	agreement	(the	â€œFannie	Mae	MSR	Revolving
Facilityâ€​),	pursuant	to	which	Aurora	and	QRS	III	pledged	their	respective	rights	in	all	existing	and	future	MSRs	for	loans	owned	or	securitized	by	Fannie	Mae	to	secure	borrowings	outstanding
from	time	to	time.	The	maximum	credit	amount	outstanding	at	any	one	time	under	the	Fannie	Mae	MSR	Revolving	Facility	is	$150.0	million.	The	revolving	period	is	24	months	which	may	be
extended	by	agreement	with	the	lender.	In	October	2023,	Aurora	and	QRS	III	entered	into	an	amendment	to	the	Fannie	Mae	MSR	Revolving	Facility	that	extended	the	revolving	period	for	an
additional	24	months.	Amounts	borrowed	bear	interest	at	a	weighted	average	borrowing	rate	of	8.1%.	At	the	end	of	the	revolving	period,	the	outstanding	amount	will	be	converted	to	a	three-
year	term	loan	that	will	bear	interest	at	a	rate	calculated	at	a	spread	over	the	rate	for	one-year	interest	rate	swaps.	The	Company	has	guaranteed	repayment	of	all	indebtedness	under	the
Fannie	Mae	MSR	Revolving	Facility.	At	September	30,	2024	and	December	31,	2023,	approximately	$94.1	million	and	$106.0	million,	respectively,	was	outstanding	under	the	Fannie	Mae	MSR
Revolving	Facility.	Cash	Flows	Operating	and	Investing	Activities	Our	operating	activities	provided	cash	of	approximately	$4.4	million	and	used	cash	of	approximately	$10.6	million	and	our
investing	activities	used	cash	of	approximately	$96.9	million	and	$167.7	million	during	the	three	and	nine-month	periods	ended	September	30,	2024.	The	cash	used	by	our	investing	activities
resulted	substantially	from	RMBS	purchases	offset	by	principal	paydowns	of	RMBS	and	sales	of	RMBS	and	MSRs.	66	Table	of	Contents	Dividends	U.S.	federal	income	tax	law	generally	requires
that	a	REIT	distribute	annually	at	least	90%	of	its	REIT	taxable	income,	without	regard	to	the	deduction	for	dividends	paid	and	excluding	net	capital	gains,	and	that	it	pay	tax	at	regular
corporate	rates	to	the	extent	that	it	annually	distributes	less	than	100%	of	its	taxable	income.	We	intend	to	make	regular	quarterly	distributions	of	all	or	substantially	all	of	our	REIT	taxable
income	to	holders	of	our	common	and	preferred	stock	out	of	assets	legally	available	for	this	purpose,	if	and	to	the	extent	authorized	by	our	board	of	directors.	Before	we	pay	any	dividend,
whether	for	U.S.	federal	income	tax	purposes	or	otherwise,	we	must	first	meet	both	our	operating	requirements	and	debt	service	on	our	repurchase	agreements	and	other	debt	payable.	If	our
cash	available	for	distribution	is	less	than	our	REIT	taxable	income,	we	could	be	required	to	sell	assets	or	borrow	funds	to	make	cash	distributions,	or,	with	respect	to	our	common	stock,	we
may	make	a	portion	of	the	required	distribution	in	the	form	of	a	taxable	stock	distribution	or	distribution	of	debt	securities.	We	will	make	distributions	only	upon	the	authorization	of	our	board
of	directors.	The	amount,	timing	and	frequency	of	distributions	will	be	authorized	by	our	board	of	directors	based	upon	a	variety	of	factors,	including:	â€¢	actual	results	of	operations;	â€¢	our
level	of	retained	cash	flows;	Â	â€¢	our	ability	to	make	additional	investments	in	our	target	assets;	Â	â€¢	restrictions	under	Maryland	law;	â€¢	the	terms	of	our	preferred	stock;	â€¢	any	debt
service	requirements;	â€¢	our	taxable	income;	â€¢	the	annual	distribution	requirements	under	the	REIT	provisions	of	the	Code;	and	â€¢	other	factors	that	our	board	of	directors	may	deem
relevant.	Our	ability	to	make	distributions	to	our	stockholders	will	depend	upon	the	performance	of	our	investment	portfolio,	and,	in	turn,	upon	our	Managerâ€™s	management	of	our	business.
Distributions	will	be	made	quarterly	in	cash	to	the	extent	that	cash	is	available	for	distribution.	We	may	not	be	able	to	generate	sufficient	cash	available	for	distribution	to	pay	distributions	to
our	stockholders.	In	addition,	our	board	of	directors	may	change	our	distribution	policy	with	respect	to	our	common	stock	in	the	future.	No	assurance	can	be	given	that	we	will	be	able	to	make
any	other	distributions	to	our	stockholders	at	any	time	in	the	future	or	that	the	level	of	any	distributions	we	do	make	to	our	stockholders	will	achieve	a	market	yield	or	increase	or	even	be
maintained	over	time.	We	make	distributions	based	on	a	number	of	factors,	including	an	estimate	of	taxable	earnings.	Dividends	distributed	and	taxable	income	will	typically	differ	from	GAAP
earnings	due	to	items	such	as	fair	value	adjustments,	differences	in	premium	amortization	and	discount	accretion,	and	nondeductible	general	and	administrative	expenses.	Our	common
dividend	per	share	may	be	substantially	different	than	our	taxable	earnings	and	GAAP	earnings	per	share.	Our	GAAP	loss	per	diluted	share	for	the	three-month	periods	ended	September	30,
2024	and	June	30,	2024	was	$0.49	and	$0.06,	respectively.	67	Table	of	Contents	Contractual	Obligations	Our	contractual	obligations	as	of	September	30,	2024	and	December	31,	2023	included
repurchase	agreements,	borrowings	under	our	MSR	financing	arrangements,	our	Management	Agreement	with	our	Manager,	and	our	subservicing	agreements.	The	following	table	summarizes
our	contractual	obligations	for	borrowed	money	as	of	the	dates	indicated	(dollars	in	thousands):	Contractual	Obligations	Characteristics	As	of	September	30,	2024	Â		Â		Less	than	1	year	Â		Â		1
to	3	years	Â		Â		3	to	5	years	Â		Â		More	than	5	years	Â		Â		Total	Â		Repurchase	agreements	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	repurchase	agreements	Â		$	1,108,496	Â		Â	
$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	1,108,496	Â		Interest	on	repurchase	agreement	borrowings(A)	Â		$	2,676	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	2,676	Â		Freddie	Mac	MSR	Revolver	Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Freddie	Mac	MSR	Revolver	Â		$	57,700	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	57,700	Â		Interest	on	Freddie	Mac	MSR	Revolver	borrowings	Â		$
1,213	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	1,213	Â		Fannie	Mae	MSR	Revolving	Facility	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Fannie	Mae	MSR	Revolving	Facility
Â		$	-	Â		Â		$	13,631	Â		Â		$	80,469	Â		Â		$	-	Â		Â		$	94,100	Â		Interest	on	Fannie	Mae	MSR	Revolving	Facility	Â		$	629	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	629	Â		As	of	December	31,	2023	Â		Â		Less
than	1	year	Â		Â		1	to	3	years	Â		Â		3	to	5	years	Â		Â		More	than	5	years	Â		Â		Total	Â		Repurchase	agreements	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	repurchase	agreements
Â		$	903,489	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	903,489	Â		Interest	on	repurchase	agreement	borrowings(A)	Â		$	3,930	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	3,930	Â		Freddie	Mac	MSR	Revolver	Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Freddie	Mac	MSR	Revolver	Â		$	64,500	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	64,500	Â		Interest	on	Freddie	Mac	MSR	Revolver
borrowings	Â		$	1,329	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	1,329	Â		Fannie	Mae	MSR	Revolving	Facility	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Fannie	Mae	MSR
Revolving	Facility	Â		$	-	Â		Â		$	8,679	Â		Â		$	97,321	Â		Â		$	-	Â		Â		$	106,000	Â		Interest	on	Fannie	Mae	MSR	Revolving	Facility	Â		$	747	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	747	Â		(A)	Interest
expense	is	calculated	based	on	the	interest	rate	in	effect	at	September	30,	2024	and	December	31,	2023,	respectively,	and	includes	all	interest	expense	incurred	through	those	dates.	68	Table
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and,	in	certain	circumstances,	a	termination	fee.	The	management	fee	is	an	amount	equal	to	1.5%	per	annum	of	our	stockholdersâ€™	equity,	adjusted	as	set	forth	in	the	Management
Agreement,	and	calculated	and	payable	quarterly	in	arrears.	We	will	also	be	required	to	pay	a	termination	fee	equal	to	three	times	the	average	annual	management	fee	earned	by	our	Manager
during	the	two	four-quarter	periods	ending	as	of	the	end	of	the	most	recently	completed	fiscal	quarter	prior	to	the	effective	date	of	the	termination.	Such	termination	fee	will	be	payable	upon
termination	or	non-renewal	of	the	Management	Agreement	by	us	without	cause	or	by	our	Manager	if	we	materially	breach	the	Management	Agreement.	The	Management	Agreement	requires
the	Company	and	the	Manager	to	terminate	the	Management	Agreement	without	payment	of	any	termination	fee	pursuant	to	the	consummation	of	an	internalization	event	(as	defined	in	the
Management	Agreement).	We	pay	all	of	our	direct	operating	expenses,	except	those	specifically	required	to	be	borne	by	our	Manager	under	the	Management	Agreement.	Our	Manager	is
responsible	for	all	costs	incident	to	the	performance	of	its	duties	under	the	Management	Agreement.	We	believe	that	our	Manager	uses	the	proceeds	from	its	management	fee	in	part	to	pay	the
Services	Provider	for	services	provided	under	the	Services	Agreement.	Our	officers	receive	no	cash	compensation	directly	from	us.	Our	Manager	provides	us	with	our	officers.	Our	Manager	is
entitled	to	be	reimbursed	for	an	agreed	upon	portion	of	the	costs	of	the	wages,	salary	and	other	benefits	with	respect	to	our	chief	financial	officer,	and,	prior	to	January	1,	2022,	our	general
counsel,	originally	based	on	the	percentages	of	their	working	time	and	efforts	spent	on	matters	related	to	the	Company.	The	amount	of	the	wages,	salary	and	benefits	reimbursed	with	respect	to
the	officers	our	Manager	provides	to	us	is	subject	to	the	approval	of	the	compensation	committee	of	our	board	of	directors.	The	term	of	the	Management	Agreement	expires	on	October	22,	2025
and	will	be	automatically	renewed	for	a	one-year	term	on	each	anniversary	of	such	date	thereafter	unless	terminated	or	not	renewed	as	described	below.	Either	we	or	our	Manager	may	elect
not	to	renew	the	Management	Agreement	upon	expiration	of	its	initial	term	or	any	renewal	term	by	providing	written	notice	of	non-renewal	at	least	180	days,	but	not	more	than	270	days,	before
expiration.	In	the	event	we	elect	not	to	renew	the	term,	we	will	be	required	to	pay	our	Manager	the	termination	fee	described	above	unless	such	non-renewal	occurs	in	connection	with	the
consummation	of	an	internalization	event.	We	may	terminate	the	Management	Agreement	at	any	time	for	cause	effective	upon	30	days	prior	written	notice	of	termination	from	us	to	our
Manager,	in	which	case	no	termination	fee	would	be	due.	Our	board	of	directors	will	review	our	Managerâ€™s	performance	prior	to	the	automatic	renewal	of	the	Management	Agreement	and,
as	a	result	of	such	review,	upon	the	affirmative	vote	of	at	least	two-thirds	of	the	members	of	our	board	of	directors	or	of	the	holders	of	a	majority	of	our	outstanding	common	stock,	we	may
terminate	the	Management	Agreement	based	upon	unsatisfactory	performance	by	our	Manager	that	is	materially	detrimental	to	us	or	a	determination	by	our	independent	directors	that	the
management	fees	payable	to	our	Manager	are	not	fair,	subject	to	the	right	of	our	Manager	to	prevent	such	a	termination	by	agreeing	to	a	reduction	of	the	management	fees	payable	to	our
Manager.	Upon	any	termination	of	the	Management	Agreement	based	on	unsatisfactory	performance	or	unfair	management	fees,	we	are	required	to	pay	our	Manager	the	termination	fee
described	above.	Our	Manager	may	terminate	the	Management	Agreement,	without	payment	of	the	termination	fee,	in	the	event	we	become	regulated	as	an	investment	company	under	the
Investment	Company	Act.	Our	Manager	may	also	terminate	the	Management	Agreement	upon	60	daysâ€™	written	notice	if	we	default	in	the	performance	of	any	material	term	of	the
Management	Agreement	and	the	default	continues	for	a	period	of	30	days	after	written	notice	to	us,	whereupon	we	would	be	required	to	pay	our	Manager	the	termination	fee	described	above.
On	July	9,	2024,	the	Company	announced	that	the	special	committee	of	the	Companyâ€™s	board	of	directors,	which	committee	is	comprised	entirely	of	independent	and	disinterested	members
of	the	board,	after	consultation	with	its	independent	legal	and	financial	advisors	and	as	part	of	the	special	committeeâ€™s	previously	announced	exploration	of	strategic	alternatives,
determined	and	recommended	to	the	board	of	directors	that	it	is	advisable	and	in	the	best	interests	of	the	Company	and	its	stockholders	to	internalize	management	of	the	Company,	terminate
the	Management	Agreement	and	take	all	steps	necessary	to	begin	operating	the	Company	as	a	fully	integrated,	internally	managed	mortgage	REIT.Â		Following	such	recommendation	from	the
special	committee,	the	Companyâ€™s	board	of	directors	authorized	and	approved	the	Internalization	and	authorized	and	directed	the	Companyâ€™s	officers	to	take	all	actions	necessary	to
cause	the	Company	to	effect	the	Internalization.	69	Table	of	Contents	On	July	11,	2024,	we	received	a	letter	from	counsel	to	the	Manager	informing	us	that	it	is	the	Managerâ€™s	position	that
no	termination	of	the	Management	Agreement	may	be	declared	based	on	an	Internalization	Event	absent	the	agreement	of	the	Manager,	no	Internalization	Event	has	occurred	and,	as	a	result	of
our	July	9,	2024	announcement,	the	contractual	termination	fee	in	the	amount	of	approximately	$18.4	million	is	due.	On	July	17,	2024,	counsel	to	the	special	committee	responded	to	the
Manager	and	denied	the	assertions	made	by	the	Managerâ€™s	counsel	and	explained	that	the	Internalization	Event	would	not	require	the	payment	of	a	termination	fee	pursuant	to	the	plain
terms	of	the	Management	Agreement.	At	this	time,	it	is	not	known	whether	this	matter	will	result	in	litigation.	Should	this	matter	result	in	litigation,	the	Company	intends	to	vigorously	contest
this	matter.	Subservicing	Agreements	As	of	September	30,	2024,	Aurora	had	four	subservicing	agreements	in	place,	one	of	which	is	with	Freedom	Mortgage.	Following	the	sale	of	the	Ginnie
Mae	MSRs	to	Freedom	Mortgage	in	June	2020,	Freedom	Mortgage	continued	to	subservice	certain	loans	that	had	been	purchased	from	Ginnie	Mae	pools	due	to	delinquency	or	default.
Freedom	Mortgage	ceased	subservicing	these	loans	during	2021	because	these	loans	and	any	related	advance	claims	had	been	rehabilitated	or	liquidated.	One	of	the	other	subservicing
agreements	is	with	RoundPoint.	Freedom	Mortgage	acquired	RoundPoint	and	it	became	a	wholly-owned	subsidiary	of	Freedom	Mortgage	in	August	2020.	On	September	30,	2023,	RoundPoint



ceased	being	a	wholly	owned	subsidiary	of	Freedom	Mortgage	when	it	was	acquired	by	an	unaffiliated	entity,	Matrix	Financial	Services	Corporation.	The	agreements	have	varying	initial	terms
(three	years,	for	Freedom	Mortgage,	and	two	years	for	the	other	three	sub-servicers)	and	are	subject	to	automatic	renewal	for	additional	terms	equal	to	the	applicable	initial	term	unless	either
party	chooses	not	to	renew.	Each	agreement	may	be	terminated	without	cause	by	either	party	by	giving	notice	as	specified	in	the	agreement.	If	an	agreement	is	not	renewed	by	the	Company	or
terminated	by	the	Company	without	cause,	de-boarding	fees	will	be	due	to	the	subservicer.	Under	each	agreement,	the	subservicer	agrees	to	service	the	applicable	mortgage	loans	in
accordance	with	applicable	law	and	the	requirements	of	the	applicable	Agency	and	the	Company	pays	customary	fees	to	the	applicable	subservicer	for	specified	services.	All	expiring
agreements	to	date	have	been	automatically	renewed	for	the	extended	terms.	Joint	Marketing	Recapture	Agreement	We	attempt	to	reduce	the	exposure	of	our	MSRs	to	voluntary	prepayments
through	the	structuring	of	recapture	agreements	with	Auroraâ€™s	subservicers.	In	May	2018,	Aurora	entered	into	a	recapture	purchase	and	sale	agreement	with	RoundPoint,	one	of
Auroraâ€™s	subservicers	and	from	August	2020	to	September	2023,	a	wholly-owned	subsidiary	of	Freedom	Mortgage.	Pursuant	to	this	agreement,	RoundPoint	attempts	to	refinance	certain
mortgage	loans	underlying	Auroraâ€™s	MSR	portfolio	subserviced	by	RoundPoint	as	directed	by	Aurora.	If	a	loan	is	refinanced,	RoundPoint	will	sell	the	loan	to	Fannie	Mae	or	Freddie	Mac,	as
applicable,	retain	the	sale	proceeds	and	transfer	the	related	MSR	to	Aurora.	During	the	period	where	RoundPoint	was	a	wholly-owned	subsidiary	of	Freedom	Mortgage,	RoundPoint	outsourced
such	recapture	services	to	Freedom	Mortgage	on	RoundPointâ€™s	behalf.	Inflation	Substantially	all	of	our	assets	and	liabilities	are	financial	in	nature.	As	a	result,	interest	rates	and	other
factors	affect	our	performance	more	so	than	inflation,	although	inflation	rates	can	often	have	a	meaningful	influence	over	the	direction	of	interest	rates.	As	discussed	above	under
â€œâ€”Effects	of	Federal	Reserve	Policy	on	the	Companyâ€​,	the	Federal	Reserve	has	started	reducing	its	federal	funds	rate	target	and	otherwise	easing	monetary	policy	based	on	improved
inflation	data.	The	Federal	Reserveâ€™s	actions	may	decrease	interest	rates	across	asset	classes	and	our	interest	expense	and,	thereby,	increase	our	interest	income.	If	the	Federal	Reserve
decides	to	tighten	monetary	policy	in	the	future,	it	may	increase	our	interest	expense,	which	expense	may	not	be	fully	offset	by	any	resulting	increase	in	our	interest	income.	Furthermore,	our
financial	statements	are	prepared	in	accordance	with	GAAP	and	our	distributions	are	determined	by	our	board	of	directors	primarily	based	on	our	REIT	taxable	income,	and,	in	each	case,	our
activities	and	balance	sheet	are	measured	with	reference	to	historical	cost	and/or	fair	market	value	without	considering	inflation.	70	Table	of	Contents	Item	3.	Quantitative	and	Qualitative
Disclosures	about	Market	Risk	We	seek	to	manage	our	risks	related	to	the	credit	quality	of	our	assets,	interest	rates,	liquidity,	prepayment	speeds	and	market	value	while,	at	the	same	time,
seeking	to	provide	an	opportunity	to	stockholders	to	realize	attractive	risk-adjusted	returns	through	ownership	of	our	capital	stock.	While	we	do	not	seek	to	avoid	risk	completely,	we	believe	the
risk	can	be	quantified	from	historical	experience	and	seek	to	actively	manage	that	risk,	to	earn	sufficient	compensation	to	justify	taking	those	risks	and	to	maintain	capital	levels	consistent	with
the	risks	we	undertake.	Interest	Rate	Risk	Interest	rates	are	highly	sensitive	to	many	factors,	including	fiscal	and	monetary	policies	and	domestic	and	international	economic	and	political
considerations,	as	well	as	other	factors	beyond	our	control.	We	are	subject	to	interest	rate	risk	in	connection	with	our	assets	and	our	related	financing	obligations.	In	general,	we	finance	the
acquisition	of	certain	of	our	assets	through	financings	in	the	form	of	repurchase	agreements	and	bank	facilities.	We	expect	to	make	use	of	additional	MSR	financing,	as	well	as	possibly
warehouse	facilities,	securitizations,	re-securitizations,	and	public	and	private	equity	and	debt	issuances	in	addition	to	transaction	or	asset	specific	funding	arrangements.	In	addition,	the	values
of	our	Servicing	Related	Assets	are	highly	sensitive	to	changes	in	interest	rates,	historically	increasing	when	rates	rise	and	decreasing	when	rates	decline.	Subject	to	maintaining	our
qualification	as	a	REIT,	we	attempt	to	mitigate	interest	rate	risk	and	financing	pricing	risk	through	utilization	of	hedging	instruments,	primarily	interest	rate	swap	agreements	and	U.S.	treasury
futures,	respectively.	We	may	also	use	financial	futures,	options,	interest	rate	cap	agreements,	and	forward	sales.	These	instruments	are	intended	to	serve	as	a	hedge	against	future	interest	rate
or	pricing	changes	on	our	borrowings.	Interest	Rate	Effect	on	Net	Interest	Income	Our	operating	results	depend	in	large	part	on	differences	between	the	income	earned	on	our	assets	and	our
cost	of	borrowing	and	hedging	activities.	The	costs	of	our	borrowings	are	generally	based	on	prevailing	market	interest	rates.	During	a	period	of	rising	interest	rates,	our	borrowing	costs
generally	will	increase	(1)	while	the	yields	earned	on	our	leveraged	fixed-rate	mortgage	assets	will	remain	static	and	(2)	at	a	faster	pace	than	the	yields	earned	on	our	leveraged	adjustable-rate
and	hybrid	adjustable-rate	RMBS,	which	could	result	in	a	decline	in	our	net	interest	spread	and	net	interest	margin.	The	severity	of	any	such	decline	would	depend	on	our	asset/liability
composition	at	the	time	as	well	as	the	magnitude	and	duration	of	the	interest	rate	increase.	Further,	an	increase	in	short-term	interest	rates	could	also	have	a	negative	impact	on	the	market
value	of	our	assets,	other	than	our	Servicing	Related	Assets.	A	decrease	in	interest	rates	could	have	a	negative	impact	on	the	market	value	of	our	Servicing	Related	Assets.	If	any	of	these	events
happen,	we	could	experience	a	decrease	in	net	income	or	incur	a	net	loss	during	these	periods,	which	could	adversely	affect	our	liquidity	and	results	of	operations.	Hedging	techniques	are
partly	based	on	assumed	levels	of	prepayments	of	our	assets,	specifically	our	RMBS.	If	prepayments	are	slower	or	faster	than	assumed,	the	life	of	the	investment	will	be	longer	or	shorter,	which
would	reduce	the	effectiveness	of	any	hedging	strategies	we	may	use	and	may	cause	losses	on	such	transactions.	Hedging	strategies	involving	the	use	of	derivatives	are	highly	complex	and	may
produce	volatile	returns.	Interest	Rate	Cap	Risk	Any	adjustable-rate	RMBS	that	we	acquire	will	generally	be	subject	to	interest	rate	caps,	which	potentially	could	cause	such	RMBS	to	acquire
many	of	the	characteristics	of	fixed-rate	securities	if	interest	rates	were	to	rise	above	the	cap	levels.	This	issue	will	be	magnified	to	the	extent	we	acquire	adjustable-rate	and	hybrid	adjustable-
rate	RMBS	that	are	not	based	on	mortgages	which	are	fully	indexed.	In	addition,	adjustable-rate	and	hybrid	adjustable-rate	RMBS	may	be	subject	to	periodic	payment	caps	that	result	in	some
portion	of	the	interest	being	deferred	and	added	to	the	principal	outstanding.	This	could	result	in	our	receipt	of	less	cash	income	on	such	assets	than	we	would	need	to	pay	the	interest	cost	on
our	related	borrowings.	To	mitigate	interest	rate	mismatches,	we	may	utilize	the	hedging	strategies	discussed	above	under	â€œâ€”Interest	Rate	Riskâ€​.	Actual	economic	conditions	or
implementation	of	decisions	by	our	Manager	may	produce	results	that	differ	significantly	from	the	estimates	and	assumptions	used	in	our	models.	71	Table	of	Contents	Prepayment	Risk;
Extension	Risk	The	following	tables	summarize	the	estimated	change	in	fair	value	of	our	MSRs	as	of	the	dates	indicated	given	several	parallel	shifts	in	the	discount	rate,	voluntary	prepayment
rate	and	servicing	cost	(dollars	in	thousands):	MSR	Fair	Value	Changes	As	of	September	30,	2024	Â		Â		Â		(20)%	Â		Â		(10)%	Â		Â		-%	Â		Â		10%	Â		Â		20%	Discount	Rate	Shift	in	%	Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Estimated	FV	Â		$	248,609	Â		Â		$	237,241	Â		Â		$	226,782	Â		Â		$	217,136	Â		Â		$	208,220	Â		Change	in	FV	Â		$	21,827	Â		Â		$	10,459	Â		Â		$	-	Â		Â		$
(9,646	)	Â		$	(18,563	)	%	Change	in	FV	Â		Â		10	%	Â		Â		5	%	Â		Â		-	Â		Â		Â		(4	)%	Â		Â		(8	)%	Voluntary	Prepayment	Rate	Shift	in	%	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Estimated	FV	Â		$
236,402	Â		Â		$	232,163	Â		Â		$	226,782	Â		Â		$	220,921	Â		Â		$	214,982	Â		Change	in	FV	Â		$	9,620	Â		Â		$	5,381	Â		Â		$	-	Â		Â		$	(5,861	)	Â		$	(11,801	)	%	Change	in	FV	Â		Â		4	%	Â		Â		2	%	Â		Â		-
Â		Â		Â		(3	)%	Â		Â		(5	)%	Servicing	Cost	Shift	in	%	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Estimated	FV	Â		$	234,355	Â		Â		$	230,569	Â		Â		$	226,782	Â		Â		$	222,996	Â		Â		$
219,209	Â		Change	in	FV	Â		$	7,573	Â		Â		$	3,787	Â		Â		$	-	Â		Â		$	(3,787	)	Â		$	(7,573	)	%	Change	in	FV	Â		Â		3	%	Â		Â		2	%	Â		Â		-	Â		Â		Â		(2	)%	Â		Â		(3	)%	As	of	December	31,	2023	Â		Â		Â	
(20)%	Â		Â		(10)%	Â		Â		-%	Â		Â		10%	Â		Â		20%	Discount	Rate	Shift	in	%	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Estimated	FV	Â		$	278,018	Â		Â		$	265,310	Â		Â		$	253,629	Â		Â		$
242,863	Â		Â		$	232,917	Â		Change	in	FV	Â		$	24,389	Â		Â		$	11,682	Â		Â		$	-	Â		Â		$	(10,766	)	Â		$	(20,712	)	%	Change	in	FV	Â		Â		10	%	Â		Â		5	%	Â		Â		-	Â		Â		Â		(4	)%	Â		Â		(8	)%	Voluntary
Prepayment	Rate	Shift	in	%	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Estimated	FV	Â		$	265,422	Â		Â		$	259,981	Â		Â		$	253,629	Â		Â		$	246,972	Â		Â		$	240,306	Â		Change	in	FV	Â		$	11,793
Â		Â		$	6,352	Â		Â		$	-	Â		Â		$	(6,657	)	Â		$	(13,322	)	%	Change	in	FV	Â		Â		5	%	Â		Â		3	%	Â		Â		-	Â		Â		Â		(3	)%	Â		Â		(5	)%	Servicing	Cost	Shift	in	%	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Estimated	FV	Â		$	262,597	Â		Â		$	258,113	Â		Â		$	253,629	Â		Â		$	249,144	Â		Â		$	244,660	Â		Change	in	FV	Â		$	8,968	Â		Â		$	4,484	Â		Â		$	-	Â		Â		$	(4,484	)	Â		$	(8,968	)	%	Change	in	FV	Â	
Â		4	%	Â		Â		2	%	Â		Â		-	Â		Â		Â		(2	)%	Â		Â		(4	)%	72	Table	of	Contents	The	following	tables	summarize	the	estimated	change	in	fair	value	of	our	RMBS	as	of	the	dates	indicated	given	several
parallel	shifts	in	interest	rates	(dollars	in	thousands):	RMBS	Fair	Value	Changes	As	of	September	30,	2024	Â		Â		September	30,	2024	Â		Â		Â		(0.75)%	Â		Â		(0.50)%	Â		Â		(0.25)%	Â		Â		0.25%	Â	
Â		0.50%	Â		Â		0.75%	RMBS	Portfolio	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		RMBS,	net	of	swaps	Â		$	930,979	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Estimated	FV	Â		Â		Â		Â		Â		$	934,623	Â		Â		$	934,341	Â		Â		$	933,096	Â		Â		$	928,142	Â		Â		$	924,680	Â		Â		$	920,563	Â		Change	in	FV	Â		Â		Â		Â		Â		$	3,644	Â		Â		$	3,362	Â		Â		$
2,117	Â		Â		$	(2,836	)	Â		$	(6,298	)	Â		$	(10,416	)	%	Change	in	FV	Â		Â		Â		Â		Â		Â		0.39	%	Â		Â		0.36	%	Â		Â		0.23	%	Â		Â		(0.30	)%	Â		Â		(0.68	)%	Â		Â		(1.12	)%	As	of	December	31,	2023	Â		Â	
December	31,	2023	Â		Â		Â		(0.75)%	Â		Â		(0.50)%	Â		Â		(0.25)%	Â		Â		0.25%	Â		Â		0.50%	Â		Â		0.75%	RMBS	Portfolio	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
RMBS,	net	of	swaps	Â		$	749,491	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Estimated	FV	Â		Â		Â		Â		Â		$	753,297	Â		Â		$	752,391	Â		Â		$	751,103	Â		Â		$	747,569	Â		Â		$
745,369	Â		Â		$	742,833	Â		Change	in	FV	Â		Â		Â		Â		Â		$	3,806	Â		Â		$	2,900	Â		Â		$	1,612	Â		Â		$	(1,922	)	Â		$	(4,122	)	Â		$	(6,658	)	%	Change	in	FV	Â		Â		Â		Â		Â		Â		0.51	%	Â		Â		0.39	%	Â		Â	
0.22	%	Â		Â		(0.26	)%	Â		Â		(0.55	)%	Â		Â		(0.89	)%	The	sensitivity	analysis	is	hypothetical	and	is	presented	solely	to	assist	an	analysis	of	the	possible	effects	on	the	fair	value	under	various
scenarios.	It	is	not	a	prediction	of	the	amount	or	likelihood	of	a	change	in	any	particular	scenario.	In	particular,	the	results	are	calculated	by	stressing	a	particular	economic	assumption
independent	of	changes	in	any	other	assumption.	In	practice,	changes	in	one	factor	may	result	in	changes	in	another,	which	might	counteract	or	amplify	the	sensitivities.	In	addition,	changes	in
the	fair	value	based	on	a	10%	variation	in	an	assumption	generally	may	not	be	extrapolated	because	the	relationship	of	the	change	in	the	assumption	to	the	change	in	fair	value	may	not	be
linear.	Counterparty	Risk	When	we	engage	in	repurchase	transactions,	we	generally	sell	securities	to	lenders	(i.e.,	the	repurchase	agreement	counterparties)	and	receive	cash	from	the	lenders.
The	lenders	are	obligated	to	resell	the	same	securities	back	to	us	at	the	end	of	the	term	of	the	transaction.	Because	the	cash	we	receive	from	the	lender	when	we	initially	sell	the	securities	to
the	lender	is	less	than	the	value	of	those	securities	(this	difference	is	the	haircut),	if	the	lender	defaults	on	its	obligation	to	resell	the	same	securities	back	to	us	we	would	incur	a	loss	on	the
transaction	equal	to	the	amount	of	the	haircut	(assuming	there	was	no	change	in	the	value	of	the	securities).	As	of	September	30,	2024,	the	Companyâ€™s	exposure	(defined	as	the	amount	of
cash	and	securities	pledged	as	collateral,	less	the	borrowing	under	the	repurchase	agreement)	to	any	of	the	counterparties	under	the	repurchase	agreements	did	not	exceed	five	percent	of	the
Companyâ€™s	equity.	Our	interest	rate	swaps	and	U.S.	treasury	futures	contracts	are	required	to	be	cleared	on	an	exchange	which	greatly	mitigates,	but	does	not	entirely	eliminate,
counterparty	risk.	Our	investments	in	Servicing	Related	Assets	are	dependent	on	the	applicable	mortgage	sub-servicer	to	perform	its	sub-servicing	obligations.	If	our	sub-servicer	fails	to
perform	its	obligations	and	is	terminated	by	one	or	more	Agencies	as	an	approved	servicer,	the	value	of	the	MSRs	being	subserviced	by	that	sub-servicer	may	be	adversely	affected.	In	addition,
when	we	purchase	MSRs	from	third	parties,	we	rely,	to	a	certain	extent,	on	the	ability	and	willingness	of	the	sellers	to	perform	their	contractual	obligations	to	remedy	breaches	of
representations	and	warranties	or	to	repurchase	the	affected	loan	and	indemnify	us	for	any	losses.	73	Table	of	Contents	Funding	Risk	To	the	extent	available	on	desirable	terms,	we	expect	to
continue	to	finance	our	RMBS	with	repurchase	agreement	financing.	We	also	anticipate	continuing	to	finance	our	MSRs	with	bank	loans	secured	by	a	pledge	of	those	MSRs.	Over	time,	as
market	conditions	change,	in	addition	to	these	financings,	we	may	use	other	forms	of	leverage.	Weakness	in	the	financial	markets,	the	residential	mortgage	markets	and	the	economy	generally
could	adversely	affect	one	or	more	of	our	potential	lenders	and	could	cause	one	or	more	of	our	potential	lenders	to	be	unwilling	or	unable	to	provide	us	with	financing	or	to	increase	the	costs	of
that	financing.	Liquidity	Risk	Our	Servicing	Related	Assets,	as	well	as	some	of	the	assets	that	may	in	the	future	comprise	our	portfolio,	are	not	publicly	traded.	A	portion	of	these	assets	may	be
subject	to	legal	and	other	restrictions	on	resale	or	will	otherwise	be	less	liquid	than	publicly	traded	securities.	The	illiquidity	of	these	assets	may	make	it	difficult	for	us	to	sell	such	assets	if	the
need	or	desire	arises,	including	in	response	to	changes	in	economic	and	other	conditions.	Credit	Risk	Although	we	expect	relatively	low	credit	risk	with	respect	to	our	portfolio	of	Agency	RMBS,
our	investments	in	MSRs	and	any	CMOs	we	may	acquire	expose	us	to	the	credit	risk	of	borrowers.	Inflation	Risk	Almost	all	of	our	assets	and	liabilities	are	financial	in	nature.	As	a	result,
changes	in	interest	rates	and	other	factors	drive	our	performance	more	directly	than	does	inflation.	However,	changes	in	interest	rates	generally	correlate	with	inflation	rates	or	changes	in
inflation	rates,	and	therefore	adverse	changes	in	inflation	or	changes	in	inflation	expectations	can	lead	to	lower	returns	on	our	investments	than	originally	anticipated.	Our	consolidated	financial
statements	are	prepared	in	accordance	with	GAAP.	Our	activities	and	consolidated	balance	sheets	are	measured	primarily	with	reference	to	fair	value	without	considering	inflation.	74	Table	of
Contents	Item	4.	Controls	and	Procedures	Disclosure	Controls	and	Procedures.	The	Companyâ€™s	President	and	Chief	Executive	Officer	and	the	Companyâ€™s	Chief	Financial	Officer	have
evaluated	the	effectiveness	of	the	Companyâ€™s	disclosure	controls	and	procedures	(as	such	term	is	defined	in	Rules	13a-15(e)	and	15d-15(e)	under	the	Exchange	Act)	as	of	the	end	of	the
period	covered	by	this	report.	The	Companyâ€™s	disclosure	controls	and	procedures	are	designed	to	provide	reasonable	assurance	that	information	is	recorded,	processed,	summarized	and
reported	accurately	and	on	a	timely	basis.	Based	on	such	evaluation,	the	Companyâ€™s	President	and	Chief	Executive	Officer	and	the	Companyâ€™s	Chief	Financial	Officer	have	concluded
that,	as	of	the	end	of	such	period,	the	Companyâ€™s	disclosure	controls	and	procedures	are	effective.	Changes	in	Internal	Control	Over	Financial	Reporting.	There	have	been	no	changes	in	the
Companyâ€™s	internal	control	over	financial	reporting	(as	such	term	is	defined	in	Rules	13a-15(f)	and	15d-15(f)	under	the	Exchange	Act)	during	the	most	recently	completed	fiscal	quarter	that
have	materially	affected,	or	are	reasonably	likely	to	materially	affect,	the	Companyâ€™s	internal	control	over	financial	reporting.	PART	II.	OTHER	INFORMATION	Item	1.	Legal	Proceedings
From	time	to	time,	the	Company	may	be	involved	in	various	claims	and	legal	actions	in	the	ordinary	course	of	business.	As	of	September	30,	2024,	the	Company	is	not	aware	of	any	material
legal	or	regulatory	claims	or	proceedings.	Item	1A.	Risk	Factors	There	have	been	no	material	changes	to	the	risk	factors	set	forth	under	the	heading	â€œItem	1A.	Risk	Factorsâ€​	of	the
Companyâ€™s	Annual	Report	on	Form	10-K	for	the	year	ended	December	31,	2023,	as	modified	by	the	risk	factors	set	forth	under	the	heading	"Item	1A.	Risk	Factors"	of	the	Company's
Quarterly	Report	on	Form	10-Q	for	the	quarter	ended	June	30,	2024.	75	Table	of	Contents	Item	2.	Unregistered	Sales	of	Equity	Securities	and	Use	of	Proceeds	No	shares	of	Series	B	Preferred
Stock	were	repurchased	by	the	Company	during	the	three-month	period	ended	September	30,	2024	pursuant	to	its	preferred	stock	repurchase	program.	During	the	three-month	period	ended
June	30,	2024,	the	Company	repurchased	pursuant	to	its	preferred	stock	repurchase	program	an	aggregate	of	98,925	shares	of	its	Series	B	Preferred	Stock	at	a	weighted	average	purchase
price	of	$24.76	per	share	and	paid	aggregate	brokerage	commissions	of	approximately	$3,000	on	such	repurchases.	During	the	nine-month	period	ended	September	30,	2024,	the	Company
repurchased	pursuant	to	its	preferred	stock	repurchase	program	an	aggregate	of	395,897	shares	of	its	Series	B	Preferred	Stock	at	a	weighted	average	purchase	price	of	$23.77	per	share	and
paid	aggregate	brokerage	commissions	of	approximately	$11,900	on	such	repurchases.	No	shares	of	Series	A	Preferred	Stock	and	no	shares	of	common	stock	were	repurchased	by	the	Company
during	the	nine-month	period	ended	September	30,	2024.	Period	Â		Total	Number	of	Shares	of	Series	B	Preferred	Stock	Purchased	Â		Â		Average	Price	Paid	per	Share	Â		Â		Total	Number	of
Shares	Purchased	as	part	of	Publicly	Announced	Program	Â		Â		Maximum	Dollar	Value	of	Shares	That	May	Yet	Be	Purchased	Under	the	Program	Â		January	1,	2024	to	January	31,	2024	Â		Â	
257,611	Â		Â		$	23.33	Â		Â		Â		257,611	Â		Â		$	43,991,210	Â		February	1,	2024	to	February	29,	2024	Â		Â		2,875	Â		Â		Â		23.75	Â		Â		Â		2,875	Â		Â		Â		43,922,929	Â		March	1,	2024	to	March	31,
2024	Â		Â		36,486	Â		Â		Â		24.22	Â		Â		Â		36,486	Â		Â		Â		43,039,406	Â		April	1,	2024	to	April	30,	2024	Â		Â		72,023	Â		Â		Â		24.69	Â		Â		Â		72,023	Â		Â		Â		41,261,365	Â		May	1,	2024	to	May	31,
2024	Â		Â		26,902	Â		Â		Â		24.95	Â		Â		Â		26,902	Â		Â		Â		40,590,180	Â		June	1,	2024	to	June	30,	2024	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		40,590,180	Â		July	1,	2024	to	July	31,	2024	Â		Â		-	Â		Â		Â		-
Â		Â		Â		-	Â		Â		Â		40,590,180	Â		August	1,	2024	to	August	31,	2024	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		40,590,180	Â		September	1,	2024	to	September	30,	2024	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â	
40,590,180	Â		Totals	/	Averages	Â		Â		395,897	Â		Â		$	23.77	Â		Â		Â		395,897	Â		Â		$	40,590,180	Â		Item	3.	Defaults	Upon	Senior	Securities	None.	Item	4.	Mine	Safety	Disclosures	Not	Applicable.
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Pursuant	to	the	requirements	of	Section	13	or	15(d)	of	the	Securities	Exchange	Act	of	1934,	the	Company	has	duly	caused	this	report	to	be	signed	on	its	behalf	by	the	undersigned,	thereunto
duly	authorized.	Â		CHERRY	HILL	MORTGAGE	INVESTMENT	CORPORATION	Â		Â		Â		November	12,	2024	By:	/s/	Jeffrey	Lown	II	Â		Jeffrey	Lown	II	Â		President	and	Chief	Executive	Officer
(Principal	Â		Executive	Officer)	Â		Â		Â		November	12,	2024	By:	/s/	Michael	Hutchby	Â		Michael	Hutchby	Â		Chief	Financial	Officer,	Treasurer	and	Secretary	Â		(Principal	Financial	Officer)	78
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**Furnished	herewith.	79	EX-31.1	2	ef20034552_ex31-1.htm	EXHIBIT	31.1	Exhibit	31.1	Â		Certification	I,	Jeffrey	Lown	II,	certify	that:	Â		1.	I	have	reviewed	this	Form	10-Q	of	Cherry	Hill
Mortgage	Investment	Corporation;	Â		2.	Based	on	my	knowledge,	this	report	does	not	contain	any	untrue	statement	of	a	material	fact	or	omit	to	state	a	material	fact	necessary	to	make	the
statements	made,	in	light	of	the	circumstances	under	which	such	statements	were	made,	not	misleading	with	respect	to	the	period	covered	by	this	report;	Â		3.	Based	on	my	knowledge,	the
financial	statements,	and	other	financial	information	included	in	this	report,	fairly	present	in	all	material	respects	the	financial	condition,	results	of	operations	and	cash	flows	of	the	registrant	as
of,	and	for,	the	periods	presented	in	this	report;	Â		4.	The	registrantâ€™s	other	certifying	officer	and	I	are	responsible	for	establishing	and	maintaining	disclosure	controls	and	procedures	(as
defined	in	Exchange	Act	Rules	13a-15(e)	and	15d-15(e))	and	internal	control	over	financial	reporting	(as	defined	in	Exchange	Act	Rules	13a-15(f)	and	15d-15(f))	for	the	registrant	and	have:	Â		a.
Designed	such	disclosure	controls	and	procedures,	or	caused	such	disclosure	controls	and	procedures	to	be	designed	under	our	supervision,	to	ensure	that	material	information	relating	to	the
registrant,	including	its	consolidated	subsidiaries,	is	made	known	to	us	by	others	within	those	entities,	particularly	during	the	period	in	which	this	report	is	being	prepared;	Â		b.	Designed	such
internal	control	over	financial	reporting,	or	caused	such	internal	control	over	financial	reporting	to	be	designed	under	our	supervision,	to	provide	reasonable	assurance	regarding	the	reliability
of	financial	reporting	and	the	preparation	of	financial	statements	for	external	purposes	in	accordance	with	generally	accepted	accounting	principles;	Â		c.	Evaluated	the	effectiveness	of	the
registrantâ€™s	disclosure	controls	and	procedures	and	presented	in	this	report	our	conclusions	about	the	effectiveness	of	the	disclosure	controls	and	procedures,	as	of	the	end	of	the	period
covered	by	this	report	based	on	such	evaluation;	and	Â		d.	Disclosed	in	this	report	any	change	in	the	registrantâ€™s	internal	control	over	financial	reporting	that	occurred	during	the
registrantâ€™s	most	recent	fiscal	quarter	that	has	materially	affected,	or	is	reasonably	likely	to	materially	affect,	the	registrantâ€™s	internal	control	over	financial	reporting;	and	Â		5.	The
registrantâ€™s	other	certifying	officer	and	I	have	disclosed,	based	on	our	most	recent	evaluation	of	internal	control	over	financial	reporting,	to	the	registrantâ€™s	auditors	and	the	audit
committee	of	the	registrantâ€™s	board	of	directors	(or	persons	performing	the	equivalent	functions):	Â		a.	All	significant	deficiencies	and	material	weaknesses	in	the	design	or	operation	of
internal	control	over	financial	reporting	which	are	reasonably	likely	to	adversely	affect	the	registrantâ€™s	ability	to	record,	process,	summarize	and	report	financial	information;	and	Â		b.	Any
fraud,	whether	or	not	material,	that	involves	management	or	other	employees	who	have	a	significant	role	in	the	registrantâ€™s	internal	control	over	financial	reporting.	Â		Date:	November	12,
2024	Â		Â		Â		By:	/s/	Jeffrey	Lown	II	Â		Â		Jeffrey	Lown	II	Â		Â		President	and	Chief	Executive	Officer	Â		(Principal	Executive	Officer)	EX-31.2	3	ef20034552_ex31-2.htm	EXHIBIT	31.2	Â	Exhibit
31.2	Â		Certification	Â		I,	Michael	Hutchby,	certify	that:	Â		1.	I	have	reviewed	this	Form	10-Q	of	Cherry	Hill	Mortgage	Investment	Corporation;	Â		2.	Based	on	my	knowledge,	this	report	does	not
contain	any	untrue	statement	of	a	material	fact	or	omit	to	state	a	material	fact	necessary	to	make	the	statements	made,	in	light	of	the	circumstances	under	which	such	statements	were	made,
not	misleading	with	respect	to	the	period	covered	by	this	report;	Â		3.	Based	on	my	knowledge,	the	financial	statements,	and	other	financial	information	included	in	this	report,	fairly	present	in
all	material	respects	the	financial	condition,	results	of	operations	and	cash	flows	of	the	registrant	as	of,	and	for,	the	periods	presented	in	this	report;	Â		4.	The	registrantâ€™s	other	certifying
officer	and	I	are	responsible	for	establishing	and	maintaining	disclosure	controls	and	procedures	(as	defined	in	Exchange	Act	Rules	13a-15(e)	and	15d-15(e))	and	internal	control	over	financial
reporting	(as	defined	in	Exchange	Act	Rules	13a-15(f)	and	15d-15(f))	for	the	registrant	and	have:	Â		a.	Designed	such	disclosure	controls	and	procedures,	or	caused	such	disclosure	controls	and
procedures	to	be	designed	under	our	supervision,	to	ensure	that	material	information	relating	to	the	registrant,	including	its	consolidated	subsidiaries,	is	made	known	to	us	by	others	within
those	entities,	particularly	during	the	period	in	which	this	report	is	being	prepared;	Â		b.	Designed	such	internal	control	over	financial	reporting,	or	caused	such	internal	control	over	financial
reporting	to	be	designed	under	our	supervision,	to	provide	reasonable	assurance	regarding	the	reliability	of	financial	reporting	and	the	preparation	of	financial	statements	for	external	purposes
in	accordance	with	generally	accepted	accounting	principles;	Â		c.	Evaluated	the	effectiveness	of	the	registrantâ€™s	disclosure	controls	and	procedures	and	presented	in	this	report	our
conclusions	about	the	effectiveness	of	the	disclosure	controls	and	procedures,	as	of	the	end	of	the	period	covered	by	this	report	based	on	such	evaluation;	and	Â		d.	Disclosed	in	this	report	any
change	in	the	registrantâ€™s	internal	control	over	financial	reporting	that	occurred	during	the	registrantâ€™s	most	recent	fiscal	quarter	that	has	materially	affected,	or	is	reasonably	likely	to
materially	affect,	the	registrantâ€™s	internal	control	over	financial	reporting;	and	Â		5.	The	registrantâ€™s	other	certifying	officer	and	I	have	disclosed,	based	on	our	most	recent	evaluation	of
internal	control	over	financial	reporting,	to	the	registrantâ€™s	auditors	and	the	audit	committee	of	the	registrantâ€™s	board	of	directors	(or	persons	performing	the	equivalent	functions):	Â		a.
All	significant	deficiencies	and	material	weaknesses	in	the	design	or	operation	of	internal	control	over	financial	reporting	which	are	reasonably	likely	to	adversely	affect	the	registrantâ€™s
ability	to	record,	process,	summarize	and	report	financial	information;	and	Â		b.	Any	fraud,	whether	or	not	material,	that	involves	management	or	other	employees	who	have	a	significant	role	in
the	registrantâ€™s	internal	control	over	financial	reporting.	Â		Date:	November	12,	2024	Â		Â		Â		By:	/s/	Michael	Hutchby	Â		Â		Michael	Hutchby	Â		Â		Chief	Financial	Officer,	Treasurer	and
Secretary	(Principal	Financial	Officer)	EX-32.1	4	ef20034552_ex32-1.htm	EXHIBIT	32.1	Exhibit	32.1	Â		CERTIFICATION	PURSUANT	TO	SECTION	906	Â		OF	THE	SARBANES-OXLEY	ACT	OF
2002,	18	U.S.C.	SECTION	1350	Â		This	certification	is	provided	pursuant	to	Section	906	of	the	Sarbanes-Oxley	Act	of	2002	(subsections	(a)	and	(b)	of	Section	1350,	Chapter	63	of	Title	18,
United	States	Code)	and	accompanies	the	quarterly	report	on	Form	10-Q	(the	â€œForm	10-Qâ€​)	for	the	quarter	ended	September	30,	2024	of	Cherry	Hill	Mortgage	Investment	Corporation	(the
â€œCompanyâ€​).	Â		I,	Jeffrey	Lown	II,	the	President	and	Chief	Executive	Officer	(Principal	Executive	Officer)	of	the	Company,	certify	that:	Â		1.	the	Form	10-Q	fully	complies	with	the
requirements	of	section	13(a)	or	15(d)	of	the	Securities	Exchange	Act	of	1934	(15	U.S.C.	78m(a)	or	78o(d));	and	Â		2.	the	information	contained	in	the	Form	10-Q	fairly	presents,	in	all	material
respects,	the	financial	condition	and	results	of	operations	of	the	Company.	Â		Dated:	November	12,	2024	Â		Â		Â		By:	/s/	Jeffrey	Lown	II	Â		Â		Jeffrey	Lown	II	Â		Â		President	and	Chief	Executive
Officer	Â		(Principal	Executive	Officer)	Â		Â		EX-32.2	5	ef20034552_ex32-2.htm	EXHIBIT	32.2	Exhibit	32.2	Â		CERTIFICATION	PURSUANT	TO	SECTION	906	Â		OF	THE	SARBANES-OXLEY	ACT
OF	2002,	18	U.S.C.	SECTION	1350	Â		This	certification	is	provided	pursuant	to	Section	906	of	the	Sarbanes-Oxley	Act	of	2002	(subsections	(a)	and	(b)	of	Section	1350,	Chapter	63	of	Title	18,
United	States	Code)	and	accompanies	the	quarterly	report	on	Form	10-Q	(the	â€œForm	10-Qâ€​)	for	the	quarter	ended	September	30,	2024	of	Cherry	Hill	Mortgage	Investment	Corporation	(the
â€œCompanyâ€​).	Â		I,	Michael	Hutchby,	the	Chief	Financial	Officer,	Treasurer	and	Secretary	(Principal	Financial	Officer)	of	the	Company,	certify	that:	Â		1.	the	Form	10-Q	fully	complies	with
the	requirements	of	section	13(a)	or	15(d)	of	the	Securities	Exchange	Act	of	1934	(15	U.S.C.	78m(a)	or	78o(d));	and	Â		2.	the	information	contained	in	the	Form	10-Q	fairly	presents,	in	all
material	respects,	the	financial	condition	and	results	of	operations	of	the	Company.	Â		Dated:	November	12,	2024	Â		Â		Â		By:	/s/	Michael	Hutchby	Â		Â		Michael	Hutchby	Â		Â		Chief	Financial
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Arrangements	[Line	Items]	Rule	10b5-1	Arrangement	Adopted	Rule	10b5-1	Arrangement	Adopted	[Flag]	Rule	10b5-1	Arrangement	Terminated	Rule	10b5-1	Arrangement	Terminated	[Flag]
Non-Rule	10b5-1	Arrangement	Adopted	Non-Rule	10b5-1	Arrangement	Adopted	[Flag]	Non-Rule	10b5-1	Arrangement	Terminated	Non-Rule	10b5-1	Arrangement	Terminated	[Flag]	Accrued
Expenses	and	Other	Liabilities	Accretion	of	premiums	on	RMBS	Accretion	(Amortization)	of	Discounts	and	Premiums,	Investments	Interest	receivable	Accrued	Investment	Income	Receivable
Accumulated	other	comprehensive	income	(loss)	Accumulated	Other	Comprehensive	Income	(Loss),	Net	of	Tax	Additional	paid-in	capital	Additional	Paid	in	Capital	Realized	gain	(loss)	on
derivatives,	net	Realized	gain	on	derivatives,	net	Realized	gain	(loss)	on	derivatives,	net	Unrealized	gain	(loss)	on	derivatives,	net	Unrealized	(gain)	loss	on	derivatives,	net	Unrealized	Gain
(Loss)	on	Derivatives	Amortization	of	deferred	financing	costs	Consolidated	Balance	Sheets	[Abstract]	Basic	(in	dollars	per	share)	Earnings	Per	Share,	Basic	Business	Acquisition	[Axis]	Business
Acquisition	[Axis]	Business	Acquisition,	Acquiree	[Domain]	Business	Acquisition,	Acquiree	[Domain]	Cash	and	cash	equivalents	Cash	and	Cash	Equivalents,	at	Carrying	Value	Cash	and	Cash
Equivalents	and	Restricted	Cash	Cash	and	Cash	Equivalents,	Restricted	Cash	and	Cash	Equivalents,	Policy	[Policy	Text	Block]	Cash	paid	during	the	period	for	interest	expense	Interest	Paid,
Excluding	Capitalized	Interest,	Operating	Activities	Changes	in:	Increase	(Decrease)	in	Operating	Capital	[Abstract]	Due	to	manager	Increase	(Decrease)	in	Due	to	Affiliates	Commitments	and
Contingencies	Commitments	and	Contingencies	Disclosure	[Text	Block]	Common	stock,	shares	authorized	(in	shares)	Common	Stock,	Shares	Authorized	Common	stock,	shares	issued	(in
shares)	Common	Stock,	Shares,	Issued	Common	stock,	shares	outstanding	(in	shares)	Beginning	balance	(in	shares)	Ending	balance	(in	shares)	Common	Stock,	Shares,	Outstanding	Common
stock,	$0.01	par	value	per	share,	500,000,000	shares	authorized	and	31,611,073	shares	issued	and	outstanding	as	of	September	30,	2024	and	500,000,000	shares	authorized	and	30,019,969
shares	issued	and	outstanding	as	of	December	31,	2023	Common	Stock,	Value,	Issued	Components	of	Income	Tax	Expense	(Benefit)	[Abstract]	Shares	issued	upon	conversion,	preferred	stock



(in	shares)	Servicing	costs	Cost	of	Goods	and	Services	Sold	Current	federal	income	tax	benefit	Current	state	income	tax	expense	(benefit)	Debt	Debt	and	Lease	Obligation	Notes	Payable	Debt
Disclosure	[Text	Block]	Debt	Instrument,	Name	[Domain]	Debt	Instruments	[Abstract]	Debt	Instrument	[Axis]	Debt	Instrument	[Line	Items]	Schedule	of	Long-term	Debt	Instruments	[Table]
Deferred	federal	income	tax	expense	Deferred	Federal	Income	Tax	Expense	(Benefit)	Deferred	state	income	tax	expense	Deferred	State	and	Local	Income	Tax	Expense	(Benefit)	Total	net
deferred	tax	assets	Deferred	Tax	Assets,	Net	Deferred	tax	-	net	operating	loss	Gross	amounts	of	recognized	assets	Derivative	Asset,	Subject	to	Master	Netting	Arrangement,	before	Offset	Gross
amounts	of	recognized	liabilities	Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	before	Offset	Fair	Value	Fair	value	Implied	Fair	Value	Fixed	interest	rate	Net	Notional	Amount
Total	notional	amount	Notional	Net	amounts	of	assets	presented	in	the	consolidated	balance	sheet	Derivative	assets	Derivative	assets	total	Derivative	Asset	Derivatives	[Member]	Derivative
Instruments	[Member]	Derivative	Instruments	Derivative	Instruments	and	Hedging	Activities	Disclosure	[Text	Block]	Derivative	[Line	Items]	Derivative	[Table]	Derivatives	and	Hedging
Activities	Derivatives,	Methods	of	Accounting,	Hedging	Derivatives	[Policy	Text	Block]	Diluted	(in	dollars	per	share)	Earnings	Per	Share,	Diluted	Repurchase	Agreements	Repurchase
Agreements,	Resale	Agreements,	Securities	Borrowed,	and	Securities	Loaned	Disclosure	[Text	Block]	Provision	for	Effective	Tax	Rate	Effective	Income	Tax	Rate	Reconciliation,	Percent
Effective	Income	Tax	Rate	Reconciliation,	Percent	[Abstract]	Computed	income	tax	expense	(benefit)	at	federal	rate	Effective	Income	Tax	Rate	Reconciliation,	at	Federal	Statutory	Income	Tax
Rate,	Percent	State	tax	expense,	net	of	federal	tax,	if	applicable	Effective	Income	Tax	Rate	Reconciliation,	State	and	Local	Income	Taxes,	Percent	REIT	income	not	subject	to	tax	expense
(benefit)	Effective	Income	Tax	Rate	Reconciliation,	Tax	Exempt	Income,	Percent	Share-based	compensation	expense	recognized	Share-Based	Payment	Arrangement,	Expense	LTIP-OP	Unit
awards	Share-Based	Payment	Arrangement,	Noncash	Expense	Investments	in	Servicing	Related	Assets,	at	fair	value	(including	pledged	assets	of	$226,782	and	$253,629,	respectively)	Equity
Method	Investments	U.S.	Treasury	Futures	[Member]	Notional	Amount	of	U.S.	Treasury	Futures	[Member]	Realized	loss	on	RMBS,	net	[Abstract]	Gain	(Loss)	on	Investments	[Abstract]	General
and	administrative	expense	General	and	Administrative	Expense	Consolidated	Statements	of	Income	(Loss)	[Abstract]	Income	Taxes	Income	Tax	Disclosure	[Text	Block]	Income	Taxes	Income
Tax,	Policy	[Policy	Text	Block]	Effective	Income	Tax	Rate	Reconciliation,	Amount	[Abstract]	Computed	income	tax	expense	(benefit)	at	federal	rate	Effective	Income	Tax	Rate	Reconciliation	at
Federal	Statutory	Income	Tax	Rate,	Amount	State	tax	expense,	net	of	federal	tax,	if	applicable	REIT	income	not	subject	to	tax	expense	(benefit)	Effective	Income	Tax	Rate	Reconciliation,	Tax
Exempt	Income,	Amount	Cash	paid	during	the	period	for	income	taxes	Interest	income	Interest	Income,	Operating	Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]
Interest	Rate	Swaps	[Member]	Notional	Amount	of	Interest	Rate	Swaps	[Member]	Interest	Rate	Swaps	[Member]	Interest	receivable	Investments	in	RMBS	Investment,	Policy	[Policy	Text	Block]
Investments	Investments	Investments	in	RMBS	Investments	in	Debt	and	Marketable	Equity	Securities	(and	Certain	Trading	Assets)	Disclosure	[Text	Block]	Total	Liabilities	Liabilities	Liabilities
Liabilities	[Abstract]	Total	Liabilities	and	Stockholders'	Equity	Liabilities	and	Equity	Liabilities	and	Stockholders'	Equity	Liabilities	and	Equity	[Abstract]	Maximum	borrowing	amount	Line	of
Credit	Facility,	Maximum	Borrowing	Capacity	Periodic	interest	income	2025	2029	Long-Term	Debt,	Maturity,	Year	Five	2028	Long-Term	Debt,	Maturity,	Year	Four	2027	Long-Term	Debt,
Maturity,	Year	Three	2026	Long-Term	Debt,	Maturity,	Year	Two	Notes	payable	Long-Term	Debt	Maturities	of	Notes	Payable	[Abstract]	Percentage	of	operating	partnership	Ownership
percentage	Noncontrolling	Interest	in	Operating	Partnership	[Abstract]	Noncontrolling	Interest	[Line	Items]	Noncontrolling	Interest	[Table]	Related	and	Nonrelated	Parties	[Axis]	Net	cash
provided	by	financing	activities	Net	Cash	Provided	by	(Used	in)	Financing	Activities	Cash	Flows	From	Financing	Activities	Net	Cash	Provided	by	(Used	in)	Financing	Activities	[Abstract]	Net
cash	used	in	investing	activities	Net	Cash	Provided	by	(Used	in)	Investing	Activities	Cash	Flows	From	Investing	Activities	Net	Cash	Provided	by	(Used	in)	Investing	Activities	[Abstract]	Net	cash
provided	by	(used	in)	operating	activities	Net	Cash	Provided	by	(Used	in)	Operating	Activities	Cash	Flows	From	Operating	Activities	Net	Cash	Provided	by	(Used	in)	Operating	Activities
[Abstract]	Net	Income	(Loss)	Applicable	to	Common	Stockholders	Net	Income	(Loss)	Available	to	Common	Stockholders,	Basic	Net	interest	income	(expense)	Interest	Income	(Expense),
Operating	Proceeds	from	sale	of	MSRs	Other	income	(expense)	Noninterest	Income,	Other	Notes	payable	Notes	Payable	Net	operating	loss	carryforwards	Non-controlling	interests	in	Operating
Partnership	Noncontrolling	Interest	in	Operating	Partnerships	Other	income	(loss)	Operating	Income	(Loss)	[Abstract]	Organization	and	Operations	Organization,	Consolidation	and
Presentation	of	Financial	Statements	Disclosure	[Text	Block]	Other	comprehensive	income	(loss):	Other	Comprehensive	Income	(Loss),	Net	of	Tax	[Abstract]	Unrealized	gain	(loss)	on	RMBS,
available-for-sale,	net	OCI,	Debt	Securities,	Available-for-Sale,	Unrealized	Holding	Gain	(Loss),	before	Adjustment,	after	Tax	Other	liabilities	Other	Liabilities	Dividends	declared	but	not	paid
Payments	of	Ordinary	Dividends,	Common	Stock	Dividends	paid	Payments	of	Dividends	Preferred	stock,	shares	authorized	(in	shares)	Preferred	Stock,	Shares	Authorized	Preferred	stock,
shares	issued	(in	shares)	Preferred	Stock,	Shares	Issued	Preferred	stock,	shares	outstanding	(in	shares)	Preferred	Stock,	Shares	Outstanding	Dividends	on	preferred	stock	Preferred	Stock
Dividends	and	Other	Adjustments	Preferred	stock,	par	value	(in	dollars	per	share)	Preferred	Stock,	Par	or	Stated	Value	Per	Share	Aggregate	unpaid	principal	balance	SEC	Schedule,	12-29,	Real
Estate	Companies,	Investment	in	Mortgage	Loans	on	Real	Estate	Issuance	of	common	stock,	net	of	offering	costs	Issuance	of	common	stock,	net	of	offering	costs	Proceeds	from	Issuance	of
Common	Stock	Proceeds	from	sale	of	RMBS	Proceeds	from	Sale	of	Mortgage-Backed	Securities	(MBS),	Available-for-Sale	Purchase	of	RMBS	Payments	to	Acquire	Mortgage-Backed	Securities
(MBS),	Available-for-Sale	Related	and	Nonrelated	Parties	[Domain]	Related	Party	Transaction	[Line	Items]	Transactions	with	Related	Parties	Related	Party	Transactions	Disclosure	[Text	Block]
Related	Party	Transaction	[Table]	Principal	paydown	of	bank	loans	Repayments	of	Bank	Debt	Repurchase	and	retirement	of	preferred	stock	Payments	for	Repurchase	of	Preferred	Stock	and
Preference	Stock	Accumulated	Deficit	Retained	Earnings	(Accumulated	Deficit)	Dividends	Payable	Revenue	Recognition,	Dividends	[Policy	Text	Block]	Sale	of	Stock	[Domain]	Weighted	Average
Issuance	Price	(in	dollars	per	share)	Date	of	conducting	IPO	and	concurrent	private	placement	of	common	stock	Sale	of	Stock,	Transaction	Date	Outstanding	Notional	Amounts	of	Derivative
Instruments	Schedule	of	Derivative	Instruments	[Table	Text	Block]	Repurchase	Agreements	Remaining	Maturities	and	Weighted	Average	Rates	Schedule	of	Repurchase	Agreements	[Table	Text
Block]	Segment	Reporting	Segment	Reporting	Disclosure	[Text	Block]	Financial	Data	on	CHMI's	Segments	with	Reconciliation	Schedule	of	Segment	Reporting	Information,	by	Segment	[Table
Text	Block]	Segment	Reporting	Information	[Line	Items]	Schedule	of	Segment	Reporting	Information,	by	Segment	[Table]	Series	B	Preferred	Stock	[Member]	Series	A	Preferred	Stock
[Member]	Investments	in	Servicing	Related	pledged	assets	at	fair	value	Ending	Balance	Beginning	Balance	Carrying	value	Servicing	related	assets	Changes	in	valuation	inputs	or	assumptions
used	in	valuation	model	Servicing	Asset	at	Fair	Value,	Changes	in	Fair	Value	Resulting	from	Changes	in	Valuation	Inputs	or	Changes	in	Assumptions	Equity	Incentive	Plan	Information
[Abstract]	RSU	granted	(in	shares)	Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Equity	Instruments	Other	than	Options,	Grants	in	Period	Maximum	aggregate
number	of	common	shares	issuable	(in	shares)	Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Number	of	Shares	Authorized	Shares	of	Common	Stock	Forfeited,
number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	Equity	Award	[Domain]	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award	[Line	Items]	Schedule	of
Share-based	Compensation	Arrangements	by	Share-based	Payment	Award	[Table]	U.S.	Treasury	Futures	Options	[Member]	Notional	Amount	of	Options	on	Treasury	Futures	[Member]	Single-
Stock	Future	[Member]	Consolidated	Statements	of	Cash	Flows	[Abstract]	Consolidated	Statements	of	Comprehensive	Income	(Loss)	[Abstract]	Consolidated	Statements	of	Changes	in
Stockholders'	Equity	[Abstract]	Stockholders'	Equity	Equity,	Attributable	to	Parent	[Abstract]	Equity	and	Earnings	per	Common	Share	Equity	[Text	Block]	Subsequent	Event	Type	[Axis]
Subsequent	Event	Type	[Domain]	Sale	of	Stock	[Axis]	Supplemental	Disclosure	of	Cash	Flow	Information	Supplemental	Cash	Flow	Information	[Abstract]	Diluted	(in	shares)	Denominator	for
diluted	EPS	-	adjusted	weighted	average	common	shares	(in	shares)	Basic	(in	shares)	Denominator	for	basic	EPS	-	weighted	average	common	shares	(in	shares)	Common	Stock	[Member]
Common	Stock	[Member]	Preferred	Stock	[Member]	RMBS,	at	fair	value	(including	pledged	assets	of	$1,153,213	and	$973,221,	respectively)	Carrying	value	Total	Assets	Assets	Cash
redemption	price	(in	dollars	per	share)	Common	dividends	declared	(in	dollars	per	share)	Financial	Instruments	[Domain]	Segment	Reporting	Profit	(Loss)	and	Other	Information	[Abstract]
Segment	Reporting	Information,	Profit	(Loss)	[Abstract]	Fair	Value	Measurement	[Domain]	Carrying	Value	[Member]	Portion	at	Fair	Value	Measurement	[Member]	Portion	at	Fair	Value
Measurement	[Member]	Statement	[Table]	Assets	Assets	[Abstract]	Statement	[Line	Items]	Company's	Level	3	Assets	(Servicing	Related	Assets)	Measured	at	Fair	Value	on	Recurring	Basis	Fair
Value,	Assets	Measured	on	Recurring	Basis,	Unobservable	Input	Reconciliation	[Table	Text	Block]	Fair	Value,	Assets	Measured	on	Recurring	Basis,	Unobservable	Input	Reconciliation	[Table]
Fair	Value,	Assets	Measured	on	Recurring	Basis,	Unobservable	Input	Reconciliation	[Line	Items]	Purchases	and	sales	Fair	Value,	Measurement	with	Unobservable	Inputs	Reconciliation,
Recurring	Basis,	Asset,	Purchases,	(Sales),	Issuances,	(Settlements)	Level	1	[Member]	Level	2	[Member]	Fair	Value,	Inputs,	Level	2	[Member]	Level	3	[Member]	Fair	Value,	Inputs,	Level	3
[Member]	Equity	and	Earnings	per	Common	Share	[Abstract]	Fair	Value	Fair	Value	Disclosures	[Text	Block]	Liquidation	preference	per	share	(in	dollars	per	share)	Class	of	Stock	[Domain]
Deferred	tax	assets	(liabilities)	[Abstract]	Deferred	Tax	Assets,	Net	[Abstract]	Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Other	operating	expenses	Other	Cost	and	Expense,
Operating	Expenses	Operating	Expenses	[Abstract]	Total	Expenses	Operating	Expenses	Anti-dilutive	securities	(in	shares)	Antidilutive	Securities	Excluded	from	Computation	of	Earnings	Per
Share,	Amount	Net	Income	(Loss)	Per	Share	of	Common	Stock	Basic	and	Diluted	EPS	[Abstract]	Earnings	Per	Share	[Abstract]	Earnings	Per	Share,	Diluted,	by	Common	Class,	Including	Two-
Class	Method	[Table]	Earnings	Per	Share,	Diluted,	by	Common	Class,	Including	Two	Class	Method	[Line	Items]	Debt	Securities,	Available-for-Sale	[Line	Items]	Class	of	Stock	[Axis]	Common
stock,	par	value	(in	dollars	per	share)	Number	of	Securities	Remaining	Available	for	Future	Issuance	under	Equity	Compensation	Plans,	Beginning	Balance	(in	shares)	Number	of	Securities
Remaining	Available	for	Future	Issuance	under	Equity	Compensation	Plans,	Ending	Balance	(in	shares)	Common	Stock,	Capital	Shares	Reserved	for	Future	Issuance	Net	amount	Derivative
Liability,	Including	Not	Subject	to	Master	Netting	Arrangement,	after	Offset	and	Deduction	Net	amounts	of	liabilities	presented	in	the	consolidated	balance	sheet	Derivative	Liability,	Subject	to
Master	Netting	Arrangement,	before	Offset	of	Collateral	Other	changes	in	fair	value	Servicing	Asset	at	Fair	Value,	Other	Changes	in	Fair	Value	Repurchase	agreements	Securities	Sold	under
Agreements	to	Repurchase	Total	Cherry	Hill	Mortgage	Investment	Corporation	Stockholders'	Equity	Equity,	Attributable	to	Parent	Provision	for	corporate	business	taxes	Provision	for	corporate
business	taxes	Provision	for	Corporate	Business	Taxes	Income	Tax	Expense	(Benefit)	Realized	loss	on	RMBS,	net	Realized	loss	on	RMBS,	net	Realized	loss	on	RMBS,	net	Gain	(Loss)	on	Sales	of
Mortgage-Backed	Securities	(MBS)	Preferred	stock	Preferred	Stock,	Value,	Issued	Total	Income	(Loss)	Revenues,	Net	of	Interest	Expense	RMBS	total	Debt	Security,	Mortgage-Backed,
Available-for-Sale,	Fair	Value	Disclosure	Derivative,	Gain	(Loss)	on	Derivative,	Net	[Abstract]	Derivative	liabilities	Derivative	liabilities	total	Derivative	Liability	Realized	Gains	and	Losses	on
RMBS	Gain	(Loss)	on	Securities	[Table	Text	Block]	Equity	Components	[Axis]	Additional	Paid-in	Capital	[Member]	Additional	Paid-in	Capital	[Member]	Retained	Earnings	(Deficit)	[Member]
Retained	Earnings	[Member]	Accumulated	Other	Comprehensive	Income	(Loss)	[Member]	AOCI	Attributable	to	Parent	[Member]	Equity	Component	[Domain]	Realized	gain	(loss)	on
investments	in	MSRs,	net	Realized	gain	on	investments	in	MSRs,	net	Gain	on	sale	of	MSRs	Issuance	of	common	stock	Stock	Issued	During	Period,	Value,	New	Issues	Repurchase	and	retirement
of	preferred	stock	Stock	Repurchased	and	Retired	During	Period,	Value	Issuance	of	common	stock	(in	shares)	Shares	of	Common	Stock	Issued,	number	of	securities	issued	or	to	be	issued	upon
exercise	(in	shares)	Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Options,	Exercises	in	Period	Repurchase	and	retirement	of	preferred	stock	(in	shares)	Stock
Repurchased	and	Retired	During	Period,	Shares	Segments	[Axis]	Number	of	shares	repurchased	(in	shares)	Numerator	for	diluted	EPS	-	net	income	applicable	to	common	stockholders	after
assumed	conversion	Net	Income	(Loss)	Available	to	Common	Stockholders,	Diluted	Effect	of	dilutive	securities:	Effect	of	dilutive	securities	Dilutive	Securities,	Effect	on	Basic	Earnings	Per
Share,	Options	and	Restrictive	Stock	Units	Dividend	payable,	date	of	record	Effect	of	dilutive	securities:	Weighted	Average	Number	of	Shares	Outstanding,	Diluted,	Adjustment	[Abstract]	Net
income	(loss)	Net	Income	(Loss)	Net	Income	(Loss)	Net	Income	(Loss),	Including	Portion	Attributable	to	Noncontrolling	Interest	Net	(income)	loss	allocated	to	noncontrolling	interests	in
Operating	Partnership	Net	(income)	loss	allocated	to	noncontrolling	interests	in	Operating	Partnership	Net	Income	(Loss)	Attributable	to	Noncontrolling	Interest	Weighted	Average	Number	of
Shares	of	Common	Stock	Outstanding	Weighted	Average	Number	of	Shares	Outstanding,	Diluted	[Abstract]	Comprehensive	income	(loss)	Comprehensive	Income	(Loss),	Net	of	Tax,	Including
Portion	Attributable	to	Noncontrolling	Interest	Comprehensive	(income)	loss	attributable	to	noncontrolling	interests	in	Operating	Partnership	Comprehensive	Income	(Loss),	Net	of	Tax,
Attributable	to	Noncontrolling	Interest	Total	Stockholders'	Equity	Beginning	balance	Ending	balance	Equity,	Including	Portion	Attributable	to	Noncontrolling	Interest	Non-Controlling	Interest
in	Operating	Partnership	[Member]	Noncontrolling	Interest	[Member]	Class	of	Stock	[Line	Items]	Class	of	Stock	Disclosures	[Abstract]	Stock,	Class	of	Stock	[Table]	Restricted	cash	Restricted
Cash	and	Cash	Equivalents	Common	dividends	declared	Dividends,	Common	Stock,	Cash	Preferred	dividends	declared	Dividends,	Preferred	Stock,	Cash	Adjustments	to	reconcile	net	income
(loss)	to	net	cash	provided	by	(used	in)	operating	activities:	Adjustments	to	Reconcile	Net	Income	(Loss)	to	Cash	Provided	by	(Used	in)	Operating	Activities	[Abstract]	RMBS	[Member]
Residential	Mortgage-Backed	Securities	[Member]	Payables	for	unsettled	trades	Accrued	expenses	Dividends	payable	Dividends	Payable	Net	current	tax	payable	Accrued	Expenses	and	Other
Liabilities	[Abstract]	Net	Other	Comprehensive	Income	(Loss)	Other	Comprehensive	Income	(Loss),	Net	of	Tax,	Portion	Attributable	to	Parent	Income	Numerator	[Abstract]	Net	Income	(Loss)
Attributable	to	Parent	[Abstract]	Payments	for	settlement	of	derivatives	Payments	for	Hedge,	Investing	Activities	Income	(Loss)	Before	Income	Taxes	Income	(Loss)	from	Continuing	Operations
before	Income	Taxes,	Noncontrolling	Interest	Fair	Value	Total	Assets	Assets,	Fair	Value	Disclosure	All	Other	[Member]	Other	Operating	Segment	[Member]	Net	interest	income	(expense)
Interest	Income	(Expense),	Operating	and	Nonoperating	Segments	[Domain]	Operating	Segments	[Member]	Collaborative	Arrangement	and	Arrangement	Other	than	Collaborative	[Axis]
Measurement	Frequency	[Domain]	Fair	Value	Hierarchy	and	NAV	[Domain]	Other	assets	Other	Assets	Fair	Value,	Measurements,	Recurring	[Member]	Fair	Value,	Recurring	[Member]	Accrued
expenses	and	other	liabilities,	net	Increase	(Decrease)	in	Accrued	Liabilities	and	Other	Operating	Liabilities	Receivables	and	other	assets,	net	Increase	(Decrease)	in	Accounts	Receivable	and
Other	Operating	Assets	Other	receivables	Accounts	and	Other	Receivables,	Net,	Current	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)
Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	Collateral,	Right	to	Reclaim	Cash	Not	Offset	Purchases	and	sales	[Abstract]	Fair	Value,	Measurement	with	Unobservable	Inputs
Reconciliation,	Recurring	Basis,	Asset,	Purchases,	(Sales),	Issuances,	(Settlements)	[Abstract]	Purchases	Sales	Fair	Value,	Measurement	with	Unobservable	Inputs	Reconciliation,	Recurring
Basis,	Asset,	Sales	Asset	Class	[Domain]	Basis	of	Presentation	and	Significant	Accounting	Policies	Basis	of	Presentation	and	Significant	Accounting	Policies	[Text	Block]	Cash	and	Cash
Equivalents	and	Restricted	Cash	[Abstract]	Cash	and	Cash	Equivalents	[Abstract]	Organization	and	Operations	[Abstract]	Investments	in	RMBS	[Abstract]	Preferred	stock	dividend	rate
Percentage	of	cash	dividends	rate	Preferred	stock,	dividend	rate,	percentage	Dividend	per	share	(in	dollars	per	share)	Cumulative	cash	dividends	(in	dollars	per	share)	Distribution	paid	on	LTIP-
OP	Units	Dividend,	Share-Based	Payment	Arrangement	Proceeds	from	settlement	of	derivatives	Payments	for	(Proceeds	from)	Derivative	Instrument,	Investing	Activities	Proceeds	from
derivative	financing	Payments	for	(Proceeds	from)	Derivative	Instrument,	Financing	Activities	Asset	Class	[Axis]	Fair	Value	Hierarchy	and	NAV	[Axis]	Measurement	Frequency	[Axis]
Outstanding	Notes	Payable	Remaining	Maturities	Deferred	Tax	Assets	and	Liabilities	Schedule	of	Deferred	Tax	Assets	and	Liabilities	[Table	Text	Block]	Income	Tax	Expense	(Benefit)	Schedule
of	Components	of	Income	Tax	Expense	(Benefit)	[Table	Text	Block]	Reconciliation	of	Statutory	Federal	Rate	to	Effective	Rate	Schedule	of	Effective	Income	Tax	Rate	Reconciliation	[Table	Text
Block]	Company's	Assets	and	Liabilities	Measured	at	Fair	Value	on	Recurring	Basis	Schedule	of	Fair	Value,	Assets	and	Liabilities	Measured	on	Recurring	Basis	[Table	Text	Block]	Accrued
Expenses	and	Other	Liabilities	Schedule	of	Accrued	Liabilities	[Table	Text	Block]	Commitments	and	Contingencies	[Abstract]	Income	Taxes	[Abstract]	Fair	Value	[Abstract]	Subsequent	Events
Subsequent	Events	[Text	Block]	Notes	Payable	[Abstract]	Book	value	Debt	Securities,	Available-for-Sale,	Amortized	Cost	Deferred	tax	asset	Deferred	Income	Taxes	and	Other	Tax	Receivable,
Current	Equity	Incentive	Plan	Information	Share-Based	Payment	Arrangement,	Option,	Activity	[Table	Text	Block]	Information	about	Company's	Interest	Rate	Swap	Agreements	Schedule	of
Interest	Rate	Derivatives	[Table	Text	Block]	Derivative	Instruments	[Abstract]	Use	of	Estimates	Use	of	Estimates,	Policy	[Policy	Text	Block]	Weighted	average	interest	rate	Restricted	Stock
Units	(RSUs)	[Member]	Assets	[Abstract]	Assets,	Fair	Value	Disclosure	[Abstract]	Fair	Value,	Recurring	and	Nonrecurring	[Table]	Fair	Value	Measurement	Inputs	and	Valuation	Techniques
[Table]	Fair	Value	Measurement	Inputs	and	Valuation	Techniques	[Table]	Fair	Value	Measurement	Inputs	and	Valuation	Techniques	[Line	Items]	Significant	Unobservable	Inputs	Used	in	Fair
Value	Measurement	Fair	Value	Measurement	Inputs	and	Valuation	Techniques	[Table	Text	Block]	Repurchase	Agreements	and	Interest	Expense	Repurchase	Agreements,	Collateral,	Policy
[Policy	Text	Block]	Fair	Value,	Assets	and	Liabilities	Measured	on	Recurring	and	Nonrecurring	Basis	[Line	Items]	Liabilities	[Abstract]	Liabilities,	Fair	Value	Disclosure	[Abstract]	Derivative
Instruments	Classified	as	Fair	Value	Assets	and	Liabilities	[Abstract]	Basis	of	Presentation	and	Significant	Accounting	Policies	[Abstract]	Segment	Reporting	[Abstract]	Transactions	with
Related	Parties	[Abstract]	Subsequent	Events	[Abstract]	Summary	of	RMBS	Investments	Schedule	of	Available-for-Sale	Securities	Reconciliation	[Table	Text	Block]	Measurement	Basis	[Axis]
Dividend	payable,	date	to	be	paid	Derivative	Instrument	[Axis]	Collaborative	Arrangement	and	Arrangement	Other	than	Collaborative	[Domain]	Common	stock	granted	(in	shares)	Share-Based
Compensation	Arrangement	by	Share-Based	Payment	Award,	Options,	Grants	in	Period,	Gross	Supplemental	Schedule	of	Non-Cash	Investing	and	Financing	Activities	Preferred	dividends



declared	(in	dollars	per	share)	Dividend	paid	per	share	(in	dollars	per	share)	Basic	and	Diluted	Earnings	per	Share	of	Common	Stock	Schedule	of	Earnings	Per	Share,	Basic	and	Diluted	[Table
Text	Block]	Hedging	Designation	[Domain]	Investments	[Domain]	Gross	amounts	offset	in	the	consolidated	balance	sheet	Derivative	Asset,	Subject	to	Master	Netting	Arrangement,	Liability
Offset	Gross	amounts	offset	in	the	consolidated	balance	sheet	Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	Asset	Offset	Hedging	Designation	[Axis]	Summary	of	RMBS
Investments	by	Maturity	Investments	Classified	by	Contractual	Maturity	Date	[Table	Text	Block]	Basis	of	Accounting	Basis	of	Accounting,	Policy	[Policy	Text	Block]	Servicing	Related	Assets
[Abstract]	Servicing	Asset	[Abstract]	LTIP-OP	Units,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	Share-Based	Compensation	Arrangement	by	Share-Based	Payment
Award,	Non-Option	Equity	Instruments,	Exercised	LTIP-OP	Units	Forfeited	or	Redeemed,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	Unrecognized	share-based
compensation	expense	Share-Based	Payment	Arrangement,	Nonvested	Award,	Excluding	Option,	Cost	Not	yet	Recognized,	Amount	Comprehensive	Income	Comprehensive	Income,	Policy
[Policy	Text	Block]	Financial	Instrument	[Axis]	Statement	of	Financial	Position	Location,	Balance	[Axis]	Dividends	[Axis]	Dividends	[Domain]	Plan	Name	[Axis]	Plan	Name	[Domain]	Award	Type
[Axis]	Subsequent	Event	[Member]	Statement	of	Income	Location,	Balance	[Axis]	Statement	of	Income	Location,	Balance	[Domain]	Preferred	stock,	liquidation	preference	Recent	Accounting
Pronouncements	New	Accounting	Pronouncements,	Policy	[Policy	Text	Block]	Changes	in	Presentation	Reclassification,	Comparability	Adjustment	[Policy	Text	Block]	Accrued	expenses	and
other	liabilities	Total	accrued	expenses	and	other	liabilities	Accrued	Liabilities	and	Other	Liabilities	Credit	Facility	[Axis]	Credit	Facility	[Domain]	2024	Weighted	average	years	to	maturity
Derivative,	Average	Remaining	Maturity	Vesting	period	Period	of	recognition	of	unrecognized	share-based	compensation	expense	Share-Based	Payment	Arrangement,	Nonvested	Award,	Cost
Not	yet	Recognized,	Period	for	Recognition	Net	other	comprehensive	income	(loss)	Other	Comprehensive	Income	(Loss),	Net	of	Tax	Valuation	Approach	and	Technique	[Axis]	Valuation
Approach	and	Technique	[Domain]	Statement	of	Financial	Position	Location,	Balance	[Domain]	Not	Designated	as	Hedging	Instrument	[Member]	Not	Designated	as	Hedging	Instrument
[Member]	Realized	Gain	(Loss)	Related	to	Derivatives	Derivative	Instruments,	Gain	(Loss)	[Table	Text	Block]	Derivative	Instruments,	Gain	(Loss)	[Line	Items]	Derivative	Instruments,	Gain	(Loss)
[Table]	Derivative	Contract	[Domain]	Repurchase	Agreements	[Member]	Repurchase	Agreements	[Member]	Investment	Type	[Axis]	Original	face	value	Investment	Owned,	Face	Amount
Swaptions	[Member]	Interest	Rate	Swaptions	[Member]	Freddie	Mac	[Member]	Federal	Home	Loan	Mortgage	Corporation	Certificates	and	Obligations	(FHLMC)	[Member]	Fannie	Mae
[Member]	Federal	National	Mortgage	Association	Certificates	and	Obligations	(FNMA)	[Member]	Basis	spread	on	variable	rate	Offsetting	Assets	Offsetting	Assets	[Table]	Offsetting	Assets	[Line
Items]	Offsetting	Derivative	Assets	[Abstract]	Offsetting	Liabilities	Offsetting	Liabilities	[Table]	Offsetting	Liabilities	[Line	Items]	Total	repurchase	agreements	Security	Sold	under	Agreement	to
Repurchase,	Subject	to	Master	Netting	Arrangement,	before	Offset	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial	instruments	Derivative	Asset,	Subject	to	Master
Netting	Arrangement,	Collateral,	Obligation	to	Return	Security	Not	Offset	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial	instruments	Derivative	Liability,	Subject	to
Master	Netting	Arrangement,	Collateral,	Right	to	Reclaim	Security	Not	Offset	Management	fees	Management	Fee	Expense	Position	[Axis]	Position	[Domain]	Long	Positions	[Member]	Purchase
Contracts	[Member]	Short	Positions	[Member]	Sale	Contracts	[Member]	Debt	Instrument,	Redemption,	Period	[Axis]	Debt	Instrument,	Redemption,	Period	[Domain]	Gross	amounts	not	offset	in
the	consolidated	balance	sheet	in	financial	instruments	Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	Collateral,	Right	to	Reclaim	Cash	Offset	Offsetting	Derivative	Liabilities
[Abstract]	Term	of	floating	rate	Debt	instrument	term	Total	Liabilities	Financial	Liabilities	Fair	Value	Disclosure	Variable	Rate	[Axis]	Variable	Rate	[Domain]	Gross	unrealized	losses	Debt
Securities,	Available-for-Sale,	Accumulated	Gross	Unrealized	Loss,	before	Tax	Gross	unrealized	gains	Debt	Securities,	Available-for-Sale,	Accumulated	Gross	Unrealized	Gain,	before	Tax	Net
income	allocated	to	participating	securities	Undistributed	Earnings	(Loss)	Allocated	to	Participating	Securities,	Basic	Add	back	net	income	allocated	to	participating	securities	Undistributed
Earnings	(Loss)	Allocated	to	Participating	Securities,	Diluted	Realized	Gain	(Loss)	on	Derivatives	[Member]	Net	amount	Derivative	Asset,	Subject	to	Master	Netting	Arrangement,	Deduction	of
Financial	Instrument	Not	Offset	Operating	Lease	[Abstract]	Lease	cost	Lease,	Cost	Operating	lease	cost	ROU	Assets	Future	Commitments	Under	Operating	Lease	[Abstract]	Net	Increase
(Decrease)	in	Cash,	Cash	Equivalents	and	Restricted	Cash	Cash,	Cash	Equivalents,	Restricted	Cash,	and	Restricted	Cash	Equivalents,	Period	Increase	(Decrease),	Excluding	Exchange	Rate
Effect	Cash,	Cash	Equivalents	and	Restricted	Cash,	Beginning	of	Period	Cash,	Cash	Equivalents	and	Restricted	Cash,	End	of	Period	Cash,	Cash	Equivalents,	Restricted	Cash,	and	Restricted
Cash	Equivalents	Weighted	average	discount	rate	Remaining	undiscounted	lease	payments	Lessee,	Operating	Lease,	Liability,	to	be	Paid	2025	Lessee,	Operating	Lease,	Liability,	to	be	Paid,
Year	One	2026	2024	Lessee,	Operating	Lease,	Liability,	to	be	Paid,	Remainder	of	Fiscal	Year	Future	Commitments	Under	Operating	Lease	Lease	Liabilities	Remaining	discounted	lease
payments	Less:	imputed	interest	Operating	Lease,	Liability,	Statement	of	Financial	Position	[Extensible	Enumeration]	Operating	Lease,	Right-of-Use	Asset,	Statement	of	Financial	Position
[Extensible	Enumeration]	Measurement	Input	Type	[Axis]	Measurement	Input	Type	[Domain]	Valuation	Technique	and	Input,	Description	[Abstract]	Discounted	Cash	Flow	[Member]	Valuation
Technique,	Discounted	Cash	Flow	[Member]	Weighted	average	remaining	lease	term	in	years	Debt	Securities,	Available-for-Sale	[Table]	Summary	of	RMBS	Securities	in	an	Unrealized	Loss
Position	Debt	Securities,	Available-for-Sale,	Unrealized	Loss	Position,	Fair	Value	[Table	Text	Block]	SOFR	[Member]	SOFR	Rate	[Member]	Operating	lease	term	Servicing	Asset,	Fair	Value,
Change	in	Fair	Value,	Other,	Statement	of	Income	or	Comprehensive	Income	[Extensible	Enumeration]	Investment,	Type	[Extensible	Enumeration]	Interest	expense	Interest	Expense,	Operating
Geographical	[Domain]	Geographical	[Axis]	Repurchase	Agreements	[Abstract]	Mortgage	Loans	on	Real	Estate	[Abstract]	Statistical	Measurement	[Axis]	Statistical	Measurement	[Domain]
Maximum	[Member]	Maximum	[Member]	Minimum	[Member]	Minimum	[Member]	Weighted	Average	[Member]	Weighted	Average	[Member]	Consolidation	Items	[Axis]	Consolidation	Items
[Domain]	Share	repurchase	program,	authorized	amount	Share	Repurchase	Program,	Authorized,	Amount	Ownership	[Axis]	Ownership	[Domain]	Stock	Repurchase	Program	[Abstract]	Share
Repurchase	Program	[Abstract]	Virginia	[Member]	California	[Member]	CALIFORNIA	Florida	[Member]	Maryland	[Member]	North	Carolina	[Member]	New	York	[Member]	Texas	[Member]
TEXAS	Cover	[Abstract]	Document	Type	Document	Quarterly	Report	Document	Transition	Report	Entity	Interactive	Data	Current	Amendment	Flag	Document	Fiscal	Year	Focus	Document
Fiscal	Period	Focus	Document	Period	End	Date	Entity	Registrant	Name	Entity	Central	Index	Key	Entity	File	Number	Entity	Tax	Identification	Number	Entity	Incorporation,	State	or	Country
Code	Current	Fiscal	Year	End	Date	Entity	Current	Reporting	Status	Entity	Shell	Company	Entity	Filer	Category	Entity	Small	Business	Entity	Emerging	Growth	Company	Entity	Addresses,
Address	Type	[Axis]	Address	Type	[Domain]	Former	Address	[Member]	Entity	Address,	Address	Line	One	Entity	Address,	Address	Line	Two	Entity	Address,	City	or	Town	Entity	Address,	State	or
Province	Entity	Address,	Postal	Zip	Code	City	Area	Code	Local	Phone	Number	Entity	Listings	[Table]	Entity	Listings	[Line	Items]	Title	of	12(b)	Security	Trading	Symbol	Security	Exchange	Name
Entity	Common	Stock,	Shares	Outstanding	TBA	Derivatives	[Abstract]	TBA	Derivatives	[Abstract]	Tabular	disclosure	of	reimbursement	for	costs	and	expenses	to	affiliates.	Schedule	Of
Reimbursement	For	Costs	And	Expenses	To	Affiliates	Table	[Table	Text	Block]	Management	Fees	and	Compensation	Reimbursement	to	Manager	Purchase	of	Residential	Mortgage	Backed
Security,	that	have	been	settled	after	the	reporting	period.	Purchase	of	Residential	Mortgage	Backed	Security,	Settled	Purchase	of	RMBS,	settled	after	period	end	Sale	of	Residential	Mortgage
Backed	Security,	that	have	been	settled	after	the	reporting	period.	Sale	of	Residential	Mortgage	Backed	Security,	Settled	Sale	of	RMBS,	settled	after	period	end	The	cash	outflow	from
redemption	of	operating	partnership's	common	units	of	limited	partnership	interest	during	the	period.	Payment	of	Redemption	of	Operating	Partnership's	Units	Redemption	of	OP	units	for	cash
The	cash	inflow	from	borrowings	under	repurchase	agreements	during	the	period.	Proceeds	from	Borrowings	of	Securities	Sold	Under	Agreements	to	Repurchase	Borrowings	under	repurchase
agreements	The	cash	inflow	for	repayments	of	repurchase	agreements	during	the	period.	Repayments	For	Securities	Sold	under	Agreements	to	Repurchase	Repayments	of	repurchase
agreements	The	cash	outflow	in	the	form	of	capital	distributions	to	long	term	incentive	plan	units	during	the	period.	Long	Term	Incentive	Plan	Distributions	Paid	LTIP-OP	Units	distributions
paid	The	cash	inflow	from	principal	paydown	of	agency	residential	mortgage	backed	security	during	the	period.	Proceeds	From	Principal	Paydown	of	Agency	Residential	Mortgage	Backed
Security	Principal	paydown	of	RMBS	The	agreement	between	sub-servicers	and	sellers.	Flow	Agreement	[Member]	Percentage	of	annual	management	fee	paid	equal	to	gross	equity.	Percentage
Of	Gross	Equity	Paid	To	Manager	As	Annual	Management	Fee	Percentage	of	annual	management	fee	paid	equal	to	gross	equity	Represents	the	amount	of	compensation	reimbursement	on
expenses	incurred.	Compensation	reimbursement	Compensation	reimbursement	Period	of	termination	fee	payment	by	the	manager	to	entity	in	the	event	of	default,	in	'PnYnMnDTnHnMnS'
format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Management	Agreement	Subject	to	Termination,	Period	of	Termination	Fee	Payment
in	the	Event	of	Default	Management	agreement	subject	to	termination,	period	of	termination	fee	payment	in	the	event	of	default	Term	of	the	notice	for	management	arrangement	non-renewal,
in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Management	Agreement	Subject	to	Non	Renewal,	Period	of
Notice	Management	agreement	subject	to	non-renewal,	notice	period	Term	of	the	management	arrangement	renewal,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the
reported	fact	of	one	year,	five	months,	and	thirteen	days.	Management	Agreement	Renewal	Period	Renew	of	management	agreement	subject	to	termination	The	number	of	employees	leases
from	the	mortgage.	Number	of	Employees	Leases	from	Mortgage	Number	of	employees	leases	from	mortgage	Other	Transactions	with	Related	Parties	[Abstract]	Other	Transactions	with
Related	Parties	[Abstract]	The	cash	outflow	associated	with	the	acquisition	of	payments	to	acquire	MSRs.	Payments	To	Acquire	Mortgage	Servicing	Rights	Acquisition	of	MSRs	Agreement
purchase	price	Refers	to	the	unpaid	principal	balance	on	mortgage	servicing	rights	loans.	Aggregate	Unpaid	Principal	Balance	on	Mortgage	Servicing	Rights	Aggregate	unpaid	principal	balance
Term	of	the	notice	to	manager	for	termination	of	management	arrangement	renewal,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five
months,	and	thirteen	days.	Management	Agreement	Subject	to	Termination,	Notice	Period	for	Termination	to	Manager	Management	agreement	subject	to	termination,	notice	period	for
termination	to	manager	Term	of	the	notice	of	termination	of	agreement	by	the	manager	to	entity	in	the	event	of	default,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the
reported	fact	of	one	year,	five	months,	and	thirteen	days.	Management	Agreement	Subject	to	Termination,	Period	of	Notice	by	Manager	in	the	Event	of	Default	Management	agreement	subject
to	termination,	period	of	notice	by	manager	in	the	event	of	default	Related	Party	Disclosure	[Abstract]	Related	Party	Transactions	[Abstract]	Refers	to	the	additional	renewal	term	of
subservicing	agreements	after	renewal,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Subservicing	of
Financial	Assets	Agreements	Additional	Renewal	Term	Subservicing	agreement	additional	renewal	term	Refers	to	the	automatic	renewal	term	of	subservicing	agreements	after	renewal,	in
PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Subservicing	of	Financial	Assets	Agreements	Renewal	Term
Subservicing	agreement	renewal	term	Refers	to	the	additional	term	of	subservicing	agreements	after	renewal,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported
fact	of	one	year,	five	months,	and	thirteen	days.	Subservicing	of	Financial	Assets	Agreements	Additional	Term	Subservicing	agreement	term	Management	Fees	and	Compensation
Reimbursement	to	Manager	[Abstract]	Management	Fees	and	Compensation	Reimbursement	to	Manager	[Abstract]	Subservicing	Agreements	[Abstract]	Subservicing	Agreements	[Abstract]
RoundPoint	Mortgage	Servicing	Corporation	is	a	website	for	home	loans,	mortgages,	electronic	lending,	and	loans	using	the	best	mortgage	tools	on	the	Internet.	RoundPoint	Mortgage	Servicing
Corporation	[Member]	Refers	to	Freedom	mortgage	excess	service	right.	Freedom	Mortgage	Excess	Service	Right	[Member]	Freedom	Mortgage	Excess	Service	Right	[Member]	The	percentage
of	offering	of	fixed-to-floating	rate	cumulative	redeemable	preferred	stock.	Percentage	of	Offering	of	Fixed-to-Floating	Rate	Cumulative	Redeemable	Stock	Percentage	of	offering	of	fixed-to-
floating	rate	cumulative	redeemable	stock	Carrying	value	of	securities	pledged	as	collateral	against	securities	sold	under	agreement	to	repurchase.	Securities	Sold	Under	Agreements	To
Repurchase	carrying	Value	Of	Collateral	RMBS,	pledged	assets	Carrying	value	of	collateral	for	repurchase	agreements	Tabular	disclosure	of	receivables	and	other	assets	and	due	from
customers	or	clients	for	goods	or	services	that	have	been	delivered	or	sold.	Receivables	and	Other	Assets	[Table	Text	Block]	Receivables	and	Other	Assets	Estimated	future	cost	to	service	on
annual	basis	per	loan.	Estimated	Future	Cost	To	Service	On	Annual	Basis	Per	Loan	Annual	cost	to	service,	per	loan	Refers	to	estimated	fair	value	of	earn-out	payment	payable	rate.	Estimated
Fair	Value	Of	Earn-out	Payment	Payable	Rate	Uncollected	Payments	Interest	rate	used	to	find	the	present	value	of	an	amount	to	be	paid	or	received	in	the	future	as	an	input	to	measure	fair
value.	For	example,	but	not	limited	to,	weighted	average	cost	of	capital	(WACC),	cost	of	capital,	cost	of	equity	and	cost	of	debt.	Discount	Rate	of	Fair	Value	Inputs	Discount	rate	Rate	at	which
loans	or	a	loan	portfolio	are	expected	to	prepay	principal	balances,	used	as	an	input	to	measure	fair	value.	Prepayment	Rate	of	Fair	Value	Inputs	Constant	prepayment	speed	Securities
collateralized	by	mortgage	servicing	rights.	Mortgage	Service	Right	[Member]	MSRs	[Member]	Mortgage	Servicing	Rights	(MSRs)	[Member]	Tabular	disclosure	of	other	information	including
but	not	limited	to	the	weighted	average	remaining	operating	lease	term,	the	weighted	average	discount	rate,	ROU	assets	information,	and	lease	liabilities	for	operating	leases.	Lessee,	Operating
Lease,	Cost	Other	Information	[Table	Text	Block]	Other	Information	for	Operating	Lease	Refers	to	the	amount	of	servicing	advances	receivables	from	client	or	customers	that	are	to	be	treated
as	receivables.	Servicing	advances	Servicing	advances	Tabular	disclosure	of	treasury	futures	agreements,	including,	but	not	limited	to,	the	fair	value	of	the	derivatives,	statement	of	financial
position	location,	and	statement	of	financial	performance	location	of	these	instruments.	Schedule	of	Information	of	Treasury	Futures	Agreements	[Table	Text	Block]	Information	of	U.S.	Treasury
Futures	Agreements	Tabular	disclosure	of	to	be	announced	securities	(TBAs)	derivatives.	Schedule	of	Information	of	TBA	derivatives	[Table	Text	Block]	Information	of	TBA	Derivatives	Amount
of	payable	due	to	an	entity	that	is	affiliated	with	the	reporting	entity	by	means	of	direct	or	indirect	ownership.	Due	to	Affiliate,	Current	and	Noncurrent,	Amount	Due	to	manager	The	aggregate
carrying	amounts,	as	of	the	balance	sheet	date,	of	receivables	and	other	assets	not	separately	disclosed	in	the	balance	sheet.	Receivables	And	Other	Assets	Receivables	and	other	assets	Total
other	assets	Pay	fixed	rate	on	U.S.	dollar,	constant-notional	interest	rate	swap	that	has	its	variable-rate	leg	referenced	to	Secured	Overnight	Financing	Rate	(SOFR)	with	no	additional	spread
over	SOFR	on	variable-rate	leg.	Pay	Secured	Overnight	Financing	Rate	(SOFR)	Overnight	Index	Swap	Rate	[Member]	Pay	SOFR	[Member]	Receive	fixed	rate	on	U.S.	dollar,	constant-notional
interest	rate	swap	that	has	its	variable-rate	leg	referenced	to	Secured	Overnight	Financing	Rate	(SOFR)	with	no	additional	spread	over	SOFR	on	variable-rate	leg.	Receive	Secured	Overnight
Financing	Rate	(SOFR)	Overnight	Index	Swap	Rate	[Member]	Receive	SOFR	[Member]	Derivative	weighted	average	nominal	pay	rate	used	to	calculate	amount	of	money	paid	per	unit	time	of
derivative	instrument.	Derivative	Weighted	Average	Pay	Rate	Weighted	average	pay	rate	Derivative	weighted	average	nominal	receive	rate	used	to	calculate	amount	of	money	received	per	unit
time	of	derivative	instrument.	Derivative	Weighted	Average	Receive	Rate	Weighted	average	receive	rate	Refers	to	the	number	of	overnight	and	demand	securities.	Number	of	Overnight	and
Demand	Securities	Number	of	overnight	or	demand	securities	Repurchase	agreement	weighted	average	interest	rate	held	by	the	entity	with	maturities	greater	than	three	months.	Repurchase
Agreement	Greater	Than	Three	Months	Weighted	Average	Rate	Greater	than	three	months,	weighted	average	rate	Refers	to	remaining	weighted	average	maturity	period	of	the	repurchase
agreement,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Repurchase	Agreements	Maturity	Period	Weighted
average	of	remaining	maturities	days	Amount	of	the	fixed	and	determinable	portion	of	the	purchase	obligation	maturing	with	in	one	to	three	months	of	the	latest	fiscal	year.	Repurchase
Agreement	Obligation	One	to	Three	Months	Maturities	One	to	three	months,	repurchase	agreements	Amount	of	the	fixed	and	determinable	portion	of	the	purchase	obligation	maturing	after
three	months	of	the	latest	fiscal	year.	Repurchase	Agreement	Obligation	Greater	Than	Three	Months	Maturities	Greater	than	three	months,	repurchase	agreemnets	Amount	of	the	fixed	and
determinable	portion	of	the	purchase	obligation	maturing	with	in	one	month	of	the	latest	fiscal	year.	Repurchase	Agreement	Obligation	Less	Than	One	Month	Maturities	Less	than	one	month,
repurchase	agreements	Repurchase	Agreement	Characteristics	Remaining	Maturities	[Abstract]	Repurchase	Agreement	Characteristics	Remaining	Maturities	[Abstract]	Repurchase	agreement
weighted	average	interest	rate	held	by	the	entity	total.	Repurchase	Agreement	Weighted	Average	Rate	Weighted	average	rate	Repurchase	agreement	weighted	average	interest	rate	held	by	the
entity	with	maturities	greater	than	one	months,	but	three	months	or	less.	Repurchase	Agreement	One	to	Three	Months	Weighted	Average	Rate	One	to	three	months,	weighted	average	rate
Repurchase	agreement	weighted	average	interest	rate	held	by	the	entity	with	maturities	within	one	month.	Repurchase	Agreement	Less	Than	One	Month	Weighted	Average	Rate	Less	than	one
month,	weighted	average	rate	Repurchase	Agreement	Characteristics,	Weighted	Average	Rates	[Abstract]	Repurchase	Agreement	Characteristics,	Weighted	Average	Rates	[Abstract]	The	entire
disclosure	for	information	about	receivables	other	assets	and	due	from	customers	or	clients	for	goods	or	services	that	have	been	delivered	or	sold.	Receivables	and	Other	Assets	[Text	Block]
Receivables	and	Other	Assets	Receivables	and	Other	Assets	[Abstract]	Refers	to	the	percentage	of	Investment	in	servicing	related	assets	unpaid	principal	balance.	Investment	In	Servicing
Related	Assets	Unpaid	Principal	Balance	Percentage	Outstanding	unpaid	principal	balance	Servicing	Related	Assets,	Geographic	Concentration	[Abstract]	Servicing	Related	Assets,	Geographic
Concentration	[Abstract]	Refers	to	all	other	states.	All	Other	States	[Member]	All	Other	[Member]	Maturity	period.	Maturity	After	Ten	Years	[Member]	10	years	[Member]	Information	about	the
future	agreement	period,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Future	Agreement	Period	Future
agreement	period	Treasury	Futures	Agreements	[Abstract]	Ultra	futures	contracts	are	forward-based	contracts	to	make	or	take	delivery	of	a	specified	financial	instrument,	foreign	currency,	or



commodity	at	a	specified	future	date	or	during	a	specified	period	at	as	specified	price	or	yield.	Futures	are	standardized	contracts	traded	on	an	organized	exchange.	Ultra	Futures	Contracts
[Member]	Ultra	Futures	Contracts	[Member]	Maturity	period.	Maturity	After	Two	Years	[Member]	2	years	[Member]	Maturity	period.	Maturity	After	Five	Years	[Member]	5	years	[Member]
Amount	of	obligation	to	receive/return	cash	collateral	under	master	netting	arrangements	that	have	not	been	offset	against	derivative	assets.	Derivative	Collateral	Obligation	To	Receive/Return
Cash	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)	Refers	to	unrealized	loss	on	investments	in	available-for-sale	securities	that	have	been	in	a
loss	position	for	less	than	twelve	months.	Unrealized	Losses	Of	Securities	Less	Than	Twelve	Months	[Member]	Less	than	Twelve	Months	[Member]	The	change	in	the	value	of	the	assets	which
have	not	become	actual	but	would	happen	if	the	investor	sold	the	security	or	asset	that	an	entity	currently	holds.	Increases	and	decreases	in	equity	(net	assets)	from	the	change	in	fair	value	of
peripheral	or	incidental	transactions	of	an	entity	except	those	that	result	from	revenues	or	investments	by	owners.	Unrealized	Loss	Positions	[Member]	Unrealized	Loss	Positions	[Member]
Refers	to	unrealized	loss	on	securities	classified	as	available-for-sale	that	have	been	in	a	loss	position	for	twelve	months	or	longer.	Unrealized	Losses	Of	Securities	Twelve	Months	Or	More
[Member]	Twelve	or	More	Months	[Member]	Residential	Mortgage	Backed	Securities,	Unrealized	Loss	Positions	[Abstract]	RMBS,	Unrealized	Loss	Positions	[Abstract]	The	amount	of	interest
payable	on	notes	payable.	Accrued	Interest	on	Notes	Payable	Accrued	interest	on	notes	payable	The	amount	of	interest	payable	of	repurchase	agreements.	Interest	Payable	on	Repurchase
Agreements	Accrued	interest	on	repurchase	agreements	The	amount	due	to	counterparties.	Due	to	Counterparties	Due	to	counterparties	Refers	to	net	weighted	average	coupon	rate	of
available	for	sale	securities	investments.	Available	For	Sale	Securities	Net	Weighted	Average	Coupon	Rate	Weighted	average	coupon	Total/weighted	average	RMBS,	available-for-sale,
measured	at	fair	value	through	OCI.	Fair	Value	through	OCI	[Member]	Total/weighted	average	RMBS,	measured	at	fair	value	through	earnings.	Fair	Value	through	Earnings	[Member]	Refers	to
maturity	period	of	available	for	sale	securities,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Available	For
Sale	Securities	Maturity	Period	Weighted	average	maturity	Represents	the	net	weighted	average	yield	of	available	for	sale	security	investments.	Available	For	Sale	Securities	Net	Weighted
Average	Yield	Weighted	average	yield	This	element	represents	the	number	of	investment	in	securities.	Number	Of	Available	For	Sale	Securities	Number	of	securities	Carrying	value	of	the
assets	less	the	liabilities	of	a	derivative	or	group	of	derivatives.	Derivative,	Carrying	Value,	Net	Net	Carrying	Value	Derivative	assets	measured	at	implied	cost	basis	Derivative,	Implied	Cost
Basis	Implied	Cost	Basis	Refers	to	the	percentage	of	derivative	instruments	classified	as	fair	value	assets	and	liabilities	under	fair	value	inputs	portfolio.	Fair	Value	Inputs	Portfolio	Asset
Classification	Percentage	of	derivative	instruments	classified	as	fair	value	assets	and	liabilities	Amount	of	other	changes	of	financial	instrument	classified	as	an	asset	measured	using
unobservable	inputs	that	reflect	the	entity's	own	assumption	about	the	assumptions	market	participants	would	use	in	pricing.	Fair	Value	Measurement	With	Unobservable	Inputs	Reconciliation
Recurring	Basis	Other	Changes	Other	changes	Changes	In	Fair	Value	Due	To:	[Abstract]	Changes	in	Fair	Value	due	to	[Abstract]	Amount	of	unrealized	gain	(loss)	included	in	Net	Income	from
changes	in	fair	value.	Servicing	Asset	At	Fair	Value	Unrealized	Gain	(Loss)	Included	in	Net	Income	Unrealized	gain	(loss)	included	in	Net	Income	Lease	Cost	Other	Information	[Abstract]	Lease
Cost	Other	Information	[Abstract]	Disclosure	of	accounting	policy	for	realized	gain	(loss)	on	RMBS.	Realized	Gain	(Loss)	On	RMBS	[Policy	Text	Block]	Realized	Gain	(Loss)	on	RMBS	Disclosure
of	accounting	policy	for	investments	in	mortgage	servicing	rights.	Investments	in	Mortgage	Servicing	Rights	[Policy	Text	Block]	Investments	in	MSRs	Disclosure	of	accounting	policy	for
affiliates.	Affiliates	[Policy	Text	Block]	Due	to	Manager	Disclosure	of	accounting	policy	for	risks	and	uncertainties.	Risks	And	Uncertainties	[Policy	Text	Block]	Risks	and	Uncertainties	This	table
lists	the	significant	accounting	policies.	Significant	Accounting	Policies	[Table]	Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable
information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table.	Significant	Accounting	Policies	[Line	Items]	Amount	of	loss	on	sale	or	disposal	of	real	estate	mortgage
backed	securities.	Loss	On	Sales	Of	Real	Estate	Mortgage	Backed	Securities	Loss	on	RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Realized	loss	on	RMBS,	measured	at	fair
value	through	earnings,	net.	Loss	on	RMBS,	Measured	at	Fair	Value	Through	Earnings	Loss	on	RMBS	measured	at	fair	value	through	earnings	Investment	in	Residential	Mortgage	Backed
Security	[Abstract]	Investments	in	RMBS	[Abstract]	Investments	in	Mortgage	Servicing	Rights	[Abstract]	Investments	in	MSRs	[Abstract]	The	amount	reserved	for	unrecoverable	advances	for
the	related	underlying	loans.	Reserve	for	Unrecoverable	Advances	Reserve	for	unrecoverable	advances	Refers	to	other	assets	and	due	from	customers	or	clients	for	goods	or	services	that	have
been	delivered	or	sold.	Receivables	And	Other	Assets	[Member]	Receivables	and	Other	Assets	[Member]	Amount	of	variation	margin	generally	intended	to	be	set	at	a	level	sufficient	to	protect
the	exchange	from	the	interest	rate	swap.	Variation	Margin	Variation	margin	Arrangement	in	which	loan	proceeds	can	continuously	be	obtained	repayments	and	having	maturity	period.	Fannie
Mae	MSR	Financing	Facility	[Member]	Fannie	Mae	MSR	Financing	Facility	[Member]	Arrangement	in	which	loan	proceeds	can	continuously	be	obtained	repayments	and	having	maturity
period.	Msr	Facility	[Member]	MSR	Financing	Facility	[Member]	Arrangement	in	which	loan	proceeds	can	continuously	be	obtained	repayments	and	having	maturity	period.	Freddie	Mac	MSR
Revolver	[Member]	Freddie	Mac	MSR	Revolver	[Member]	The	term	out	feature	of	credit	facility,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one
year,	five	months,	and	thirteen	days.	Term	Out	Feature	of	Credit	Facility	Term	out	feature	of	credit	facility	Remaining	amortization	period	for	the	liability	component	of	convertible	debt	which
may	be	settled	in	cash	upon	conversion,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Debt	Instrument
Amortization	Period	Debt	instrument,	amortization	period	Arrangement	in	which	loan	proceeds	can	continuously	be	obtained	repayments	and	having	maturity	period.	Fannie	Mae	MSR
Revolving	Facility	[Member]	Fannie	Mae	MSR	Revolving	Facility	[Member]	Number	of	renewals	at	the	borrowers'	option	in	credit	facility.	Number	of	Borrowers	Option	Renewals	Number	of
Borrowers	option	renewals	Term	of	interest	rate	that	fluctuates	over	time	as	a	result	of	an	underlying	benchmark	interest	rate	or	index,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'
represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Debt	Instrument	Term	of	Variable	Rate	Debt	instrument	term	of	variable	rate	Number	of	separate	MSR	financing
facilities	to	the	company.	Number	of	Separate	MSR	Financing	Facilities	Number	of	separate	MSR	financing	facilities	Residential	Mortgage	Backed	Securities,	Assets	by	Maturity	[Abstract]
RMBS,	Assets	by	Maturity	[Abstract]	Assets	maturity	period	of	after	ten	years	from	the	reporting	date	for	repurchase	agreements	and	similar	transactions,	for	example,	but	not	limited	to,
securities	lending	arrangements.	Assets	By	Maturity	After	Ten	Years	[Member]	Over	10	Years	[Member]	The	net	Increase	or	Decrease	in	fair	value	as	a	result	of	other	changes	that	are	not
additions,	disposals,	or	a	result	of	change	in	the	inputs,	assumptions,	or	model	used	to	calculate	the	fair	value	of	servicing	assets.	Investment	In	Servicing	Related	Assets	Change	In	Fair	Value
In	Other	Income	(Loss)	Year	to	date	changes	in	fair	value	recorded	in	other	income	(loss)	The	amount	of	weighted	average	coupon	inventory	present	at	the	reporting	date	when	inventory	is
valued	using	different	valuation	methods.	Investment	In	Servicing	Related	Assets	Weighted	Average	Coupon	Weighted	average	coupon	Amount	of	unpaid	principal	balance	of	servicing	assets
with	related	allowance	for	credit	losses	and	without	related	allowance	for	credit	losses.	Servicing	Assets,	Unpaid	Principal	Balance	Unpaid	principal	balance	Weighted	average	maturity
(weighted	by	amount	of	the	agreement)	of	repurchase	agreements	with	the	counterparty,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five
months,	and	thirteen	days.	Investment	In	Servicing	Related	Assets	Weighted	Average	Maturity	Period	Weighted	average	maturity	Residential	Mortgage-Backed	Securities	[Abstract]	Residential
Mortgage-Backed	Securities	[Abstract]	The	amount	of	fee	for	stock	issuance.	Stock	Issuance	Fee	Stock	issuance	fee	Refers	to	the	common	stock	at-the-market	program,	in	which	the	Company
may,	but	is	not	obligated	to	sell	shares	through	one	or	more	selling	agents.	Common	Stock	ATM	Program	[Member]	The	amount	of	commissions	paid	to	brokers	for	share	repurchases.
Brokerage	Commissions	Brokerage	commissions	The	value	of	remaining	common	shares	authorized	to	be	issued	by	an	entity's	charter	and	bylaws.	Common	Stock,	Value	Authorized,	Remaining
Common	stock	value	remaining	The	weighted	average	price	per	share	for	shares	issued	and	sold	under	the	program.	Shares	Issued	and	Sold,	Weighted	Average	Price	per	Share	Weighted
average	price	(in	dollars	per	share)	The	value	of	common	shares	authorized	to	be	issued	by	an	entity's	charter	and	bylaws.	Common	Stock,	Value	Authorized	Common	stock	value	authorized
Non-controlling	interest	decrease	from	redemption	of	OP	units	for	cash.	Noncontrolling	Interest	in	Operating	Partnership,	Redemption	of	Units	Redemption	of	OP	units	for	cash	Noncontrolling
interest	increase	from	long	term	incentive	plan	units.	Noncontrolling	Interest	Increase	From	Long	Term	Incentive	Plan	Units	LTIP-OP	Unit	awards	Tabular	disclosure	of	investment	in	servicing
related	assets	unpaid	principal	balance	percentage	by	geographic	distribution.	Schedule	Of	Investment	In	Servicing	Related	Assets	Unpaid	Principal	Balance	Percentage	By	Geographic
Distribution	Table	[Text	Block]	Geographic	Concentration	of	Servicing	Related	Assets	Tabular	disclosure	of	investment	in	servicing	related	assets.	Schedule	Of	Investment	In	Servicing	Related
Assets	Table	[Text	Block]	Servicing	Related	Assets	Investment	[Line	Items]	Aurora	Financial	Group	Inc.	is	a	website	for	home	loans,	mortgages,	electronic	lending,	and	loans	using	the	best
mortgage	tools	on	the	Internet.	Aurora	Financial	Group	Inc	[Member]	Aurora	Financial	Group,	Inc.	[Member]	Investment	[Table]	Percentage	of	reported	income	tax	expense	(benefit)	in	excess
of	(less	than)	expected	income	tax	expense	(benefit)	computed	by	applying	domestic	federal	statutory	income	tax	rate	to	pretax	income	(loss)	from	continuing	operations,	attributable	to	increase
(decrease)	from	transition	tax	on	accumulated	earnings	of	controlled	foreign	corporation	deemed	repatriated	pursuant	to	Tax	Cuts	and	Jobs	Act	of	2017.	Effective	Income	Tax	Rate
Reconciliation	Tax	Cuts	And	Jobs	Act	Of2017,	Provision	to	Return	Adjustment,	Percent	Provision	to	return	adjustment	Amount	of	deferred	tax	asset	attributable	to	taxable	temporary	differences
from	mortgage	servicing	rights.	Deferred	Tax	Asset	Mortgage	Servicing	Rights	Deferred	tax	-	mortgage	servicing	rights	Amount	of	reported	income	tax	expense	(benefit)	in	excess	of	(less	than)
expected	income	tax	expense	(benefit)	computed	by	applying	domestic	federal	statutory	income	tax	rate	to	pretax	income	(loss)	from	continuing	operations,	attributable	to	increase	(decrease)	in
income	tax	rate	and	transition	tax	on	accumulated	earnings	of	controlled	foreign	corporation	deemed	repatriated	pursuant	to	Tax	Cuts	and	Jobs	Act	of	2017.	Effective	Income	Tax	Rate
Reconciliation	Tax	Cuts	And	Jobs	Act	Of2017	Provision	to	Return	Adjustment	Amount	Provision	to	return	adjustment	Percentage	of	taxable	income	that	must	be	distributed	to	qualify	as	a	REIT.
Percentage	of	taxable	income	that	must	be	distributed	to	qualify	as	a	REIT	The	amount	of	gain	(loss)	on	repurchase	and	retirement	of	preferred	stock.	Gain	(Loss)	on	Repurchase	and
Retirement	of	Preferred	Stock	Gain	on	repurchase	and	retirement	of	preferred	stock	Participating	restricted	common	stock	including	a	provision	that	prohibits	sale	or	substantive	sale	of	an
equity	instrument	for	a	specified	period	of	time	or	until	specified	performance	conditions	are	met.	Participating	Restricted	Common	Stock	[Member]	Participating	Restricted	Common	Stock
[Member]	Non-participating	restricted	stock	units	including	a	provision	that	prohibits	sale	or	substantive	sale	of	an	equity	instrument	for	a	specified	period	of	time	or	until	specified
performance	conditions	are	met.	Non-participating	Restricted	Stock	Units	[Member]	Non-participating	Restricted	Stock	Units	[Member]	Weighted	Average	Number	of	Shares	Outstanding,
Basic	and	Diluted	[Abstract]	Denominator	[Abstract]	Refers	to	the	entity	in	which	there	are	non-controlling	interest	holders.	Operating	Partnership	[Member]	Operating	Partnership	[Member]
Number	of	shares	held	by	non-controlling	interest	holders	in	operating	partnerships.	Shares	Held	By	Minority	Interest	In	Operating	Partnerships	Number	of	LTIP	units	owned	by	non-controlling
interest	holders	in	Operating	Partnership	(in	shares)	Defines	to	be	announced	securities	(TBAs)	used	for	duration	risk	and	basis	risk	management	purposes.	Tba	[Member]	TBAs	[Member]
Notional	Amount	of	TBAs,	Net	[Member]	Amount	of	realized	gain	(loss)	on	acquired	assets.	Realized	Gain	(Loss)	on	Acquired	Assets	Realized	gain	on	acquired	assets,	net	Realized	gain	on
acquired	assets,	net	The	total	amount	of	management	fee	and	expense	reimbursement	to	affiliate.	Management	Fee	And	Expense	Reimbursement	To	Affiliate	Management	fee	to	affiliate	Total
Refers	to	the	amount	of	unrealized	gain	(loss)	on	investments	in	servicing	related	assets.	Unrealized	Gain	(Loss)	On	Investments	In	Servicing	Related	Assets	Unrealized	gain	(loss)	on
investments	in	Servicing	Related	Assets	Unrealized	loss	on	investments	in	Servicing	Related	Assets	The	unrealized	loss	on	RMBS,	measured	at	fair	value	through	earnings,	net.	Unrealized	Gain
(Loss)	on	RMBS,	Measured	at	Fair	Value	Unrealized	gain	(loss)	on	RMBS,	measured	at	fair	value	through	earnings,	net	Unrealized	(gain)	loss	on	RMBS,	measured	at	fair	value	through
earnings,	net	Distribution	of	earnings	in	the	form	of	cash	declared	by	the	board	of	directors	in	the	third	quarter	ending	September	30,	2024.	S	2024	Q3	Dividends	[Member]	Q3	Dividends
[Member]	Distribution	of	earnings	in	the	form	of	cash	declared	by	the	board	of	directors	in	the	third	quarter	ending	September	30,	2024.	O	2024	Q3	Dividends	[Member]	Q3	Dividends
[Member]	Distribution	of	earnings	in	the	form	of	cash	declared	by	the	board	of	directors	in	the	second	quarter	ending	June	30,	2024.	O	2024	Q2	Dividends	[Member]	Q2	Dividends	[Member]
Interest	rate	at	which	a	bank	borrows	funds	from	other	banks	in	the	London	interbank	market.	London	Interbank	Offered	Rate	[Member]	LIBOR	[Member]	Series	B	fixed-to-floating	rate
cumulative	redeemable	preferred	stock.	Series	B	Fixed-to-Floating	Rate	Cumulative	Redeemable	Preferred	Stock	[Member]	8.250%	Series	B	Fixed-to-Floating	Rate	Cumulative	Redeemable
Preferred	Stock	[Member]	Series	A	cumulative	redeemable	preferred	stock.	Series	A	Cumulative	Redeemable	Preferred	Stock	[Member]	8.20%	Series	A	Cumulative	Redeemable	Preferred
Stock	[Member]	The	entire	disclosure	for	investment	in	servicing	related	assets.	Investment	In	Servicing	Related	Assets	[Disclosure	Text	Block]	[Text	Block]	[Text	Block]	Investments	in
Servicing	Related	Assets	Investments	in	Servicing	Related	Assets	[Abstract]	Number	of	shares	under	non-option	equity	instrument	agreements	that	were	converted	by	participants.	Share-based
Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option	Equity	Instruments,	Converted,	Balance	LTIP-OP	Units	Converted,	Ending	Balance	(in	shares)	LTIP-OP	Units
Converted,	Beginning	Balance	(in	shares)	Number	of	shares	under	non-option	equity	instrument	agreements	that	were	converted	by	participants.	Share-based	Compensation	Arrangement	by
Share-based	Payment	Award,	Non-Option	Equity	Instruments,	Converted	LTIP-OP	Units	Converted,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	Number	of	shares	under
other	than	options	agreements	that	were	settled	by	participants.	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Other	Than	Options,	Units	Settled,	Balance
Restricted	Stock	Units	Settled,	Ending	Balance	(in	shares)	Restricted	Stock	Units	Settled,	Beginning	Balance	(in	shares)	Number	of	shares	under	non-option	equity	instrument	agreements	that
were	redeemed	by	participants.	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option	Equity	Instruments,	Redeemed	Number	of	Securities	Remaining	Available
for	Future	Issuance	under	Equity	Compensation	Plans,	Number	of	securities	redeemed	(in	shares)	Number	of	shares	under	other	than	options	agreements	that	were	cancelled	as	a	result	of
occurrence	of	a	terminating	event.	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Other	than	Options,	Forfeitures,	Balance	Restricted	Stock	Units	Forfeited,
Beginning	Balance	(in	shares)	Restricted	Stock	Units	Forfeited,	Ending	Balance	(in	shares)	Ratio	applied	for	issuance	of	common	stock	against	each	LTIP-OP	units	in	compensation	plan.	Ratio	of
Common	Stock	Issuable	Against	Each	Long	Term	Incentive	Plan	Unit	Ratio	of	common	stock	issuable	against	LTIP-OP	units	Number	of	increase	in	shares	under	non-option	equity	instrument
agreements	by	participants.	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option	Equity	Instruments,	Increase	Number	of	Securities	Remaining	Available	for
Future	Issuance	under	Equity	Compensation	Plans,	Increase	in	Securities	Available	for	issuance	(in	shares)	Number	of	share	options	(or	share	units)	Witheld	during	the	current	period.	Share-
Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Options,	Witheld	in	Period	Shares	of	Common	Stock	Witheld,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in
shares)	Number	of	other	than	options	exercised	by	participants	Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Equity	Instruments	Other	than	Options,	Exercised
Restricted	Stock	Units	Issued,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	Number	of	shares	under	non-option	equity	instrument	agreements	that	were	redeemed	by
participants.	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Number	of	Securities	Redeemed	LTIP-OP	Units	Redeemed,	Number	of	securities	redeemed	(in	shares)
Number	of	shares	under	other	than	options	agreements	that	were	withheld	by	participants.	Share	Based	Compensation	Arrangement	by	Share	Based	Payment	Award,	Other	Than	Options,
Withheld	Restricted	Stock	Units	Witheld,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	The	number	of	grants	made	to	each	director	other	than	stock	(or	unit)	option
plans	(for	example,	phantom	stock	or	unit	plan,	stock	or	unit	appreciation	rights	plan,	performance	target	plan).	Share	Based	Compensation	Arrangement	By	Share	Based	Payment	Award,
Equity	Instruments,	Other	Than	Options.	awards	Granted	to	Each	Director	Awards	granted	to	each	director	(in	shares)	Number	of	other	than	options	issued.	Share-based	Compensation
Arrangement	by	Share-based	Payment	Award,	Other	Than	Options,	Issued,	Number	Restricted	Stock	Units	Issued,	Ending	Balance	(in	shares)	Restricted	Stock	Units	Issued,	Beginning	Balance
(in	shares)	Refers	to	the	number	of	equivalent	shares	of	long	term	incentive	plan.	Long	Term	Incentive	Plan	Units	Awards	Equivalent	Shares	Number	of	shares	equivalent	to	unit	awarded	(in
shares)	Period	after	which	the	grantee's	right	can	be	exercisable	and	it	became	nonforfeitable	under	share-based	payment	arrangement	is	no	longer	contingent	on	satisfaction	of	service	or
performance	condition,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Includes,	but	is	not	limited	to,
combination	of	market,	performance	or	service	condition.	Share	Based	Compensation	Arrangement	by	Share	Based	Payment	Award,	Award	Vesting	and	Nonforfeitable	Period	Vested	and
nonforfeitable	period	from	grant	date	Balance	of	the	number	of	options	issued.	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Options,	Issued,	Balance	Shares	of
Common	Stock	Issued,	Ending	Balance	(in	shares)	Shares	of	Common	Stock	Issued,	Beginning	Balance	(in	shares)	Number	of	equity	instruments	other	than	options	issued.	Share-based
Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option	Equity	Instruments,	Issued,	Number	LTIP-OP	Units,	Ending	Balance	(in	shares)	LTIP-OP	Units,	Beginning	Balance	(in
shares)	Number	of	shares	under	Other	than	Options	agreements	that	were	cancelled	as	a	result	of	occurrence	of	a	terminating	event.	Share-Based	Compensation	Arrangement	by	Share-Based
Payment	Award,	Other	Than	Options,	Forfeited	Restricted	Stock	Units	Forfeited,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	Balance	of	the	number	of	options	forfeited.



Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Options,	Forfeitures	in	Period,	Balance	Shares	of	Common	Stock	Forfeited,	Ending	Balance	(in	shares)	Shares	of
Common	Stock	Forfeited,	Beginning	Balance	(in	shares)	Number	of	shares	under	other	than	option	agreements	that	were	withheld	by	participants.	Share	Based	Compensation	Arrangement	by
Share	Based	Payment	Award,	Other	Than	Options,	Withheld	Balance	Restricted	Stock	Units	Witheld,	Beginning	Balance	(in	shares)	Restricted	Stock	Units	Witheld,	Ending	Balance	(in	shares)
Number	of	rights	to	received	common	stock	for	each	restricted	stock	unit.	Number	of	Right	to	Receive	Common	Stock	for	Each	Restricted	Stock	Unit	Number	of	right	to	receive	common	stock
for	each	RSU	(in	shares)	Balance	of	the	number	of	options	witheld.	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Options,	Witheld	in	Period,	Balance	Shares	of
Common	Stock	Witheld,	Beginning	Balance	(in	shares)	Shares	of	Common	Stock	Witheld,	Ending	Balance	(in	shares)	Number	of	shares	under	non-option	equity	instrument	agreements	that
were	redeemed	or	cancelled	as	a	result	of	occurrence	of	a	terminating	event.	Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option	Equity	Instruments,
Forfeited	or	Redeemed,	Balance	LTIP-OP	Units	Forfeited	or	Redeemed,	Beginning	Balance	(in	shares)	LTIP-OP	Units	Forfeited	or	Redeemed,	Ending	Balance	(in	shares)	Number	of	shares	under
other	than	option	agreements	that	were	settled	by	participants.	Share	Based	Compensation	Arrangement	by	Share	Based	Payment	Award,	Other	Than	Options,	Settled	Restricted	Stock	Units
Settled,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	Number	of	common	shares	and	units	reserved	for	future	issuance	during	the	period.	Number	of	units	and	shares
remaining	available	for	future	issuance	under	equity	compensation	plans	(in	shares)	Number	of	Securities	Remaining	Available	for	Future	Issuance	under	Equity	Compensation	Plans,	During
the	Period	(in	shares)	Represents	long	term	incentive	plan	-	operating	partnership	units.	Long	Term	Incentive	Plan	Units	[Member]	LTIP-OP	Units	[Member]	Represents	2013	equity	incentive
plan.	2013	Plan	[Member]	2013	Plan	[Member]	Represents	2023	equity	incentive	plan.	2023	Plan	[Member]	2023	Plan	[Member]	Assets	liabilities	net	book	value.	Assets	Liabilities	Net	Book
Value	Net	Assets	Amount	of	fees	from	providing	shareholder	services,	including,	but	not	limited	to,	answering	shareholder	inquiries	and	providing	shareholders	with	information	about	their
investments.	Servicing	Fee	Income	Servicing	fee	income	Aggregate	revenue	during	the	period	from	services	rendered	in	the	normal	course	of	business,	after	deducting	allowances	and
discounts.	Net	Servicing	Income	Net	servicing	income	Net	servicing	income	Refers	to	servicing	related	assets.	Servicing	Related	Assets	[Member]	Servicing	Related	Assets	[Member]	Securities
collateralized	by	residential	real	estate	mortgage	loans.	RMBS	Segment	[Member]	RMBS	[Member]	The	amount	of	gain	on	repurchase	and	retirement	of	preferred	stock.	Gain	on	Repurchase
and	Retirement	of	Preferred	Stock	Gain	on	repurchase	and	retirement	of	preferred	stock	Gain	on	repurchase	of	preferred	stock	Amount	after	tax	of	increase	(decrease)	in	equity	from
transactions	and	other	events	and	circumstances	from	net	income	and	other	comprehensive	income,	attributable	to	parent	entity	less	preferred	stock	dividends.	Comprehensive	Income	(Loss),
Net	of	Tax,	Attributable	to	Parent	Less	Preferred	Stock	Dividends	Comprehensive	income	(loss)	attributable	to	common	stockholders	EX-101.PRE	10	chmi-20240930_pre.xml	XBRL	TAXONOMY
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X	-	DefinitionA	unique	10-digit	SEC-issued	value	to	identify	entities	that	have	filed	disclosures	with	the	SEC.	It	is	commonly	abbreviated	as	CIK.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/presentationRef	-Publisher	SEC	-Name	Exchange	Act	-Number	240	-Section	12	-Subsection	b-2	+	Details	Name:	dei_EntityCentralIndexKey	Namespace	Prefix:
dei_	Data	Type:	dei:centralIndexKeyItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionIndicate	number	of	shares	or	other	units	outstanding	of	each	of	registrant's	classes	of	capital
or	common	stock	or	other	ownership	interests,	if	and	as	stated	on	cover	of	related	periodic	report.	Where	multiple	classes	or	units	exist	define	each	class/interest	by	adding	class	of	stock	items
such	as	Common	Class	A	[Member],	Common	Class	B	[Member]	or	Partnership	Interest	[Member]	onto	the	Instrument	[Domain]	of	the	Entity	Listings,	Instrument.	+	ReferencesNo	definition
available.	+	Details	Name:	dei_EntityCommonStockSharesOutstanding	Namespace	Prefix:	dei_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionIndicate	'Yes'
or	'No'	whether	registrants	(1)	have	filed	all	reports	required	to	be	filed	by	Section	13	or	15(d)	of	the	Securities	Exchange	Act	of	1934	during	the	preceding	12	months	(or	for	such	shorter
period	that	registrants	were	required	to	file	such	reports),	and	(2)	have	been	subject	to	such	filing	requirements	for	the	past	90	days.	This	information	should	be	based	on	the	registrant's
current	or	most	recent	filing	containing	the	related	disclosure.	+	ReferencesNo	definition	available.	+	Details	Name:	dei_EntityCurrentReportingStatus	Namespace	Prefix:	dei_	Data	Type:
dei:yesNoItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionIndicate	if	registrant	meets	the	emerging	growth	company	criteria.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/presentationRef	-Publisher	SEC	-Name	Exchange	Act	-Number	240	-Section	12	-Subsection	b-2	+	Details	Name:	dei_EntityEmergingGrowthCompany	Namespace
Prefix:	dei_	Data	Type:	xbrli:booleanItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionCommission	file	number.	The	field	allows	up	to	17	characters.	The	prefix	may	contain	1-3
digits,	the	sequence	number	may	contain	1-8	digits,	the	optional	suffix	may	contain	1-4	characters,	and	the	fields	are	separated	with	a	hyphen.	+	ReferencesNo	definition	available.	+	Details
Name:	dei_EntityFileNumber	Namespace	Prefix:	dei_	Data	Type:	dei:fileNumberItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionIndicate	whether	the	registrant	is	one	of	the
following:	Large	Accelerated	Filer,	Accelerated	Filer,	Non-accelerated	Filer.	Definitions	of	these	categories	are	stated	in	Rule	12b-2	of	the	Exchange	Act.	This	information	should	be	based	on
the	registrant's	current	or	most	recent	filing	containing	the	related	disclosure.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/presentationRef	-Publisher	SEC	-Name	Exchange	Act	-
Number	240	-Section	12	-Subsection	b-2	+	Details	Name:	dei_EntityFilerCategory	Namespace	Prefix:	dei_	Data	Type:	dei:filerCategoryItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionTwo-character	EDGAR	code	representing	the	state	or	country	of	incorporation.	+	ReferencesNo	definition	available.	+	Details	Name:	dei_EntityIncorporationStateCountryCode
Namespace	Prefix:	dei_	Data	Type:	dei:edgarStateCountryItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionBoolean	flag	that	is	true	when	the	registrant	has	submitted
electronically	every	Interactive	Data	File	required	to	be	submitted	pursuant	to	Rule	405	of	Regulation	S-T	during	the	preceding	12	months	(or	for	such	shorter	period	that	the	registrant	was
required	to	submit	such	files).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/presentationRef	-Publisher	SEC	-Name	Regulation	S-T	-Number	232	-Section	405	+	Details	Name:
dei_EntityInteractiveDataCurrent	Namespace	Prefix:	dei_	Data	Type:	dei:yesNoItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionLine	items	represent	financial	concepts	included
in	a	table.	These	concepts	are	used	to	disclose	reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table.	+	ReferencesNo	definition	available.	+	Details
Name:	dei_EntityListingsLineItems	Namespace	Prefix:	dei_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	exact	name	of	the	entity	filing	the	report	as
specified	in	its	charter,	which	is	required	by	forms	filed	with	the	SEC.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/presentationRef	-Publisher	SEC	-Name	Exchange	Act	-Number
240	-Section	12	-Subsection	b-2	+	Details	Name:	dei_EntityRegistrantName	Namespace	Prefix:	dei_	Data	Type:	xbrli:normalizedStringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionBoolean	flag	that	is	true	when	the	registrant	is	a	shell	company	as	defined	in	Rule	12b-2	of	the	Exchange	Act.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/presentationRef
-Publisher	SEC	-Name	Exchange	Act	-Number	240	-Section	12	-Subsection	b-2	+	Details	Name:	dei_EntityShellCompany	Namespace	Prefix:	dei_	Data	Type:	xbrli:booleanItemType	Balance	Type:
na	Period	Type:	duration	X	-	DefinitionIndicates	that	the	company	is	a	Smaller	Reporting	Company	(SRC).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/presentationRef	-Publisher
SEC	-Name	Exchange	Act	-Number	240	-Section	12	-Subsection	b-2	+	Details	Name:	dei_EntitySmallBusiness	Namespace	Prefix:	dei_	Data	Type:	xbrli:booleanItemType	Balance	Type:	na	Period
Type:	duration	X	-	DefinitionThe	Tax	Identification	Number	(TIN),	also	known	as	an	Employer	Identification	Number	(EIN),	is	a	unique	9-digit	value	assigned	by	the	IRS.	+	ReferencesReference
1:	http://www.xbrl.org/2003/role/presentationRef	-Publisher	SEC	-Name	Exchange	Act	-Number	240	-Section	12	-Subsection	b-2	+	Details	Name:	dei_EntityTaxIdentificationNumber	Namespace
Prefix:	dei_	Data	Type:	dei:employerIdItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionLocal	phone	number	for	entity.	+	ReferencesNo	definition	available.	+	Details	Name:
dei_LocalPhoneNumber	Namespace	Prefix:	dei_	Data	Type:	xbrli:normalizedStringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTitle	of	a	12(b)	registered	security.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/presentationRef	-Publisher	SEC	-Name	Exchange	Act	-Number	240	-Section	12	-Subsection	b	+	Details	Name:	dei_Security12bTitle
Namespace	Prefix:	dei_	Data	Type:	dei:securityTitleItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionName	of	the	Exchange	on	which	a	security	is	registered.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/presentationRef	-Publisher	SEC	-Name	Exchange	Act	-Number	240	-Section	12	-Subsection	d1-1	+	Details	Name:
dei_SecurityExchangeName	Namespace	Prefix:	dei_	Data	Type:	dei:edgarExchangeCodeItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTrading	symbol	of	an	instrument	as	listed
on	an	exchange.	+	ReferencesNo	definition	available.	+	Details	Name:	dei_TradingSymbol	Namespace	Prefix:	dei_	Data	Type:	dei:tradingSymbolItemType	Balance	Type:	na	Period	Type:
duration	X	-	Details	Name:	dei_EntityAddressesAddressTypeAxis=dei_FormerAddressMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_StatementClassOfStockAxis=us-gaap_CommonStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-
gaap_SeriesAPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-
gaap_SeriesBPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	13	R2.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Consolidated	Balance	Sheets	-	USD	($)	$	in
Thousands	Sep.	30,	2024	Dec.	31,	2023	Assets	Â		Â		RMBS,	at	fair	value	(including	pledged	assets	of	$1,153,213	and	$973,221,	respectively)	$	1,214,123	$	1,012,130	Investments	in	Servicing
Related	Assets,	at	fair	value	(including	pledged	assets	of	$226,782	and	$253,629,	respectively)	226,782	253,629	Cash	and	cash	equivalents	50,152	52,886	Restricted	cash	4,502	16,441
Derivative	assets	23,263	19,504	Receivables	and	other	assets	32,567	38,402	Total	Assets	1,551,389	1,392,992	Liabilities	Â		Â		Repurchase	agreements	1,108,496	903,489	Derivative	liabilities
4,749	16,617	Notes	payable	150,848	169,314	Dividends	payable	7,065	6,650	Due	to	manager	1,623	1,789	Payables	for	unsettled	trades	28,337	0	Accrued	expenses	and	other	liabilities	10,575
36,758	Total	Liabilities	1,311,693	1,134,617	Stockholders'	Equity	Â		Â		Common	stock,	$0.01	par	value	per	share,	500,000,000	shares	authorized	and	31,611,073	shares	issued	and	outstanding
as	of	September	30,	2024	and	500,000,000	shares	authorized	and	30,019,969	shares	issued	and	outstanding	as	of	December	31,	2023	322	305	Additional	paid-in	capital	380,914	375,498
Accumulated	Deficit	(253,944)	(233,161)	Accumulated	other	comprehensive	income	(loss)	3,525	(2,545)	Total	Cherry	Hill	Mortgage	Investment	Corporation	Stockholders'	Equity	236,681
255,476	Non-controlling	interests	in	Operating	Partnership	3,015	2,899	Total	Stockholders'	Equity	239,696	258,375	Total	Liabilities	and	Stockholders'	Equity	1,551,389	1,392,992	Series	A
Preferred	Stock	[Member]	Â		Â		Stockholders'	Equity	Â		Â		Preferred	stock	67,311	67,311	Series	B	Preferred	Stock	[Member]	Â		Â		Stockholders'	Equity	Â		Â		Preferred	stock	$	38,553	$	48,068
X	-	DefinitionAmount	of	payable	due	to	an	entity	that	is	affiliated	with	the	reporting	entity	by	means	of	direct	or	indirect	ownership.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_DueToAffiliateCurrentAndNoncurrentAmount	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionThe	aggregate	carrying
amounts,	as	of	the	balance	sheet	date,	of	receivables	and	other	assets	not	separately	disclosed	in	the	balance	sheet.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ReceivablesAndOtherAssets	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionCarrying	value	as	of	the	balance	sheet
date	of	obligations	incurred	(and	for	which	invoices	have	typically	been	received)	and	payable	to	vendors	for	goods	and	services	received	that	are	used	in	an	entity's	business.	+
ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	942	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-
03(15)(5))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478546/942-210-S99-1	+	Details	Name:	us-gaap_AccountsPayableTradeCurrentAndNoncurrent	Namespace	Prefix:	us-gaap_
Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionAmount	of	expenses	incurred	but	not	yet	paid	nor	invoiced,	and	liabilities	classified	as	other.	+
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_AccruedLiabilitiesAndOtherLiabilities	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period
Type:	instant	X	-	DefinitionAmount,	after	tax,	of	accumulated	increase	(decrease)	in	equity	from	transaction	and	other	event	and	circumstance	from	nonowner	source.	+	ReferencesReference	1:
http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	220	-SubTopic	10	-Section	45	-Paragraph	14A	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482790/220-10-45-14AReference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-



Paragraph	11	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-11Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	40	-Name	Accounting
Standards	Codification	-Section	65	-Paragraph	2	-Subparagraph	(g)(2)(ii)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480016/944-40-65-2Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	2	-Subparagraph	(h)(2)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480016/944-40-65-2Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-
Paragraph	1	-Subparagraph	(SX	210.5-02(30)(a)(4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	944	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-03(a)(23)(a)(3))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478777/944-210-S99-1Reference	7:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	220	-SubTopic	10	-Section	45	-
Paragraph	14	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-14	+	Details	Name:	us-gaap_AccumulatedOtherComprehensiveIncomeLossNetOfTax	Namespace	Prefix:
us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionAmount	of	excess	of	issue	price	over	par	or	stated	value	of	stock	and	from	other	transaction
involving	stock	or	stockholder.	Includes,	but	is	not	limited	to,	additional	paid-in	capital	(APIC)	for	common	and	preferred	stock.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/exampleRef	-Topic	852	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	10	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481372/852-10-55-10Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(18))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef
-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(30)(a)(1))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+	Details	Name:	us-gaap_AdditionalPaidInCapital	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit
Period	Type:	instant	X	-	DefinitionAmount	of	asset	recognized	for	present	right	to	economic	benefit.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	280	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	48	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482785/280-10-55-48Reference	2:
http://www.xbrl.org/2003/role/exampleRef	-Topic	280	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	49	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482785/280-10-55-49Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	270	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	1	-Subparagraph	(i)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482964/270-10-50-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	280	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	32	-Subparagraph	(ee)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482810/280-10-50-32Reference	5:
http://fasb.org/us-gaap/role/ref/otherTransitionRef	-Topic	280	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	32	-Subparagraph	(d)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482810/280-10-50-32Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	280	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	22	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482810/280-10-50-22Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	810	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(bb)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481203/810-10-50-3Reference	8:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	810	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	25	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481231/810-10-45-25Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99
-Paragraph	1	-Subparagraph	(SX	210.4-08(g)(1)(ii))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	323	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481687/323-10-50-
3Reference	11:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	825	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	28	-Subparagraph	(f)	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147482907/825-10-50-28Reference	12:	http://www.xbrl.org/2003/role/exampleRef	-Topic	852	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section
55	-Paragraph	10	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481372/852-10-55-10Reference	13:	http://www.xbrl.org/2003/role/exampleRef	-Topic	946	-SubTopic	830	-Name
Accounting	Standards	Codification	-Section	55	-Paragraph	12	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479168/946-830-55-12Reference	14:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-03(a)(12))	-Publisher	FASB
-URI	https://asc.fasb.org/1943274/2147478777/944-210-S99-1Reference	15:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(8))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	16:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(18))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	17:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(4)(i))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	18:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(4)(ii))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	19:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	470	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(4)(iii))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	20:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(4)(iii)(A))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	21:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards
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10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	5	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483421/250-10-45-5Reference	13:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	5	-Subparagraph	(c)(2)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479654/326-10-65-5Reference	14:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	65	-
Paragraph	6	-Subparagraph	(e)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480528/815-20-65-6Reference	15:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	20	-
Name	Accounting	Standards	Codification	-Section	65	-Paragraph	6	-Subparagraph	(h)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480528/815-20-65-6Reference	16:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	6	-Subparagraph	(h)(1)(i)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480528/815-20-65-6Reference	17:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	65	-
Paragraph	6	-Subparagraph	(h)(1)(iii)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480528/815-20-65-6Reference	18:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-
SubTopic	20	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	6	-Subparagraph	(h)(1)(iv)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480528/815-20-65-6Reference
19:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	6	-Subparagraph	(i)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480528/815-20-65-6Reference	20:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	105	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	65	-



Paragraph	6	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479343/105-10-65-6Reference	21:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	105	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	65	-Paragraph	6	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479343/105-10-65-6Reference	22:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	2	-Subparagraph	(f)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480016/944-40-65-2Reference	23:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-
Paragraph	2	-Subparagraph	(f)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480016/944-40-65-2Reference	24:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	8	-Subparagraph	(d)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482615/740-10-65-8Reference	25:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	8	-Subparagraph	(d)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482615/740-10-65-8Reference	26:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	65	-
Paragraph	4	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479654/326-10-65-4Reference	27:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(b)(3)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-1Reference	28:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(e)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480175/815-40-65-1Reference	29:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	7	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-7Reference	30:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	5	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482765/220-10-50-5Reference	31:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481674/830-30-50-1Reference	32:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-
Paragraph	17	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481694/830-30-45-17Reference	33:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	20	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481694/830-30-45-20Reference	34:
http://www.xbrl.org/2003/role/exampleRef	-Topic	946	-SubTopic	830	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	11	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479168/946-830-55-11Reference	35:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	205	-Name	Accounting	Standards	Codification	-Section
45	-Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478009/946-205-45-3Reference	36:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	505	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478448/946-505-50-3Reference	37:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(19))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	38:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	2	-Subparagraph	(SX	210.6-05(4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-2Reference	39:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(4)(b))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	40:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(6))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	41:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(7))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	42:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480008/505-10-S99-1Reference	43:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(g)(1)(ii))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	44:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	323	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481687/323-10-50-3Reference	45:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	825	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	28	-Subparagraph	(f)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482907/825-10-50-28Reference	46:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	810	-SubTopic	10	-Section	45	-
Paragraph	15	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-15Reference	47:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-
Topic	810	-SubTopic	10	-Section	45	-Paragraph	16	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-16Reference	48:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name
Accounting	Standards	Codification	-Topic	810	-SubTopic	10	-Section	55	-Paragraph	4I	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481175/810-10-55-4IReference	49:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	350	-SubTopic	60	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147476166/350-60-65-1	+	Details	Name:	us-gaap_StockholdersEquityIncludingPortionAttributableToNoncontrollingInterest	Namespace	Prefix:	us-gaap_	Data
Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-gaap_SeriesAPreferredStockMember	Namespace	Prefix:	Data
Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-gaap_SeriesBPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period
Type:	XML	14	R3.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Consolidated	Balance	Sheets	(Parenthetical)	-	USD	($)	$	in	Thousands	9	Months	Ended	12	Months	Ended	Sep.	30,	2024	Dec.	31,	2023
Assets	Â		Â		RMBS,	pledged	assets	$	1,153,213	$	973,221	Investments	in	Servicing	Related	pledged	assets	at	fair	value	[1]	$	226,782	$	253,629	Stockholders'	Equity	Â		Â		Preferred	stock,	par
value	(in	dollars	per	share)	$	0.01	Â		Preferred	stock,	shares	authorized	(in	shares)	100,000,000	Â		Common	stock,	par	value	(in	dollars	per	share)	$	0.01	$	0.01	Common	stock,	shares
authorized	(in	shares)	500,000,000	500,000,000	Common	stock,	shares	issued	(in	shares)	31,611,073	30,019,969	Common	stock,	shares	outstanding	(in	shares)	31,611,073	30,019,969	Series	A
Preferred	Stock	[Member]	Â		Â		Stockholders'	Equity	Â		Â		Preferred	stock,	dividend	rate,	percentage	8.20%	8.20%	Preferred	stock,	par	value	(in	dollars	per	share)	$	0.01	$	0.01	Preferred
stock,	shares	authorized	(in	shares)	100,000,000	100,000,000	Preferred	stock,	shares	issued	(in	shares)	2,781,635	2,781,635	Preferred	stock,	shares	outstanding	(in	shares)	2,781,635
2,781,635	Preferred	stock,	liquidation	preference	$	69,541	$	69,541	Series	B	Preferred	Stock	[Member]	Â		Â		Stockholders'	Equity	Â		Â		Percentage	of	offering	of	fixed-to-floating	rate
cumulative	redeemable	stock	8.25%	8.25%	Preferred	stock,	par	value	(in	dollars	per	share)	$	0.01	$	0.01	Preferred	stock,	shares	authorized	(in	shares)	100,000,000	100,000,000	Preferred
stock,	shares	issued	(in	shares)	1,604,103	2,000,000	Preferred	stock,	shares	outstanding	(in	shares)	1,604,103	2,000,000	Preferred	stock,	liquidation	preference	$	40,103	$	50,000	[1]	See	Note
9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	pools.	X	-	DefinitionThe	percentage	of	offering	of	fixed-to-floating	rate	cumulative	redeemable	preferred	stock.
+	ReferencesNo	definition	available.	+	Details	Name:	chmi_PercentageOfOfferingOfFixedToFloatingRateCumulativeRedeemableStock	Namespace	Prefix:	chmi_	Data	Type:	dtr-
types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionCarrying	value	of	securities	pledged	as	collateral	against	securities	sold	under	agreement	to	repurchase.	+
ReferencesNo	definition	available.	+	Details	Name:	chmi_SecuritiesSoldUnderAgreementsToRepurchaseCarryingValueOfCollateral	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_AssetsAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionFace	amount	or	stated	value	per	share	of	common	stock.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+
Details	Name:	us-gaap_CommonStockParOrStatedValuePerShare	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThe
maximum	number	of	common	shares	permitted	to	be	issued	by	an	entity's	charter	and	bylaws.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(16)(a))	-Publisher	FASB
-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1	+	Details	Name:	us-gaap_CommonStockSharesAuthorized	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	instant	X	-	DefinitionTotal	number	of	common	shares	of	an	entity	that	have	been	sold	or	granted	to	shareholders	(includes	common	shares	that	were	issued,	repurchased
and	remain	in	the	treasury).	These	shares	represent	capital	invested	by	the	firm's	shareholders	and	owners,	and	may	be	all	or	only	a	portion	of	the	number	of	shares	authorized.	Shares	issued
include	shares	outstanding	and	shares	held	in	the	treasury.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+	Details	Name:	us-
gaap_CommonStockSharesIssued	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionNumber	of	shares	of	common	stock
outstanding.	Common	stock	represent	the	ownership	interest	in	a	corporation.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-SubTopic	10	-Topic	505	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-2Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-
1Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.6-05(4))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-2Reference	4:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-SubTopic	220	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(4)(b))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	5:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(16)(a))	-Publisher	FASB
-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	6:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(7))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3	+	Details	Name:	us-
gaap_CommonStockSharesOutstanding	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThe	percentage	rate	used	to	calculate
dividend	payments	on	preferred	stock.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	13	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic
320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.12-12A(Column	A)(Footnote	3))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147477271/946-320-S99-2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SX	210.12-12(Column	A)(Footnote	4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-1Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.12-12B(Column	A)(Footnote
3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-3Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	6	-Subparagraph	(SX	210.12-14(Column	A)(Footnote	3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-6	+
Details	Name:	us-gaap_PreferredStockDividendRatePercentage	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionValue	of
the	difference	between	preference	in	liquidation	and	the	par	or	stated	values	of	the	preferred	shares.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-4Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(h)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481112/505-10-50-13Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99
-Paragraph	1	-Subparagraph	(SX	210.4-08(d))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1	+	Details	Name:	us-gaap_PreferredStockLiquidationPreferenceValue
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionFace	amount	or	stated	value	per	share	of	preferred	stock	nonredeemable
or	redeemable	solely	at	the	option	of	the	issuer.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13	+
Details	Name:	us-gaap_PreferredStockParOrStatedValuePerShare	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThe
maximum	number	of	nonredeemable	preferred	shares	(or	preferred	stock	redeemable	solely	at	the	option	of	the	issuer)	permitted	to	be	issued	by	an	entity's	charter	and	bylaws.	+
ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-
02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(16)(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1	+	Details	Name:	us-
gaap_PreferredStockSharesAuthorized	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionNumber	of	shares	issued	for
nonredeemable	preferred	shares	and	preferred	shares	redeemable	solely	at	option	of	issuer.	Includes,	but	is	not	limited	to,	preferred	shares	issued,	repurchased,	and	held	as	treasury	shares.
Excludes	preferred	shares	classified	as	debt.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13	+
Details	Name:	us-gaap_PreferredStockSharesIssued	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionAggregate	share	number
for	all	nonredeemable	preferred	stock	(or	preferred	stock	redeemable	solely	at	the	option	of	the	issuer)	held	by	stockholders.	Does	not	include	preferred	shares	that	have	been	repurchased.	+
ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-
02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.6-05(4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-2Reference	3:
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FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(16)(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	5:
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FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3	+	Details	Name:	us-gaap_PreferredStockSharesOutstanding	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType
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Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_StockholdersEquityAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType
Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-gaap_SeriesAPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period
Type:	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-gaap_SeriesBPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	15	R4.htm	IDEA:	XBRL
DOCUMENT	v3.24.3	Consolidated	Statements	of	Income	(Loss)	-	USD	($)	$	in	Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	Sep.	30,	2023	Sep.	30,	2024	Sep.	30,	2023	Income	Â	
Â		Â		Â		Interest	income	$	14,327	$	12,864	$	40,745	$	37,193	Interest	expense	14,218	13,337	41,376	38,460	Net	interest	income	(expense)	109	(473)	(631)	(1,267)	Servicing	fee	income	11,681
13,225	36,921	40,535	Servicing	costs	3,206	2,869	9,295	8,098	Net	servicing	income	8,475	10,356	27,626	32,437	Other	income	(loss)	Â		Â		Â		Â		Realized	loss	on	RMBS,	net	(3,651)	(10,209)
(5,510)	(21,464)	Realized	gain	(loss)	on	investments	in	MSRs,	net	(237)	0	504	0	Realized	gain	(loss)	on	derivatives,	net	(7,987)	20,675	7,695	26,715	Realized	gain	on	acquired	assets,	net	2	12	2
12	Unrealized	gain	(loss)	on	RMBS,	measured	at	fair	value	through	earnings,	net	24,990	(19,755)	12,229	(26,566)	Unrealized	gain	(loss)	on	derivatives,	net	(21,311)	18,343	(12,029)	12,924
Unrealized	gain	(loss)	on	investments	in	Servicing	Related	Assets	(7,467)	1,578	(14,036)	(13,100)	Total	Income	(Loss)	(7,077)	20,527	15,850	9,691	Expenses	Â		Â		Â		Â		General	and
administrative	expense	3,411	1,626	8,623	5,144	Management	fee	to	affiliate	1,671	1,740	5,179	5,114	Total	Expenses	5,082	3,366	13,802	10,258	Income	(Loss)	Before	Income	Taxes	(12,159)
17,161	2,048	(567)	Provision	for	corporate	business	taxes	[1]	285	1,276	1,652	1,244	Net	Income	(Loss)	(12,444)	15,885	396	(1,811)	Net	(income)	loss	allocated	to	noncontrolling	interests	in
Operating	Partnership	246	(306)	(8)	34	Dividends	on	preferred	stock	(2,594)	(2,462)	(7,456)	(7,390)	Gain	on	repurchase	and	retirement	of	preferred	stock	0	0	78	0	Net	Income	(Loss)	Applicable
to	Common	Stockholders	$	(14,792)	$	13,117	$	(6,990)	$	(9,167)	Net	Income	(Loss)	Per	Share	of	Common	Stock	Â		Â		Â		Â		Basic	(in	dollars	per	share)	$	(0.49)	$	0.49	$	(0.23)	$	(0.35)	Diluted
(in	dollars	per	share)	$	(0.49)	$	0.49	$	(0.23)	$	(0.35)	Weighted	Average	Number	of	Shares	of	Common	Stock	Outstanding	Â		Â		Â		Â		Basic	(in	shares)	30,216,341	26,936,242	30,058,334
25,879,626	Diluted	(in	shares)	30,216,341	26,978,077	30,058,334	25,907,638	[1]	The	provision	for	income	taxes	is	recorded	at	the	TRS	level.	X	-	DefinitionThe	amount	of	gain	on	repurchase
and	retirement	of	preferred	stock.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_GainOnRepurchaseAndRetirementOfPreferredStock	Namespace	Prefix:	chmi_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	total	amount	of	management	fee	and	expense	reimbursement	to	affiliate.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_ManagementFeeAndExpenseReimbursementToAffiliate	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration
X	-	DefinitionAggregate	revenue	during	the	period	from	services	rendered	in	the	normal	course	of	business,	after	deducting	allowances	and	discounts.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_NetServicingIncome	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionAmount	of	realized	gain	(loss)	on
acquired	assets.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_RealizedGainLossOnAcquiredAssets	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:
credit	Period	Type:	duration	X	-	DefinitionAmount	of	fees	from	providing	shareholder	services,	including,	but	not	limited	to,	answering	shareholder	inquiries	and	providing	shareholders	with
information	about	their	investments.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_ServicingFeeIncome	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance
Type:	credit	Period	Type:	duration	X	-	DefinitionRefers	to	the	amount	of	unrealized	gain	(loss)	on	investments	in	servicing	related	assets.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_UnrealizedGainLossOnInvestmentsInServicingRelatedAssets	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe
unrealized	loss	on	RMBS,	measured	at	fair	value	through	earnings,	net.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_UnrealizedGainLossOnRMBSMeasuredAtFairValue
Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	aggregate	costs	related	to	goods	produced	and	sold	and	services
rendered	by	an	entity	during	the	reporting	period.	This	excludes	costs	incurred	during	the	reporting	period	related	to	financial	services	rendered	and	other	revenue	generating	activities.	+
ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(2)
(d))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-2Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(2)(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-2Reference	3:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	924	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SAB	Topic	11.L)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479941/924-10-S99-1	+	Details	Name:	us-gaap_CostOfGoodsAndServicesSold	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:
debit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_EarningsPerShareAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionThe	amount	of	net	income	(loss)	for	the	period	per	each	share	of	common	stock	or	unit	outstanding	during	the	reporting	period.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483443/250-10-50-6Reference	2:	http://www.xbrl.org/2003/role/exampleRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-
Paragraph	52	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482635/260-10-55-52Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	805	-SubTopic	60	-Name	Accounting
Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(g)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147476176/805-60-65-1Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	323	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	2	-Subparagraph	(g)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478666/740-323-65-2Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-3Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	55	-Paragraph	15	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482635/260-10-55-15Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic
815	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(e)(4)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480175/815-40-65-
1Reference	8:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(f)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480175/815-40-65-1Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	11	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-11Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic
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https://asc.fasb.org/1943274/2147483443/250-10-50-4Reference	15:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
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http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(25))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-2Reference	18:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-SubTopic	220	-Name	Accounting	Standards	Codification	-
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http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-04(23))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147477250/944-220-S99-1Reference	20:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	7	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-7	+	Details	Name:	us-gaap_EarningsPerShareBasic	Namespace	Prefix:	us-gaap_	Data	Type:
dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	amount	of	net	income	(loss)	for	the	period	available	to	each	share	of	common	stock	or	common	unit
outstanding	during	the	reporting	period	and	to	each	share	or	unit	that	would	have	been	outstanding	assuming	the	issuance	of	common	shares	or	units	for	all	dilutive	potential	common	shares	or
units	outstanding	during	the	reporting	period.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-
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https://asc.fasb.org/1943274/2147482810/280-10-50-32Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	280	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	30	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482810/280-10-50-30Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	280	-SubTopic	10
-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	42	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482810/280-10-50-42Reference	8:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	280	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	22	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482810/280-10-50-22Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	280	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	40	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482810/280-10-50-40Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	280	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	22	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482810/280-10-50-22	+	Details	Name:	us-
gaap_RevenuesNetOfInterestExpense	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	net	change	in	the	difference
between	the	fair	value	and	the	carrying	value,	or	in	the	comparative	fair	values,	of	derivative	instruments,	including	options,	swaps,	futures,	and	forward	contracts,	held	at	each	balance	sheet
date,	that	was	included	in	earnings	for	the	period.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	28	-
Subparagraph	(b)	-SubTopic	10	-Topic	230	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-28Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-
SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(c)(3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-
220-S99-1Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-
07(7)(c)(5))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(c)(6))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	5:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(c)(7))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	5A	-Subparagraph	(SX	210.12-13A(Column	F))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5A	+	Details	Name:	us-
gaap_UnrealizedGainLossOnDerivatives	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	average	number	of	shares
or	units	issued	and	outstanding	that	are	used	in	calculating	diluted	EPS	or	earnings	per	unit	(EPU),	determined	based	on	the	timing	of	issuance	of	shares	or	units	in	the	period.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(a)	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	16	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-16	+	Details	Name:	us-gaap_WeightedAverageNumberOfDilutedSharesOutstanding
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_WeightedAverageNumberOfSharesOutstandingAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of
[basic]	shares	or	units,	after	adjustment	for	contingently	issuable	shares	or	units	and	other	shares	or	units	not	deemed	outstanding,	determined	by	relating	the	portion	of	time	within	a	reporting
period	that	common	shares	or	units	have	been	outstanding	to	the	total	time	in	that	period.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	10	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482689/260-10-45-10	+	Details	Name:	us-gaap_WeightedAverageNumberOfSharesOutstandingBasic	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	XML	16	R5.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Consolidated	Statements	of	Comprehensive	Income	(Loss)	-	USD	($)	$	in
Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	Sep.	30,	2023	Sep.	30,	2024	Sep.	30,	2023	Consolidated	Statements	of	Comprehensive	Income	(Loss)	[Abstract]	Â		Â		Â		Â		Net
income	(loss)	$	(12,444)	$	15,885	$	396	$	(1,811)	Other	comprehensive	income	(loss):	Â		Â		Â		Â		Unrealized	gain	(loss)	on	RMBS,	available-for-sale,	net	16,400	(14,485)	6,070	(2,968)	Net	other
comprehensive	income	(loss)	16,400	(14,485)	6,070	(2,968)	Comprehensive	income	(loss)	3,956	1,400	6,466	(4,779)	Comprehensive	(income)	loss	attributable	to	noncontrolling	interests	in
Operating	Partnership	(79)	(29)	(128)	90	Dividends	on	preferred	stock	(2,594)	(2,462)	(7,456)	(7,390)	Gain	on	repurchase	and	retirement	of	preferred	stock	0	0	78	0	Comprehensive	income
(loss)	attributable	to	common	stockholders	$	1,283	$	(1,091)	$	(1,040)	$	(12,079)	X	-	DefinitionAmount	after	tax	of	increase	(decrease)	in	equity	from	transactions	and	other	events	and
circumstances	from	net	income	and	other	comprehensive	income,	attributable	to	parent	entity	less	preferred	stock	dividends.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ComprehensiveIncomeLossNetOfTaxAttributableToParentLessPreferredStockDividends	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:
duration	X	-	DefinitionThe	amount	of	gain	on	repurchase	and	retirement	of	preferred	stock.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_GainOnRepurchaseAndRetirementOfPreferredStock	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionAmount	after
tax	of	increase	(decrease)	in	equity	from	transactions	and	other	events	and	circumstances	from	net	income	(loss)	and	other	comprehensive	income	(loss),	attributable	to	noncontrolling	interests.
Excludes	changes	in	equity	resulting	from	investments	by	owners	and	distributions	to	owners.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards
Codification	-Section	45	-Paragraph	20	-SubTopic	10	-Topic	810	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-20Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(23))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-SubTopic	220	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-04(25))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478524/942-220-S99-1Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-04(21))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147477250/944-220-S99-1Reference	5:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	810	-SubTopic	10	-Section
45	-Paragraph	21	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-21Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	1A	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-1AReference	7:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1B	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482790/220-10-45-1BReference	8:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SX	210.7-04(20))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477250/944-220-S99-1Reference	9:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name
Accounting	Standards	Codification	-Topic	810	-SubTopic	10	-Section	55	-Paragraph	4K	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481175/810-10-55-4K	+	Details	Name:	us-
gaap_ComprehensiveIncomeNetOfTaxAttributableToNoncontrollingInterest	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-
DefinitionAmount	after	tax	of	increase	(decrease)	in	equity	from	transactions	and	other	events	and	circumstances	from	net	income	and	other	comprehensive	income.	Excludes	changes	in	equity
resulting	from	investments	by	owners	and	distributions	to	owners.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	810	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	45	-Paragraph	19	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-19Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(22))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-
2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-04(24))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478524/942-220-S99-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	45	-Paragraph	1A	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-1AReference	5:	http://www.xbrl.org/2003/role/disclosureRef
-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1B	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-
1BReference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-04(20))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477250/944-220-S99-1Reference	7:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	810	-
SubTopic	10	-Section	55	-Paragraph	4K	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481175/810-10-55-4K	+	Details	Name:	us-
gaap_ComprehensiveIncomeNetOfTaxIncludingPortionAttributableToNoncontrollingInterest	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:
duration	X	-	DefinitionAmount	after	tax	and	reclassification	adjustments	of	other	comprehensive	income	(loss).	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	2	-SubTopic	10	-Topic	505	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-2Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483443/250-10-50-6Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	1	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481674/830-30-50-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name	Accounting
Standards	Codification	-Section	45	-Paragraph	17	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481694/830-30-45-17Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic
944	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-04(19))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477250/944-
220-S99-1Reference	6:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482765/220-10-50-4Reference	7:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	5	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482765/220-10-50-5Reference	8:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	20	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481694/830-30-45-20Reference	9:



http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(21))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-2Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-SubTopic	220	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-04(23))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478524/942-220-S99-1Reference	11:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1B	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482790/220-10-45-1BReference	12:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	15	-SubTopic
10	-Topic	220	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482739/220-10-55-15Reference	13:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	1A	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-1A	+	Details	Name:	us-
gaap_OtherComprehensiveIncomeLossNetOfTax	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	ReferencesNo	definition
available.	+	Details	Name:	us-gaap_OtherComprehensiveIncomeLossNetOfTaxPeriodIncreaseDecreaseAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na
Period	Type:	duration	X	-	DefinitionAmount,	after	tax	and	before	adjustment,	of	unrealized	holding	gain	(loss)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value
recognized	in	other	comprehensive	income	(available-for-sale).	Excludes	unrealized	gain	(loss)	on	investment	in	debt	security	measured	at	amortized	cost	(held-to-maturity)	from	transfer	to
available-for-sale.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	9	-
Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-9Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	10A	-Subparagraph	(e)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-10AReference	3:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	11	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482790/220-10-45-11	+	Details	Name:	us-gaap_OtherComprehensiveIncomeUnrealizedHoldingGainLossOnSecuritiesArisingDuringPeriodNetOfTax
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	aggregate	value	of	preferred	stock	dividends	and	other
adjustments	necessary	to	derive	net	income	apportioned	to	common	stockholders.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/recommendedDisclosureRef	-Topic	220	-SubTopic	10
-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	5	-Subparagraph	(SAB	Topic	6.B)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-5Reference	2:
http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	260	-SubTopic	10	-Section	45	-Paragraph	11	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482689/260-10-45-11Reference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	1	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1	+	Details	Name:	us-
gaap_PreferredStockDividendsAndOtherAdjustments	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionThe	consolidated
profit	or	loss	for	the	period,	net	of	income	taxes,	including	the	portion	attributable	to	the	noncontrolling	interest.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic
250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-6Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	9	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483443/250-10-50-9Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	805	-SubTopic	60	-Name	Accounting	Standards	Codification	-Section	65	-
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DOCUMENT	v3.24.3	Consolidated	Statements	of	Changes	in	Stockholders'	Equity	-	USD	($)	$	in	Thousands	Common	Stock	[Member]	Preferred	Stock	[Member]	Additional	Paid-in	Capital
[Member]	Accumulated	Other	Comprehensive	Income	(Loss)	[Member]	Retained	Earnings	(Deficit)	[Member]	Non-Controlling	Interest	in	Operating	Partnership	[Member]	Total	Series	A
Preferred	Stock	[Member]	Common	Stock	[Member]	Series	A	Preferred	Stock	[Member]	Preferred	Stock	[Member]	Series	A	Preferred	Stock	[Member]	Additional	Paid-in	Capital	[Member]
Series	A	Preferred	Stock	[Member]	Accumulated	Other	Comprehensive	Income	(Loss)	[Member]	Series	A	Preferred	Stock	[Member]	Retained	Earnings	(Deficit)	[Member]	Series	A	Preferred
Stock	[Member]	Non-Controlling	Interest	in	Operating	Partnership	[Member]	Series	A	Preferred	Stock	[Member]	Series	B	Preferred	Stock	[Member]	Common	Stock	[Member]	Series	B
Preferred	Stock	[Member]	Preferred	Stock	[Member]	Series	B	Preferred	Stock	[Member]	Additional	Paid-in	Capital	[Member]	Series	B	Preferred	Stock	[Member]	Accumulated	Other
Comprehensive	Income	(Loss)	[Member]	Series	B	Preferred	Stock	[Member]	Retained	Earnings	(Deficit)	[Member]	Series	B	Preferred	Stock	[Member]	Non-Controlling	Interest	in	Operating
Partnership	[Member]	Series	B	Preferred	Stock	[Member]	Beginning	balance	at	Dec.	31,	2022	$	239	$	115,379	$	344,510	$	(29,104)	$	(168,989)	$	3,481	$	265,516	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Beginning	balance	(in	shares)	at	Dec.	31,	2022	23,508,130	4,781,635	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	$	22	$	0	12,672	0	0	0	12,694	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	(in	shares)	2,140,000
0	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Income	(Loss)	$	0	$	0	0	0	(18,945)	(377)	(19,322)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Other	Comprehensive	Income	(Loss)	0	0	0
14,639	0	0	14,639	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		LTIP-OP	Unit	awards	0	0	0	0	0	117	117	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Distribution	paid	on	LTIP-OP	Units	0	0	0	0	0	(109)	(109)	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Common	dividends	declared	0	0	0	0	(6,927)	0	(6,927)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Preferred	dividends	declared	Â		Â		Â		Â		Â		Â		Â		$	0	$	0	$	0	$	0	$
(1,432)	$	0	$	(1,432)	$	0	$	0	$	0	$	0	$	(1,031)	$	0	$	(1,031)	Ending	balance	at	Mar.	31,	2023	$	261	$	115,379	357,182	(14,465)	(197,324)	3,112	264,145	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Ending	balance	(in	shares)	at	Mar.	31,	2023	25,648,130	4,781,635	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	at	Dec.	31,	2022	$	239	$	115,379	344,510	(29,104)
(168,989)	3,481	265,516	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	(in	shares)	at	Dec.	31,	2022	23,508,130	4,781,635	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Increase
(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Income	(Loss)	Â		Â		Â		Â		Â		Â		(1,811)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending
balance	at	Sep.	30,	2023	$	274	$	115,379	363,664	(32,072)	(193,174)	3,485	257,556	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending	balance	(in	shares)	at	Sep.	30,	2023	26,978,077	4,781,635	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	at	Dec.	31,	2022	$	239	$	115,379	344,510	(29,104)	(168,989)	3,481	265,516	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning
balance	(in	shares)	at	Dec.	31,	2022	23,508,130	4,781,635	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending	balance	at	Dec.	31,	2023	$	305	$	115,379	375,498	(2,545)	(233,161)	2,899
$	258,375	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending	balance	(in	shares)	at	Dec.	31,	2023	30,019,969	4,781,635	Â		Â		Â		Â		30,019,969	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance
at	Mar.	31,	2023	$	261	$	115,379	357,182	(14,465)	(197,324)	3,112	$	264,145	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	(in	shares)	at	Mar.	31,	2023	25,648,130	4,781,635	Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	$	13
$	0	6,430	0	0	0	6,443	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	(in	shares)	1,329,947	0	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Income	(Loss)	$	0	$	0	0	0
1,589	37	1,626	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Other	Comprehensive	Income	(Loss)	0	0	0	(3,122)	0	0	(3,122)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		LTIP-OP	Unit	awards	0	0	0	0	0	117
117	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Distribution	paid	on	LTIP-OP	Units	0	0	0	0	0	(132)	(132)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Common	dividends	declared	0	0	0	0	(4,045)	0	(4,045)	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Preferred	dividends	declared	Â		Â		Â		Â		Â		Â		Â		0	0	0	0	(1,432)	0	(1,432)	0	0	0	0	(1,031)	0	(1,031)	Ending	balance	at	Jun.	30,	2023	$	274	$	115,379	363,612
(17,587)	(202,243)	3,134	262,569	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending	balance	(in	shares)	at	Jun.	30,	2023	26,978,077	4,781,635	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	$	0	$	0	52	0	0	0	52	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Issuance	of	common	stock	(in	shares)	0	0	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Income	(Loss)	$	0	$	0	0	0	15,579	306	15,885	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net
Other	Comprehensive	Income	(Loss)	0	0	0	(14,485)	0	0	(14,485)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		LTIP-OP	Unit	awards	0	0	0	0	0	117	117	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Distribution
paid	on	LTIP-OP	Units	0	0	0	0	0	(72)	(72)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Common	dividends	declared	0	0	0	0	(4,048)	0	(4,048)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Preferred	dividends
declared	Â		Â		Â		Â		Â		Â		Â		0	0	0	0	(1,432)	0	(1,432)	0	0	0	0	(1,030)	0	(1,030)	Ending	balance	at	Sep.	30,	2023	$	274	$	115,379	363,664	(32,072)	(193,174)	3,485	257,556	Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Ending	balance	(in	shares)	at	Sep.	30,	2023	26,978,077	4,781,635	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	at	Dec.	31,	2023	$	305	$	115,379
375,498	(2,545)	(233,161)	2,899	$	258,375	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	(in	shares)	at	Dec.	31,	2023	30,019,969	4,781,635	Â		Â		Â		Â		30,019,969	Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	$	0	$	0	48	0	0	0	$	48	Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	(in	shares)	0	0	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	and	retirement	of	preferred	stock	$	0	$	(7,137)	0	0	152	0
(6,985)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	and	retirement	of	preferred	stock	(in	shares)	0	(296,972)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Income	(Loss)	$	0	$	0	0
0	11,821	235	12,056	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Other	Comprehensive	Income	(Loss)	0	0	0	(6,596)	0	0	(6,596)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		LTIP-OP	Unit	awards	0	0	0	0	0
124	124	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Distribution	paid	on	LTIP-OP	Units	0	0	0	0	0	(74)	(74)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Common	dividends	declared	0	0	0	0	(4,502)	0	(4,502)	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Preferred	dividends	declared	Â		Â		Â		Â		Â		Â		Â		0	0	0	0	(1,432)	0	(1,432)	0	0	0	0	(875)	0	(875)	Ending	balance	at	Mar.	31,	2024	$	305	$	108,242	375,546
(9,141)	(227,997)	3,184	250,139	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending	balance	(in	shares)	at	Mar.	31,	2024	30,019,969	4,484,663	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Beginning	balance	at	Dec.	31,	2023	$	305	$	115,379	375,498	(2,545)	(233,161)	2,899	$	258,375	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	(in	shares)	at	Dec.	31,	2023	30,019,969



4,781,635	Â		Â		Â		Â		30,019,969	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net
Income	(Loss)	Â		Â		Â		Â		Â		Â		$	396	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending	balance	at	Sep.	30,	2024	$	322	$	105,864	380,914	3,525	(253,944)	3,015	$	239,696	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Ending	balance	(in	shares)	at	Sep.	30,	2024	31,611,073	4,385,738	Â		Â		Â		Â		31,611,073	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	at	Mar.	31,	2024	$	305	$	108,242
375,546	(9,141)	(227,997)	3,184	$	250,139	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Beginning	balance	(in	shares)	at	Mar.	31,	2024	30,019,969	4,484,663	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	$	2	$	0	66	0	0	0	68	Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Issuance	of	common	stock	(in	shares)	60,187	0	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	and	retirement	of	preferred	stock	$	0	$	(2,378)	0	0	(75)	0	(2,453)	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	and	retirement	of	preferred	stock	(in	shares)	0	(98,925)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Redemption	of	OP	units	for	cash	$	0	$	0
0	0	0	(9)	(9)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Income	(Loss)	0	0	0	0	765	19	784	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Other	Comprehensive	Income	(Loss)	0	0	0	(3,734)	0	0	(3,734)	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		LTIP-OP	Unit	awards	0	0	0	0	0	124	124	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Distribution	paid	on	LTIP-OP	Units	0	0	0	0	0	(91)	(91)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Common	dividends	declared	0	0	0	0	(4,521)	0	(4,521)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Preferred	dividends	declared	Â		Â		Â		Â		Â		Â		Â		0	0	0	0	(1,432)	0	(1,432)	0	0	0	0	(1,122)	0
(1,122)	Ending	balance	at	Jun.	30,	2024	$	307	$	105,864	375,612	(12,875)	(234,382)	3,227	237,753	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending	balance	(in	shares)	at	Jun.	30,	2024	30,080,156
4,385,738	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of
common	stock	$	15	$	0	5,302	0	0	0	5,317	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	(in	shares)	1,530,917	0	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Income
(Loss)	$	0	$	0	0	0	(12,198)	(246)	(12,444)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	Other	Comprehensive	Income	(Loss)	0	0	0	16,400	0	0	16,400	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		LTIP-OP
Unit	awards	0	0	0	0	0	124	124	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Distribution	paid	on	LTIP-OP	Units	0	0	0	0	0	(90)	(90)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Common	dividends	declared	0	0	0
0	(4,769)	0	(4,769)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Preferred	dividends	declared	Â		Â		Â		Â		Â		Â		Â		$	0	$	0	$	0	$	0	$	(1,432)	$	0	$	(1,432)	$	0	$	0	$	0	$	0	$	(1,163)	$	0	$	(1,163)	Ending
balance	at	Sep.	30,	2024	$	322	$	105,864	$	380,914	$	3,525	$	(253,944)	$	3,015	$	239,696	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Ending	balance	(in	shares)	at	Sep.	30,	2024	31,611,073
4,385,738	Â		Â		Â		Â		31,611,073	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		X	-	DefinitionNon-controlling	interest	decrease	from	redemption	of	OP	units	for	cash.	+	ReferencesNo	definition	available.
+	Details	Name:	chmi_NoncontrollingInterestInOperatingPartnershipRedemptionOfUnits	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:
duration	X	-	DefinitionNoncontrolling	interest	increase	from	long	term	incentive	plan	units.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_NoncontrollingInterestIncreaseFromLongTermIncentivePlanUnits	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-
DefinitionNumber	of	shares	of	common	stock	outstanding.	Common	stock	represent	the	ownership	interest	in	a	corporation.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef
-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-SubTopic	10	-Topic	505	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-2Reference	2:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	2	-Subparagraph	(SX	210.6-05(4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-2Reference	4:	http://www.xbrl.org/2009/role/commonPracticeRef
-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(4)(b))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(16)(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	6:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(7))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3	+	Details	Name:	us-gaap_CommonStockSharesOutstanding	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType
Balance	Type:	na	Period	Type:	instant	X	-	DefinitionAmount	of	paid	and	unpaid	common	stock	dividends	declared	with	the	form	of	settlement	in	cash.	+	ReferencesReference	1:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480008/505-10-S99-1	+	Details	Name:	us-gaap_DividendsCommonStockCash	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:
debit	Period	Type:	duration	X	-	DefinitionAmount	of	paid	and	unpaid	preferred	stock	dividends	declared	with	the	form	of	settlement	in	cash.	+	ReferencesReference	1:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480008/505-10-S99-1Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	2	-SubTopic	405
-Topic	942	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477787/942-405-45-2	+	Details	Name:	us-gaap_DividendsPreferredStockCash	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	paid	and	unpaid	cash,	stock,	and	paid-in-kind	dividends	declared	for	award	under	share-based
payment	arrangement.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DividendsShareBasedCompensation	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionA	roll	forward	is	a	reconciliation	of	a	concept	from	the	beginning	of	a	period	to	the	end	of	a	period.	+	ReferencesNo	definition	available.
+	Details	Name:	us-gaap_IncreaseDecreaseInStockholdersEquityRollForward	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionAmount	after	tax	of	other	comprehensive	income	(loss)	attributable	to	parent	entity.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	810	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	45	-Paragraph	19	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-19Reference	2:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	20	-SubTopic	10	-Topic	810	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-
20Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1A	-Subparagraph	(c)(3)	-SubTopic	10	-Topic	810	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147481203/810-10-50-1AReference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	6	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-6Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	1B	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-1BReference	6:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1A	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482790/220-10-45-1A	+	Details	Name:	us-gaap_OtherComprehensiveIncomeLossNetOfTaxPortionAttributableToParent	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	consolidated	profit	or	loss	for	the	period,	net	of	income	taxes,	including	the	portion	attributable	to	the
noncontrolling	interest.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-6Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	9	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-9Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	805	-
SubTopic	60	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(g)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147476176/805-60-65-1Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	323	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	2	-Subparagraph	(g)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478666/740-323-65-2Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99
-Paragraph	1	-Subparagraph	(SX	210.4-08(g)(1)(ii))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	323	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481687/323-10-50-
3Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	825	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	28	-Subparagraph	(f)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482907/825-10-50-28Reference	8:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	1	-Subparagraph	(b)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-1Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	40
-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(f)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480175/815-40-65-1Reference	10:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	8	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483443/250-10-50-8Reference	11:	http://www.xbrl.org/2003/role/exampleRef	-Topic	946	-SubTopic	830	-Name	Accounting	Standards	Codification	-Section	55	-
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19:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	6	-Subparagraph	(i)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480528/815-20-65-6Reference	20:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	105	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	65	-
Paragraph	6	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479343/105-10-65-6Reference	21:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	105	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	65	-Paragraph	6	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479343/105-10-65-6Reference	22:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	2	-Subparagraph	(f)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480016/944-40-65-2Reference	23:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-
Paragraph	2	-Subparagraph	(f)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480016/944-40-65-2Reference	24:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	8	-Subparagraph	(d)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482615/740-10-65-8Reference	25:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	8	-Subparagraph	(d)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482615/740-10-65-8Reference	26:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	65	-
Paragraph	4	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479654/326-10-65-4Reference	27:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(b)(3)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-1Reference	28:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(e)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480175/815-40-65-1Reference	29:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	7	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-7Reference	30:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	5	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482765/220-10-50-5Reference	31:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481674/830-30-50-1Reference	32:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-
Paragraph	17	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481694/830-30-45-17Reference	33:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	830	-SubTopic	30	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	20	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481694/830-30-45-20Reference	34:
http://www.xbrl.org/2003/role/exampleRef	-Topic	946	-SubTopic	830	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	11	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479168/946-830-55-11Reference	35:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	205	-Name	Accounting	Standards	Codification	-Section
45	-Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478009/946-205-45-3Reference	36:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	505	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478448/946-505-50-3Reference	37:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(19))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	38:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	2	-Subparagraph	(SX	210.6-05(4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-2Reference	39:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(4)(b))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	40:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(6))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	41:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(7))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	42:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480008/505-10-S99-1Reference	43:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(g)(1)(ii))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	44:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	323	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481687/323-10-50-3Reference	45:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	825	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	28	-Subparagraph	(f)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482907/825-10-50-28Reference	46:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	810	-SubTopic	10	-Section	45	-
Paragraph	15	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-15Reference	47:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-
Topic	810	-SubTopic	10	-Section	45	-Paragraph	16	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-16Reference	48:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name
Accounting	Standards	Codification	-Topic	810	-SubTopic	10	-Section	55	-Paragraph	4I	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481175/810-10-55-4IReference	49:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	350	-SubTopic	60	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147476166/350-60-65-1	+	Details	Name:	us-gaap_StockholdersEquityIncludingPortionAttributableToNoncontrollingInterest	Namespace	Prefix:	us-gaap_	Data
Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	XML	18	R7.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Consolidated	Statements	of	Changes	in	Stockholders'	Equity
(Parenthetical)	-	$	/	shares	3	Months	Ended	Sep.	30,	2024	Jun.	30,	2024	Mar.	31,	2024	Sep.	30,	2023	Jun.	30,	2023	Mar.	31,	2023	Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â	
Â		Â		Â		Â		Â		Common	dividends	declared	(in	dollars	per	share)	$	0.15	$	0.15	$	0.15	$	0.27	$	0.15	$	0.27	Series	A	Preferred	Stock	[Member]	Â		Â		Â		Â		Â		Â		Increase	(Decrease)	in	Stockholders'
Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Preferred	dividends	declared	(in	dollars	per	share)	0.5125	0.5125	0.5125	0.5125	0.5125	0.5125	Series	B	Preferred	Stock	[Member]	Â		Â		Â		Â		Â		Â	
Increase	(Decrease)	in	Stockholders'	Equity	[Roll	Forward]	Â		Â		Â		Â		Â		Â		Preferred	dividends	declared	(in	dollars	per	share)	$	0.7152	$	0.7091	$	0.5156	$	0.5156	$	0.5156	$	0.5156	X	-
DefinitionAggregate	dividends	declared	during	the	period	for	each	share	of	common	stock	outstanding.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	505	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480008/505-10-S99-1	+	Details
Name:	us-gaap_CommonStockDividendsPerShareDeclared	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionA	roll
forward	is	a	reconciliation	of	a	concept	from	the	beginning	of	a	period	to	the	end	of	a	period.	+	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_IncreaseDecreaseInStockholdersEquityRollForward	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAggregate	dividends
declared	during	the	period	for	each	share	of	preferred	stock	outstanding.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_PreferredStockDividendsPerShareDeclared	Namespace
Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-gaap_SeriesAPreferredStockMember
Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-gaap_SeriesBPreferredStockMember	Namespace	Prefix:	Data	Type:	na
Balance	Type:	Period	Type:	XML	19	R8.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Consolidated	Statements	of	Cash	Flows	-	USD	($)	$	in	Thousands	3	Months	Ended	9	Months	Ended	12	Months
Ended	Sep.	30,	2024	Mar.	31,	2024	Sep.	30,	2023	Mar.	31,	2023	Sep.	30,	2024	Sep.	30,	2023	Dec.	31,	2023	Cash	Flows	From	Operating	Activities	Â		Â		Â		Â		Â		Â		Â		Net	income	(loss)	$
(12,444)	$	12,056	$	15,885	$	(19,322)	$	396	$	(1,811)	Â		Adjustments	to	reconcile	net	income	(loss)	to	net	cash	provided	by	(used	in)	operating	activities:	Â		Â		Â		Â		Â		Â		Â		Realized	loss	on
RMBS,	net	3,651	Â		10,209	Â		5,510	21,464	Â		Unrealized	loss	on	investments	in	Servicing	Related	Assets	7,467	Â		(1,578)	Â		14,036	13,100	Â		Realized	gain	on	investments	in	MSRs,	net	237	Â	
0	Â		(504)	0	Â		Realized	gain	on	acquired	assets,	net	(2)	Â		(12)	Â		(2)	(12)	Â		Realized	gain	on	derivatives,	net	7,987	Â		(20,675)	Â		(7,695)	(26,715)	Â		Unrealized	(gain)	loss	on	RMBS,	measured
at	fair	value	through	earnings,	net	(24,990)	Â		19,755	Â		(12,229)	26,566	Â		Unrealized	(gain)	loss	on	derivatives,	net	21,311	Â		(18,343)	Â		12,029	(12,924)	Â		Accretion	of	premiums	on	RMBS
Â		Â		Â		Â		(2,256)	(1,237)	Â		Amortization	of	deferred	financing	costs	Â		Â		Â		Â		234	120	Â		LTIP-OP	Unit	awards	Â		Â		Â		Â		372	351	Â		Changes	in:	Â		Â		Â		Â		Â		Â		Â		Receivables	and	other
assets,	net	Â		Â		Â		Â		5,836	4,280	Â		Due	to	manager	Â		Â		Â		Â		(166)	(7)	Â		Accrued	expenses	and	other	liabilities,	net	Â		Â		Â		Â		(26,183)	(1,112)	Â		Net	cash	provided	by	(used	in)	operating
activities	Â		Â		Â		Â		(10,622)	22,063	Â		Cash	Flows	From	Investing	Activities	Â		Â		Â		Â		Â		Â		Â		Purchase	of	RMBS	Â		Â		Â		Â		(337,738)	(627,876)	Â		Principal	paydown	of	RMBS	Â		Â		Â		Â	
55,331	51,066	Â		Proceeds	from	sale	of	RMBS	Â		Â		Â		Â		123,797	407,116	Â		Proceeds	from	sale	of	MSRs	Â		Â		Â		Â		13,308	0	Â		Acquisition	of	MSRs	Â		Â		Â		Â		7	165	Â		Payments	for	settlement
of	derivatives	Â		Â		Â		Â		(22,435)	(12,130)	Â		Proceeds	from	settlement	of	derivatives	Â		Â		Â		Â		0	17,516	Â		Net	cash	used	in	investing	activities	Â		Â		Â		Â		(167,730)	(164,143)	Â		Cash	Flows
From	Financing	Activities	Â		Â		Â		Â		Â		Â		Â		Borrowings	under	repurchase	agreements	Â		Â		Â		Â		7,505,368	7,338,069	Â		Repayments	of	repurchase	agreements	Â		Â		Â		Â		(7,300,361)
(7,196,742)	Â		Proceeds	from	derivative	financing	Â		Â		Â		Â		2,474	23,454	Â		Principal	paydown	of	bank	loans	Â		Â		Â		Â		(18,700)	(12,000)	Â		Dividends	paid	Â		Â		Â		Â		(20,833)	(24,701)	Â	
LTIP-OP	Units	distributions	paid	Â		Â		Â		Â		(255)	(313)	Â		Redemption	of	OP	units	for	cash	Â		Â		Â		Â		(9)	0	Â		Issuance	of	common	stock,	net	of	offering	costs	Â		Â		Â		Â		5,433	19,189	Â	
Repurchase	and	retirement	of	preferred	stock	Â		Â		Â		Â		(9,438)	0	Â		Net	cash	provided	by	financing	activities	Â		Â		Â		Â		163,679	146,956	Â		Net	Increase	(Decrease)	in	Cash,	Cash	Equivalents
and	Restricted	Cash	Â		Â		Â		Â		(14,673)	4,876	Â		Cash,	Cash	Equivalents	and	Restricted	Cash,	Beginning	of	Period	Â		$	69,327	Â		$	65,554	69,327	65,554	$	65,554	Cash,	Cash	Equivalents	and
Restricted	Cash,	End	of	Period	$	54,654	Â		$	70,430	Â		54,654	70,430	$	69,327	Supplemental	Disclosure	of	Cash	Flow	Information	Â		Â		Â		Â		Â		Â		Â		Cash	paid	during	the	period	for	interest



expense	Â		Â		Â		Â		24,714	21,566	Â		Cash	paid	during	the	period	for	income	taxes	Â		Â		Â		Â		52	54	Â		Supplemental	Schedule	of	Non-Cash	Investing	and	Financing	Activities	Â		Â		Â		Â		Â		Â		Â	
Dividends	declared	but	not	paid	Â		Â		Â		Â		7,065	6,194	Â		Sale	of	RMBS,	settled	after	period	end	Â		Â		Â		Â		0	(5,485)	Â		Purchase	of	RMBS,	settled	after	period	end	Â		Â		Â		Â		$	28,337	$	0	Â		X	-
DefinitionThe	cash	outflow	in	the	form	of	capital	distributions	to	long	term	incentive	plan	units	during	the	period.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_LongTermIncentivePlanDistributionsPaid	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	cash	outflow	from
redemption	of	operating	partnership's	common	units	of	limited	partnership	interest	during	the	period.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_PaymentOfRedemptionOfOperatingPartnershipSUnits	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	cash
outflow	associated	with	the	acquisition	of	payments	to	acquire	MSRs.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_PaymentsToAcquireMortgageServicingRights	Namespace
Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	cash	inflow	from	borrowings	under	repurchase	agreements	during	the	period.	+
ReferencesNo	definition	available.	+	Details	Name:	chmi_ProceedsFromBorrowingsOfSecuritiesSoldUnderAgreementsToRepurchase	Namespace	Prefix:	chmi_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionThe	cash	inflow	from	principal	paydown	of	agency	residential	mortgage	backed	security	during	the	period.	+
ReferencesNo	definition	available.	+	Details	Name:	chmi_ProceedsFromPrincipalPaydownOfAgencyResidentialMortgageBackedSecurity	Namespace	Prefix:	chmi_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionPurchase	of	Residential	Mortgage	Backed	Security,	that	have	been	settled	after	the	reporting	period.	+
ReferencesNo	definition	available.	+	Details	Name:	chmi_PurchaseOfResidentialMortgageBackedSecuritySettled	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:
debit	Period	Type:	duration	X	-	DefinitionAmount	of	realized	gain	(loss)	on	acquired	assets.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_RealizedGainLossOnAcquiredAssets
Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	cash	inflow	for	repayments	of	repurchase	agreements	during	the
period.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_RepaymentsForSecuritiesSoldUnderAgreementsToRepurchase	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionSale	of	Residential	Mortgage	Backed	Security,	that	have	been	settled	after	the	reporting	period.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_SaleOfResidentialMortgageBackedSecuritySettled	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-
DefinitionRefers	to	the	amount	of	unrealized	gain	(loss)	on	investments	in	servicing	related	assets.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_UnrealizedGainLossOnInvestmentsInServicingRelatedAssets	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe
unrealized	loss	on	RMBS,	measured	at	fair	value	through	earnings,	net.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_UnrealizedGainLossOnRMBSMeasuredAtFairValue
Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	sum	of	the	periodic	adjustments	of	the	differences	between	securities'
face	values	and	purchase	prices	that	are	charged	against	earnings.	This	is	called	accretion	if	the	security	was	purchased	at	a	discount	and	amortization	if	it	was	purchased	at	premium.	As	a
noncash	item,	this	element	is	an	adjustment	to	net	income	when	calculating	cash	provided	by	or	used	in	operations	using	the	indirect	method.	+	ReferencesReference	1:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	28	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-
28	+	Details	Name:	us-gaap_AccretionAmortizationOfDiscountsAndPremiumsInvestments	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:
duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_AdjustmentsToReconcileNetIncomeLossToCashProvidedByUsedInOperatingActivitiesAbstract	Namespace	Prefix:	us-
gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	amortization	expense	attributable	to	debt	issuance	costs.	+	ReferencesReference	1:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(8))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483621/220-10-S99-2Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	1F	-Subparagraph	(b)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481139/470-20-50-1FReference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	230	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	28	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-28Reference	4:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	835	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	3	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482925/835-30-45-3	+	Details	Name:	us-gaap_AmortizationOfFinancingCosts	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:
debit	Period	Type:	duration	X	-	DefinitionAmount	of	cash	and	cash	equivalents,	and	cash	and	cash	equivalents	restricted	to	withdrawal	or	usage.	Excludes	amount	for	disposal	group	and
discontinued	operations.	Cash	includes,	but	is	not	limited	to,	currency	on	hand,	demand	deposits	with	banks	or	financial	institutions,	and	other	accounts	with	general	characteristics	of	demand
deposits.	Cash	equivalents	include,	but	are	not	limited	to,	short-term,	highly	liquid	investments	that	are	both	readily	convertible	to	known	amounts	of	cash	and	so	near	their	maturity	that	they
present	insignificant	risk	of	changes	in	value	because	of	changes	in	interest	rates.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	8	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482913/230-10-50-8Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-
Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	24	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-24Reference	3:
http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	230	-SubTopic	10	-Section	45	-Paragraph	4	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482740/230-10-45-4	+	Details	Name:	us-gaap_CashCashEquivalentsRestrictedCashAndRestrictedCashEquivalents	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionAmount	of	increase	(decrease)	in	cash	and	cash	equivalents,	and	cash	and	cash	equivalents	restricted	to
withdrawal	or	usage;	excluding	effect	from	exchange	rate	change.	Cash	includes,	but	is	not	limited	to,	currency	on	hand,	demand	deposits	with	banks	or	financial	institutions,	and	other
accounts	with	general	characteristics	of	demand	deposits.	Cash	equivalents	include,	but	are	not	limited	to,	short-term,	highly	liquid	investments	that	are	both	readily	convertible	to	known
amounts	of	cash	and	so	near	their	maturity	that	they	present	insignificant	risk	of	changes	in	value	because	of	changes	in	interest	rates.	+	ReferencesReference	1:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	24	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-
24Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-SubTopic	230	-Topic	830	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147477401/830-230-45-1	+	Details	Name:	us-
gaap_CashCashEquivalentsRestrictedCashAndRestrictedCashEquivalentsPeriodIncreaseDecreaseExcludingExchangeRateEffect	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionThe	difference	between	the	book	value	and	the	sale	price	of	options,	swaps,	futures,	forward	contracts,	and	other	derivative	instruments.
This	element	refers	to	the	gain	(loss)	included	in	earnings.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph
28	-Subparagraph	(b)	-SubTopic	10	-Topic	230	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-28Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	942	-
SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-04(13)(h))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478524/942-220-
S99-1Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(a)
(7))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(a)(3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	5:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(a)(5))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(a)(6))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1	+	Details	Name:	us-
gaap_GainLossOnSaleOfDerivatives	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionNet	gain	(loss)	resulting	from	the
sales	of	securitized,	pay-through	debt	securities	collateralized	by	real	estate	mortgage	loans	(mortgages).	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	942	-
SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-04(13)(h))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478524/942-220-
S99-1	+	Details	Name:	us-gaap_GainLossOnSalesOfMortgageBackedSecuritiesMBS	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration
X	-	DefinitionAmount,	after	refund,	of	cash	paid	to	foreign,	federal,	state,	and	local	jurisdictions	as	income	tax.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230
-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2A	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482913/230-10-50-2AReference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	23	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482685/740-10-50-23Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	22	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-22Reference	4:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-
Topic	230	-SubTopic	10	-Section	50	-Paragraph	2	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482913/230-10-50-2	+	Details	Name:	us-gaap_IncomeTaxesPaidNet	Namespace	Prefix:
us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionAmount	of	increase	(decrease)	in	receivables,	and	operating	assets	classified	as	other.	+
ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	28	-Subparagraph	(a)	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-28	+	Details	Name:	us-gaap_IncreaseDecreaseInAccountsReceivableAndOtherOperatingAssets	Namespace	Prefix:	us-
gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionAmount	of	increase	(decrease)	in	accrued	expenses,	and	obligations	classified	as	other.	+
ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	28	-Subparagraph	(a)	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-28	+	Details	Name:	us-gaap_IncreaseDecreaseInAccruedLiabilitiesAndOtherOperatingLiabilities	Namespace	Prefix:
us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionThe	increase	(decrease)	in	obligations	owed	to	an	entity	that	is	controlling,	under	the
control	of,	or	within	the	same	control	group	as	the	reporting	entity	by	means	of	direct	or	indirect	ownership.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	28	-Subparagraph	(a)	-SubTopic	10	-Topic	230	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-28	+	Details
Name:	us-gaap_IncreaseDecreaseInDueToAffiliates	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo	definition
available.	+	Details	Name:	us-gaap_IncreaseDecreaseInOperatingCapitalAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionAmount	of	cash	paid	for	interest,	excluding	capitalized	interest,	classified	as	operating	activity.	Includes,	but	is	not	limited	to,	payment	to	settle	zero-coupon	bond	for	accreted	interest
of	debt	discount	and	debt	instrument	with	insignificant	coupon	interest	rate	in	relation	to	effective	interest	rate	of	borrowing	attributable	to	accreted	interest	of	debt	discount.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	17	-Subparagraph	(d)	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-17Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	25	-Subparagraph	(e)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-25Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482913/230-10-50-2	+	Details	Name:	us-
gaap_InterestPaidNet	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionAmount	of	cash	inflow	(outflow)	from	financing
activities,	including	discontinued	operations.	Financing	activity	cash	flows	include	obtaining	resources	from	owners	and	providing	them	with	a	return	on,	and	a	return	of,	their	investment;
borrowing	money	and	repaying	amounts	borrowed,	or	settling	the	obligation;	and	obtaining	and	paying	for	other	resources	obtained	from	creditors	on	long-term	credit.	+	ReferencesReference
1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	24	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482740/230-10-45-24	+	Details	Name:	us-gaap_NetCashProvidedByUsedInFinancingActivities	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_NetCashProvidedByUsedInFinancingActivitiesAbstract	Namespace	Prefix:	us-gaap_
Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	cash	inflow	(outflow)	from	investing	activities,	including	discontinued	operations.	Investing
activity	cash	flows	include	making	and	collecting	loans	and	acquiring	and	disposing	of	debt	or	equity	instruments	and	property,	plant,	and	equipment	and	other	productive	assets.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	24	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482740/230-10-45-24	+	Details	Name:	us-gaap_NetCashProvidedByUsedInInvestingActivities	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_NetCashProvidedByUsedInInvestingActivitiesAbstract	Namespace	Prefix:	us-gaap_
Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	cash	inflow	(outflow)	from	operating	activities,	including	discontinued	operations.	Operating
activity	cash	flows	include	transactions,	adjustments,	and	changes	in	value	not	defined	as	investing	or	financing	activities.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-
Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	28	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-28Reference	2:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	24	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482740/230-10-45-24Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-
Paragraph	25	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-25	+	Details	Name:	us-gaap_NetCashProvidedByUsedInOperatingActivities	Namespace	Prefix:	us-gaap_
Data	Type:	xbrli:monetaryItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_NetCashProvidedByUsedInOperatingActivitiesAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition
available.	+	Details	Name:	us-gaap_NoncashInvestingAndFinancingItemsAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionThe	cash	outflow	for	a	financial	contract	that	meets	the	hedge	criteria	as	either	a	cash	flow	hedge,	fair	value	hedge,	or	hedge	of	a	net	investment	in	a	foreign	operation.	+
ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	13	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482740/230-10-45-13Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-
Paragraph	27	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-27	+	Details	Name:	us-gaap_PaymentsForHedgeInvestingActivities	Namespace	Prefix:	us-gaap_	Data
Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	net	cash	outflow	or	inflow	from	derivative	instruments	during	the	period,	which	are	classified	as
financing	activities,	excluding	those	designated	as	hedging	instruments.	+	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_PaymentsForProceedsFromDerivativeInstrumentFinancingActivities	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-
DefinitionThe	net	cash	outflow	or	inflow	from	derivative	instruments	during	the	period,	which	are	classified	as	investing	activities,	excluding	those	designated	as	hedging	instruments.	+
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_PaymentsForProceedsFromDerivativeInstrumentInvestingActivities	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	cash	outflow	to	reacquire	preferred	stock	during	the	period.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-
Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	15	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-15	+
Details	Name:	us-gaap_PaymentsForRepurchaseOfPreferredStockAndPreferenceStock	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:
duration	X	-	DefinitionCash	outflow	in	the	form	of	capital	distributions	and	dividends	to	common	shareholders,	preferred	shareholders	and	noncontrolling	interests.	+	ReferencesReference	1:



http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	15	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482740/230-10-45-15	+	Details	Name:	us-gaap_PaymentsOfDividends	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit
Period	Type:	duration	X	-	DefinitionAmount	of	cash	outflow	in	the	form	of	ordinary	dividends	to	common	shareholders	of	the	parent	entity.	+	ReferencesReference	1:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	15	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482740/230-10-45-15	+	Details	Name:	us-gaap_PaymentsOfDividendsCommonStock	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance
Type:	credit	Period	Type:	duration	X	-	DefinitionAmount	of	cash	outflow	for	purchase	of	mortgage-backed	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other
comprehensive	income	(available-for-sale).	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	13	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-13Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic
230	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	11	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-11	+	Details	Name:	us-
gaap_PaymentsToAcquireMortgageBackedSecuritiesMBSCategorizedAsAvailableForSale	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:
duration	X	-	DefinitionThe	cash	inflow	from	the	additional	capital	contribution	to	the	entity.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards
Codification	-Section	45	-Paragraph	14	-Subparagraph	(a)	-SubTopic	10	-Topic	230	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-14	+	Details	Name:	us-
gaap_ProceedsFromIssuanceOfCommonStock	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	cash	inflow
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v3.24.3	Organization	and	Operations	9	Months	Ended	Sep.	30,	2024	Organization	and	Operations	[Abstract]	Â		Organization	and	Operations	Note	1	â€”	Organization	and	Operations	Cherry	Hill
Mortgage	Investment	Corporation	(together	with	its	consolidated	subsidiaries,	the	â€œCompanyâ€​)	was	incorporated	in	Maryland	on	October	31,	2012	and	was	organized	to	invest	in
residential	mortgage	assets	in	the	United	States.	Under	the	Companyâ€™s	charter,	the	Company	is	authorized	to	issue	up	to	500,000,000	shares	of	common	stock	and	100,000,000	shares	of
preferred	stock,	each	with	a	par	value	of	$0.01	per	share.	The	accompanying	consolidated	financial	statements	include	the	accounts	of	the	Companyâ€™s	subsidiaries,	Cherry	Hill	Operating
Partnership,	LP	(the	â€œOperating	Partnershipâ€​),	CHMI	Sub-REIT,	Inc.	(the	â€œSub-REITâ€​),	Cherry	Hill	QRS	I,	LLC,	Cherry	Hill	QRS	II,	LLC,	Cherry	Hill	QRS	III,	LLC	(â€œQRS	IIIâ€​),
Cherry	Hill	QRS	IV,	LLC	(â€œQRS	IVâ€​),	Cherry	Hill	QRS	V,	LLC	(â€œQRS	Vâ€​),	CHMI	Solutions,	Inc.	(â€œCHMI	Solutionsâ€​)	and	Aurora	Financial	Group,	Inc.	(â€œAuroraâ€​).	The	Company
is	party	to	the	Management	Agreement	and	is	externally	managed	by	the	Manager,	a	Delaware	limited	liability	company	established	by	Mr.	Stanley	Middleman.	The	Manager	is	a	party	to	a
services	agreement	(the	â€œServices	Agreementâ€​)	with	Freedom	Mortgage	Corporation	(â€œFreedom	Mortgageâ€​)	(in	such	capacity,	the	â€œServices	Providerâ€​),	which	is	owned	and
controlled	by	Mr.	Middleman.	Prior	to	April	18,	2024,	the	Manager	was	owned	by	a	â€œblind	trustâ€​	for	the	benefit	of	Mr.	Middleman.	On	April	18,	2024,	ownership	of	the	Manager	was
transferred	to	Mr.	Middleman.	For	further	discussion	of	the	Management	Agreement,	see	Note	7.	On	July	9,	2024,	the	Company	announced	that	the	special	committee	of	the	Companyâ€™s
board	of	directors,	which	committee	is	comprised	entirely	of	independent	and	disinterested	members	of	the	board,	after	consultation	with	its	independent	legal	and	financial	advisors	and	as
part	of	the	special	committeeâ€™s	previously	announced	exploration	of	strategic	alternatives,	determined	and	recommended	to	the	board	of	directors	that	it	is	advisable	and	in	the	best
interests	of	the	Company	and	its	stockholders	to	internalize	management	of	the	Company,	terminate	the	Management	Agreement	and	the	Manager	and	take	all	steps	necessary	to	begin
operating	the	Company	as	a	fully	integrated,	internally	managed	mortgage	REIT	(the	â€œInternalizationâ€​).Â		Following	such	recommendation	from	the	special	committee,	the	Companyâ€™s
board	of	directors	authorized	and	approved	the	Internalization	and	authorized	and	directed	the	Companyâ€™s	officers	to	take	all	actions	necessary	to	cause	the	Company	to	effect	the
Internalization.	The	Company	has	elected	to	be	taxed	as	a	REIT	for	U.S.	federal	income	tax	purposes,	commencing	with	its	short	taxable	year	ended	December	31,	2013.	As	long	as	the	Company
continues	to	comply	with	a	number	of	requirements	under	federal	tax	law	and	maintains	its	qualification	as	a	REIT,	the	Company	generally	will	not	be	subject	to	U.S.	federal	income	taxes	to	the
extent	that	the	Company	distributes	its	taxable	income	to	its	stockholders	on	an	annual	basis	and	does	not	engage	in	prohibited	transactions.	However,	certain	activities	that	the	Company	may
perform	may	cause	it	to	earn	income	that	will	not	be	qualifying	income	for	REIT	purposes.	We	conduct	substantially	all	of	our	operations	and	own	substantially	all	of	our	assets	through	our
Operating	Partnership.	We	are	the	sole	general	partner	of	our	Operating	Partnership.	As	of	September	30,	2024,	we	owned	98.0%	of	our	Operating	Partnership.	Our	Operating	Partnership,	in
turn,	owns	all	of	the	outstanding	common	stock	of	the	Sub-REIT.	The	Sub-REIT	elected	to	be	taxed	as	a	REIT	under	the	Code	commencing	with	the	taxable	year	ended	December	31,	2020.	X	-
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Months	Ended	Sep.	30,	2024	Basis	of	Presentation	and	Significant	Accounting	Policies	[Abstract]	Â		Basis	of	Presentation	and	Significant	Accounting	Policies	Note	2	â€”	Basis	of	Presentation
and	Significant	Accounting	Policies	Basis	of	Accounting	The	accompanying	consolidated	financial	statements	are	prepared	in	accordance	with	U.S.	generally	accepted	accounting	principles
(â€œGAAPâ€​)	for	financial	information	and	pursuant	to	the	requirements	for	reporting	on	Form	10-Q	and	Article	10	of	Regulation	S-X.	The	consolidated	financial	statements	include	the
accounts	of	the	Company	and	its	consolidated	subsidiaries.	All	significant	intercompany	transactions	and	balances	have	been	eliminated.	The	Company	consolidates	those	entities	in	which	it	has
an	investment	of	50%	or	more	and	has	control	over	significant	operating,	financial	and	investing	decisions	of	the	entity.	The	consolidated	financial	statements	reflect	all	necessary	and	recurring
adjustments	for	fair	presentation	of	the	results	for	the	periods	presented	herein.	Use	of	Estimates	The	preparation	of	financial	statements	in	conformity	with	GAAP	requires	management	to
make	a	number	of	significant	estimates	and	assumptions.	These	include	estimates	of	the	fair	value	of	Servicing	Related	Assets,	RMBS	and	derivatives;	credit	losses	and	other	estimates	that
affect	the	reported	amounts	of	certain	assets,	revenues,	liabilities	and	expenses	as	of	the	date	of,	and	for	the	periods	covered	by,	the	consolidated	financial	statements.	It	is	likely	that	changes	in
these	estimates	will	occur	in	the	near	term.	The	Companyâ€™s	estimates	are	inherently	subjective.	Actual	results	could	differ	from	the	Companyâ€™s	estimates,	and	the	differences	may	be
material.	Risks	and	Uncertainties	In	the	normal	course	of	business,	the	Company	encounters	primarily	two	significant	types	of	economic	risk:	credit	and	market.	Credit	risk	is	the	risk	of	default
on	the	Companyâ€™s	investments	in	RMBS,	Servicing	Related	Assets	and	derivatives	that	results	from	a	borrowerâ€™s	or	derivative	counterpartyâ€™s	inability	or	unwillingness	to	make
contractually	required	payments.	Market	risk	reflects	changes	in	the	value	of	investments	in	RMBS,	Servicing	Related	Assets	and	derivatives	due	to	changes	in	interest	rates,	spreads	or	other
market	factors,	including	prepayment	speeds	on	the	Companyâ€™s	RMBS	and	Servicing	Related	Assets.	The	Company	is	subject	to	the	risks	involved	with	real	estate	and	real	estate-related
debt	instruments.	These	include,	among	others,	the	risks	normally	associated	with	changes	in	the	general	economic	climate,	changes	in	the	mortgage	market,	changes	in	tax	laws,	interest	rate
levels,	and	the	availability	of	financing.	The	Company	also	is	subject	to	certain	risks	relating	to	its	status	as	a	REIT	for	U.S.	federal	income	tax	purposes.	If	the	Company	were	to	fail	to	qualify	as
a	REIT	in	any	taxable	year,	the	Company	would	be	subject	to	U.S.	federal	income	tax	on	its	REIT	income,	which	could	be	material.	Unless	entitled	to	relief	under	certain	statutory	provisions,	the
Company	would	also	be	disqualified	from	treatment	as	a	REIT	for	the	four	taxable	years	following	the	year	during	which	qualification	is	lost.	Investments	in	RMBS	Classification	â€“	The
Company	reports	all	of	its	investments	in	RMBS	at	fair	value	on	its	consolidated	balance	sheets.	Pursuant	to	Accounting	Standards	Codification	(â€œASCâ€​)	320,	Investments	â€“	Debt	and
Equity	Securities,	the	Company	may	designate	a	security	as	held-to-maturity,	available-for-sale	or	trading,	at	the	time	of	purchase,	depending	on	the	Companyâ€™s	ability	and	intent	to	hold	the
security	to	maturity.	Alternatively,	the	Company	may	elect	the	fair	value	option	of	accounting	for	securities	pursuant	to	ASC	825,	Financial	Instruments.	Prior	to	January	1,	2023,	the	Company
designated	its	RMBS	as	available-for	sale.	On	January	1,	2023,	the	Company	elected	the	fair	value	option	of	accounting	for	all	RMBS	acquired	after	such	date.	Unrealized	gains	and	losses	on
securities	classified	as	available-for	sale	are	reported	in	â€œOther	comprehensive	income	(loss)â€​	within	the	consolidated	statements	of	comprehensive	income	(loss),	whereas	unrealized	gains
and	losses	on	securities	for	which	the	Company	elected	the	fair	value	option	are	reported	in	â€œUnrealized	loss	on	RMBS,	measured	at	fair	value	through	earnings,	netâ€​	within	the
consolidated	statements	of	income	(loss).	Fair	value	is	determined	under	the	guidance	of	ASC	820,	Fair	Value	Measurements	and	Disclosures.	Managementâ€™s	judgment	is	used	to	arrive	at
the	fair	value	of	the	Companyâ€™s	RMBS	investments,	taking	into	account	prices	obtained	from	third-party	pricing	providers	and	other	applicable	market	data.	The	third-party	pricing	providers
use	pricing	models	that	generally	incorporate	such	factors	as	coupons,	primary	and	secondary	mortgage	rates,	rate	reset	periods,	issuer,	prepayment	speeds,	credit	enhancements	and	expected
life	of	the	security.	The	Companyâ€™s	application	of	ASC	820	guidance	is	discussed	in	further	detail	in	Note	9.	Investment	securities	transactions	are	recorded	on	the	trade	date.	At	disposition,
the	net	realized	gain	or	loss	on	securities	is	determined	on	the	basis	of	the	cost	of	the	specific	investment	and	for	securities	designated	as	available-for-sale,	the	unrealized	gain	or	loss	is
reclassified	out	of	accumulated	other	comprehensive	income	into	earnings.	RMBS	with	a	fair	value	of	$28.3	million	purchased	during	the	nine-month	period	ended	September	30,	2024	were
settled	after	period-end.	All	RMBS	purchased	and	sold	during	the	year	ended	December	31,	2023,	were	settled	prior	to	period-end.	Revenue	Recognition	â€“	Interest	income	from	coupon
payments	is	accrued	based	on	the	outstanding	principal	amount	of	the	RMBS	and	their	contractual	terms.	Premiums	and	discounts	associated	with	the	purchase	of	the	RMBS	are	amortized	and
accreted,	respectively,	into	interest	income	over	the	projected	lives	of	the	securities	using	the	effective	interest	method.	The	Companyâ€™s	policy	for	estimating	prepayment	speeds	for
calculating	the	effective	yield	is	to	evaluate	historical	performance,	consensus	on	prepayment	speeds,	and	current	market	conditions.	Adjustments	are	made	for	actual	prepayment	activity.	We
recognized	interest	receivable	of	approximately	$4.8	million	and	$4.0	million	at	September	30,	2024	and	December	31,	2023,	respectively.	Interest	income	receivable	has	been	classified	within
â€œReceivables	and	other	assetsâ€​	on	the	consolidated	balance	sheets.	For	further	discussion	of	Receivables	and	other	assets,	see	Note	13.	Impairment	â€“	When	the	fair	value	of	an	available-
for-sale	designated	security	is	less	than	its	amortized	cost	basis	as	of	the	balance	sheet	date,	the	securityâ€™s	cost	basis	is	considered	impaired.	If	the	Company	determines	that	it	intends	to
sell	the	security	or	it	is	more	likely	than	not	that	it	will	be	required	to	sell	before	recovery,	the	Company	recognizes	the	difference	between	the	fair	value	and	amortized	cost	as	a	loss	in	the
consolidated	statements	of	income	(loss).	If	the	Company	determines	it	does	not	intend	to	sell	the	security	or	it	is	not	more	likely	than	not	it	will	be	required	to	sell	the	security	before	recovery,
the	Company	must	evaluate	the	decline	in	the	fair	value	of	the	impaired	security	and	determine	whether	such	decline	resulted	from	a	credit	loss	or	non-credit	related	factors.	In	its	assessment
of	whether	a	credit	loss	exists,	the	Company	performs	a	qualitative	assessment	around	whether	a	credit	loss	exists	and	if	necessary,	it	compares	the	present	value	of	estimated	future	cash	flows
of	the	impaired	security	with	the	amortized	cost	basis	of	such	security.	The	estimated	future	cash	flows	reflect	those	that	a	â€œmarket	participantâ€​	would	use	and	typically	include
assumptions	related	to	fluctuations	in	interest	rates,	prepayment	speeds,	default	rates,	collateral	performance,	and	the	timing	and	amount	of	projected	credit	losses,	as	well	as	incorporating
observations	of	current	market	developments	and	events.	Cash	flows	are	discounted	at	an	interest	rate	equal	to	the	current	yield	used	to	accrete	interest	income.	If	the	present	value	of
estimated	future	cash	flows	is	less	than	the	amortized	cost	basis	of	the	security,	an	expected	credit	loss	exists	and	is	included	in	provision	for	credit	losses	on	securities	in	the	consolidated
statements	of	income	(loss).	Since	all	of	the	Companyâ€™s	available-for-sale	designated	securities	are	Agency	RMBS,	the	Company	does	not	have	an	allowance	for	credit	losses.	Investments	in
MSRs	Classification	â€“	MSRs	represent	the	contractual	right	to	service	mortgage	loans.	The	Company	has	elected	the	fair	value	option	to	record	its	investments	in	MSRs	in	order	to	provide
users	of	the	consolidated	financial	statements	with	better	information	regarding	the	effects	of	prepayment	risk	and	other	market	factors	on	the	MSRs.	Under	this	election,	the	Company	records
a	valuation	adjustment	on	its	investments	in	MSRs	on	a	quarterly	basis	to	recognize	the	changes	in	fair	value	of	its	MSRs	in	net	income	as	described	below.	Although	transactions	in	MSRs	are
observable	in	the	marketplace,	the	valuation	includes	unobservable	market	data	inputs	(prepayment	speeds,	delinquency	levels,	costs	to	service	and	discount	rates).	Changes	in	the	fair	value	of
MSRs	are	reported	on	the	consolidated	statements	of	income	(loss).	Fluctuations	in	the	fair	value	of	MSRs	are	recorded	within	â€œUnrealized	gain	(loss)	on	investments	in	Servicing	Related
Assetsâ€​	on	the	consolidated	statements	of	income	(loss).	Fair	value	is	generally	determined	by	discounting	the	expected	future	cash	flows	using	discount	rates	that	incorporate	the	market	risks
and	liquidity	premium	specific	to	the	MSRs	and,	therefore,	may	differ	from	their	effective	yields.	In	determining	the	valuation	of	MSRs	in	accordance	with	ASC	820,	management	uses	internally
developed	pricing	models	that	are	based	on	certain	unobservable	market-based	inputs.	The	Company	classifies	these	valuations	as	Level	3	in	the	fair	value	hierarchy.	The	Companyâ€™s
application	of	ASC	820	guidance	is	discussed	in	further	detail	in	Note	9.	Revenue	Recognition	â€“	Mortgage	servicing	fee	income	represents	revenue	earned	for	servicing	mortgage	loans.	The
servicing	fees	are	based	on	a	contractual	percentage	of	the	outstanding	principal	balance	and	are	recognized	as	revenue	as	the	related	mortgage	payments	are	collected.	Corresponding	costs	to
service	are	charged	to	expense	as	incurred.	Servicing	fee	income	received	and	servicing	expenses	incurred	are	reported	on	the	consolidated	statements	of	income	(loss).	Float	income	from
custodial	accounts	associated	with	MSRs	is	included	in	â€œNet	interest	incomeâ€​	on	the	consolidated	statements	of	income	(loss).	Late	fees	and	ancillary	income	are	included	in	â€œServicing
fee	incomeâ€​	on	the	consolidated	statements	of	income	(loss).	As	an	owner	of	MSRs,	the	Company	may	be	obligated	to	fund	advances	of	principal	and	interest	payments	due	to	third-party
owners	of	the	loans	underlying	the	MSRs,	but	not	yet	received	from	the	individual	borrowers.	These	advances	are	reported	as	servicing	advances	within	the	â€œReceivables	and	other	assetsâ€​
line	item	on	the	consolidated	balance	sheets.	Reimbursable	servicing	advances,	other	than	principal	and	interest	advances,	also	have	been	classified	within	â€œReceivables	and	other	assetsâ€​
on	the	consolidated	balance	sheets.	Advances	on	Federal	National	Mortgage	Association	(â€œFannie	Maeâ€​)	and	Federal	Home	Loan	Mortgage	Corporation	(â€œFreddie	Macâ€​)	MSRs	made	in
accordance	with	the	relevant	guidelines	are	generally	recoverable.	The	Companyâ€™s	servicing	related	assets	were	composed	entirely	of	Fannie	Mae	and	Freddie	Mac	MSRs	as	of	September
30,	2024	and	December	31,Â	2023.	As	a	result,	the	Company	has	determined	that	no	reserves	for	unrecoverable	advances	for	the	related	underlying	loans	are	necessary	at	September	30,	2024
and	December	31,	2023.	For	further	discussion	on	the	Companyâ€™s	receivables	and	other	assets,	including	the	Companyâ€™s	servicing	advances,	see	Note	13.	Derivatives	and	Hedging
Activities	Derivative	transactions	include	swaps,	swaptions,	U.S.	treasury	futures	and	â€œto-be-announcedâ€​	securities	(â€œTBAsâ€​).	A	TBA	contract	is	an	agreement	to	purchase	or	sell,	for
future	delivery,	an	Agency	RMBS	with	a	specified	issuer,	term	and	coupon.	Swaps	and	swaptions	are	entered	into	by	the	Company	solely	for	interest	rate	risk	management	purposes.	TBAs	and
U.S.	treasury	futures	are	used	to	manage	duration	risk	as	well	as	basis	risk	and	pricing	risk	on	the	Companyâ€™s	financing	facilities	for	MSRs.	The	decision	as	to	whether	or	not	a	given
transaction/position	(or	portion	thereof)	is	economically	hedged	is	made	on	a	case-by-case	basis,	based	on	the	risks	involved	and	other	factors	as	determined	by	senior	management,	including
restrictions	imposed	by	the	Code	on	REITs.	In	determining	whether	to	economically	hedge	a	risk,	the	Company	may	consider	whether	other	assets,	liabilities,	firm	commitments	and	anticipated
transactions	already	offset	or	reduce	the	risk.	All	transactions	undertaken	as	economic	hedges	are	entered	into	with	a	view	towards	minimizing	the	potential	for	economic	losses	that	could	be
incurred	by	the	Company.	Generally,	derivatives	entered	into	are	not	intended	to	qualify	as	hedges	under	GAAP,	unless	specifically	stated	otherwise.	From	time	to	time,	the	Company	enters	into
a	TBA	dollar	roll	which	represents	a	transaction	where	TBA	contracts	with	the	same	terms	but	different	settlement	dates	are	simultaneously	bought	and	sold.	The	TBA	contract	settling	in	the
later	month	typically	prices	at	a	discount	to	the	earlier	month	contract	with	the	difference	in	price	commonly	referred	to	as	the	â€œdropâ€​.	The	drop	is	a	reflection	of	the	expected	net	interest
income	from	an	investment	in	similar	Agency	RMBS,	net	of	an	implied	financing	cost,	that	would	be	foregone	as	a	result	of	settling	the	contract	in	the	later	month	rather	than	in	the	earlier
month.	The	drop	between	the	current	settlement	month	price	and	the	forward	settlement	month	price	occurs	because	in	the	TBA	dollar	roll	market,	the	party	providing	the	financing	is	the	party
that	would	retain	all	principal	and	interest	payments	accrued	during	the	financing	period.	Accordingly,	drop	income	on	TBA	dollar	rolls	generally	represents	the	economic	equivalent	of	the	net
interest	income	earned	on	the	underlying	Agency	RMBS	less	an	implied	financing	cost.	TBA	dollar	roll	transactions	are	accounted	for	under	GAAP	as	a	series	of	derivatives	transactions.	The
Companyâ€™s	bi-lateral	derivative	financial	instruments	contain	credit	risk	to	the	extent	that	its	counterparties	may	be	unable	to	meet	the	terms	of	the	agreements.	The	Company	reduces	such
risk	by	limiting	its	exposure	to	any	one	counterparty.	In	addition,	the	potential	risk	of	loss	with	any	one	party	resulting	from	this	type	of	credit	risk	is	monitored.	The	Companyâ€™s	interest	rate
swaps	and	U.S.	treasury	futures	are	required	to	be	cleared	on	an	exchange,	which	further	mitigates,	but	does	not	eliminate,	credit	risk.	Management	does	not	expect	any	material	losses	as	a
result	of	default	by	other	parties	to	its	derivative	financial	instruments.	Classification	â€“	All	derivatives,	including	TBAs,	are	recognized	as	either	assets	or	liabilities	on	the	consolidated	balance
sheets	and	measured	at	fair	value.	The	fair	value	of	TBA	derivatives	is	determined	using	methods	similar	to	those	used	to	value	Agency	RMBS.	Due	to	the	nature	of	these	instruments,	they	may
be	in	a	receivable/asset	position	or	a	payable/liability	position	at	the	end	of	an	accounting	period.	Derivative	amounts	payable	to,	and	receivable	from,	the	same	party	under	a	contract	may	be
offset	as	long	as	the	following	conditions	are	met:	(i)	each	of	the	two	parties	owes	the	other	determinable	amounts;	(ii)	the	reporting	party	has	the	right	to	offset	the	amount	owed	with	the
amount	owed	by	the	other	party;	(iii)	the	reporting	party	intends	to	offset;	and	(iv)	the	right	to	offset	is	enforceable	by	law.	The	Company	reports	the	fair	value	of	derivative	instruments	gross	of
cash	paid	or	received	pursuant	to	credit	support	agreements,	and	fair	value	may	be	reflected	on	a	net	counterparty	basis	when	the	Company	believes	a	legal	right	of	offset	exists	under	an
enforceable	master	netting	agreement.	For	further	discussion	on	offsetting	assets	and	liabilities,	see	Note	8.	Revenue	Recognition	â€“	With	respect	to	derivatives	that	have	not	been	designated
as	hedges,	any	payments	under,	or	fluctuations	in	the	fair	value	of,	such	derivatives	have	been	recognized	currently	in	â€œRealized	gain	(loss)	on	derivatives,	netâ€​	and	â€œUnrealized	gain
(loss)	on	derivatives,	netâ€​,	respectively,	in	the	consolidated	statements	of	income	(loss).	Interest	rate	swap	periodic	interest	income	(expense)	is	included	in	â€œRealized	gain	(loss)	on
derivatives,	netâ€​	in	the	consolidated	statements	of	income	(loss).	Cash	and	Cash	Equivalents	and	Restricted	Cash	The	Company	considers	all	highly	liquid	short-term	investments	with
maturities	of	90	days	or	less	when	purchased	to	be	cash	equivalents.	Substantially	all	amounts	on	deposit	with	major	financial	institutions	exceed	insured	limits.	Restricted	cash	represents	the
Companyâ€™s	cash	held	by	counterparties	(i)	as	collateral	against	the	Companyâ€™s	derivatives	(approximately	$3.0	million	and	$16.4	million	at	September	30,	2024	and	December	31,	2023,
respectively)	and	(ii)	as	collateral	for	borrowings	under	its	repurchase	agreements	(approximately	$1.5	million	and	$0	at	September	30,	2024	and	December	31,	2023,	respectively).	The
Companyâ€™s	centrally	cleared	interest	rate	swaps	require	that	the	Company	post	an	â€œinitial	marginâ€​	amount	determined	by	the	clearing	exchange,	which	is	generally	intended	to	be	set	at
a	level	sufficient	to	protect	the	exchange	from	the	interest	rate	swapâ€™s	maximum	estimated	single-day	price	movement.	The	Company	also	exchanges	â€œvariation	marginâ€​	based	upon
daily	changes	in	fair	value,	as	measured	by	the	exchange.	As	a	result	of	amendments	to	rules	governing	certain	central	clearing	activities,	the	exchange	of	variation	margin	is	a	settlement	of	the
interest	rate	swap,	as	opposed	to	pledged	collateral.	The	Company	has	accounted	for	the	receipt	or	payment	of	variation	margin	on	interest	rate	swaps	as	a	direct	reduction	or	increase	to	the
carrying	value	of	the	interest	rate	swap	asset	or	liability.	At	September	30,	2024	and	December	31,	2023,	approximately	$46.6	million	and	$75.8	million,	respectively,	of	variation	margin	was
reported	as	a	decrease	to	the	interest	rate	swap	asset,	at	fair	value.	Due	to	Manager	The	sum	under	â€œDue	to	managerâ€​	on	the	consolidated	balance	sheets	represents	amounts	due	to	the
Manager	pursuant	to	the	Management	Agreement.	For	further	information	on	the	Management	Agreement,	see	Note	7.	Income	Taxes	The	Company	elected	to	be	taxed	as	a	REIT	under	Code
Sections	856	through	860	beginning	with	its	short	taxable	year	ended	December	31,	2013.	U.S.	federal	income	tax	law	generally	requires	that	a	REIT	distribute	annually	at	least	90%	of	its	REIT
taxable	income,	without	regard	to	the	deduction	for	dividends	paid	and	excluding	net	capital	gains,	and	that	it	pay	tax	at	regular	corporate	income	tax	rates	to	the	extent	that	it	annually
distributes	less	than	100%	of	its	taxable	income.	The	Companyâ€™s	TRS,	CHMI	Solutions,	as	well	as	CHMI	Solutionsâ€™	wholly-owned	subsidiary,	Aurora,	are	subject	to	U.S.	federal	income
taxes	on	their	taxable	income.	To	maintain	qualification	as	a	REIT,	the	Company	must	distribute	at	least	90%	of	its	annual	REIT	taxable	income	to	its	stockholders	and	meet	certain	other
requirements	such	as	assets	it	may	hold,	income	it	may	generate	and	its	stockholder	composition.	In	2017,	the	Internal	Revenue	Service	issued	a	revenue	procedure	permitting	â€œpublicly
offeredâ€​	REITs	to	make	elective	stock	dividends	(i.e.,	dividends	paid	in	a	mixture	of	stock	and	cash),	with	at	least	20%	of	the	total	distribution	being	paid	in	cash,	to	satisfy	their	REIT
distribution	requirements.	In	December	2021,	the	Internal	Revenue	Service	issued	a	revenue	procedure	that	temporarily	reduced	the	minimum	amount	of	the	total	distribution	that	must	be	paid
in	cash	to	10%	for	distributions	declared	on	or	after	November	1,Â	2021,	and	on	or	before	June	30,Â	2022,	provided	certain	other	parameters	detailed	in	the	Revenue	Procedure	are	satisfied.
Pursuant	to	these	revenue	procedures,	the	Company	has	in	the	past	elected	to	make	distributions	of	its	taxable	income	in	a	mixture	of	stock	and	cash.	The	Company	accounts	for	income	taxes	in
accordance	with	ASC	740,	Income	Taxes.	ASC	740	requires	the	recording	of	deferred	income	taxes	that	reflect	the	net	tax	effect	of	temporary	differences	between	the	carrying	amounts	of	the
Companyâ€™s	assets	and	liabilities	for	financial	reporting	purposes	and	the	amounts	used	for	income	tax	purposes,	including	operating	loss	carry	forwards.	Deferred	tax	assets	and	liabilities
are	measured	using	enacted	tax	rates	expected	to	apply	to	taxable	income	in	the	years	in	which	those	temporary	differences	are	expected	to	be	recovered	or	settled.	The	effect	of	a	change	in
tax	rates	on	deferred	tax	assets	and	liabilities	is	recognized	in	earnings	in	the	period	that	includes	the	enactment	date.	The	Company	assesses	its	tax	positions	for	all	open	tax	years	and



determines	if	it	has	any	material	unrecognized	liabilities	in	accordance	with	ASC	740.	The	Company	records	these	liabilities	to	the	extent	it	deems	them	more-likely-than-not	to	be	incurred.	The
Company	records	interest	and	penalties	related	to	income	taxes	within	the	provision	for	income	taxes	in	the	consolidated	statements	of	income	(loss).	The	Company	has	not	incurred	any	interest
or	penalties.	Realized	Gain	(Loss)	on	RMBS	The	following	table	presents	realized	gains	or	losses	on	RMBS	for	the	periods	indicated	(dollars	in	thousands):	Â		Â		Three	Months	Ended	September
30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Realized	loss	on	RMBS,	net	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Loss	on	RMBS,	available-for-sale,
measured	at	fair	value	through	OCIÂ	(A)	Â		$	(3,499	)	Â		$	(10,209	)	Â		$	(3,499	)	Â		$	(21,464	)	Loss	on	RMBS	measured	at	fair	value	through	earnings	Â		Â		(152	)	Â		Â		-	Â		Â		Â		(2,011	)	Â		Â		-
Â		Realized	loss	on	RMBS,	net	Â		$	(3,651	)	Â		$	(10,209	)	Â		$	(5,510	)	Â		$	(21,464	)	(A)	Reclassified	from	accumulated	other	comprehensive	income	into	earnings.	Repurchase	Agreements	and
Interest	Expense	The	Company	finances	its	investments	in	RMBS	with	short-term	borrowings	under	master	repurchase	agreements.	Borrowings	under	the	repurchase	agreements	are	generally
short-term	debt	due	within	one	year.	These	borrowings	generally	bear	interest	rates	offered	by	the	â€œlendingâ€​	counterparty	from	time	to	time	for	the	term	of	the	proposed	repurchase
transaction	(e.g.	30	days,	60	days	etc.)	of	a	specified	margin	over	the	overnight	SOFR	rate.	The	repurchase	agreements	represent	uncommitted	financing.	Borrowings	under	these	agreements
are	treated	as	collateralized	financing	transactions	and	are	carried	at	their	contractual	amounts,	as	specified	in	the	respective	agreements.	Interest	is	recorded	at	the	contractual	amount	on	an
accrual	basis.	Dividends	Payable	Because	the	Company	is	organized	as	a	REIT	under	the	Code,	it	is	required	by	law	to	distribute	annually	at	least	90%	of	its	REIT	taxable	income,	which	it	does
in	the	form	of	quarterly	dividend	payments.	The	Company	accrues	the	dividend	payable	on	outstanding	shares	on	the	accounting	date,	which	causes	an	offsetting	reduction	in	retained	earnings.
Comprehensive	Income	Comprehensive	income	is	defined	as	the	change	in	equity	of	a	business	enterprise	during	a	period	resulting	from	transactions	and	other	events	and	circumstances,
excluding	those	resulting	from	investments	by	and	distributions	to	owners.	For	the	Companyâ€™s	purposes,	comprehensive	income	represents	net	income	(loss),	as	presented	in	the
consolidated	statements	of	income	(loss),	adjusted	for	unrealized	gains	or	losses	on	RMBS,	which	are	designated	as	available	for	sale.	Recent	Accounting	Pronouncements	Segment	ReportingÂ	
-	In	November	2023,	the	FASB	issued	ASU	2023-07,	Segment	Reporting	(Topic	280):	Improvements	to	Reportable	Segment	Disclosures.	This	standard	requires	public	companies	to	disclose
information	about	their	reportable	segmentsâ€™	significant	expenses	on	an	interim	and	annual	basis	to	provide	more	transparency	about	the	expenses	they	incur	from	revenue	generating
business	units.	The	new	standard	is	effective	for	fiscal	years	beginning	after	December	15,	2023,	and	interim	periods	within	fiscal	years	beginning	after	December	15,	2024,	with	early	adoption
permitted.	The	Company	does	not	expect	the	adoption	of	the	new	standard	to	have	a	material	effect	on	its	Consolidated	Financial	Statements.	Income	Taxes	-	In	December	2023,	the	FASB
issued	ASU	No.	2023-09,	Income	Taxes	(Topic	740):	Improvements	to	Income	Tax	Disclosures.	This	standard	requires	entities	to	provide	additional	information	about	federal,	state	and	foreign
income	taxes	and	reconciling	items	in	the	rate	reconciliation	table,	and	to	disclose	further	disaggregation	of	income	taxes	paid	(net	of	refunds	received)	by	federal	(national),	state	and	foreign
taxes	by	jurisdiction.	For	public	business	entities,	the	ASU	is	effective	for	fiscal	years	beginning	after	December	15,	2024,	with	early	adoption	permitted.	The	guidance	should	be	applied
prospectively,	but	entities	have	the	option	to	apply	it	retrospectively	for	each	period	presented.	The	Company	has	determined	this	ASU	will	not	have	a	material	impact	on	its	Consolidated
Financial	Statements.	Changes	in	Presentation	Certain	prior	period	amounts	have	been	reclassified	to	conform	to	current	period	presentation.	X	-	ReferencesNo	definition	available.	+	Details
Name:	us-gaap_AccountingPoliciesAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	entire	disclosure	for	the	basis
of	presentation	and	significant	accounting	policies	concepts.	Basis	of	presentation	describes	the	underlying	basis	used	to	prepare	the	financial	statements	(for	example,	US	Generally	Accepted
Accounting	Principles,	Other	Comprehensive	Basis	of	Accounting,	IFRS).	Accounting	policies	describe	all	significant	accounting	policies	of	the	reporting	entity.	+	ReferencesReference	1:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	235	-Name	Accounting	Standards	Codification	-Publisher	FASB	-URI	https://asc.fasb.org/235/tableOfContent	+	Details	Name:	us-
gaap_BasisOfPresentationAndSignificantAccountingPoliciesTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	22
R11.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Segment	Reporting	9	Months	Ended	Sep.	30,	2024	Segment	Reporting	[Abstract]	Â		Segment	Reporting	Note	3	â€”	Segment	Reporting	The	Company
conducts	its	business	through	the	following	segments:	(i)	investments	in	RMBS;	(ii)	investments	in	Servicing	Related	Assets;	and	(iii)	â€œAll	Other,â€​	which	consists	primarily	of	general	and
administrative	expenses,	including	fees	paid	to	the	Companyâ€™s	directors	and	management	fees	and	reimbursements	paid	to	the	Manager	pursuant	to	the	Management	Agreement	(see	Note
7).	For	segment	reporting	purposes,	the	Company	does	not	allocate	interest	income	on	short-term	investments	or	general	and	administrative	expenses.	Summary	financial	data	with	respect	to
the	Companyâ€™s	segments	is	given	below,	together	with	the	data	for	the	Company	as	a	whole	(dollars	in	thousands):	Â		Servicing	Related	Assets	Â		Â		RMBS	Â		Â		All	Other	Â		Â		Total	Â	
Income	Statement	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Three	Months	Ended	September	30,Â	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	14,327	Â		Â		$	-	Â		Â		$	14,327	Â	
Interest	expense	Â		Â		(57	)	Â		Â		14,275	Â		Â		Â		-	Â		Â		Â		14,218	Â		Net	interest	income	Â		Â		57	Â		Â		Â		52	Â		Â		Â		-	Â		Â		Â		109	Â		Servicing	fee	income	Â		Â		11,681	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â	
11,681	Â		Servicing	costs	Â		Â		3,206	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		3,206	Â		Net	servicing	income	Â		Â		8,475	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,475	Â		Other	expense	Â		Â		(6,574	)	Â		Â		(9,087	)	Â		Â		-	Â	
Â		Â		(15,661	)	Other	operating	expenses	Â		Â		(711	)	Â		Â		(167	)	Â		Â		(4,204	)	Â		Â		(5,082	)	Provision	for	corporate	business	taxes	Â		Â		(285	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(285	)	Net	Income	(Loss)
Â		$	962	Â		Â		$	(9,202	)	Â		$	(4,204	)	Â		$	(12,444	)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Three	Months	Ended	September	30,Â	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest
income	Â		$	-	Â		Â		$	12,864	Â		Â		$	-	Â		Â		$	12,864	Â		Interest	expense	Â		Â		(89	)	Â		13,426	Â		Â		Â		-	Â		Â		Â		13,337	Â		Net	interest	income	(expense)	Â		Â		89	Â		Â		Â		(562	)	Â		Â		-	Â		Â		Â		(473
)	Servicing	fee	income	Â		Â		13,225	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		13,225	Â		Servicing	costs	Â		Â		2,869	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,869	Â		Net	servicing	income	Â		Â		10,356	Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		10,356	Â		Other	income	Â		Â		282	Â		Â		Â		10,362	Â		Â		Â		-	Â		Â		Â		10,644	Â		Other	operating	expenses	Â		Â		(561	)	Â		Â		(174	)	Â		Â		(2,631	)	Â		Â		(3,366	)	Provision	for	corporate	business
taxes	Â		Â		(1,276	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,276	)	Net	Income	(Loss)	Â		$	8,890	Â		Â		$	9,626	Â		Â		$	(2,631	)	Â		$	15,885	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Nine	Months	Ended
September	30,Â	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	6	Â		Â		$	40,739	Â		Â		$	-	Â		Â		$	40,745	Â		Interest	expense	Â		Â		874	Â		Â		Â		40,502	Â		Â		Â		-	Â		Â		Â	
41,376	Â		Net	interest	income	(expense)	Â		Â		(868	)	Â		Â		237	Â		Â		Â		-	Â		Â		Â		(631	)	Servicing	fee	income	Â		Â		36,921	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		36,921	Â		Servicing	costs	Â		Â		9,295	Â		Â		Â		-
Â		Â		Â		-	Â		Â		Â		9,295	Â		Net	servicing	income	Â		Â		27,626	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		27,626	Â		Other	income	(expense)	Â		Â		(13,681	)	Â		Â		2,536	Â		Â		Â		-	Â		Â		Â		(11,145	)	Other	operating
expenses	Â		Â		(2,216	)	Â		Â		(482	)	Â		Â		(11,104	)	Â		Â		(13,802	)	Provision	for	corporate	business	taxes	Â		Â		(1,652	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,652	)	Net	Income	(Loss)	Â		$	9,209	Â		Â		$	2,291
Â		Â		$	(11,104	)	Â		$	396	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Nine	Months	Ended	September	30,Â	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$
37,193	Â		Â		$	-	Â		Â		$	37,193	Â		Interest	expense	Â		Â		1,143	Â		Â		Â		37,317	Â		Â		Â		-	Â		Â		Â		38,460	Â		Net	interest	expense	Â		Â		(1,143	)	Â		Â		(124	)	Â		Â		-	Â		Â		Â		(1,267	)	Servicing	fee
income	Â		Â		40,535	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		40,535	Â		Servicing	costs	Â		Â		8,098	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,098	Â		Net	servicing	income	Â		Â		32,437	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		32,437	Â	
Other	expense	Â		Â		(17,935	)	Â		Â		(3,544	)	Â		Â		-	Â		Â		Â		(21,479	)	Other	operating	expenses	Â		Â		(1,694	)	Â		Â		(506	)	Â		Â		(8,058	)	Â		Â		(10,258	)	Provision	for	corporate	business	taxes	Â		Â	
(1,244	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,244	)	Net	Income	(Loss)	Â		$	10,421	Â		Â		$	(4,174	)	Â		$	(8,058	)	Â		$	(1,811	)	Â		Â		Servicing	Related	Assets	Â		Â		RMBS	Â		Â		All	Other	Â		Â		Total	Â		Balance
Sheet	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Investments	Â		$	226,782	Â		Â		$	1,214,123	Â		Â		$	-	Â		Â		$	1,440,905	Â		Other	assets	Â		Â		27,590	Â	
Â		Â		32,526	Â		Â		Â		50,368	Â		Â		Â		110,484	Â		Total	assets	Â		Â		254,372	Â		Â		Â		1,246,649	Â		Â		Â		50,368	Â		Â		Â		1,551,389	Â		Debt	Â		Â		150,848	Â		Â		Â		1,108,496	Â		Â		Â		-	Â		Â		Â	
1,259,344	Â		Other	liabilities	Â		Â		3,874	Â		Â		Â		36,632	Â		Â		Â		11,843	Â		Â		Â		52,349	Â		Total	liabilities	Â		Â		154,722	Â		Â		Â		1,145,128	Â		Â		Â		11,843	Â		Â		Â		1,311,693	Â		Net	Assets	Â		$
99,650	Â		Â		$	101,521	Â		Â		$	38,525	Â		Â		$	239,696	Â		Balance	Sheet	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Investments	Â		$	253,629	Â		Â		$
1,012,130	Â		Â		$	-	Â		Â		$	1,265,759	Â		Other	assets	Â		Â		33,785	Â		Â		Â		39,939	Â		Â		Â		53,509	Â		Â		Â		127,233	Â		Total	assets	Â		Â		287,414	Â		Â		Â		1,052,069	Â		Â		Â		53,509	Â		Â		Â	
1,392,992	Â		Debt	Â		Â		169,314	Â		Â		Â		903,489	Â		Â		Â		-	Â		Â		Â		1,072,803	Â		Other	liabilities	Â		Â		4,240	Â		Â		Â		47,990	Â		Â		Â		9,584	Â		Â		Â		61,814	Â		Total	liabilities	Â		Â		173,554	Â		Â		Â	
951,479	Â		Â		Â		9,584	Â		Â		Â		1,134,617	Â		Net	Assets	Â		$	113,860	Â		Â		$	100,590	Â		Â		$	43,925	Â		Â		$	258,375	Â		X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
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30,	2024	Investments	in	RMBS	[Abstract]	Â		Investments	in	RMBS	Note	4	â€”	Investments	in	RMBS	At	September	30,	2024,	the	Companyâ€™s	investments	in	RMBS	consist	solely	of	Agency
RMBS.	The	Companyâ€™s	investments	in	RMBS	may	also	include,	from	time	to	time,	any	of	the	following:	CMOs,	which	are	either	loss	share	securities	issued	by	Fannie	Mae	or	Freddie	Mac;	or
non-Agency	RMBS,	sometimes	called	â€œprivate	label	MBSâ€​,	which	are	structured	debt	instruments	representing	interests	in	specified	pools	of	mortgage	loans	subdivided	into	multiple
classes,	or	tranches,	of	securities,	with	each	tranche	having	different	maturities	or	risk	profiles	and	different	ratings	by	one	or	more	nationally	recognized	statistical	rating	organizations.	The
following	is	a	summary	of	the	Companyâ€™s	investments	in	RMBS	as	of	the	dates	indicated	(dollars	in	thousands):	Summary	of	RMBS	Assets	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Gross
Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Asset	Type	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â	
Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie
Mae	Â		$	188,869	Â		Â		$	158,818	Â		Â		$	3,912	Â		Â		$	(153	)	Â		$	162,577	Â		Â		Â		13	Â		(B)	Â		Â		4.63	%	Â		Â		4.78	%	Â		Â		27	Â		Freddie	Mac	Â		Â		193,105	Â		Â		Â		160,581	Â		Â		Â		1,693	Â		Â	
Â		(1,809	)	Â		Â		160,465	Â		Â		Â		15	Â		(B)	Â		Â		4.36	%	Â		Â		4.45	%	Â		Â		27	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		Â		305,920	Â		Â		Â		278,839	Â		Â		Â		7,648	Â		Â		Â		(309	)	Â		Â		286,178	Â		Â		Â		22	Â		Â	(B)	Â		Â		4.86	%	Â		Â		4.99	%	Â		Â		28	Â		Freddie	Mac	Â		Â	
644,706	Â		Â		Â		590,220	Â		Â		Â		14,887	Â		Â		Â		(204	)	Â		Â		604,903	Â		Â		Â		48	Â		Â	(B)	Â		Â		4.96	%	Â		Â		5.06	%	Â		Â		28	Â		Total/weighted	average	RMBS	Â		$	1,332,600	Â		Â		$	1,188,458	Â	
Â		$	28,140	Â		Â		$	(2,475	)	Â		$	1,214,123	Â		Â		Â		98	Â		Â		Â		Â		4.81	%	Â		Â		4.93	%	Â		Â		28	Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted
Average	Â		Asset	Type	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity
(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	211,773	Â		Â		$	187,746	Â		Â	
$	2,970	Â		Â		$	(1,607	)	Â		$	189,109	Â		Â		Â		15	Â		(B)	Â		Â		4.55	%	Â		Â		4.70	%	Â		Â		28	Â		Freddie	Mac	Â		Â		262,695	Â		Â		Â		235,260	Â		Â		Â		1,075	Â		Â		Â		(4,865	)	Â		Â		231,470	Â		Â		Â		19	Â	
(B)	Â		Â		4.45	%	Â		Â		4.50	%	Â		Â		28	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Fannie	Mae	Â		Â		221,965	Â		Â		Â		208,487	Â		Â		Â		4,606	Â		Â		Â		(1,076	)	Â		Â		212,017	Â		Â		Â		17	Â		(B)	Â		Â		4.78	%	Â		Â		4.94	%	Â		Â		28	Â		Freddie	Mac	Â		Â		401,287	Â		Â		Â		373,310	Â		Â		Â	
7,515	Â		Â		Â		(1,291	)	Â		Â		379,534	Â		Â		Â		29	Â		(B)	Â		Â		4.72	%	Â		Â		4.88	%	Â		Â		29	Â		Total/weighted	average	RMBS	Â		$	1,097,720	Â		Â		$	1,004,803	Â		Â		$	16,166	Â		Â		$	(8,839	)	Â		$
1,012,130	Â		Â		Â		80	Â		Â		Â		Â		4.64	%	Â		Â		4.77	%	Â		Â		28	Â		(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.	(B)	The	Company	used
an	implied	AAA	rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value
of	settled	securities.	Summary	of	RMBS	Assets	by	Maturity	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Years	to	Maturity	Â	
Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-



sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Over	10	Years	Â		$	381,975	Â		Â		$	319,399	Â		Â		$	5,604	Â		Â		$	(1,961	)	Â		$
323,042	Â		Â		Â		28	Â		(B)	Â		Â		4.50	%	Â		Â		4.62	%	Â		Â		27	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Over	10	Years	Â		Â		950,625	Â		Â		Â		869,059	Â		Â		Â		22,536	Â		Â		Â		(514	)	Â		Â		891,081	Â		Â		Â		70	Â		(B)	Â		Â		4.93	%	Â		Â		5.04	%	Â		Â		28	Â		Total/weighted	average	RMBS	Â	
$	1,332,600	Â		Â		$	1,188,458	Â		Â		$	28,140	Â		Â		$	(2,475	)	Â		$	1,214,123	Â		Â		Â		98	Â		Â		Â		Â		4.81	%	Â		Â		4.93	%	Â		Â		28	Â		Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized
Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Years	to	Maturity	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â	
Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Over	10
Years	Â		$	474,467	Â		Â		$	423,006	Â		Â		$	4,045	Â		Â		$	(6,472	)	Â		$	420,579	Â		Â		Â		34	Â		(B)	Â		Â		4.49	%	Â		Â		4.59	%	Â		Â		28	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Over	10
Years	Â		Â		623,253	Â		Â		Â		581,797	Â		Â		Â		12,121	Â		Â		Â		(2,367	)	Â		Â		591,551	Â		Â		Â		46	Â		(B)	Â		Â		4.74	%	Â		Â		4.90	%	Â		Â		28	Â		Total/weighted	average	RMBS	Â		$	1,097,720	Â		Â		$
1,004,803	Â		Â		$	16,166	Â		Â		$	(8,839	)	Â		$	1,012,130	Â		Â		Â		80	Â		Â		Â		Â		4.64	%	Â		Â		4.77	%	Â		Â		28	Â		(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying
value	for	all	securities.	(B)	The	Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is
then	annualized	and	divided	by	the	book	value	of	settled	securities.	Â		At	September	30,	2024	and	December	31,	2023,	the	Company	pledged	Agency	RMBS	with	a	carrying	value	of
approximately	$1.2	billion	and	$973.2	million,	respectively,	as	collateral	for	borrowings	under	repurchase	agreements.	At	September	30,	2024	and	December	31,	2023,	the	Company	did	not
have	any	securities	purchased	from	and	financed	with	the	same	counterparty	that	did	not	meet	the	conditions	of	ASC	860,	Transfers	and	Servicing,	to	be	considered	linked	transactions	and,
therefore,	classified	as	derivatives.	Based	on	managementâ€™s	analysis	of	the	Companyâ€™s	available-for-sale	designated	securities,	the	performance	of	the	underlying	loans	and	changes	in
market	factors,	management	determined	that	unrealized	losses	as	of	the	balance	sheet	date	on	the	Companyâ€™s	available-for-sale	designated	securities	were	primarily	the	result	of	changes	in
market	factors,	rather	than	issuer-specific	credit	impairment.	The	Company	performed	analyses	in	relation	to	such	securities,	using	managementâ€™s	best	estimate	of	their	cash	flows,	which
support	its	belief	that	the	carrying	values	of	such	securities	were	fully	recoverable	over	their	expected	holding	periods.	Such	market	factors	include	changes	in	market	interest	rates	and	credit
spreads	and	certain	macroeconomic	events,	none	of	which	will	directly	impact	the	Companyâ€™s	ability	to	collect	amounts	contractually	due.	Management	continually	evaluates	the	credit
status	of	each	of	the	Companyâ€™s	securities	and	the	collateral	supporting	those	securities.	This	evaluation	includes	a	review	of	the	credit	of	the	issuer	of	the	security	(if	applicable),	the	credit
rating	of	the	security	(if	applicable),	the	key	terms	of	the	security	(including	credit	support),	debt	service	coverage	and	loan	to	value	ratios,	the	performance	of	the	pool	of	underlying	loans	and
the	estimated	value	of	the	collateral	supporting	such	loans,	including	the	effect	of	local,	industry	and	broader	economic	trends	and	factors.	Significant	judgment	is	required	in	this	analysis	for
available-for-sale	designated	investments	in	RMBS	that	are	not	guaranteed	by	U.S.	government	agencies	or	U.S.	government	sponsored	enterprises.	All	of	the	Companyâ€™s	available-for-sale
designated	investments	in	RMBS	are	guaranteed	by	U.S.	government	agencies	or	U.S.	government	sponsored	enterprises.	Both	credit	related	and	non-credit	related	unrealized	losses	on
available-for-sale	securities	that	the	Company	(i)	intends	to	sell,	or	(ii)	will	more	likely	than	not	be	required	to	sell	before	recovering	their	cost	basis,	are	recognized	in	earnings.	The	Company
did	not	record	an	allowance	for	credit	losses	on	the	balance	sheet	at	September	30,	2024	and	December	31,	2023,	nor	any	impairment	charges	in	earnings	during	the	three	and	nine-month
periods	ended	September	30,	2024	and	September	30,	2023.	The	following	tables	summarize	the	Companyâ€™s	available-for-sale	securities	measured	at	fair	value	through	OCI	in	an	unrealized
loss	position	as	of	the	dates	indicated	(dollars	in	thousands):	Available-For-Sale	RMBS	Unrealized	Loss	Positions	Â		As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Weighted	Average	Â		Duration	in	Loss	Position	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gross	Unrealized	Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â	
Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Twelve	or	More	Months	Â		$
116,799	Â		Â		$	95,566	Â		Â		$	(1,962	)	Â		$	93,604	Â		Â		Â		8	Â		(B)	Â		Â		3.68	%	Â		Â		3.80	%	Â		Â		27	Â		Total/weighted	average	RMBS,	available-for-sale,	measured	at	fair	value	through	OCIÂ	
Â		$	116,799	Â		Â		$	95,566	Â		Â		$	(1,962	)	Â		$	93,604	Â		Â		Â		8	Â		Â		Â		Â		3.68	%	Â		Â		3.80	%	Â		Â		27	Â		Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Weighted
Average	Â		Duration	in	Loss	Position	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gross	Unrealized	Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)
Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Less	than	Twelve	Months	Â		$	126,949
Â		Â		$	109,425	Â		Â		$	(813	)	Â		$	108,612	Â		Â		Â		8	Â		(B)	Â		Â		4.23	%	Â		Â		4.35	%	Â		Â		28	Â		Twelve	or	More	Months	Â		Â		163,190	Â		Â		Â		148,241	Â		Â		Â		(5,659	)	Â		Â		142,582	Â		Â		Â		12
Â		(B)	Â		Â		4.08	%	Â		Â		4.10	%	Â		Â		28	Â		Total/weighted	average	RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		$	290,139	Â		Â		$	257,666	Â		Â		$	(6,472	)	Â		$	251,194	Â		Â	
Â		20	Â		Â		Â		Â		4.14	%	Â		Â		4.21	%	Â		Â		28	Â		(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.	(B)	The	Company	used	an	implied	AAA
rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value	of	settled
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[Abstract]	Â		Investments	in	Servicing	Related	Assets	Note	5	â€”	Investments	in	Servicing	Related	Assets	The	Companyâ€™s	portfolio	of	Servicing	Related	Assets	consists	of	Fannie	Mae	and
Freddie	Mac	MSRs	with	an	aggregate	UPB	of	approximately	$17.6	billion	as	of	September	30,	2024.	The	following	is	a	summary	of	the	Companyâ€™s	Servicing	Related	Assets	as	of	the	dates
indicated	(dollars	in	thousands):	Servicing	Related	Assets	Summary	As	of	September	30,	2024	Â		Unpaid	Principal	Balance	Â		Â		Carrying	Value(A)	Â		Â		Weighted	Average	Coupon	Â		Â	
Weighted	Average	Maturity	(Years)(B)	Â		Â		Year	to	Date	Changes	in	Fair	Value	Recorded	in	Other	Income	(Loss)	Â		MSRs	Â		$	17,644,468	Â		Â		$	226,782	Â		Â		Â		3.50	%	Â		Â		24.7	Â		Â		$
(14,036	)	MSR	Total/Weighted	Average	Â		$	17,644,468	Â		Â		$	226,782	Â		Â		Â		3.50	%	Â		Â		24.7	Â		Â		$	(14,036	)	As	of	December	31,	2023	Â		Unpaid	Principal	Balance	Â		Â		Carrying	Value(A)
Â		Â		Weighted	Average	Coupon	Â		Â		Weighted	Average	Maturity	(Years)(B)	Â		Â		Year	to	Date	Changes	in	Fair	Value	Recorded	in	Other	Income	(Loss)	Â		MSRs	Â		$	19,972,994	Â		Â		$	253,629
Â		Â		Â		3.48	%	Â		Â		25.0	Â		Â		$	(25,937	)	MSR	Total/Weighted	Average	Â		$	19,972,994	Â		Â		$	253,629	Â		Â		Â		3.48	%	Â		Â		25.0	Â		Â		$	(25,937	)	(A)	See	Note	9	regarding	the	estimation	of
fair	value,	which	approximates	carrying	value	for	all	pools.	(B)	Weighted	average	maturity	of	the	underlying	residential	mortgage	loans	in	the	pool	is	based	on	the	unpaid	principal	balance.	The
tables	below	summarize	the	geographic	distribution	for	the	states	representing	5%	or	greater	of	the	aggregate	UPB	of	the	residential	mortgage	loans	underlying	the	Servicing	Related	Assets	as
of	the	dates	indicated:	Geographic	Concentration	of	Servicing	Related	Assets	As	of	September	30,	2024	Â		Â		Percentage	of	Total	Outstanding	Unpaid	Principal	Balance	Â		California	Â		Â		14.5
%	Virginia	Â		Â		8.7	%	New	York	Â		Â		8.4	%	Maryland	Â		Â		6.7	%	Texas	Â		Â		5.9	%	Florida	Â		Â		5.3	%	North	Carolina	Â		Â		5.1	%	All	other	Â		Â		45.4	%	Total	Â		Â		100.0	%	As	of	December	31,
2023	Â		Â		Percentage	of	Total	Outstanding	Unpaid	Principal	Balance	Â		California	Â		Â		13.7	%	Virginia	Â		Â		8.3	%	New	York	Â		Â		8.3	%	Maryland	Â		Â		6.4	%	Texas	Â		Â		5.9	%	Florida	Â		Â	
5.4	%	North	Carolina	Â		Â		5.0	%	All	other	Â		Â		47.0	%	Total	Â		Â		100.0	%	Geographic	concentrations	of	investments	expose	the	Company	to	the	risk	of	economic	downturns	within	the	relevant
states.	Any	such	downturn	in	a	state	where	the	Company	holds	significant	investments	could	affect	the	underlying	borrowerâ€™s	ability	to	make	the	mortgage	payment	and,	therefore,	could
have	a	meaningful,	negative	impact	on	the	Companyâ€™s	Servicing	Related	Assets.	X	-	DefinitionThe	entire	disclosure	for	investment	in	servicing	related	assets.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_InvestmentInServicingRelatedAssetsDisclosureTextBlock	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:
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[Abstract]	Â		Equity	and	Earnings	per	Common	Share	Note	6	â€”	Equity	and	Earnings	per	Common	Share	Common	Stock	On	October	9,	2013,	the	Company	completed	an	initial	public	offering
(the	â€œIPOâ€​)	and	a	concurrent	private	placement	of	its	common	stock.	The	Company	did	not	conduct	any	activity	prior	to	the	IPO	and	the	concurrent	private	placement.	Redeemable
Preferred	Stock	The	Companyâ€™s	charter	provides	that	it	has	authority	to	issue	up	to	100,000,000	shares	of	preferred	stock,	$0.01	par	value	per	share,	of	which	2,781,635	shares	are
classified	as	shares	of	8.20%	Series	A	Cumulative	Redeemable	Preferred	Stock	(â€œSeries	A	Preferred	Stockâ€​)	and	1,604,103	shares	are	classified	as	shares	of	8.250%	Series	B	Fixed-to-
Floating	Rate	Cumulative	Redeemable	Preferred	Stock	(the	â€œSeries	B	Preferred	Stockâ€​).	The	Series	A	Preferred	Stock	ranks	senior	to	the	Companyâ€™s	common	stock	with	respect	to
rights	to	the	payment	of	dividends	and	the	distribution	of	assets	upon	the	Companyâ€™s	liquidation,	dissolution	or	winding	up.	The	Series	A	Preferred	Stock	has	no	stated	maturity,	is	not
subject	to	any	sinking	fund	or	mandatory	redemption	and	will	remain	outstanding	indefinitely	unless	repurchased	or	redeemed	by	the	Company	or	converted	by	the	holders	of	the	Series	A
Preferred	Stock	into	the	Companyâ€™s	common	stock	in	connection	with	certain	changes	of	control.	Beginning	on	August	17,	2022,	the	Company	may,	at	its	option,	redeem	any	or	all	of	the
shares	of	Series	A	Preferred	Stock,	at	any	time	or	from	time	to	time,	for	cash	at	a	redemption	price	equal	to	$25.00	per	share,	plus	any	accumulated	and	unpaid	dividends	to,	but	not	including,
the	date	fixed	for	redemption	of	the	shares	of	Series	A	Preferred	Stock.	The	Company	did	not	redeem	any	shares	of	Series	A	Preferred	Stock	during	the	three	and	nine-month	periods	ended
September	30,	2024	and	the	year	ended	December	31,	2023.	If	the	Company	does	not	exercise	its	option	redemption	right,	upon	certain	changes	in	control,	the	holders	of	the	Series	A	Preferred
Stock	have	the	right	to	convert	some	or	all	of	their	shares	of	Series	A	Preferred	Stock	into	a	number	of	shares	of	the	Companyâ€™s	common	stock	based	on	a	defined	formula,	subject	to	a	share
cap,	or	alternative	consideration.	The	share	cap	on	each	share	of	Series	A	Preferred	Stock	is	2.62881	shares	of	common	stock,	subject	to	certain	adjustments.	The	Company	pays	cumulative
cash	dividends	at	the	rate	of	8.20%	per	annum	of	the	$25.00	per	share	liquidation	preference	(equivalent	to	$2.05	per	annum	per	share)	on	the	Series	A	Preferred	Stock,	in	arrears,	on	or	about
the	15th	day	of	January,	April,	July	and	October	of	each	year.	The	Series	B	Preferred	Stock	ranks	senior	to	the	Companyâ€™s	common	stock	with	respect	to	rights	to	the	payment	of	dividends
and	the	distribution	of	assets	upon	the	Companyâ€™s	liquidation,	dissolution	or	winding	up,	and	on	parity	with	the	Companyâ€™s	Series	A	Preferred	Stock	with	respect	to	rights	to	the	payment
of	dividends	and	the	distribution	of	assets	upon	the	Companyâ€™s	liquidation,	dissolution	or	winding	up.	The	Series	B	Preferred	Stock	has	no	stated	maturity,	is	not	subject	to	any	sinking	fund
or	mandatory	redemption	and	will	remain	outstanding	indefinitely	unless	repurchased	or	redeemed	by	the	Company	or	converted	by	the	holders	of	the	Series	B	Preferred	Stock	into	the
Companyâ€™s	common	stock	in	connection	with	certain	changes	of	control.	The	Series	B	Preferred	Stock	was	not	redeemable	by	the	Company	prior	to	April	15,	2024,	except	under
circumstances	intended	to	preserve	the	Companyâ€™s	qualification	as	a	REIT	for	U.S.	federal	income	tax	purposes	and	except	upon	the	occurrence	of	certain	changes	of	control.	On	and	after
April	15,	2024,	the	Company	may,	at	its	option,	redeem	the	Series	B	Preferred	Stock,	in	whole	or	in	part,	at	any	time	or	from	time	to	time,	for	cash	at	a	redemption	price	equal	to	$25.00	per
share,	plus	any	accumulated	and	unpaid	dividends	to,	but	not	including,	the	date	fixed	for	redemption.	If	the	Company	does	not	exercise	its	rights	to	redeem	the	Series	B	Preferred	Stock	upon
certain	changes	in	control,	the	holders	of	the	Series	B	Preferred	Stock	have	the	right	to	convert	some	or	all	of	their	shares	of	Series	B	Preferred	Stock	into	a	number	of	shares	of	the
Companyâ€™s	common	stock	based	on	a	defined	formula,	subject	to	a	share	cap,	or	alternative	consideration.	The	share	cap	on	each	share	of	Series	B	Preferred	Stock	is	2.68962	shares	of
common	stock,	subject	to	certain	adjustments.	Holders	of	shares	of	Series	B	Preferred	Stock	are	entitled	to	receive,	when,	as	and	if	authorized	by	the	Companyâ€™s	board	of	directors	and
declared	by	the	Company,	out	of	funds	legally	available	for	the	payment	of	dividends,	cumulative	cash	dividends.	The	initial	dividend	rate	for	the	Series	B	Preferred	Stock	from,	and	including,
the	date	of	original	issuance	to,	but	excluding,	April	15,	2024	was	8.250%	of	the	$25.00	per	share	liquidation	preference	per	annum	(equivalent	to	$2.0625	per	annum	per	share).	On	and	after
April	15,	2024	(the	â€œFloating	Rate	Periodâ€​),	dividends	on	the	Series	B	Preferred	Stock	accumulate	at	a	percentage	of	the	$25.00	liquidation	preference	equal	to	an	annual	floating	rate	of
the	Three-month	CME	Term	SOFR	plus	a	spread	of	5.89261%.	Dividends	on	the	Series	A	and	B	Preferred	Stock	are	payable	quarterly	in	arrears	on	the	15th	day	of	each	January,	April,	July	and
October,	when	and	as	authorized	by	the	Companyâ€™s	board	of	directors	and	declared	by	the	Company.	On	September	27,	2024,	the	Company	announced	that	it	was	revising	its	third	quarter
dividend	on	the	Series	B	Preferred	Stock	from	$0.6986	per	share	to	$0.7152	per	share.Â		The	revised	dividend	in	the	amount	of	$0.7152	per	share	was	paid	in	cash	on	October	15,	2024	to
holders	of	record	of	the	Series	B	Preferred	Stock	as	of	the	close	of	business	on	September	30,	2024.	In	addition,	the	Companyâ€™s	previously	declared	and	paid	second	quarter	Series	B
Preferred	Stock	dividend	of	$0.6995	per	share,	which	was	paid	in	cash	on	July	15,	2024	to	holders	of	record	as	of	the	close	of	business	on	June	28,	2024,	required	an	additional	payment.Â		The
Company	has	declared	an	additional	cash	dividend	in	the	amount	of	$0.0096	per	share,	which	was	paid	on	October	15,	2024	to	holders	of	record	of	the	Series	B	Preferred	Stock	as	of	the	close
of	business	on	June	28,	2024.	Common	Stock	ATM	Program	In	August	2018,	the	Company	instituted	an	at-the-market	offering	program	(the	â€œCommon	Stock	ATM	Programâ€​)	of	up	to	$50.0
million	of	its	common	stock.	In	November	2022	and	August	2024,	the	Company	entered	into	amendments	to	the	existing	At	Market	Issuance	Sales	Agreements,	increasing	the	aggregate
offering	price	to	up	to	an	aggregate	of	$150.0	million	of	its	common	stock,	of	which,	approximately	$49.3	million	was	remaining	as	of	September	30,Â	2024.	Under	the	Common	Stock	ATM
Program,	the	Company	may,	but	is	not	obligated	to,	sell	shares	of	common	stock	from	time	to	time	through	one	or	more	selling	agents.	The	Common	Stock	ATM	Program	has	no	set	expiration
date	and	may	be	renewed	or	terminated	by	the	Company	at	any	time.	During	the	three	and	nine-month	periods	ended	September	30,Â	2024	the	Company	issued	and	sold	1,530,917	shares	of
common	stock	under	the	Common	Stock	ATM	Program.	The	shares	were	sold	at	a	weighted	average	price	of	$3.59	per	share	for	aggregate	gross	proceeds	of	approximately	$5.5	million	before
fees	of	approximately	$110,000.	During	the	year	ended	December	31,Â	2023,	the	Company	issued	and	sold	6,470,004	shares	of	common	stock	under	the	Common	Stock	ATM	Program.	The
shares	were	sold	at	a	weighted	average	price	of	$4.87	per	share	for	aggregate	gross	proceeds	of	approximately	$31.5	million	before	fees	of	approximately	$631,000.	Common	Stock	Repurchase
Program	In	September	2019,	the	Company	instituted	a	share	repurchase	program	that	allows	for	the	repurchase	of	up	to	an	aggregate	of	$10.0	million	of	its	common	stock.	Shares	of	common
stock	may	be	repurchased	from	time	to	time	through	privately	negotiated	transactions	or	open	market	transactions,	pursuant	to	a	trading	plan	in	accordance	with	Rules	10b5-1	and	10b-18
under	the	Securities	Exchange	Act	of	1934,	as	amended,	or	the	Exchange	Act,	or	by	any	combination	of	such	methods.	The	manner,	price,	number	and	timing	of	share	repurchases	are	subject	to
a	variety	of	factors,	including	market	conditions	and	applicable	SEC	rules.	The	common	stock	repurchase	program	does	not	require	the	purchase	of	any	minimum	number	of	shares	of	common
stock,	and,	subject	to	SEC	rules,	purchases	may	be	commenced	or	suspended	at	any	time	without	prior	notice.	During	the	three	and	nine-month	periods	ended	September	30,	2024	and	the	year
ended	December	31,	2023,	the	Company	did	not	repurchase	any	shares	of	its	common	stock	pursuant	to	the	common	stock	repurchase	program.	Preferred	Stock	Repurchase	Program	In
December	2023,	the	Company	initiated	a	preferred	stock	repurchase	program	that	allows	for	the	repurchase	of	up	to	an	aggregate	of	$50.0	million	of	its	shares	of	Series	A	Preferred	Stock	and
Series	B	Preferred	Stock.	Shares	of	preferred	stock	may	be	repurchased	from	time	to	time	through	privately	negotiated	transactions	or	open	market	transactions,	pursuant	to	a	trading	plan	in
accordance	with	Rules	10b5-1	under	the	Exchange	Act.	The	manner,	price,	number	and	timing	of	share	repurchases	are	subject	to	a	variety	of	factors,	including	market	conditions	and
applicable	SEC	rules.	The	preferred	stock	repurchase	program	does	not	require	the	purchase	of	any	minimum	number	of	shares	of	preferred	stock,	and,	subject	to	SEC	rules,	purchases	may	be
commenced	or	suspended	at	any	time	without	prior	notice.	During	the	three-month	period	ended	September	30,	2024,	the	Company	did	not	repurchase	any	shares	of	its	preferred	stock



pursuant	to	the	preferred	stock	repurchase	program.	During	the	nine-month	period	ended	September	30,	2024,	the	Company	repurchased	395,897	shares	of	its	Series	B	Preferred	Stock,	at	a
weighted	average	purchase	price	per	share	of	$23.77,	and	paid	aggregate	brokerage	commissions	of	approximately	$11,900	on	such	repurchases.	The	difference	between	the	consideration
transferred	and	the	carrying	value	of	the	preferred	stock	repurchased	resulted	in	a	gain	attributable	to	common	stockholders	of	$78,000	for	the	nine-month	period	ended	September	30,	2024.
During	the	year	ended	December	31,	2023,	the	Company	did	not	repurchase	any	shares	of	its	preferred	stock	pursuant	to	the	preferred	stock	repurchase	program.	Shares	of	preferred	stock
that	are	repurchased	by	the	Company	cease	to	be	outstanding	but	remain	authorized	for	future	issuance.	Equity	Incentive	Plan	During	2013,	the	board	of	directors	approved	and	the	Company
adopted	the	Cherry	Hill	Mortgage	Investment	Corporation	2013	Equity	Incentive	Plan	(the	â€œ2013	Planâ€​).	The	2013	Plan,	which	expired	by	its	terms	in	October	2023,	provided	for	the	grant
of	options	to	purchase	shares	of	the	Companyâ€™s	common	stock,	stock	awards,	stock	appreciation	rights	(â€œSARsâ€​),	performance	units,	incentive	awards	and	other	equity-based	awards,
including	long	term	incentive	plan	units	(â€œLTIP-OP	Unitsâ€​)	of	the	Operating	Partnership.	Â		In	April	2023,	the	Companyâ€™s	board	of	directors	adopted	the	Cherry	Hill	Mortgage
Investment	Corporation	2023	Equity	Incentive	Plan	(the	â€œ2023	Planâ€​).	In	June	2023,	at	the	Companyâ€™s	annual	meeting	of	stockholders,	the	2023	Plan	was	approved.	The	2023	Plan,
which	expires	by	its	term	in	April	2033,	permits	the	Company	to	provide	equity-based	compensation	in	the	form	of	options	to	purchase	shares	of	the	Companyâ€™s	common	stock,	stock	awards,
SARs,	performance	units,	incentive	awards	and	other	equity-based	awards	(including	LTIP-OP	Units).	The	2023	Plan	replaced	the	2013	Plan	upon	the	2023	Planâ€™s	approval	by	stockholders
and	no	further	awards	will	be	made	by	the	Company	under	the	2013	Plan.Â	Currently	outstanding	awards	granted	under	the	2013	Plan	will	remain	effective	in	accordance	with	their	terms.	Â	
The	maximum	aggregate	number	of	shares	of	common	stock	issuable	pursuant	to	the	2023	Plan	pursuant	to	the	exercise	of	options	and	SARs,	the	grant	of	stock	awards	or	other	equity-based
awards	(including	LTIP-OP	Units)	and	the	settlement	of	incentive	awards	and	performance	units	is	equal	to	2,830,000	shares.	Other	equity-based	awards	that	are	LTIP-OP	Units	will	reduce	the
maximum	aggregate	number	of	shares	of	common	stock	issuable	pursuant	to	the	2023	Plan	on	a	one-for-one	basisâ€”that	is,	each	such	LTIP-OP	Unit	will	be	treated	as	an	award	of	common
stock;	provided,	however,	for	the	avoidance	of	doubt,	the	conversion	of	any	such	LTIP-OP	Units	at	a	later	date	into	a	share	of	common	stock	will	not	count	as	an	award	of	common	stock	under
the	2023	Plan	for	purposes	of	determining	the	aggregate	limit	to	avoid	any	double	counting	of	the	same	award.	In	connection	with	stock	splits,	dividends,	recapitalizations	and	certain	other
events,	the	Companyâ€™s	board	of	directors	will	make	equitable	adjustments	that	it	deems	appropriate	in	the	aggregate	number	of	shares	of	common	stock	issuable	pursuant	to	the	2023	Plan
and	the	terms	of	outstanding	awards.	Â		If	any	options	or	stock	appreciation	rights	terminate,	expire	or	are	cancelled,	forfeited,	exchanged	or	surrendered	without	having	been	exercised	or	are
paid	in	cash	without	delivery	of	common	stock	or	if	any	stock	awards,	performance	units	or	other	equity-based	awards	(including	LTIP-OP	Units)	are	forfeited,	the	shares	of	common	stock
subject	to	such	awards	will	again	be	available	for	purposes	of	the	2023	Plan.	Shares	of	common	stock	tendered	or	withheld	to	satisfy	the	exercise	price	or	for	tax	withholding	are	not	available
for	future	grants	under	the	2023	Plan.	LTIP-OP	Units	are	a	special	class	of	partnership	interest	in	the	Operating	Partnership.	LTIP-OP	Units	may	be	issued	to	eligible	participants	for	the
performance	of	services	to	or	for	the	benefit	of	the	Operating	Partnership.	Initially,	LTIP-OP	Units	do	not	have	full	parity	with	the	Operating	Partnershipâ€™s	common	units	of	limited
partnership	interest	(â€œOP	Unitsâ€​)	with	respect	to	liquidating	distributions;	however,	LTIP-OP	Units	receive,	whether	vested	or	not,	the	same	per-unit	distributions	as	OP	Units	and	are
allocated	their	pro-rata	share	of	the	Operating	Partnershipâ€™s	net	income	or	loss.	Under	the	terms	of	the	LTIP-OP	Units,	the	Operating	Partnership	will	revalue	its	assets	upon	the	occurrence
of	certain	specified	events,	and	any	increase	in	the	Operating	Partnershipâ€™s	valuation	from	the	time	of	grant	of	the	LTIP-OP	Units	until	such	event	will	be	allocated	first	to	the	holders	of
LTIP-OP	Units	to	equalize	the	capital	accounts	of	such	holders	with	the	capital	accounts	of	the	holders	of	OP	Units.	Upon	equalization	of	the	capital	accounts	of	the	holders	of	LTIP-OP	Units
with	the	other	holders	of	OP	Units,	the	LTIP-OP	Units	will	achieve	full	parity	with	OP	Units	for	all	purposes,	including	with	respect	to	liquidating	distributions.	If	such	parity	is	reached,	vested
LTIP-OP	Units	may	be	converted	into	an	equal	number	of	OP	Units	at	any	time	and,	thereafter,	enjoy	all	the	rights	of	OP	Units,	including	redemption	rights.	An	LTIP-OP	Unit	and	a	share	of
common	stock	of	the	Company	have	substantially	the	same	economic	characteristics	in	as	much	as	they	effectively	share	equally	in	the	net	income	or	loss	of	the	Operating	Partnership.	Holders
of	LTIP-OP	Units	that	have	reached	parity	with	OP	Units	have	the	right	to	redeem	their	LTIP-OP	Units,	subject	to	certain	restrictions.	The	redemption	is	required	to	be	satisfied	in	cash,	or	at	the
Companyâ€™s	option,	the	Company	may	purchase	the	OP	Units	for	common	stock,	calculated	as	follows:	one	share	of	the	Companyâ€™s	common	stock,	or	cash	equal	to	the	fair	value	of	a	share
of	the	Companyâ€™s	common	stock	at	the	time	of	redemption,	for	each	LTIP-OP	Unit.	When	an	LTIP-OP	Unit	holder	redeems	an	OP	Unit	(as	described	above),	non-controlling	interest	in	the
Operating	Partnership	is	reduced	and	the	Companyâ€™s	equity	is	increased.	LTIP-OP	Units	vest	ratably	over	the	first	three	annual	anniversaries	of	the	grant	date.	The	fair	value	of	each	LTIP-
OP	Unit	was	determined	based	on	the	closing	price	of	the	Companyâ€™s	common	stock	on	the	applicable	grant	date	in	all	other	cases.	On	May	30,	2024,	the	Company	granted	certain	eligible
participants	of	the	2023	Plan	other	equity-based	awards	in	the	form	of	a	total	of	181,942	restricted	stock	units	(â€œRSUsâ€​)	under	the	2023	Plan.	Each	granted	RSU	represents	the	right	to
receive	one	share	of	common	stock.	Subject	to	the	terms	and	conditions	of	an	RSU	award	agreement	and	the	2023	Plan,	each	award	of	RSUs	vests	ratably	over	a	three-year	period	beginning	on
the	one-year	anniversary	of	the	grant	date	of	the	RSUs.	To	the	extent	the	RSUs	have	not	otherwise	been	forfeited	or	cancelled	prior	to	the	appliable	settlement	date,	each	award	recipient	will
be	paid	a	cash	payment	on	the	applicable	settlement	date	equal	to	the	number	of	shares	of	common	stock	delivered	multiplied	by	the	total	amount	of	dividend	payments	made	in	relation	to	one
share	of	common	stock	with	respect	to	record	dates	occurring	during	the	period	between	the	grant	date	and	the	applicable	settlement	date.	Â		On	June	14,	2024,	the	Company	granted	an
aggregate	of	55,704	shares	of	restricted	common	stock	to	the	Companyâ€™s	independent	directors	(18,568	shares	each)	subject	to	the	terms	and	conditions	of	a	restricted	stock	award
agreement	and	the	2023	Plan.	Unless	sooner	vested	in	accordance	with	the	terms	of	the	restricted	stock	award	agreement	and	the	2023	Plan,	each	independent	directorâ€™s	interest	in	the
shares	of	common	stock	covered	by	the	June	14,	2024	stock	award	become	vested	and	nonforfeitable	on	the	one-year	anniversary	of	the	grant	date.	Â		On	June	26,	2024,	the	Company	granted
7,712	shares	of	common	stock	to	the	Companyâ€™s	Chief	Financial	Officer,	Treasurer	and	Secretary	(â€œCFOâ€​),	subject	to	the	terms	and	conditions	of	a	stock	award	agreement	and	the	2023
Plan.	The	shares	of	common	stock	granted	to	the	CFO	were	vested	and	nonforfeitable	as	of	the	grant	date.	Of	the	7,712	shares	of	common	stock	granted	to	the	CFO,	3,229	shares	of	common
stock	were	withheld	by	the	Company	to	satisfy	tax	withholding	requirements	on	the	grant	of	unrestricted	shares	of	common	stock.	Â		The	following	table	sets	forth	the	number	of	shares	of	the
Companyâ€™s	common	stock	as	well	as	LTIP-OP	Units	and	the	values	thereof	(based	on	the	closing	prices	on	the	respective	dates	of	grant)	granted	under	the	2013	Plan	and	the	2023	Plan.	As
noted	above,	effective	as	of	June	15,	2023,	(the	date	of	the	Companyâ€™s	2023	annual	meeting	of	stockholders)	the	2023	Plan	replaced	the	2013	Plan.	No	further	awards	will	be	made	by	the
Company	under	the	2013	Plan,	and	currently	outstanding	awards	granted	under	the	2013	Plan	will	remain	effective	in	accordance	with	their	terms.	Except	as	otherwise	indicated,	all	shares
shown	in	the	table	below	are	fully	vested.	Â		Equity	Incentive	Plan	Information	Â		Â		Â		LTIP-OP	Units	Â		Â		Shares	of	Common	Stock	Â		Â		Restricted	Stock	Units	Â		Â		Â		Â		Â		Â		Â		Â		Â		Issued
Â		Â		Â		Forfeited/	Redeemed	(A)	Â		Â		Converted	Â		Â		Issued	Â		Â		Â		Forfeited	(A)	Â		Â		Witheld	(B)	Â		Â		Issued	Â		Â		Â		Forfeited	(A)	Â		Â		Settled	Â		Â		Witheld	(B)	Â		Â		Number	of	Securities
Â	Remaining	Available	For	Future	Issuance	Under	Equity	Compensation	Plans	Â		Â		Weighted	Average	Issuance	Price	Â		December	31,	2022	Â		Â		(459,897	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â	
Â		(178,421	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		915,464	Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		(92,200	)	(C)	Â		Â		-	Â		Â	
Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(92,200	)	Â		$	6.06	Â		March	31,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(178,421	)	Â		Â		Â	
3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		823,264	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(41,835	)	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(41,835	)	Â		$	5.02	Â		Increase	in	the	number	of	securities	available	for	issuance	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â	
-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,006,736	Â		Â		Â		Â		Â		June	30,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-
Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,788,165	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		September	30,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-
Â		Â		Â		2,788,165	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		December	31,	2023	Â	
Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,788,165	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be
issued	upon	exercise	Â		Â		(111,395	)	(D)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(111,395	)	Â		$	3.92	Â		March	31,	2024	Â		Â		(663,492	)	Â	
Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,676,770	Â		Â		Â		Â		Â		Number	of	securities	redeemed	Â		Â		-	Â		Â		Â		Â	
2,660	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,660	Â		Â		$	3.51	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(181,942	)	Â	(E)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(181,942	)	Â		$	3.60	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â	
-	Â		Â		Â		-	Â		Â		Â		(55,704	)	(F)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(55,704	)	Â		$	3.77	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-
Â		Â		Â		-	Â		Â		Â		(7,712	)	Â		Â		Â		-	Â		Â		Â		3,229	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(7,712	)	Â		$	3.89	Â		June	30,	2024	Â		Â		(663,492	)	Â		Â		Â		8,492	Â		Â		Â		44,795	Â		Â		Â	
(283,672	)	Â		Â		Â		3,155	Â		Â		Â		3,229	Â		Â		Â		(181,942	)	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,434,072	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â	
-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		September	30,	2024	Â		Â		(663,492	)	Â		Â		Â		8,492	Â		Â		Â		44,795	Â		Â		Â		(283,672	)	Â	
Â		Â		3,155	Â		Â		Â		3,229	Â		Â		Â		(181,942	)	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,434,072	Â		Â		Â		Â		Â		(A)	If	any	award	or	grant	under	the	2023	Plan	(including	LTIP-OP	Units)	expires,	is
forfeited	or	is	terminated	without	having	been	exercised	or	is	paid	in	cash	without	a	requirement	for	the	delivery	of	common	stock,	then	any	common	stock	covered	by	such	lapsed,	cancelled,
expired,	unexercised	or	cash-settled	portion	of	such	award	or	grant	and	any	forfeited,	lapsed,	cancelled	or	expired	LTIP-OP	Units	will	be	available	for	the	grant	or	settlement	of	other	awards
under	the	2023	Plan.	(B)	Any	shares	of	common	stock	tendered	or	withheld	to	satisfy	the	grant	or	exercise	price	or	tax	withholding	obligation	pursuant	to	any	award	reduces	the	number	of
shares	of	common	stock	available	under	the	2023	Plan	and	those	shares	will	not	be	available	for	future	grants	or	awards	under	the	2023	Plan.	(C)	Subject	to	forfeiture	in	certain	circumstances
prior	to	January	10,	2026.	(D)	Subject	to	forfeiture	in	certain	circumstances	prior	to	January	16,	2027.	(E)	Subject	to	forfeiture	in	certain	circumstances	prior	to	May	30,	2027.	(F)	Subject	to
forfeiture	in	certain	circumstances	prior	to	June	14,	2025.	The	Company	recognized	share-based	compensation	expense	of	$230,809	and	$169,059	during	the	three-month	periods	ended
September	30,	2024	and	September	30,	2023,	respectively	and	$601,455	and	$507,177	during	the	nine-month	periods	ended	September	30,	2024	and	September	30,	2023,	respectively.	There
was	approximately	$1.3	million	of	total	unrecognized	share-based	compensation	expense	as	of	September	30,	2024,	which	was	related	to	unvested	LTIP-OP	Units,	directors	compensation	paid
in	stock	subject	to	forfeiture	and	unvested	RSUs.	This	unrecognized	share-based	compensation	expense	is	expected	to	be	recognized	ratably	over	the	remaining	vesting	period	of	up	to	three
years.	The	aggregate	expense	related	to	the	LTIP-OP	Unit	grants	and	the	RSUs	is	presented	as	â€œGeneral	and	administrative	expenseâ€​	in	the	Companyâ€™s	consolidated	statements	of
income	(loss).	Non-Controlling	Interests	in	Operating	Partnership	Non-controlling	interests	in	the	Operating	Partnership	in	the	accompanying	consolidated	financial	statements	relate	to	LTIP-
OP	Units	and	OP	Units	issued	upon	conversion	of	LTIP-OP	Units,	in	either	case,	held	by	parties	other	than	the	Company.	As	of	September	30,	2024,	the	non-controlling	interest	holders	in	the
Operating	Partnership	owned	595,753	LTIP-OP	Units,	or	approximately	2.0%	of	the	units	of	the	Operating	Partnership.	Pursuant	to	ASC	810,	Consolidation,	changes	in	a	parentâ€™s	ownership
interest	(and	transactions	with	non-controlling	interest	unit	holders	in	the	Operating	Partnership)	while	the	parent	retains	its	controlling	interest	in	its	subsidiary	should	be	accounted	for	as
equity	transactions.	The	carrying	amount	of	the	non-controlling	interest	will	be	adjusted	to	reflect	the	change	in	its	ownership	interest	in	the	subsidiary,	with	the	offset	to	equity	attributable	to
the	Company.	Earnings	per	Common	Share	The	Company	is	required	to	present	both	basic	and	diluted	earnings	per	common	share	(â€œEPSâ€​).	Basic	EPS	is	calculated	by	dividing	net	income
applicable	to	common	stockholders	by	the	weighted	average	number	of	shares	of	common	stock	outstanding	during	each	period.	Diluted	EPS	is	calculated	by	dividing	net	income	applicable	to
common	stockholders	by	the	weighted	average	number	of	shares	of	common	stock	outstanding	plus	the	additional	dilutive	effect	of	common	stock	equivalents	during	each	period.	In	accordance
with	ASC	260,	Earnings	Per	Share,	if	there	is	a	loss	from	continuing	operations,	the	common	stock	equivalents	are	deemed	anti-dilutive	and	earnings	(loss)	per	share	is	calculated	excluding	the
potential	common	shares.	The	following	table	presents	basic	and	diluted	earnings	per	share	of	common	stock	for	the	periods	indicated	(dollars	in	thousands,	except	per	share	data):	Earnings
per	Common	Share	Information	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Numerator:	Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Net	income	(loss)	Â		$	(12,444	)	Â		$	15,885	Â		Â		$	396	Â		Â		$	(1,811	)	Net	(income)	loss	allocated	to	noncontrolling	interests	in	Operating	Partnership	Â		Â		246	Â		Â		Â		(306	)
Â		Â		(8	)	Â		Â		34	Â		Dividends	on	preferred	stock	Â		Â		(2,594	)	Â		Â		(2,462	)	Â		Â		(7,456	)	Â		Â		(7,390	)	Gain	on	repurchase	and	retirement	of	preferred	stock	Â		Â		-	Â		Â		Â		-	Â		Â		Â		78	Â		Â		Â	
-	Â		Net	income	allocated	to	participating	securities	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Numerator	for	basic	EPS	-	net	income	(loss)	applicable	to	common	stockholders	(A)	Â		$	(14,792	)	Â		$
13,117	Â		Â		$	(6,990	)	Â		$	(9,167	)	Effect	of	dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Add	back	net	income	allocated	to	participating	securities	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		-	Â		Numerator	for	diluted	EPS	-	net	income	applicable	to	common	stockholders	after	assumed	conversion	(C)	Â		$	(14,792	)	Â		$	13,117	Â		Â		$	(6,990	)	Â		$	(9,167	)	Denominator:	Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Denominator	for	basic	EPS	-	weighted	average	common	shares	(B)	Â		Â		30,216,341	Â		Â		Â		26,936,242	Â		Â		Â		30,058,334	Â		Â		Â		25,879,626	Â		Effect	of
dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Participating	restricted	common	stock	Â		Â		-	Â		Â		Â		41,835	Â		Â		Â		-	Â		Â		Â		28,012	Â		Non-participating	restricted	stock	units	Â	
Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Denominator	for	diluted	EPS	-	adjusted	weighted	average	common	shares	(D)	Â		Â		30,216,341	Â		Â		Â		26,978,077	Â		Â		Â		30,058,334	Â		Â		Â		25,907,638	Â	
Basic	and	Diluted	EPS:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Basic	(A/B)	Â		$	(0.49	)	Â		$	0.49	Â		Â		$	(0.23	)	Â		$	(0.35	)	Diluted	(C/D)	Â		$	(0.49	)	Â		$	0.49	Â		Â		$	(0.23	)	Â		$	(0.35	)	The
computations	of	diluted	EPS	for	the	three	and	nine-months	ended	September	30,	2024	excludes	237,646	of	potentially	dilutive	restricted	stock	units	and	restricted	stock	awards	because	their
effect	would	have	been	anti-dilutive.	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_EquityAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:
na	Period	Type:	duration	X	-	DefinitionThe	entire	disclosure	for	equity.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(h)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481112/505-10-50-13Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	14	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-14Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic
235	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477968/946-235-50-2Reference	5:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	235	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(d)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147477968/946-235-50-2Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	505	-Name	Accounting	Standards	Codification	-Section	50
-Paragraph	6	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478448/946-505-50-6Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	40	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480237/815-40-50-6Reference	8:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480008/505-10-S99-1Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99
-Paragraph	1	-Subparagraph	(SX	210.4-08(e)(1))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	10:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	505
-Name	Accounting	Standards	Codification	-Publisher	FASB	-URI	https://asc.fasb.org/505/tableOfContentReference	11:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13Reference	12:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(g)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481112/505-10-50-13Reference	13:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50
-Paragraph	13	-Subparagraph	(i)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13Reference	14:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic



10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	14	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-14Reference	15:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	14	-Subparagraph	(c)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481112/505-10-50-14Reference	16:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50
-Paragraph	16	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-16Reference	17:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	18	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-18Reference	18:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	18	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481112/505-10-50-18Reference	19:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50
-Paragraph	18	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-18	+	Details	Name:	us-gaap_StockholdersEquityNoteDisclosureTextBlock
Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	26	R15.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Transactions	with	Related
Parties	9	Months	Ended	Sep.	30,	2024	Transactions	with	Related	Parties	[Abstract]	Â		Transactions	with	Related	Parties	Note	7	â€”	Transactions	with	Related	Parties	Manager	The	Company
has	entered	into	the	Management	Agreement	with	the	Manager,	pursuant	to	which	the	Manager	provides	for	the	day-to-day	management	of	the	Companyâ€™s	operations.	The	Management
Agreement	requires	the	Manager	to	manage	the	Companyâ€™s	business	affairs	in	conformity	with	the	policies	that	are	approved	and	monitored	by	the	Companyâ€™s	board	of	directors.
Pursuant	to	the	Management	Agreement,	the	Manager,	under	the	supervision	of	the	Companyâ€™s	board	of	directors,	formulates	investment	strategies,	arranges	for	the	acquisition	of	assets,
arranges	for	financing,	monitors	the	performance	of	the	Companyâ€™s	assets	and	provides	certain	advisory,	administrative	and	managerial	services	in	connection	with	the	operations	of	the
Company.	For	performing	these	services,	the	Company	pays	the	Manager	the	management	fee	which	is	payable	in	cash	quarterly	in	arrears,	in	an	amount	equal	to	1.5%	per	annum	of	the
Companyâ€™s	stockholdersâ€™	equity	(as	defined	in	the	Management	Agreement).	The	term	of	the	Management	Agreement	expires	on	October	22,	2025	and	will	be	automatically	renewed	for
a	one-year	term	on	such	date	and	on	each	anniversary	of	such	date	thereafter	unless	terminated	or	not	renewed	as	described	below.	Either	the	Company	or	the	Manager	may	elect	not	to	renew
the	Management	Agreement	upon	expiration	of	its	initial	term	or	any	renewal	term	by	providing	written	notice	of	non-renewal	at	least	180	days,	but	not	more	than	270	days,	before	expiration.
No	such	written	notice	of	non-renewal	has	been	provided	in	2024.	In	the	event	the	Company	elects	not	to	renew	the	term,	the	Company	will	be	required	to	pay	the	Manager	a	termination	fee
equal	to	three	times	the	average	annual	management	fee	amount	earned	by	the	Manager	during	the	two	four-quarter	periods	ending	as	of	the	end	of	the	most	recently	completed	fiscal	quarter
prior	to	the	non-renewal.	The	Company	may	terminate	the	Management	Agreement	at	any	time	for	cause	effective	upon	30	days	prior	written	notice	of	termination	from	the	Company	to	the
Manager,	in	which	case	no	termination	fee	would	be	due.	The	Companyâ€™s	board	of	directors	will	review	the	Managerâ€™s	performance	prior	to	the	automatic	renewal	of	the	Management
Agreement	and,	as	a	result	of	such	review,	upon	the	affirmative	vote	of	at	least	two-thirds	of	the	members	of	the	Companyâ€™s	board	of	directors	or	of	the	holders	of	a	majority	of	the
Companyâ€™s	outstanding	common	stock,	the	Company	may	terminate	the	Management	Agreement	based	upon	unsatisfactory	performance	by	the	Manager	that	is	materially	detrimental	to
the	Company	or	a	determination	by	the	Companyâ€™s	independent	directors	that	the	management	fees	payable	to	the	Manager	are	not	fair,	subject	to	the	right	of	the	Manager	to	prevent	such
a	termination	by	agreeing	to	a	reduction	of	the	management	fees	payable	to	the	Manager.	Upon	any	termination	of	the	Management	Agreement	based	on	unsatisfactory	performance	or	unfair
management	fees,	the	Company	would	be	required	to	pay	the	Manager	the	termination	fee	described	above.	The	Manager	may	terminate	the	Management	Agreement	in	the	event	that	the
Company	becomes	regulated	as	an	investment	company	under	the	Investment	Company	Act	of	1940,	as	amended,	in	which	case	the	Company	would	not	be	required	to	pay	the	termination	fee
described	above.	The	Manager	may	also	terminate	the	Management	Agreement	upon	60	daysâ€™	written	notice	if	the	Company	defaults	in	the	performance	of	any	material	term	of	the
Management	Agreement	and	the	default	continues	for	a	period	of	30	days	after	written	notice	to	the	Company,	whereupon	the	Company	would	be	required	to	pay	the	Manager	the	termination
fee	described	above.	The	Management	Agreement	also	requires	the	Company	and	the	Manager	to	terminate	the	Management	Agreement	without	payment	of	any	termination	fee	pursuant	to	the
consummation	of	an	internalization	event	(as	defined	in	the	Management	Agreement).	The	Manager	is	a	party	to	the	Services	Agreement	with	the	Services	Provider,	pursuant	to	which	the
Services	Provider	provides	to	the	Manager	personnel	and	payroll	and	benefits	administration	services	as	needed	by	the	Manager	to	carry	out	its	obligations	and	responsibilities	under	the
Management	Agreement.	The	Company	is	a	named	third-party	beneficiary	to	the	Services	Agreement	and,	as	a	result,	has,	as	a	non-exclusive	remedy,	a	direct	right	of	action	against	the
Services	Provider	in	the	event	of	any	breach	by	the	Manager	of	any	of	its	duties,	obligations	or	agreements	under	the	Management	Agreement	that	arise	out	of	or	result	from	any	breach	by	the
Services	Provider	of	its	obligations	under	the	Services	Agreement.	The	Services	Agreement	will	terminate	upon	the	termination	of	the	Management	Agreement.	The	Management	Agreement
between	the	Company	and	the	Manager	was	negotiated	between	related	parties,	and	the	terms,	including	fees	payable,	may	not	be	as	favorable	to	the	Company	as	if	it	had	been	negotiated	with
an	unaffiliated	third	party.	At	the	time	the	Management	Agreement	was	negotiated,	both	the	Manager	and	the	Services	Provider	were	controlled	by	Mr.	Stanley	Middleman.	In	2016,	ownership
of	the	Manager	was	transferred	to	CHMM	Blind	Trust,	a	grantor	trust	for	the	benefit	of	Mr.	Middleman.	On	April	18,	2024,	ownership	of	the	Manager	was	transferred	back	to	Mr.	Middleman.
The	Management	Agreement	provides	that	the	Company	will	reimburse	the	Manager	for	(i)	various	expenses	incurred	by	the	Manager	or	its	officers,	and	agents	on	the	Companyâ€™s	behalf,
including	costs	of	software,	legal,	accounting,	tax,	administrative	and	other	similar	services	rendered	for	the	Company	by	providers	retained	by	the	Manager	and	(ii)	an	agreed	upon	portion	of
the	compensation	paid	to	specified	officers	of	the	Company.	The	amounts	included	in	â€œManagement	fee	to	affiliateâ€​	on	the	consolidated	statements	of	income	(loss)	consisted	of	the
following	for	the	periods	indicated	(dollars	in	thousands):	Management	Fees	and	Compensation	Reimbursement	to	Manager	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended
September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Management	fees	Â		$	1,521	Â		Â		$	1,590	Â		Â		$	4,729	Â		Â		$	4,684	Â		Compensation	reimbursement	Â		Â		150	Â		Â		Â		150	Â	
Â		Â		450	Â		Â		Â		430	Â		Total	Â		$	1,671	Â		Â		$	1,740	Â		Â		$	5,179	Â		Â		$	5,114	Â		On	July	9,	2024,	the	Company	announced	that	the	special	committee	of	the	Companyâ€™s	board	of	directors,
which	committee	is	comprised	entirely	of	independent	and	disinterested	members	of	the	board,	after	consultation	with	its	independent	legal	and	financial	advisors	and	as	part	of	the	special
committeeâ€™s	previously	announced	exploration	of	strategic	alternatives,	determined	and	recommended	to	the	board	of	directors	that	it	is	advisable	and	in	the	best	interests	of	the	Company
and	its	stockholders	to	internalize	management	of	the	Company,	terminate	the	Management	Agreement	and	take	all	steps	necessary	to	begin	operating	the	Company	as	a	fully	integrated,
internally	managed	mortgage	REIT.Â		Following	such	recommendation	from	the	special	committee,	the	Companyâ€™s	board	of	directors	authorized	and	approved	the	Internalization	and
authorized	and	directed	the	Companyâ€™s	officers	to	take	all	actions	necessary	to	cause	the	Company	to	effect	the	Internalization.	Subservicing	Agreements	In	August	2020,	Freedom
Mortgage	acquired	RoundPoint	Mortgage	Servicing	Corporation	(â€œRoundPointâ€​),	one	of	Auroraâ€™s	subservicers	and	a	seller	of	Fannie	Mae	and	Freddie	Mac	MSRs	pursuant	to	a	flow
purchase	agreement	with	Aurora.	In	September	2023,	RoundPoint	ceased	being	a	wholly	owned	subsidiary	of	Freedom	Mortgage	when	it	was	acquired	by	an	unaffiliated	entity,Â		Matrix
Financial	Services	Corporation.	The	subservicing	agreement	with	RoundPoint	had	an	initial	term	of	two	years	and	is	subject	to	automatic	renewal	every	two	years	for	an	additional	two-year
term	unless	either	party	chooses	not	to	renew.	The	current	renewal	term	expires	in	August	2025.	The	subservicing	agreement	may	be	terminated	without	cause	by	either	party	by	giving	notice
as	specified	in	the	agreement.	If	the	agreement	is	not	renewed	by	Aurora	or	terminated	by	Aurora	without	cause,	de-boarding	fees	will	be	due	to	the	subservicer.	Under	the	subservicing
agreement,	RoundPoint	agrees	to	service	the	applicable	mortgage	loans	in	accordance	with	applicable	law.	During	the	three	and	nine-month	periods	ended	September	30,	2023,	Aurora
received	$7.8	million	and	$23.9	million,	respectively,	in	servicing	fee	income	from	RoundPoint.	During	the	three	and	nine-month	periods	ended	September	30,	2023,	Aurora	paid	RoundPoint
$1.4	million	and	$3.8	million,	respectively,	in	servicing	costs.	The	flow	purchase	agreement	provides	that	RoundPoint	may	offer,	and	Aurora	may	purchase	mortgage	servicing	rights	from	time
to	time	on	loans	originated	through	RoundPointâ€™s	network	of	loan	sellers.	RoundPointâ€™s	sellers	sell	the	loans	to	Fannie	Mae	or	Freddie	Mac	and	sell	the	mortgage	servicing	rights	to
RoundPoint	which	sells	the	MSR	to	Aurora.	RoundPoint	then	subservices	the	loans	for	Aurora	pursuant	to	the	subservicing	agreement.	During	the	nine-month	period	ended	September	30,	2023,
Aurora	purchased	MSRs	with	an	aggregate	UPB	of	approximately	$987,000	from	RoundPoint	pursuant	to	the	flow	agreement	for	a	purchase	price	of	$5,000.	Joint	Marketing	Recapture
Agreements	In	May	2018,	Aurora	entered	into	a	recapture	purchase	and	sale	agreement	with	RoundPoint,	one	of	Auroraâ€™s	subservicers	and	from	August	2020	to	September	2023,	a	wholly-
owned	subsidiary	of	Freedom	Mortgage.	Pursuant	to	this	agreement,	RoundPoint	attempts	to	refinance	certain	mortgage	loans	underlying	Auroraâ€™s	MSR	portfolio	subserviced	by
RoundPoint	as	directed	by	Aurora.	If	a	loan	is	refinanced,	RoundPoint	will	sell	the	loan	to	Fannie	Mae	or	Freddie	Mac,	as	applicable,	retain	the	sale	proceeds	and	transfer	the	related	MSR	to
Aurora.	During	the	period	where	RoundPoint	was	a	wholly-owned	subsidiary	of	Freedom	Mortgage,	RoundPoint	outsourced	such	recapture	services	to	Freedom	Mortgage	on	RoundPointâ€™s
behalf.	Other	Transactions	with	Related	Parties	Aurora	leases	three	employees	from	Freedom	Mortgage	and	reimburses	Freedom	Mortgage	on	a	monthly	basis.	X	-	ReferencesNo	definition
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Sep.	30,	2024	Derivative	Instruments	[Abstract]	Â		Derivative	Instruments	Note	8	â€”	Derivative	Instruments	Interest	Rate	Swap	Agreements,	Swaptions,	TBAs	and	U.S.	Treasury	Futures	In
order	to	help	mitigate	exposure	to	higher	short-term	interest	rates	in	connection	with	borrowings	under	its	repurchase	agreements,	the	Company	enters	into	interest	rate	swap	agreements	and
swaption	agreements.	Interest	rate	swap	agreements	establish	an	economic	fixed	rate	on	related	borrowings	because	the	variable-rate	payments	received	on	the	interest	rate	swap	agreements
largely	offset	interest	accruing	on	the	related	borrowings,	leaving	the	fixed-rate	payments	to	be	paid	on	the	interest	rate	swap	agreements	as	the	Companyâ€™s	effective	borrowing	rate,
subject	to	certain	adjustments	including	changes	in	spreads	between	variable	rates	on	the	interest	rate	swap	agreements	and	actual	borrowing	rates.	A	swaption	is	an	option	granting	its	owner
the	right	but	not	the	obligation	to	enter	into	an	underlying	swap.	The	Companyâ€™s	interest	rate	swap	agreements	and	swaptions	have	not	been	designated	as	qualifying	hedging	instruments
for	GAAP	purposes.	In	order	to	help	mitigate	duration	risk	and	manage	basis	risk	and	the	pricing	risk	under	the	Companyâ€™s	financing	facilities,	the	Company	utilizes	U.S.	treasury	futures
and	forward-settling	purchases	and	sales	of	RMBS	where	the	underlying	pools	of	mortgage	loans	are	TBAs.	Pursuant	to	these	TBA	transactions,	the	Company	agrees	to	purchase	or	sell,	for
future	delivery,	Agency	RMBS	with	certain	principal	and	interest	terms	and	certain	types	of	underlying	collateral,	but	the	particular	Agency	RMBS	to	be	delivered	is	not	identified	until	shortly
before	the	TBA	settlement	date.	Unless	otherwise	indicated,	references	to	U.S.	treasury	futures	include	options	on	U.S.	treasury	futures.	The	following	table	summarizes	the	outstanding
notional	amounts	of	derivative	instruments	as	of	the	dates	indicated	(dollars	in	thousands):	Derivatives	Â		September	30,	2024	Â		Â		December	31,	2023	Â		Notional	amount	of	interest	rate
swaps	Â		$	1,171,750	Â		Â		$	1,057,000	Â		Notional	amount	of	TBAs,	net	Â		Â		(354,600	)	Â		Â		(376,600	)	Notional	amount	of	U.S.	treasury	futures	Â		Â		278,400	Â		Â		Â		274,100	Â		Total	notional
amount	Â		$	1,095,550	Â		Â		$	954,500	Â		The	following	table	presents	information	about	the	Companyâ€™s	interest	rate	swap	agreements	as	of	the	dates	indicated	(dollars	in	thousands):	Â		Â	
Notional	Amount	(A)	Â		Â		Fair	Value	Â		Â		Weighted	Average	Pay	Rate	Â		Â		Weighted	Average	Receive	Rate	Â		Â		Weighted	Average	Years	to	Maturity	Â		September	30,	2024	Â		$	1,171,750	Â	
Â		$	16,278	Â		Â		Â		1.95	%	Â		Â		5.01	%	Â		Â		3.4	Â		December	31,	2023	Â		$	1,057,000	Â		Â		$	16,705	Â		Â		Â		1.59	%	Â		Â		5.24	%	Â		Â		3.5	Â		(A)	Includes	$907.8	million	notional	of	receive
SOFR	and	pay	fixed	of	1.1%	and	$264.0	million	notional	of	receive	fixed	of	4.5%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years	and	1.9	years,	respectively,	as	of	September	30,
2024.	Includes	$869.0	million	notional	of	receive	SOFR	and	pay	fixed	of	0.8%	and	$188.0	million	notional	of	receive	fixed	of	4.7%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years
and	2.0	years,	respectively,	as	of	December	31,	2023.	The	following	tables	present	information	about	the	Companyâ€™s	TBA	derivatives	as	of	the	dates	indicated	(dollars	in	thousands):	As
September	30,Â	2024	Purchase	and	sale	contracts	for	derivative	TBAs	Â		Notional	Â		Â		Implied	Cost	Basis	Â		Â		Implied	Fair	Value	Â		Â		Net	Carrying	Value	Â		Purchase	contracts	Â		$	284,000
Â		Â		$	284,640	Â		Â		$	284,273	Â		Â		$	(367	)	Sale	contracts	Â		Â		(638,600	)	Â		Â		(633,715	)	Â		Â		(632,018	)	Â		Â		1,697	Â		Net	TBA	derivatives	Â		$	(354,600	)	Â		$	(349,075	)	Â		$	(347,745	)	Â	
$	1,330	Â		As	of	December	31,Â	2023	Purchase	and	sale	contracts	for	derivative	TBAs	Â		Notional	Â		Â		Implied	Cost	Basis	Â		Â		Implied	Fair	Value	Â		Â		Net	Carrying	Value	Â		Purchase
contracts	Â		$	368,300	Â		Â		$	357,472	Â		Â		$	360,821	Â		Â		$	3,350	Â		Sale	contracts	Â		Â		(744,900	)	Â		Â		(702,557	)	Â		Â		(718,073	)	Â		Â		(15,517	)	Net	TBA	derivatives	Â		$	(376,600	)	Â		$
(345,085	)	Â		$	(357,252	)	Â		$	(12,167	)	The	following	tables	present	information	about	the	Companyâ€™s	U.S.	treasury	futures	agreements	as	of	the	dates	indicated	(dollars	in	thousands):	As
of	September	30,	2024	Maturity	Â		Notional	Amount	-	Long	Â		Â		Notional	Amount	-	Short	Â		Â		Fair	Value	Â		2	years	Â		$	144,800	Â		Â		$	-	Â		Â		$	315	Â		5	years	Â		Â		277,800	Â		Â		Â		-	Â		Â		Â	
254	Â		10	years	(A)	Â		Â		-	Â		Â		Â		(144,200	)	Â		Â		337	Total	Â		$	422,600	Â		Â		$	(144,200	)	Â		$	906	Â		As	of	December	31,	2023	Maturity	Â		Notional	Amount	-	Long	Â		Â		Notional	Amount	-
Short	Â		Â		Fair	Value	Â		2	years	Â		$	196,800	Â		Â		$	-	Â		Â		$	2,090	Â		5	years	Â		Â		221,500	Â		Â		Â		-	Â		Â		Â		4,944	Â		10	years	(A)	Â		-	Â		Â		(144,200	)	Â		(8,685	)	Total	Â		$	418,300	Â		Â		$
(144,200	)	Â		$	(1,651	)	(A)	Includes	10-year	Ultra	futures	and	Long	Bond	futures	contracts.	The	following	table	presents	information	about	realized	gain	(loss)	on	derivatives,	which	is	included
on	the	consolidated	statements	of	income	(loss)	for	the	periods	indicated	(dollars	in	thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Derivatives
Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Interest	rate	swaps(A)	Â		$	-	Â		Â		$	496	Â		Â		$	4,325	Â		Â		$	(4,671	)	TBAs	Â		Â		(18,274	)	Â		Â		14,150	Â		Â		Â		(18,771	)	Â		Â		17,516	Â		U.S.	Treasury
futures	Â		Â		1,443	Â		Â		Â		(3,137	)	Â		Â		(3,665	)	Â		Â		(11,794	)	U.S.	treasury	futures	options	Â		Â		-	Â		Â		Â		(50	)	Â		Â		-	Â		Â		Â		(337	)	Total	Â		$	(16,831	)	Â		$	11,459	Â		Â		$	(18,111	)	Â		$	714
Â		(A)	Excludes	interest	rate	swap	periodic	interest	income	of	$8.8	million	and	$9.2	million,	for	the	three-month	periods	ended	September	30,	2024	and	September	30,	2023,	respectively	and
$25.8	million	and	$26.0	million,	for	the	nine-month	periods	ended	September	30,	2024	and	September	30,	2023,	respectively.	Offsetting	Assets	and	Liabilities	The	Company	has	netting
arrangements	in	place	with	all	of	its	derivative	counterparties	pursuant	to	standard	documentation	developed	by	the	International	Swaps	and	Derivatives	Association	and	the	Securities	Industry



and	Financial	Markets	Association.	Under	GAAP,	if	the	Company	has	a	valid	right	of	offset,	it	may	offset	the	related	asset	and	liability	and	report	the	net	amount.	The	Company	presents	interest
rate	swaps,	swaptions	and	U.S.	treasury	futures	assets	and	liabilities	on	a	gross	basis	in	its	consolidated	balance	sheets,	but	in	the	case	of	interest	rate	swaps,	net	of	variation	margin.	The
Company	presents	TBA	assets	and	liabilities	on	a	net	basis	in	its	consolidated	balance	sheets.	The	Company	presents	repurchase	agreements	in	this	section	even	though	they	are	not	derivatives
because	they	are	subject	to	master	netting	arrangements.	However,	repurchase	agreements	are	presented	on	a	gross	basis.	Additionally,	the	Company	does	not	offset	financial	assets	and
liabilities	with	the	associated	cash	collateral	on	the	consolidated	balance	sheets.	The	following	tables	present	information	about	the	Companyâ€™s	assets	and	liabilities	that	are	subject	to
master	netting	arrangements	or	similar	agreements	and	can	potentially	be	offset	on	the	Companyâ€™s	consolidated	balance	sheets	as	of	the	dates	indicated	(dollars	in	thousands):	Offsetting
Assets	and	Liabilities	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Net	Amounts	of	Assets	and	Â		Â		Gross	Amounts	Not	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Â		Â		Â		Â		Gross	Amounts
of	Recognized	Assets	or	Liabilities	Â		Â		Gross	Amounts	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Liabilities	Presented	in	the	Consolidated	Balance	Sheet	Â		Â		Financial	Instruments	Â		Â	
Cash	Collateral	Received/	Pledged	(A)	Â		Â		Net	Amount	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		$	21,027	Â		Â		$	-	Â		Â		$	21,027	Â		Â		$	(21,027	)	Â		$	-
Â		Â		$	-	Â		TBAs	Â		Â		1,972	Â		Â		Â		(642	)	Â		Â		1,330	Â		Â		Â		(1,292	)	Â		Â		(38	)	Â		Â		-	Â		U.S.	treasury	futures	Â		Â		906	Â		Â		Â		-	Â		Â		Â		906	Â		Â		Â		(3,628	)	Â		Â		2,722	Â		Â		Â		Â		Â		Total
Assets	Â		$	23,905	Â		Â		$	(642	)	Â		$	23,263	Â		Â		$	(25,947	)	Â		$	2,684	Â		Â		$	-	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$	1,108,496	Â		Â		$	-	Â	
Â		$	1,108,496	Â		Â		$	(1,109,237	)	Â		$	741	Â		Â		$	-	Â		Interest	rate	swaps	Â		Â		4,749	Â		Â		Â		-	Â		Â		Â		4,749	Â		Â		Â		(4,749	)	Â		Â		-	Â		Â		Â		-	Â		TBAs	Â		Â		642	Â		Â		Â		(642	)	Â		Â		-	Â		Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Total	Liabilities	Â		$	1,113,887	Â		Â		$	(642	)	Â		$	1,113,245	Â		Â		$	(1,113,986	)	Â		$	741	Â		Â		$	-	Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Net	Amount	of	Assets	and	Â	
Â		Gross	Amounts	Not	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Â		Â		Â		Â		Gross	Amounts	of	Recognized	Assets	or	Liabilities	Â		Â		Gross	Amounts	Offset	in	the	Consolidated	Balance	Sheet
Â		Â		Liabilities	Presented	in	Â	the	Consolidated	Balance	Sheet	Â		Â		Financial	Instruments	Â		Â		Cash	Collateral	Received/	Pledged	(A)	Â		Â		Net	Amount	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		$	19,504	Â		Â		$	-	Â		Â		$	19,504	Â		Â		$	(19,504	)	Â		$	-	Â		Â		$	-	Â		TBAs	Â		Â		3,350	Â		Â		Â		(3,350	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		U.S.	treasury
futures	Â		Â		7,034	Â		Â		Â		(7,034	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		Â		Â		Â		Â		Total	Assets	Â		$	29,888	Â		Â		$	(10,384	)	Â		$	19,504	Â		Â		$	(19,504	)	Â		$	-	Â		Â		$	-	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$	903,489	Â		Â		$	-	Â		Â		$	903,489	Â		Â		$	(933,042	)	Â		$	29,553	Â		Â		$	-	Â		Interest	rate	swaps	Â		Â		2,799	Â		Â		Â		-	Â		Â		Â		2,799	Â		Â	
Â		(2,799	)	Â		Â		-	Â		Â		Â		-	Â		TBAs	Â		Â		15,517	Â		Â		Â		(3,350	)	Â		Â		12,167	Â		Â		Â		(1,162	)	Â		Â		(11,005	)	Â		Â		-	Â		U.S.	treasury	futures	Â		Â		8,685	Â		Â		Â		(7,034	)	Â		Â		1,651	Â		Â		Â		3,785
Â		Â		Â		(5,436	)	Â		Â		-	Â		Total	Liabilities	Â		$	930,490	Â		Â		$	(10,384	)	Â		$	920,106	Â		Â		$	(933,218	)	Â		$	13,112	Â		Â		$	-	Â		(A)	Includes	cash	pledged	/	received	as	collateral.	Amounts
presented	are	limited	to	collateral	pledged	sufficient	to	reduce	the	net	amount	to	zero	for	individual	counterparties,	as	applicable.	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
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types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	28	R17.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Fair	Value	9	Months	Ended	Sep.	30,	2024	Fair	Value	[Abstract]	Â		Fair
Value	Note	9	â€”	Fair	Value	Fair	Value	Measurements	ASC	820	defines	fair	value	as	the	price	that	would	be	received	to	sell	an	asset	or	paid	to	transfer	a	liability	in	an	orderly	transaction
between	market	participants	at	the	measurement	date.	ASC	820	clarifies	that	fair	value	should	be	based	on	the	assumptions	market	participants	would	use	when	pricing	an	asset	or	liability	and
establishes	a	fair	value	hierarchy	that	prioritizes	the	information	used	to	develop	those	assumptions.	The	fair	value	hierarchy	gives	the	highest	priority	to	quoted	prices	available	in	active
markets	(i.e.,	observable	inputs)	and	the	lowest	priority	to	data	lacking	transparency	(i.e.,	unobservable	inputs).	Additionally,	ASC	820	requires	an	entity	to	consider	all	aspects	of
nonperformance	risk,	including	the	entityâ€™s	own	credit	standing,	when	measuring	the	fair	value	of	a	liability.	ASC	820	establishes	a	three-level	hierarchy	to	be	used	when	measuring	and
disclosing	fair	value.	An	instrumentâ€™s	categorization	within	the	fair	value	hierarchy	is	based	on	the	lowest	level	of	significant	input	to	its	valuation.	Following	is	a	description	of	the	three
levels:	â€¢	Level	1	inputs	are	quoted	prices	in	active	markets	for	identical	assets	or	liabilities	as	of	the	measurement	date	under	current	market	conditions.	Additionally,	the	entity	must	have	the
ability	to	access	the	active	market	and	the	quoted	prices	cannot	be	adjusted	by	the	entity.	â€¢	Level	2	inputs	include	quoted	prices	in	active	markets	for	similar	assets	or	liabilities;	quoted
prices	in	inactive	markets	for	identical	or	similar	assets	or	liabilities;	or	inputs	that	are	observable	or	can	be	corroborated	by	observable	market	data	by	correlation	or	other	means	for
substantially	the	full-term	of	the	assets	or	liabilities.	â€¢	Level	3	unobservable	inputs	are	supported	by	little	or	no	market	activity.	The	unobservable	inputs	represent	the	assumptions	that
management	believes	market	participants	would	use	to	price	the	assets	and	liabilities,	including	risk.	Generally,	Level	3	assets	and	liabilities	are	valued	using	pricing	models,	discounted	cash
flow	methodologies,	or	similar	techniques	that	require	significant	judgment	or	estimation.	Recurring	Fair	Value	Measurements	The	following	is	a	description	of	the	methods	used	to	estimate	the
fair	values	of	the	Companyâ€™s	assets	and	liabilities	measured	at	fair	value	on	a	recurring	basis,	as	well	as	the	basis	for	classifying	these	assets	and	liabilities	as	Level	2	or	3	within	the	fair
value	hierarchy.	The	Companyâ€™s	valuations	consider	assumptions	that	it	believes	a	market	participant	would	consider	in	valuing	the	assets	and	liabilities,	the	most	significant	of	which	are
disclosed	below.	The	Company	reassesses	and	periodically	adjusts	the	underlying	inputs	and	assumptions	used	in	the	valuations	for	recent	historical	experience,	as	well	as	for	current	and
expected	relevant	market	conditions.	RMBS	The	Company	holds	a	portfolio	of	RMBS	that	are	carried	at	fair	value	in	the	consolidated	balance	sheets.	The	Company	determines	the	fair	value	of
its	RMBS	based	upon	prices	obtained	from	third-party	pricing	providers.	The	third-party	pricing	providers	develop	their	pricing	based	on	transaction	prices	of	recent	trades	for	similar	financial
instruments.	If	recent	trades	for	similar	financial	instruments	are	unavailable,	the	third-party	pricing	providers	use	cash	flow	or	other	pricing	models,	which	utilize	observable	inputs.	As	a
result,	the	Company	classified	100%	of	its	RMBS	as	Level	2	fair	value	assets	at	September	30,	2024	and	December	31,	2023.	MSRs	The	Company,	through	its	subsidiary	Aurora,	holds	a
portfolio	of	MSRs	that	are	reported	at	fair	value	in	the	consolidated	balance	sheets.	The	Company	uses	a	discounted	cash	flow	model	to	estimate	the	fair	value	of	these	assets.	Although	MSR
transactions	are	observable	in	the	marketplace,	the	valuation	includes	unobservable	market	data	inputs	(prepayment	speeds,	delinquency	levels,	costs	to	service	and	discount	rates).	As	a	result,
the	Company	classified	100%	of	its	MSRs	as	Level	3	fair	value	assets	at	September	30,	2024	and	December	31,	2023.	Derivative	Instruments	The	Company	enters	into	a	variety	of	derivative
instruments	as	part	of	its	economic	hedging	strategies.	The	Company	executes	interest	rate	swaps,	swaptions,	TBAs	and	U.S.	treasury	futures.	The	Company	utilizes	third-party	pricing
providers	to	value	its	derivative	instruments.	The	third-party	pricing	providers	develop	their	pricing	based	on	transaction	prices	of	recent	trades	for	similar	financial	instruments.	If	recent
trades	for	similar	financial	instruments	are	unavailable,	the	third-party	pricing	providers	use	cash	flow	or	other	pricing	models,	which	utilize	observable	inputs.	As	a	result,	the	Company
classified	100%	of	its	derivative	instruments	as	Level	2	fair	value	assets	and	liabilities	at	September	30,	2024	and	December	31,	2023.	Both	the	Company	and	the	derivative	counterparties
under	their	netting	arrangements	are	required	to	post	cash	collateral	based	upon	the	net	underlying	market	value	of	the	Companyâ€™s	open	positions	with	the	counterparties.	Posting	of	cash
collateral	typically	occurs	daily,	subject	to	certain	dollar	thresholds.	Due	to	the	existence	of	netting	arrangements,	as	well	as	frequent	cash	collateral	posting	at	low	posting	thresholds,	credit
exposure	to	the	Company	and/or	counterparties	is	considered	materially	mitigated.	The	Companyâ€™s	interest	rate	swaps	and	U.S.	treasury	futures	are	required	to	be	cleared	on	an	exchange,
which	further	mitigates,	but	does	not	eliminate,	credit	risk.	Based	on	the	Companyâ€™s	assessment,	there	is	no	requirement	for	any	additional	adjustment	to	derivative	valuations	specifically
for	credit.	The	following	tables	present	the	Companyâ€™s	assets	and	liabilities	measured	at	fair	value	on	a	recurring	basis	as	of	the	dates	indicated	(dollars	in	thousands).	Recurring	Fair	Value
Measurements	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Level	1	Â		Â		Level	2	Â		Â		Level	3	Â		Â		Carrying	Value	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		RMBS	Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	-	Â		Â		$	448,755	Â		Â		$	-	Â		Â		$	448,755	Â		Freddie	Mac	Â		Â		-	Â		Â		Â		765,368	Â		Â		Â		-	Â		Â		Â		765,368	Â		RMBS	total	Â		Â		-	Â		Â		Â		1,214,123	Â		Â		Â	
-	Â		Â		Â		1,214,123	Â		Derivative	assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		21,027	Â		Â		Â		-	Â		Â		Â		21,027	Â		TBAs,	net	Â		Â		-	Â		Â		Â		1,330	Â		Â		Â		-
Â		Â		Â		1,330	Â		Â	Â		U.S.	treasury	futures	Â		Â		Â		Â		Â		Â		906	Â		Â		Â		Â		Â		Â		Â		906	Â		Derivative	assets	total	Â		Â		-	Â		Â		Â		23,263	Â		Â		Â		-	Â		Â		Â		23,263	Â		Servicing	related	assets	Â		Â		-
Â		Â		Â		-	Â		Â		Â		226,782	Â		Â		Â		226,782	Â		Total	Assets	Â		$	-	Â		Â		$	1,237,386	Â		Â		$	226,782	Â		Â		$	1,464,168	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Derivative	liabilities
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		4,749	Â		Â		Â		-	Â		Â		Â		4,749	Â		Derivative	liabilities	total	Â		Â		-	Â		Â		Â		4,749	Â		Â		Â		-	Â		Â		Â		4,749	Â		Total
Liabilities	Â		$	-	Â		Â		$	4,749	Â		Â		$	-	Â		Â		$	4,749	Â		December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Level	1	Â		Â		Level	2	Â		Â		Level	3	Â		Â		Carrying	Value	Â		Assets	Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		RMBS	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	-	Â		Â		$	401,126	Â		Â		$	-	Â		Â		$	401,126	Â		Freddie	Mac	Â		Â		-	Â		Â		Â		611,004	Â		Â		Â		-	Â		Â		Â		611,004	Â		RMBS
total	Â		Â		-	Â		Â		Â		1,012,130	Â		Â		Â		-	Â		Â		Â		1,012,130	Â		Derivative	assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		19,504	Â		Â		Â		-	Â		Â		Â		19,504	Â	
Derivative	assets	total	Â		Â		-	Â		Â		Â		19,504	Â		Â		Â		-	Â		Â		Â		19,504	Â		Servicing	related	assets	Â		Â		-	Â		Â		Â		-	Â		Â		Â		253,629	Â		Â		Â		253,629	Â		Total	Assets	Â		$	-	Â		Â		$	1,031,634	Â		Â		$
253,629	Â		Â		$	1,285,263	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Derivative	liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		2,799	Â		Â		Â	
-	Â		Â		Â		2,799	Â		TBAs,	net	Â		Â		-	Â		Â		Â		12,167	Â		Â		Â		-	Â		Â		Â		12,167	Â		U.S.	treasury	futures	Â		Â		-	Â		Â		Â		1,651	Â		Â		Â		-	Â		Â		Â		1,651	Â		Derivative	liabilities	total	Â		Â		-	Â		Â		Â	
16,617	Â		Â		Â		-	Â		Â		Â		16,617	Â		Total	Liabilities	Â		$	-	Â		Â		$	16,617	Â		Â		$	-	Â		Â		$	16,617	Â		Â		The	Company	may	be	required	to	measure	certain	assets	or	liabilities	at	fair	value	from	time
to	time.	These	periodic	fair	value	measures	typically	result	from	application	of	certain	impairment	measures	under	GAAP.	These	items	would	constitute	nonrecurring	fair	value	measures	under
ASC	820.	As	of	September	30,	2024	and	December	31,	2023,	the	Company	did	not	have	any	assets	or	liabilities	measured	at	fair	value	on	a	nonrecurring	basis	in	the	periods	presented.	Level	3
Assets	and	Liabilities	The	valuation	of	Level	3	assets	and	liabilities	requires	significant	judgment	by	management.	The	Company	estimates	the	fair	value	of	its	Servicing	Related	Assets	based	on
internal	pricing	models	rather	than	quotations	and	compares	the	results	of	these	internal	models	against	the	results	from	models	generated	by	third-party	pricing	providers.	The	third-party
pricing	providers	and	management	rely	on	inputs	such	as	market	price	quotations	from	market	makers	(either	market	or	indicative	levels),	original	transaction	price,	recent	transactions	in	the
same	or	similar	instruments,	and	changes	in	financial	ratios	or	cash	flows	to	determine	fair	value.	Level	3	instruments	may	also	be	discounted	to	reflect	illiquidity	and/or	non-transferability,	with
the	amount	of	such	discount	estimated	by	third-party	pricing	providers	and	management	in	the	absence	of	market	information.	Assumptions	used	by	third-party	pricing	providers	and
management	due	to	lack	of	observable	inputs	may	significantly	impact	the	resulting	fair	value	and,	therefore,	the	Companyâ€™s	consolidated	financial	statements.	The	Companyâ€™s
management	reviews	all	valuations	that	are	based	on	pricing	information	received	from	third-party	pricing	providers.	As	part	of	this	review,	prices	are	compared	against	other	pricing	or	input
data	points	in	the	marketplace,	along	with	internal	valuation	expertise,	to	ensure	the	pricing	is	reasonable.	Changes	in	market	conditions,	as	well	as	changes	in	the	assumptions	or	methodology
used	to	determine	fair	value,	could	result	in	a	significant	change	to	estimated	fair	values.	The	determination	of	estimated	cash	flows	used	in	pricing	models	is	inherently	subjective	and
imprecise.	It	should	be	noted	that	minor	changes	in	assumptions	or	estimation	methodologies	can	have	a	material	effect	on	these	derived	or	estimated	fair	values,	and	that	the	fair	values
reflected	below	are	indicative	of	the	interest	rate	and	credit	spread	environments	as	ofÂ		September	30,	2024	and	December	31,	2023	and	do	not	take	into	consideration	the	effects	of
subsequent	changes	in	market	or	other	factors.	The	tables	below	present	the	reconciliation	for	the	Companyâ€™s	Level	3	assets	(Servicing	Related	Assets)	measured	at	fair	value	on	a	recurring
basis	as	of	the	dates	indicated	(dollars	in	thousands):	Level	3	Fair	Value	Measurements	Â		Â		Three	Months	Ended	Â		Â		Nine	Months	Ended	Â		Â		Â		September	30,	2024	Â		Â		September	30,
2023	Â		Â		September	30,	2024	Â		Â		September	30,	2023	Â		Beginning	Balance	Â		$	234,263	Â		Â		$	264,906	Â		Â		$	253,629	Â		Â		$	279,739	Â		Purchases	and	sales:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Purchases	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		5	Â		SalesÂ	(A)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(12,804	)	Â		Â		-	Â		Other	changesÂ	(B)	Â		Â		(14	)	Â		Â		(10	)	Â		Â		(7	)	Â		Â		(170	)	Purchases
and	sales:	Â		Â		(14	)	Â		Â		(10	)	Â		Â		(12,811	)	Â		Â		(165	)	Changes	in	Fair	Value	due	to:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Changes	in	valuation	inputs	or	assumptions	used	in	valuation
model	Â		Â		(3,624	)	Â		Â		6,060	Â		Â		Â		(1,586	)	Â		Â		552	Â		Other	changes	in	fair	value	(C)	Â		Â		(3,843	)	Â		Â		(4,482	)	Â		Â		(12,450	)	Â		Â		(13,652	)	Unrealized	gain	(loss)	included	in	Net
Income	Â		Â		(7,467	)	Â		Â		1,578	Â		Â		Â		(14,036	)	Â		Â		(13,100	)	Ending	Balance	Â		$	226,782	Â		Â		$	266,474	Â		Â		$	226,782	Â		Â		$	266,474	Â		(A)	During	the	nine-month	period	ended
September	30,	2024,	the	Company	sold	a	portion	of	its	MSRs	to	a	third	party	for	proceeds	of	$13.3	million	and	recognized	a	gain	of	$0.5	million	on	the	sale.	(B)	Represents	purchase	price
adjustments,	principally	contractual	prepayment	protection,	and	changes	due	to	the	Companyâ€™s	repurchase	of	the	underlying	collateral.	(C)	Represents	changes	due	to	realization	of
expected	cash	flows	and	estimated	MSR	runoff.	The	tables	below	present	information	about	the	significant	unobservable	inputs	used	in	the	fair	value	measurement	of	the	Companyâ€™s
Servicing	Related	Assets	classified	as	Level	3	fair	value	assets	as	of	the	dates	indicated	(dollars	in	thousands):	Fair	Value	Measurements	As	of	September	30,	2024	Â		Â		Fair	Value	Â		Valuation
Technique	Â		Unobservable	Input	(A)	Â		Range	Â		Â		Weighted	Average	(B)	Â		MSRs	Â		$	226,782	Â		Discounted	cash	flow	Â		Constant	prepayment	speed	Â		Â		5.0%	-	13.5	%	Â		Â		6.7	%	Â		Â		Â	
Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Uncollected	payments	Â		Â		0.6%	-	6.2	%	Â		Â		0.8	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Discount	rate	Â		Â		Â		Â		Â		Â		9.4	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Annual	cost	to
service,	per	loan	Â		Â		Â		Â		Â		$	88	Â		TOTAL	Â		$	226,782	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		As	of	December	31,	2023	Â		Â		Fair	Value	Â		Valuation	Technique	Â		Unobservable	Input	(A)	Â		Range
Â		Â		Weighted	Average	(B)	Â		MSRs	Â		$	253,629	Â		Discounted	cash	flow	Â		Constant	prepayment	speed	Â		Â		3.9%	-14.8	%	Â		Â		6.9	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Uncollected	payments	Â	
Â		0.6%	-	6.8	%	Â		Â		0.8	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Discount	rate	Â		Â		Â		Â		Â		Â		9.6	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Annual	cost	to	service,	per	loan	Â		Â		Â		Â		Â		$	88	Â		TOTAL	Â		$
253,629	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		(A)	Significant	increases	(decreases)	in	any	of	the	inputs	in	isolation	may	result	in	significantly	lower	(higher)	fair	value	measurements.	A	change	in	the
assumption	used	for	discount	rates	may	be	accompanied	by	a	directionally	similar	change	in	the	assumption	used	for	the	probability	of	uncollected	payments	and	a	directionally	opposite	change
in	the	assumption	used	for	prepayment	rates.	(B)	Weighted	averages	for	unobservable	inputs	are	calculated	based	on	the	unpaid	principal	balance	of	the	portfolios.	Fair	Value	of	Financial
Assets	and	Liabilities	In	accordance	with	ASC	820,	the	Company	is	required	to	disclose	the	fair	value	of	financial	instruments,	both	assets	and	liabilities	recognized	and	not	recognized	in	the
consolidated	balance	sheets,	for	which	fair	value	can	be	estimated.	The	following	describes	the	Companyâ€™s	methods	for	estimating	the	fair	value	for	financial	instruments.	â€¢	RMBS
available	for	sale	securities,	Servicing	Related	Assets,	derivative	assets	and	derivative	liabilities	are	recurring	fair	value	measurements;	carrying	value	equals	fair	value.	See	discussion	of
valuation	methods	and	assumptions	within	the	â€œFair	Value	Measurementsâ€​	section	of	this	footnote.	â€¢	Cash	and	cash	equivalents	and	restricted	cash	have	a	carrying	value	which
approximates	fair	value	because	of	the	short	maturities	of	these	instruments.	â€¢	The	carrying	value	of	servicing	receivables,	repurchase	agreements	and	corporate	debt	that	mature	in	less
than	one	year	generally	approximates	fair	value	due	to	the	short	maturities.	The	Company	does	not	hold	any	repurchase	agreements	that	are	considered	long-term.	Corporate	debt	that	matures
in	more	than	one	year	consists	solely	of	financing	secured	by	Auroraâ€™s	Servicing	Related	Assets.	All	of	the	Companyâ€™s	debt	is	revolving	and	bears	interest	at	adjustable	rates.	The
Company	considers	that	the	amount	of	the	corporate	debt	generally	approximates	fair	value.	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_FairValueDisclosuresAbstract
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	entire	disclosure	for	the	fair	value	of	financial	instruments	(as	defined),
including	financial	assets	and	financial	liabilities	(collectively,	as	defined),	and	the	measurements	of	those	instruments	as	well	as	disclosures	related	to	the	fair	value	of	non-financial	assets	and
liabilities.	Such	disclosures	about	the	financial	instruments,	assets,	and	liabilities	would	include:	(1)	the	fair	value	of	the	required	items	together	with	their	carrying	amounts	(as	appropriate);
(2)	for	items	for	which	it	is	not	practicable	to	estimate	fair	value,	disclosure	would	include:	(a)	information	pertinent	to	estimating	fair	value	(including,	carrying	amount,	effective	interest	rate,
and	maturity,	and	(b)	the	reasons	why	it	is	not	practicable	to	estimate	fair	value;	(3)	significant	concentrations	of	credit	risk	including:	(a)	information	about	the	activity,	region,	or	economic
characteristics	identifying	a	concentration,	(b)	the	maximum	amount	of	loss	the	entity	is	exposed	to	based	on	the	gross	fair	value	of	the	related	item,	(c)	policy	for	requiring	collateral	or	other
security	and	information	as	to	accessing	such	collateral	or	security,	and	(d)	the	nature	and	brief	description	of	such	collateral	or	security;	(4)	quantitative	information	about	market	risks	and



how	such	risks	are	managed;	(5)	for	items	measured	on	both	a	recurring	and	nonrecurring	basis	information	regarding	the	inputs	used	to	develop	the	fair	value	measurement;	and	(6)	for	items
presented	in	the	financial	statement	for	which	fair	value	measurement	is	elected:	(a)	information	necessary	to	understand	the	reasons	for	the	election,	(b)	discussion	of	the	effect	of	fair	value
changes	on	earnings,	(c)	a	description	of	[similar	groups]	items	for	which	the	election	is	made	and	the	relation	thereof	to	the	balance	sheet,	the	aggregate	carrying	value	of	items	included	in	the
balance	sheet	that	are	not	eligible	for	the	election;	(7)	all	other	required	(as	defined)	and	desired	information.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-
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Sep.	30,	2024	Commitments	and	Contingencies	[Abstract]	Â		Commitments	and	Contingencies	Note	10	â€”	Commitments	and	Contingencies	The	commitments	and	contingencies	of	the
Company	as	of	September	30,	2024	and	December	31,	2023	are	described	below.	Management	Agreement	The	Company	pays	the	Manager	a	quarterly	management	fee,	calculated	and	payable
quarterly	in	arrears,	equal	to	the	product	of	one	quarter	of	the	1.5%Â	management	fee	annual	rate	and	the	stockholdersâ€™	equity,	adjusted	as	set	forth	in	the	Management	Agreement	as	of
the	end	of	such	fiscal	quarter.	The	Manager	relies	on	the	Services	Provider	to	provide	the	Manager	with	the	necessary	resources	and	personnel	to	conduct	the	Companyâ€™s	operations.	For
further	discussion	regarding	the	Management	Agreement	and	the	management	fee,	see	Note	7.	Legal	and	Regulatory	From	time	to	time,	the	Company	may	be	subject	to	potential	liability	under
laws	and	government	regulations	and	various	claims	and	legal	actions	arising	in	the	ordinary	course	of	business.	Liabilities	are	established	for	legal	claims	when	payments	associated	with	the
claims	become	probable	and	the	costs	can	be	reasonably	estimated.	The	actual	costs	of	resolving	legal	claims	may	be	substantially	higher	or	lower	than	the	amounts	established	for	those
claims.	The	Company	has	established	immaterial	reserves	for	these	possible	matters.	Based	on	information	currently	available,	management	is	not	aware	of	any	legal	or	regulatory	claims	that
would	have	a	material	effect	on	the	Companyâ€™s	consolidated	financial	statements.	Commitments	to	Purchase/Sell	RMBS	As	of	September	30,	2024	and	December	31,	2023,	the	Company
held	forward	TBA	purchase	and	sale	commitments,	respectively,	with	counterparties,	which	are	forward	Agency	RMBS	trades,	whereby	the	Company	committed	to	purchasing	or	selling	a	pool
of	securities	at	a	particular	interest	rate.	As	of	the	date	of	the	trade,	the	mortgage-backed	securities	underlying	the	pool	that	will	be	delivered	to	fulfill	a	TBA	trade	are	not	yet	designated.	The
securities	are	typically	â€œto	be	announcedâ€​	48	hours	prior	to	the	established	trade	settlement	date.	Acknowledgment	Agreements	In	connection	with	the	Fannie	Mae	MSR	Financing	Facility
(as	defined	below	in	Note	12),	entered	into	by	Aurora	and	QRS	III,	those	parties	also	entered	into	an	acknowledgment	agreement	with	Fannie	Mae.	Pursuant	to	that	agreement,	Fannie	Mae
consented	to	the	pledge	by	Aurora	and	QRS	III	of	their	respective	interests	in	MSRs	for	loans	owned	or	securitized	by	Fannie	Mae,	and	acknowledged	the	security	interest	of	the	lender	in	those
MSRs.	See	Note	12â€”Notes	Payable	for	a	description	of	the	Fannie	Mae	MSR	Financing	Facility	and	the	financing	facility	it	replaced.	In	connection	with	the	Freddie	Mac	MSR	Revolver	(as
defined	below	in	Note	12),	Aurora,	QRS	V,	and	the	lender,	with	a	limited	joinder	by	the	Company,	entered	into	an	acknowledgement	agreement	with	Freddie	Mac	pursuant	to	which	Freddie
Mac	consented	to	the	pledge	of	the	Freddie	Mac	MSRs	securing	the	Freddie	Mac	MSR	Revolver.	Aurora	and	the	lender	also	entered	into	a	consent	agreement	with	Freddie	Mac	pursuant	to
which	Freddie	Mac	consented	to	the	pledge	of	Auroraâ€™s	rights	to	reimbursement	for	advances	on	the	underlying	loans.	See	Note	12â€”Notes	Payable	for	a	description	of	the	Freddie	Mac
MSR	Revolver.	Operating	Lease	The	Companyâ€™s	operating	lease	is	comprised	of	corporate	office	lease	with	a	remaining	term	of	approximately	twenty-three	months.	Operating	lease	right-of-
use	(â€œROUâ€​)	asset	represents	the	right	to	use	an	underlying	asset	for	the	lease	term	and	lease	liabilities	represent	obligations	to	make	lease	payments	arising	from	the	lease.	The	Company
recognizes	lease	expense	on	a	straight-line	basis	over	the	lease	term.	The	lease	cost	for	the	three	and	nine-month	periods	ended	September	30,	2024	was	approximately	$15,000.	Cash	used	for
the	operating	lease	during	the	three-and	nine-month	period	ended	September	30,	2024	was	approximately	$15,000.	The	table	below	summarizes	the	Companyâ€™s	future	commitments	under
the	operating	lease	(dollars	in	thousands):	Â		Â		Operating	Lease	Commitments	Â		2024	Â		$	19	Â		2025	Â		Â		75	Â		2026	Â		Â		41	Â		Remaining	undiscounted	lease	payments	Â		Â		135	Â		Less:
imputed	interest	Â		Â		10	Â		Remaining	discounted	lease	payments	Â		$	125	Â		Other	information	related	to	the	operating	lease	is	summarized	below	as	of	the	periods	indicated:	Â		Classification
Â		September	30,	2024	Â		Â		December	31,	2023	Â		ROU	Assets	Receivables	and	other	assets	Â		$	125	Â		Â		$	-	Â		Lease	Liabilities	Accrued	expenses	and	other	liabilities	Â		$	(125	)	Â		$	-	Â	
Weighted	average	remaining	lease	term	in	years	Â		Â		Â		1.9	Â		Â		Â		-	Â		Weighted	average	discount	rate	(A)	Â		Â		Â		8.18	%	Â		Â		-	%	(A)	The	Company	uses	an	incremental	borrowing	rate	in
determining	the	present	value	of	lease	payments.	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_CommitmentsAndContingenciesDisclosureAbstract	Namespace	Prefix:	us-
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XBRL	DOCUMENT	v3.24.3	Repurchase	Agreements	9	Months	Ended	Sep.	30,	2024	Repurchase	Agreements	[Abstract]	Â		Repurchase	Agreements	Note	11	â€”	Repurchase	Agreements	The
Company	had	outstanding	approximately	$1,108.5	million	and	$903.5	million	of	borrowings	under	its	repurchase	agreements	as	of	September	30,	2024	and	December	31,	2023,	respectively.
The	Companyâ€™s	obligations	under	these	agreements	had	weighted	average	remaining	maturities	of	30	days	and	21	days	as	of	September	30,	2024	and	December	31,	2023.	RMBS	and	cash
have	been	pledged	as	collateral	under	these	repurchase	agreements	(see	Note	4).	The	repurchase	agreements	had	the	following	remaining	maturities	and	weighted	average	rates	as	of	the	dates
indicated	(dollars	in	thousands):	Repurchase	Agreements	Characteristics	As	of	September	30,	2024	Â		Â		Repurchase	Agreements	Â		Â		Weighted	Average	Rate	Â		Less	than	one	month	Â		$
516,426	Â		Â		Â		5.09	%	One	to	three	months	Â		Â		583,455	Â		Â		Â		5.11	%	Greater	than	three	months	Â		Â		8,615	Â		Â		Â		4.88	%	Total/Weighted	Average	Â		$	1,108,496	Â		Â		Â		5.10	%	Â		As	of
December	31,	2023	Â		Â		Repurchase	Agreements	Â		Â		Weighted	Average	Rate	Â		Less	than	one	month	Â		$	772,466	Â		Â		Â		5.55	%	One	to	three	months	Â		Â		131,023	Â		Â		Â		5.55	%
Total/Weighted	Average	Â		$	903,489	Â		Â		Â		5.55	%	There	were	no	overnight	or	demand	securities	as	of	September	30,	2024	or	December	31,	2023.	X	-	ReferencesNo	definition	available.	+
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Payable	[Abstract]	Â		Notes	Payable	Note	12	â€”	Notes	Payable	As	of	September	30,	2024,	the	Company	had	two	separate	MSR	financing	facilities:	(i)	the	Freddie	Mac	MSR	Revolver,	which	is
revolving	credit	facility	for	up	to	$100.0	million	that	is	secured	by	all	Freddie	Mac	MSRs	owned	by	Aurora;	and	(ii)	the	Fannie	Mae	MSR	Revolving	Facility,	which	is	a	revolving	credit	facility	for
up	to	$150.0	million,	that	is	secured	by	all	Fannie	Mae	MSRs	owned	by	Aurora.	Both	financing	facilities	are	available	for	MSRs	as	well	as	certain	servicing	related	advances	associated	with
MSRs.	Â		Freddie	Mac	MSR	Revolver.Â	In	July	2018,	the	Company,	Aurora	and	QRS	V	(collectively	with	Aurora	and	the	Company,	the	â€œBorrowersâ€​)	entered	into	a	$25.0	million	revolving
credit	facility	(the	â€œFreddie	Mac	MSR	Revolverâ€​),	pursuant	to	which	Aurora	pledged	all	of	its	existing	and	future	MSRs	on	loans	owned	or	securitized	by	Freddie	Mac.	On	April	2,	2019,
Aurora	and	QRS	V	entered	into	an	amendment	that	increased	the	maximum	amount	of	the	Freddie	Mac	MSR	Revolver	to	$100.0	million.	In	July	2024,	the	Borrowers	entered	into	an	amendment
that	extended	the	revolving	period	for	an	additional	364	days	with	the	Borrowersâ€™	option	for	two	renewals	for	similar	terms	followed	by	a	one-year	term	out	feature	with	a	24-month
amortization	schedule.	Amounts	borrowed	bear	interest	at	a	weighted	average	borrowing	rate	of	8.2%.	At	September	30,	2024	and	December	31,	2023,	approximately	$57.7	million	and	$64.5
million,	respectively,	was	outstanding	under	the	Freddie	Mac	MSR	Revolver.	Fannie	Mae	MSR	Revolving	Facility.	In	October	2021,	Aurora	and	QRS	III	entered	into	a	loan	and	security
agreement	(the	â€œFannie	Mae	MSR	Revolving	Facilityâ€​),	pursuant	to	which	Aurora	and	QRS	III	pledged	their	respective	rights	in	all	existing	and	future	MSRs	for	loans	owned	or	securitized
by	Fannie	Mae	to	secure	borrowings	outstanding	from	time	to	time.	The	maximum	credit	amount	outstanding	at	any	one	time	under	the	Fannie	Mae	MSR	Revolving	Facility	is	$150.0	million.
The	revolving	period	is	24	months	which	may	be	extended	by	agreement	with	the	lender.	In	October	2023,	Aurora	and	QRS	III	entered	into	an	amendment	to	the	Fannie	Mae	MSR	Revolving
Facility	that	extended	the	revolving	period	for	an	additional	24	months.	Amounts	borrowed	bear	interest	at	a	weighted	average	borrowing	rate	of	8.1%.	At	the	end	of	the	revolving	period,	the
outstanding	amount	will	be	converted	to	a	three-year	term	loan	that	will	bear	interest	at	a	rate	calculated	at	a	spread	over	the	rate	for	one-year	interest	rate	swaps.	The	Company	has
guaranteed	repayment	of	all	indebtedness	under	the	Fannie	Mae	MSR	Revolving	Facility.	At	September	30,	2024	and	December	31,	2023,	approximately	$94.1	million	and	$106.0	million,
respectively,	was	outstanding	under	the	Fannie	Mae	MSR	Revolving	Facility.	The	outstanding	borrowings	had	the	following	remaining	maturities	as	of	the	dates	indicated	(dollars	in	thousands):
Notes	Payable	Repayment	Characteristics	As	of	September	30,	2024	Â		Â		2024	Â		Â		2025	Â		Â		2026	Â		Â		2027	Â		Â		2028	Â		Â		2029	Â		Â		Total	Â		Freddie	Mac	MSR	Revolver	Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Freddie	Mac	MSR	Revolver	Â		$	-	Â		Â		$	57,700	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	57,700	Â		Fannie	Mae	MSR	Revolving
Facility	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Fannie	Mae	MSR	Revolving	Facility	Â		-	Â		Â		558	Â		Â		6,937	Â		Â		7,404	Â		Â		79,201	Â		Â		-
Â		Â		94,100	Â		Total	Â		$	-	Â		Â		$	58,258	Â		Â		$	6,937	Â		Â		$	7,404	Â		Â		$	79,201	Â		Â		$	-	Â		Â		$	151,800	Â		As	of	December	31,	2023	Â		Â		2024	Â		Â		2025	Â		Â		2026	Â		Â		2027	Â		Â		2028	Â	
Â		2029	Â		Â		Total	Â		Freddie	Mac	MSR	Revolver	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Freddie	Mac	MSR	Revolver	Â		$	64,500	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â	
Â		$	-	Â		Â		$	-	Â		Â		$	64,500	Â		Fannie	Mae	MSR	Revolving	Facility	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Fannie	Mae	MSR	Revolving
Facility	Â		-	Â		Â		595	Â		Â		7,438	Â		Â		8,018	Â		Â		89,949	Â		Â		-	Â		Â		106,000	Â		Total	Â		$	64,500	Â		Â		$	595	Â		Â		$	7,438	Â		Â		$	8,018	Â		Â		$	89,949	Â		Â		$	-	Â		Â		$	170,500	Â		X	-
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Receivables	and	Other	Assets	[Abstract]	Â		Receivables	and	Other	Assets	Note	13	â€”	Receivables	and	Other	Assets	The	assets	comprising	â€œReceivables	and	other	assetsâ€​	as	of	September
30,	2024	and	December	31,	2023	are	summarized	in	the	following	table	(dollars	in	thousands):	Receivables	and	Other	Assets	Â		Â		September	30,	2024	Â		Â		December	31,	2023	Â		Servicing
advances	Â		$	10,287	Â		Â		$	15,455	Â		Interest	receivable	Â		Â		6,471	Â		Â		Â		5,503	Â		Deferred	tax	asset	Â		Â		13,370	Â		Â		Â		15,022	Â		Other	receivables	Â		Â		2,439	Â		Â		Â		2,422	Â		Total
other	assets	Â		$	32,567	Â		Â		$	38,402	Â		The	Company	only	records	as	an	asset	those	servicing	advances	that	the	Company	deems	recoverable.	X	-	ReferencesNo	definition	available.	+	Details
Name:	chmi_ReceivablesAndOtherAssetsAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	entire	disclosure	for
information	about	receivables	other	assets	and	due	from	customers	or	clients	for	goods	or	services	that	have	been	delivered	or	sold.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ReceivablesAndOtherAssetsTextBlock	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	33	R22.htm	IDEA:	XBRL
DOCUMENT	v3.24.3	Accrued	Expenses	and	Other	Liabilities	9	Months	Ended	Sep.	30,	2024	Accrued	Expenses	and	Other	Liabilities	[Abstract]	Â		Accrued	Expenses	and	Other	Liabilities	Note
14	â€”	Accrued	Expenses	and	Other	Liabilities	The	liabilities	comprising	â€œAccrued	expenses	and	other	liabilitiesâ€​	as	of	September	30,	2024	and	December	31,	2023	are	summarized	in	the
following	table	(dollars	in	thousands):	Accrued	Expenses	and	Other	Liabilities	Â		Â		September	30,	2024	Â		Â		December	31,	2023	Â		Accrued	interest	on	repurchase	agreements	Â		$	2,676	Â		Â	
$	3,929	Â		Accrued	interest	on	notes	payable	Â		Â		1,842	Â		Â		Â		2,076	Â		Net	current	tax	payable	Â		Â		-	Â		Â		Â		-	Â		Accrued	expenses	Â		Â		3,498	Â		Â		Â		1,200	Â		Due	to	counterparties	(A)	Â	
Â		2,559	Â		Â		Â		29,553	Â		Total	accrued	expenses	and	other	liabilities	Â		$	10,575	Â		Â		$	36,758	Â		(A)	Includes	collateral	for	the	Companyâ€™s	borrowings	that	represents	a	payable	to	the
counterparties	as	of	the	balance	sheet	date.	X	-	DefinitionThe	entire	disclosure	for	accounts	payable	and	accrued	liabilities	at	the	end	of	the	reporting	period.	+	ReferencesReference	1:
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[Abstract]	Â		Income	Taxes	Note	15	â€”	Income	Taxes	The	Company	elected	to	be	taxed	as	a	REIT	under	Code	Sections	856	through	860	beginning	with	its	short	taxable	year	ended	December
31,	2013.	As	a	REIT,	the	Company	generally	will	not	be	subject	to	U.S.	federal	income	tax	to	the	extent	that	it	distributes	its	taxable	income	to	its	stockholders.	To	maintain	qualification	as	a
REIT,	the	Company	must	distribute	at	least	90%	of	its	annual	REIT	taxable	income	to	its	stockholders	and	meet	certain	other	requirements	such	as	assets	it	may	hold,	income	it	may	generate
and	its	stockholder	composition.	It	is	the	Companyâ€™s	policy	to	distribute	all	or	substantially	all	of	its	REIT	taxable	income.	To	the	extent	there	is	any	undistributed	REIT	taxable	income	at	the
end	of	a	year,	the	Company	can	elect	to	distribute	such	shortfall	within	the	next	year	as	permitted	by	the	Code.	Effective	January	1,	2014,	CHMI	Solutions	elected	to	be	taxed	as	a	corporation
for	U.S.	federal	income	tax	purposes;	prior	to	this	date,	CHMI	Solutions	was	a	disregarded	entity	for	U.S.	federal	income	tax	purposes.	CHMI	Solutions	has	jointly	elected	with	the	Company,	the
ultimate	beneficial	owner	of	CHMI	Sub-REIT,	to	be	treated	as	a	TRS	of	the	Company,	and	all	activities	conducted	through	CHMI	Solutions	and	its	wholly-owned	subsidiary,	Aurora,	are	subject
to	federal	and	state	income	taxes.	CHMI	Solutions	files	a	consolidated	tax	return	with	Aurora	and	is	fully	taxed	as	a	U.S.	C-Corporation.	The	state	and	local	tax	jurisdictions	for	which	the
Company	is	subject	to	tax	filing	obligations	recognize	the	Companyâ€™s	status	as	a	REIT,	and	therefore,	the	Company	generally	does	not	pay	income	tax	in	such	jurisdictions.	CHMI	Solutions
and	Aurora	are	subject	to	U.S.	federal,	state	and	local	income	taxes.	All	of	the	Companyâ€™s	pre-tax	book	income	is	from	U.S.	domestic	sources.	The	components	of	the	Companyâ€™s	income
tax	expense	(benefit)	are	as	follows	for	the	periods	indicated	below	(dollars	in	thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â	
2023	Â		Â		2024	Â		Â		2023	Â		Current	federal	income	tax	benefit	Â		$	(85	)	Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Current	state	income	tax	expense	(benefit)	Â		Â		(11	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Deferred
federal	income	tax	expense	Â		Â		339	Â		Â		Â		1,108	Â		Â		Â		1,459	Â		Â		Â		1,080	Â		Deferred	state	income	tax	expense	Â		Â		42	Â		Â		Â		168	Â		Â		Â		193	Â		Â		Â		164	Â		Provision	for	Corporate
Business	Taxes	Â		$	285	Â		Â		$	1,276	Â		Â		$	1,652	Â		Â		$	1,244	Â		The	following	is	a	reconciliation	of	the	statutory	federal	rate	to	the	effective	rate,	for	the	periods	indicated	below	(dollars	in
thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Computed	income	tax	expense	(benefit)	at
federal	rate	Â		$	(2,554	)	Â		Â		21.0	%	Â		$	3,605	Â		Â		Â		21.0	%	Â		$	430	Â		Â		Â		21.0	%	Â		$	(118	)	Â		Â		21.0	%	State	tax	expense,	net	of	federal	tax,	if	applicable	Â		Â		27	Â		Â		Â		(0.2	)%	Â		Â	
133	Â		Â		Â		0.8	%	Â		Â		153	Â		Â		Â		7.5	%	Â		Â		130	Â		Â		Â		(22.9	)%	Provision	to	return	adjustment	Â		Â		(5	)	Â		Â		0.0	%	Â		Â		(7	)	Â		Â		0.0	%	Â		Â		(5	)	Â		Â		(0.2	)%	Â		Â		(7	)	Â		Â		1.2	%	REIT
income	not	subject	to	tax	expense	(benefit)	Â		Â		2,817	Â		Â		Â		(23.1	)%	Â		Â		(2,455	)	Â		Â		(14.3	)%	Â		Â		1,074	Â		Â		Â		52.4	%	Â		Â		1,239	Â		Â		Â		(218.5	)%	Provision	for	Corporate	Business
Taxes/Effective	Tax	Rate(A)	Â		$	285	Â		Â		Â		(2.3	)%	Â		$	1,276	Â		Â		Â		7.5	%	Â		$	1,652	Â		Â		Â		80.7	%	Â		$	1,244	Â		Â		Â		(219.2	)%	(A)	The	provision	for	income	taxes	is	recorded	at	the	TRS
level.	The	Companyâ€™s	consolidated	balance	sheets	contain	the	following	deferred	tax	assets	and	liabilities,	which	are	recorded	at	the	TRS	level	(dollars	in	thousands):	Â		Â		September	30,
2024	Â		Â		December	31,	2023	Â		Deferred	tax	assets	(liabilities)	Â		Â		Â		Â		Â		Â		Deferred	tax	-	mortgage	servicing	rights	Â		$	(3,674	)	Â		$	(1,789	)	Deferred	tax	-	net	operating	loss	Â		Â		17,044
Â		Â		Â		16,811	Â		Total	net	deferred	tax	assets	Â		$	13,370	Â		Â		$	15,022	Â		In	assessing	the	realizability	of	deferred	tax	assets,	the	Company	considers	whether	it	is	more	likely	than	not	that
some	portion	or	all	of	the	deferred	tax	assets	will	not	be	realized.	The	ultimate	realization	of	deferred	tax	assets	is	dependent	upon	the	generation	of	future	taxable	income	during	the	periods	in
which	temporary	differences	become	deductible.	The	Company	had	net	operating	losses	(â€œNOLsâ€​)	of	$73.6	million	as	of	September	30,	2024,	which	were	created	subsequent	to	2017	and
can	be	carried	forward	indefinitely.	As	of	September	30,	2024,	the	Company	believes	it	is	more	likely	than	not	that	it	will	fully	realize	its	deferred	tax	assets.	Deferred	tax	assets	are	included	in
â€œReceivables	and	other	assetsâ€​	in	the	consolidated	balance	sheets.	Â		Based	on	the	Companyâ€™s	evaluation,	the	Company	has	concluded	that	there	are	no	significant	liabilities	for
unrecognized	tax	benefits	required	to	be	reported	in	the	Companyâ€™s	consolidated	financial	statements.	Additionally,	there	were	no	amounts	accrued	for	penalties	or	interest	as	of	or	during
the	periods	presented	in	these	consolidated	financial	statements.	Â		The	Companyâ€™s	2023,	2022,	2021	and	2020	federal,	state	and	local	income	tax	returns	remain	open	for	examination	by
the	relevant	authorities.	Â		Distributions	to	stockholders	generally	will	be	primarily	taxable	as	ordinary	income,	although	a	portion	of	such	distributions	may	be	designated	as	qualified	dividend
income	or	may	constitute	a	return	of	capital.	The	Company	furnishes	annually	to	each	stockholder	a	statement	setting	forth	distributions	paid	during	the	preceding	year	and	their	U.S.	federal
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Accounting	Policies	(Policies)	9	Months	Ended	Sep.	30,	2024	Basis	of	Presentation	and	Significant	Accounting	Policies	[Abstract]	Â		Basis	of	Accounting	Basis	of	Accounting	The	accompanying
consolidated	financial	statements	are	prepared	in	accordance	with	U.S.	generally	accepted	accounting	principles	(â€œGAAPâ€​)	for	financial	information	and	pursuant	to	the	requirements	for
reporting	on	Form	10-Q	and	Article	10	of	Regulation	S-X.	The	consolidated	financial	statements	include	the	accounts	of	the	Company	and	its	consolidated	subsidiaries.	All	significant
intercompany	transactions	and	balances	have	been	eliminated.	The	Company	consolidates	those	entities	in	which	it	has	an	investment	of	50%	or	more	and	has	control	over	significant	operating,
financial	and	investing	decisions	of	the	entity.	The	consolidated	financial	statements	reflect	all	necessary	and	recurring	adjustments	for	fair	presentation	of	the	results	for	the	periods	presented
herein.	Use	of	Estimates	Use	of	Estimates	The	preparation	of	financial	statements	in	conformity	with	GAAP	requires	management	to	make	a	number	of	significant	estimates	and	assumptions.
These	include	estimates	of	the	fair	value	of	Servicing	Related	Assets,	RMBS	and	derivatives;	credit	losses	and	other	estimates	that	affect	the	reported	amounts	of	certain	assets,	revenues,
liabilities	and	expenses	as	of	the	date	of,	and	for	the	periods	covered	by,	the	consolidated	financial	statements.	It	is	likely	that	changes	in	these	estimates	will	occur	in	the	near	term.	The
Companyâ€™s	estimates	are	inherently	subjective.	Actual	results	could	differ	from	the	Companyâ€™s	estimates,	and	the	differences	may	be	material.	Risks	and	Uncertainties	Risks	and
Uncertainties	In	the	normal	course	of	business,	the	Company	encounters	primarily	two	significant	types	of	economic	risk:	credit	and	market.	Credit	risk	is	the	risk	of	default	on	the
Companyâ€™s	investments	in	RMBS,	Servicing	Related	Assets	and	derivatives	that	results	from	a	borrowerâ€™s	or	derivative	counterpartyâ€™s	inability	or	unwillingness	to	make	contractually
required	payments.	Market	risk	reflects	changes	in	the	value	of	investments	in	RMBS,	Servicing	Related	Assets	and	derivatives	due	to	changes	in	interest	rates,	spreads	or	other	market	factors,
including	prepayment	speeds	on	the	Companyâ€™s	RMBS	and	Servicing	Related	Assets.	The	Company	is	subject	to	the	risks	involved	with	real	estate	and	real	estate-related	debt	instruments.
These	include,	among	others,	the	risks	normally	associated	with	changes	in	the	general	economic	climate,	changes	in	the	mortgage	market,	changes	in	tax	laws,	interest	rate	levels,	and	the
availability	of	financing.	The	Company	also	is	subject	to	certain	risks	relating	to	its	status	as	a	REIT	for	U.S.	federal	income	tax	purposes.	If	the	Company	were	to	fail	to	qualify	as	a	REIT	in	any
taxable	year,	the	Company	would	be	subject	to	U.S.	federal	income	tax	on	its	REIT	income,	which	could	be	material.	Unless	entitled	to	relief	under	certain	statutory	provisions,	the	Company
would	also	be	disqualified	from	treatment	as	a	REIT	for	the	four	taxable	years	following	the	year	during	which	qualification	is	lost.	Investments	in	RMBS	Investments	in	RMBS	Classification	â€“
The	Company	reports	all	of	its	investments	in	RMBS	at	fair	value	on	its	consolidated	balance	sheets.	Pursuant	to	Accounting	Standards	Codification	(â€œASCâ€​)	320,	Investments	â€“	Debt	and
Equity	Securities,	the	Company	may	designate	a	security	as	held-to-maturity,	available-for-sale	or	trading,	at	the	time	of	purchase,	depending	on	the	Companyâ€™s	ability	and	intent	to	hold	the
security	to	maturity.	Alternatively,	the	Company	may	elect	the	fair	value	option	of	accounting	for	securities	pursuant	to	ASC	825,	Financial	Instruments.	Prior	to	January	1,	2023,	the	Company
designated	its	RMBS	as	available-for	sale.	On	January	1,	2023,	the	Company	elected	the	fair	value	option	of	accounting	for	all	RMBS	acquired	after	such	date.	Unrealized	gains	and	losses	on



securities	classified	as	available-for	sale	are	reported	in	â€œOther	comprehensive	income	(loss)â€​	within	the	consolidated	statements	of	comprehensive	income	(loss),	whereas	unrealized	gains
and	losses	on	securities	for	which	the	Company	elected	the	fair	value	option	are	reported	in	â€œUnrealized	loss	on	RMBS,	measured	at	fair	value	through	earnings,	netâ€​	within	the
consolidated	statements	of	income	(loss).	Fair	value	is	determined	under	the	guidance	of	ASC	820,	Fair	Value	Measurements	and	Disclosures.	Managementâ€™s	judgment	is	used	to	arrive	at
the	fair	value	of	the	Companyâ€™s	RMBS	investments,	taking	into	account	prices	obtained	from	third-party	pricing	providers	and	other	applicable	market	data.	The	third-party	pricing	providers
use	pricing	models	that	generally	incorporate	such	factors	as	coupons,	primary	and	secondary	mortgage	rates,	rate	reset	periods,	issuer,	prepayment	speeds,	credit	enhancements	and	expected
life	of	the	security.	The	Companyâ€™s	application	of	ASC	820	guidance	is	discussed	in	further	detail	in	Note	9.	Investment	securities	transactions	are	recorded	on	the	trade	date.	At	disposition,
the	net	realized	gain	or	loss	on	securities	is	determined	on	the	basis	of	the	cost	of	the	specific	investment	and	for	securities	designated	as	available-for-sale,	the	unrealized	gain	or	loss	is
reclassified	out	of	accumulated	other	comprehensive	income	into	earnings.	RMBS	with	a	fair	value	of	$28.3	million	purchased	during	the	nine-month	period	ended	September	30,	2024	were
settled	after	period-end.	All	RMBS	purchased	and	sold	during	the	year	ended	December	31,	2023,	were	settled	prior	to	period-end.	Revenue	Recognition	â€“	Interest	income	from	coupon
payments	is	accrued	based	on	the	outstanding	principal	amount	of	the	RMBS	and	their	contractual	terms.	Premiums	and	discounts	associated	with	the	purchase	of	the	RMBS	are	amortized	and
accreted,	respectively,	into	interest	income	over	the	projected	lives	of	the	securities	using	the	effective	interest	method.	The	Companyâ€™s	policy	for	estimating	prepayment	speeds	for
calculating	the	effective	yield	is	to	evaluate	historical	performance,	consensus	on	prepayment	speeds,	and	current	market	conditions.	Adjustments	are	made	for	actual	prepayment	activity.	We
recognized	interest	receivable	of	approximately	$4.8	million	and	$4.0	million	at	September	30,	2024	and	December	31,	2023,	respectively.	Interest	income	receivable	has	been	classified	within
â€œReceivables	and	other	assetsâ€​	on	the	consolidated	balance	sheets.	For	further	discussion	of	Receivables	and	other	assets,	see	Note	13.	Impairment	â€“	When	the	fair	value	of	an	available-
for-sale	designated	security	is	less	than	its	amortized	cost	basis	as	of	the	balance	sheet	date,	the	securityâ€™s	cost	basis	is	considered	impaired.	If	the	Company	determines	that	it	intends	to
sell	the	security	or	it	is	more	likely	than	not	that	it	will	be	required	to	sell	before	recovery,	the	Company	recognizes	the	difference	between	the	fair	value	and	amortized	cost	as	a	loss	in	the
consolidated	statements	of	income	(loss).	If	the	Company	determines	it	does	not	intend	to	sell	the	security	or	it	is	not	more	likely	than	not	it	will	be	required	to	sell	the	security	before	recovery,
the	Company	must	evaluate	the	decline	in	the	fair	value	of	the	impaired	security	and	determine	whether	such	decline	resulted	from	a	credit	loss	or	non-credit	related	factors.	In	its	assessment
of	whether	a	credit	loss	exists,	the	Company	performs	a	qualitative	assessment	around	whether	a	credit	loss	exists	and	if	necessary,	it	compares	the	present	value	of	estimated	future	cash	flows
of	the	impaired	security	with	the	amortized	cost	basis	of	such	security.	The	estimated	future	cash	flows	reflect	those	that	a	â€œmarket	participantâ€​	would	use	and	typically	include
assumptions	related	to	fluctuations	in	interest	rates,	prepayment	speeds,	default	rates,	collateral	performance,	and	the	timing	and	amount	of	projected	credit	losses,	as	well	as	incorporating
observations	of	current	market	developments	and	events.	Cash	flows	are	discounted	at	an	interest	rate	equal	to	the	current	yield	used	to	accrete	interest	income.	If	the	present	value	of
estimated	future	cash	flows	is	less	than	the	amortized	cost	basis	of	the	security,	an	expected	credit	loss	exists	and	is	included	in	provision	for	credit	losses	on	securities	in	the	consolidated
statements	of	income	(loss).	Since	all	of	the	Companyâ€™s	available-for-sale	designated	securities	are	Agency	RMBS,	the	Company	does	not	have	an	allowance	for	credit	losses.	Investments	in
MSRs	Investments	in	MSRs	Classification	â€“	MSRs	represent	the	contractual	right	to	service	mortgage	loans.	The	Company	has	elected	the	fair	value	option	to	record	its	investments	in	MSRs
in	order	to	provide	users	of	the	consolidated	financial	statements	with	better	information	regarding	the	effects	of	prepayment	risk	and	other	market	factors	on	the	MSRs.	Under	this	election,
the	Company	records	a	valuation	adjustment	on	its	investments	in	MSRs	on	a	quarterly	basis	to	recognize	the	changes	in	fair	value	of	its	MSRs	in	net	income	as	described	below.	Although
transactions	in	MSRs	are	observable	in	the	marketplace,	the	valuation	includes	unobservable	market	data	inputs	(prepayment	speeds,	delinquency	levels,	costs	to	service	and	discount	rates).
Changes	in	the	fair	value	of	MSRs	are	reported	on	the	consolidated	statements	of	income	(loss).	Fluctuations	in	the	fair	value	of	MSRs	are	recorded	within	â€œUnrealized	gain	(loss)	on
investments	in	Servicing	Related	Assetsâ€​	on	the	consolidated	statements	of	income	(loss).	Fair	value	is	generally	determined	by	discounting	the	expected	future	cash	flows	using	discount	rates
that	incorporate	the	market	risks	and	liquidity	premium	specific	to	the	MSRs	and,	therefore,	may	differ	from	their	effective	yields.	In	determining	the	valuation	of	MSRs	in	accordance	with	ASC
820,	management	uses	internally	developed	pricing	models	that	are	based	on	certain	unobservable	market-based	inputs.	The	Company	classifies	these	valuations	as	Level	3	in	the	fair	value
hierarchy.	The	Companyâ€™s	application	of	ASC	820	guidance	is	discussed	in	further	detail	in	Note	9.	Revenue	Recognition	â€“	Mortgage	servicing	fee	income	represents	revenue	earned	for
servicing	mortgage	loans.	The	servicing	fees	are	based	on	a	contractual	percentage	of	the	outstanding	principal	balance	and	are	recognized	as	revenue	as	the	related	mortgage	payments	are
collected.	Corresponding	costs	to	service	are	charged	to	expense	as	incurred.	Servicing	fee	income	received	and	servicing	expenses	incurred	are	reported	on	the	consolidated	statements	of
income	(loss).	Float	income	from	custodial	accounts	associated	with	MSRs	is	included	in	â€œNet	interest	incomeâ€​	on	the	consolidated	statements	of	income	(loss).	Late	fees	and	ancillary
income	are	included	in	â€œServicing	fee	incomeâ€​	on	the	consolidated	statements	of	income	(loss).	As	an	owner	of	MSRs,	the	Company	may	be	obligated	to	fund	advances	of	principal	and
interest	payments	due	to	third-party	owners	of	the	loans	underlying	the	MSRs,	but	not	yet	received	from	the	individual	borrowers.	These	advances	are	reported	as	servicing	advances	within	the
â€œReceivables	and	other	assetsâ€​	line	item	on	the	consolidated	balance	sheets.	Reimbursable	servicing	advances,	other	than	principal	and	interest	advances,	also	have	been	classified	within
â€œReceivables	and	other	assetsâ€​	on	the	consolidated	balance	sheets.	Advances	on	Federal	National	Mortgage	Association	(â€œFannie	Maeâ€​)	and	Federal	Home	Loan	Mortgage	Corporation
(â€œFreddie	Macâ€​)	MSRs	made	in	accordance	with	the	relevant	guidelines	are	generally	recoverable.	The	Companyâ€™s	servicing	related	assets	were	composed	entirely	of	Fannie	Mae	and
Freddie	Mac	MSRs	as	of	September	30,	2024	and	December	31,Â	2023.	As	a	result,	the	Company	has	determined	that	no	reserves	for	unrecoverable	advances	for	the	related	underlying	loans
are	necessary	at	September	30,	2024	and	December	31,	2023.	For	further	discussion	on	the	Companyâ€™s	receivables	and	other	assets,	including	the	Companyâ€™s	servicing	advances,	see
Note	13.	Derivatives	and	Hedging	Activities	Derivatives	and	Hedging	Activities	Derivative	transactions	include	swaps,	swaptions,	U.S.	treasury	futures	and	â€œto-be-announcedâ€​	securities
(â€œTBAsâ€​).	A	TBA	contract	is	an	agreement	to	purchase	or	sell,	for	future	delivery,	an	Agency	RMBS	with	a	specified	issuer,	term	and	coupon.	Swaps	and	swaptions	are	entered	into	by	the
Company	solely	for	interest	rate	risk	management	purposes.	TBAs	and	U.S.	treasury	futures	are	used	to	manage	duration	risk	as	well	as	basis	risk	and	pricing	risk	on	the	Companyâ€™s
financing	facilities	for	MSRs.	The	decision	as	to	whether	or	not	a	given	transaction/position	(or	portion	thereof)	is	economically	hedged	is	made	on	a	case-by-case	basis,	based	on	the	risks
involved	and	other	factors	as	determined	by	senior	management,	including	restrictions	imposed	by	the	Code	on	REITs.	In	determining	whether	to	economically	hedge	a	risk,	the	Company	may
consider	whether	other	assets,	liabilities,	firm	commitments	and	anticipated	transactions	already	offset	or	reduce	the	risk.	All	transactions	undertaken	as	economic	hedges	are	entered	into	with
a	view	towards	minimizing	the	potential	for	economic	losses	that	could	be	incurred	by	the	Company.	Generally,	derivatives	entered	into	are	not	intended	to	qualify	as	hedges	under	GAAP,
unless	specifically	stated	otherwise.	From	time	to	time,	the	Company	enters	into	a	TBA	dollar	roll	which	represents	a	transaction	where	TBA	contracts	with	the	same	terms	but	different
settlement	dates	are	simultaneously	bought	and	sold.	The	TBA	contract	settling	in	the	later	month	typically	prices	at	a	discount	to	the	earlier	month	contract	with	the	difference	in	price
commonly	referred	to	as	the	â€œdropâ€​.	The	drop	is	a	reflection	of	the	expected	net	interest	income	from	an	investment	in	similar	Agency	RMBS,	net	of	an	implied	financing	cost,	that	would	be
foregone	as	a	result	of	settling	the	contract	in	the	later	month	rather	than	in	the	earlier	month.	The	drop	between	the	current	settlement	month	price	and	the	forward	settlement	month	price
occurs	because	in	the	TBA	dollar	roll	market,	the	party	providing	the	financing	is	the	party	that	would	retain	all	principal	and	interest	payments	accrued	during	the	financing	period.
Accordingly,	drop	income	on	TBA	dollar	rolls	generally	represents	the	economic	equivalent	of	the	net	interest	income	earned	on	the	underlying	Agency	RMBS	less	an	implied	financing	cost.	TBA
dollar	roll	transactions	are	accounted	for	under	GAAP	as	a	series	of	derivatives	transactions.	The	Companyâ€™s	bi-lateral	derivative	financial	instruments	contain	credit	risk	to	the	extent	that
its	counterparties	may	be	unable	to	meet	the	terms	of	the	agreements.	The	Company	reduces	such	risk	by	limiting	its	exposure	to	any	one	counterparty.	In	addition,	the	potential	risk	of	loss
with	any	one	party	resulting	from	this	type	of	credit	risk	is	monitored.	The	Companyâ€™s	interest	rate	swaps	and	U.S.	treasury	futures	are	required	to	be	cleared	on	an	exchange,	which	further
mitigates,	but	does	not	eliminate,	credit	risk.	Management	does	not	expect	any	material	losses	as	a	result	of	default	by	other	parties	to	its	derivative	financial	instruments.	Classification	â€“	All
derivatives,	including	TBAs,	are	recognized	as	either	assets	or	liabilities	on	the	consolidated	balance	sheets	and	measured	at	fair	value.	The	fair	value	of	TBA	derivatives	is	determined	using
methods	similar	to	those	used	to	value	Agency	RMBS.	Due	to	the	nature	of	these	instruments,	they	may	be	in	a	receivable/asset	position	or	a	payable/liability	position	at	the	end	of	an
accounting	period.	Derivative	amounts	payable	to,	and	receivable	from,	the	same	party	under	a	contract	may	be	offset	as	long	as	the	following	conditions	are	met:	(i)	each	of	the	two	parties
owes	the	other	determinable	amounts;	(ii)	the	reporting	party	has	the	right	to	offset	the	amount	owed	with	the	amount	owed	by	the	other	party;	(iii)	the	reporting	party	intends	to	offset;	and	(iv)
the	right	to	offset	is	enforceable	by	law.	The	Company	reports	the	fair	value	of	derivative	instruments	gross	of	cash	paid	or	received	pursuant	to	credit	support	agreements,	and	fair	value	may
be	reflected	on	a	net	counterparty	basis	when	the	Company	believes	a	legal	right	of	offset	exists	under	an	enforceable	master	netting	agreement.	For	further	discussion	on	offsetting	assets	and
liabilities,	see	Note	8.	Revenue	Recognition	â€“	With	respect	to	derivatives	that	have	not	been	designated	as	hedges,	any	payments	under,	or	fluctuations	in	the	fair	value	of,	such	derivatives
have	been	recognized	currently	in	â€œRealized	gain	(loss)	on	derivatives,	netâ€​	and	â€œUnrealized	gain	(loss)	on	derivatives,	netâ€​,	respectively,	in	the	consolidated	statements	of	income
(loss).	Interest	rate	swap	periodic	interest	income	(expense)	is	included	in	â€œRealized	gain	(loss)	on	derivatives,	netâ€​	in	the	consolidated	statements	of	income	(loss).	Cash	and	Cash
Equivalents	and	Restricted	Cash	Cash	and	Cash	Equivalents	and	Restricted	Cash	The	Company	considers	all	highly	liquid	short-term	investments	with	maturities	of	90	days	or	less	when
purchased	to	be	cash	equivalents.	Substantially	all	amounts	on	deposit	with	major	financial	institutions	exceed	insured	limits.	Restricted	cash	represents	the	Companyâ€™s	cash	held	by
counterparties	(i)	as	collateral	against	the	Companyâ€™s	derivatives	(approximately	$3.0	million	and	$16.4	million	at	September	30,	2024	and	December	31,	2023,	respectively)	and	(ii)	as
collateral	for	borrowings	under	its	repurchase	agreements	(approximately	$1.5	million	and	$0	at	September	30,	2024	and	December	31,	2023,	respectively).	The	Companyâ€™s	centrally
cleared	interest	rate	swaps	require	that	the	Company	post	an	â€œinitial	marginâ€​	amount	determined	by	the	clearing	exchange,	which	is	generally	intended	to	be	set	at	a	level	sufficient	to
protect	the	exchange	from	the	interest	rate	swapâ€™s	maximum	estimated	single-day	price	movement.	The	Company	also	exchanges	â€œvariation	marginâ€​	based	upon	daily	changes	in	fair
value,	as	measured	by	the	exchange.	As	a	result	of	amendments	to	rules	governing	certain	central	clearing	activities,	the	exchange	of	variation	margin	is	a	settlement	of	the	interest	rate	swap,
as	opposed	to	pledged	collateral.	The	Company	has	accounted	for	the	receipt	or	payment	of	variation	margin	on	interest	rate	swaps	as	a	direct	reduction	or	increase	to	the	carrying	value	of	the
interest	rate	swap	asset	or	liability.	At	September	30,	2024	and	December	31,	2023,	approximately	$46.6	million	and	$75.8	million,	respectively,	of	variation	margin	was	reported	as	a	decrease
to	the	interest	rate	swap	asset,	at	fair	value.	Due	to	Manager	Due	to	Manager	The	sum	under	â€œDue	to	managerâ€​	on	the	consolidated	balance	sheets	represents	amounts	due	to	the	Manager
pursuant	to	the	Management	Agreement.	For	further	information	on	the	Management	Agreement,	see	Note	7.	Income	Taxes	Income	Taxes	The	Company	elected	to	be	taxed	as	a	REIT	under
Code	Sections	856	through	860	beginning	with	its	short	taxable	year	ended	December	31,	2013.	U.S.	federal	income	tax	law	generally	requires	that	a	REIT	distribute	annually	at	least	90%	of	its
REIT	taxable	income,	without	regard	to	the	deduction	for	dividends	paid	and	excluding	net	capital	gains,	and	that	it	pay	tax	at	regular	corporate	income	tax	rates	to	the	extent	that	it	annually
distributes	less	than	100%	of	its	taxable	income.	The	Companyâ€™s	TRS,	CHMI	Solutions,	as	well	as	CHMI	Solutionsâ€™	wholly-owned	subsidiary,	Aurora,	are	subject	to	U.S.	federal	income
taxes	on	their	taxable	income.	To	maintain	qualification	as	a	REIT,	the	Company	must	distribute	at	least	90%	of	its	annual	REIT	taxable	income	to	its	stockholders	and	meet	certain	other
requirements	such	as	assets	it	may	hold,	income	it	may	generate	and	its	stockholder	composition.	In	2017,	the	Internal	Revenue	Service	issued	a	revenue	procedure	permitting	â€œpublicly
offeredâ€​	REITs	to	make	elective	stock	dividends	(i.e.,	dividends	paid	in	a	mixture	of	stock	and	cash),	with	at	least	20%	of	the	total	distribution	being	paid	in	cash,	to	satisfy	their	REIT
distribution	requirements.	In	December	2021,	the	Internal	Revenue	Service	issued	a	revenue	procedure	that	temporarily	reduced	the	minimum	amount	of	the	total	distribution	that	must	be	paid
in	cash	to	10%	for	distributions	declared	on	or	after	November	1,Â	2021,	and	on	or	before	June	30,Â	2022,	provided	certain	other	parameters	detailed	in	the	Revenue	Procedure	are	satisfied.
Pursuant	to	these	revenue	procedures,	the	Company	has	in	the	past	elected	to	make	distributions	of	its	taxable	income	in	a	mixture	of	stock	and	cash.	The	Company	accounts	for	income	taxes	in
accordance	with	ASC	740,	Income	Taxes.	ASC	740	requires	the	recording	of	deferred	income	taxes	that	reflect	the	net	tax	effect	of	temporary	differences	between	the	carrying	amounts	of	the
Companyâ€™s	assets	and	liabilities	for	financial	reporting	purposes	and	the	amounts	used	for	income	tax	purposes,	including	operating	loss	carry	forwards.	Deferred	tax	assets	and	liabilities
are	measured	using	enacted	tax	rates	expected	to	apply	to	taxable	income	in	the	years	in	which	those	temporary	differences	are	expected	to	be	recovered	or	settled.	The	effect	of	a	change	in
tax	rates	on	deferred	tax	assets	and	liabilities	is	recognized	in	earnings	in	the	period	that	includes	the	enactment	date.	The	Company	assesses	its	tax	positions	for	all	open	tax	years	and
determines	if	it	has	any	material	unrecognized	liabilities	in	accordance	with	ASC	740.	The	Company	records	these	liabilities	to	the	extent	it	deems	them	more-likely-than-not	to	be	incurred.	The
Company	records	interest	and	penalties	related	to	income	taxes	within	the	provision	for	income	taxes	in	the	consolidated	statements	of	income	(loss).	The	Company	has	not	incurred	any	interest
or	penalties.	Realized	Gain	(Loss)	on	RMBS	Realized	Gain	(Loss)	on	RMBS	The	following	table	presents	realized	gains	or	losses	on	RMBS	for	the	periods	indicated	(dollars	in	thousands):	Â		Â	
Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Realized	loss	on	RMBS,	net	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Loss
on	RMBS,	available-for-sale,	measured	at	fair	value	through	OCIÂ	(A)	Â		$	(3,499	)	Â		$	(10,209	)	Â		$	(3,499	)	Â		$	(21,464	)	Loss	on	RMBS	measured	at	fair	value	through	earnings	Â		Â		(152	)
Â		Â		-	Â		Â		Â		(2,011	)	Â		Â		-	Â		Realized	loss	on	RMBS,	net	Â		$	(3,651	)	Â		$	(10,209	)	Â		$	(5,510	)	Â		$	(21,464	)	(A)	Reclassified	from	accumulated	other	comprehensive	income	into	earnings.
Repurchase	Agreements	and	Interest	Expense	Repurchase	Agreements	and	Interest	Expense	The	Company	finances	its	investments	in	RMBS	with	short-term	borrowings	under	master
repurchase	agreements.	Borrowings	under	the	repurchase	agreements	are	generally	short-term	debt	due	within	one	year.	These	borrowings	generally	bear	interest	rates	offered	by	the
â€œlendingâ€​	counterparty	from	time	to	time	for	the	term	of	the	proposed	repurchase	transaction	(e.g.	30	days,	60	days	etc.)	of	a	specified	margin	over	the	overnight	SOFR	rate.	The
repurchase	agreements	represent	uncommitted	financing.	Borrowings	under	these	agreements	are	treated	as	collateralized	financing	transactions	and	are	carried	at	their	contractual	amounts,
as	specified	in	the	respective	agreements.	Interest	is	recorded	at	the	contractual	amount	on	an	accrual	basis.	Dividends	Payable	Dividends	Payable	Because	the	Company	is	organized	as	a	REIT
under	the	Code,	it	is	required	by	law	to	distribute	annually	at	least	90%	of	its	REIT	taxable	income,	which	it	does	in	the	form	of	quarterly	dividend	payments.	The	Company	accrues	the	dividend
payable	on	outstanding	shares	on	the	accounting	date,	which	causes	an	offsetting	reduction	in	retained	earnings.	Comprehensive	Income	Comprehensive	Income	Comprehensive	income	is
defined	as	the	change	in	equity	of	a	business	enterprise	during	a	period	resulting	from	transactions	and	other	events	and	circumstances,	excluding	those	resulting	from	investments	by	and
distributions	to	owners.	For	the	Companyâ€™s	purposes,	comprehensive	income	represents	net	income	(loss),	as	presented	in	the	consolidated	statements	of	income	(loss),	adjusted	for
unrealized	gains	or	losses	on	RMBS,	which	are	designated	as	available	for	sale.	Recent	Accounting	Pronouncements	Recent	Accounting	Pronouncements	Segment	ReportingÂ		-	In	November
2023,	the	FASB	issued	ASU	2023-07,	Segment	Reporting	(Topic	280):	Improvements	to	Reportable	Segment	Disclosures.	This	standard	requires	public	companies	to	disclose	information	about
their	reportable	segmentsâ€™	significant	expenses	on	an	interim	and	annual	basis	to	provide	more	transparency	about	the	expenses	they	incur	from	revenue	generating	business	units.	The	new
standard	is	effective	for	fiscal	years	beginning	after	December	15,	2023,	and	interim	periods	within	fiscal	years	beginning	after	December	15,	2024,	with	early	adoption	permitted.	The	Company
does	not	expect	the	adoption	of	the	new	standard	to	have	a	material	effect	on	its	Consolidated	Financial	Statements.	Income	Taxes	-	In	December	2023,	the	FASB	issued	ASU	No.	2023-09,
Income	Taxes	(Topic	740):	Improvements	to	Income	Tax	Disclosures.	This	standard	requires	entities	to	provide	additional	information	about	federal,	state	and	foreign	income	taxes	and
reconciling	items	in	the	rate	reconciliation	table,	and	to	disclose	further	disaggregation	of	income	taxes	paid	(net	of	refunds	received)	by	federal	(national),	state	and	foreign	taxes	by
jurisdiction.	For	public	business	entities,	the	ASU	is	effective	for	fiscal	years	beginning	after	December	15,	2024,	with	early	adoption	permitted.	The	guidance	should	be	applied	prospectively,
but	entities	have	the	option	to	apply	it	retrospectively	for	each	period	presented.	The	Company	has	determined	this	ASU	will	not	have	a	material	impact	on	its	Consolidated	Financial
Statements.	Changes	in	Presentation	Changes	in	Presentation	Certain	prior	period	amounts	have	been	reclassified	to	conform	to	current	period	presentation.	X	-	DefinitionDisclosure	of
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Policies	(Tables)	9	Months	Ended	Sep.	30,	2024	Basis	of	Presentation	and	Significant	Accounting	Policies	[Abstract]	Â		Realized	Gains	and	Losses	on	RMBS	The	following	table	presents	realized
gains	or	losses	on	RMBS	for	the	periods	indicated	(dollars	in	thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024
Â		Â		2023	Â		Realized	loss	on	RMBS,	net	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Loss	on	RMBS,	available-for-sale,	measured	at	fair	value	through	OCIÂ	(A)	Â		$	(3,499	)	Â		$	(10,209	)	Â		$	(3,499	)	Â		$
(21,464	)	Loss	on	RMBS	measured	at	fair	value	through	earnings	Â		Â		(152	)	Â		Â		-	Â		Â		Â		(2,011	)	Â		Â		-	Â		Realized	loss	on	RMBS,	net	Â		$	(3,651	)	Â		$	(10,209	)	Â		$	(5,510	)	Â		$	(21,464	)
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DOCUMENT	v3.24.3	Segment	Reporting	(Tables)	9	Months	Ended	Sep.	30,	2024	Segment	Reporting	[Abstract]	Â		Financial	Data	on	CHMI's	Segments	with	Reconciliation	Summary	financial
data	with	respect	to	the	Companyâ€™s	segments	is	given	below,	together	with	the	data	for	the	Company	as	a	whole	(dollars	in	thousands):	Â		Servicing	Related	Assets	Â		Â		RMBS	Â		Â		All
Other	Â		Â		Total	Â		Income	Statement	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Three	Months	Ended	September	30,Â	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	14,327	Â		Â		$	-
Â		Â		$	14,327	Â		Interest	expense	Â		Â		(57	)	Â		Â		14,275	Â		Â		Â		-	Â		Â		Â		14,218	Â		Net	interest	income	Â		Â		57	Â		Â		Â		52	Â		Â		Â		-	Â		Â		Â		109	Â		Servicing	fee	income	Â		Â		11,681	Â		Â		Â		-
Â		Â		Â		-	Â		Â		Â		11,681	Â		Servicing	costs	Â		Â		3,206	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		3,206	Â		Net	servicing	income	Â		Â		8,475	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,475	Â		Other	expense	Â		Â		(6,574	)	Â		Â	
(9,087	)	Â		Â		-	Â		Â		Â		(15,661	)	Other	operating	expenses	Â		Â		(711	)	Â		Â		(167	)	Â		Â		(4,204	)	Â		Â		(5,082	)	Provision	for	corporate	business	taxes	Â		Â		(285	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(285	)
Net	Income	(Loss)	Â		$	962	Â		Â		$	(9,202	)	Â		$	(4,204	)	Â		$	(12,444	)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Three	Months	Ended	September	30,Â	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Interest	income	Â		$	-	Â		Â		$	12,864	Â		Â		$	-	Â		Â		$	12,864	Â		Interest	expense	Â		Â		(89	)	Â		13,426	Â		Â		Â		-	Â		Â		Â		13,337	Â		Net	interest	income	(expense)	Â		Â		89	Â		Â		Â		(562	)	Â	
Â		-	Â		Â		Â		(473	)	Servicing	fee	income	Â		Â		13,225	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		13,225	Â		Servicing	costs	Â		Â		2,869	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,869	Â		Net	servicing	income	Â		Â		10,356	Â		Â	
Â		-	Â		Â		Â		-	Â		Â		Â		10,356	Â		Other	income	Â		Â		282	Â		Â		Â		10,362	Â		Â		Â		-	Â		Â		Â		10,644	Â		Other	operating	expenses	Â		Â		(561	)	Â		Â		(174	)	Â		Â		(2,631	)	Â		Â		(3,366	)	Provision	for
corporate	business	taxes	Â		Â		(1,276	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,276	)	Net	Income	(Loss)	Â		$	8,890	Â		Â		$	9,626	Â		Â		$	(2,631	)	Â		$	15,885	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Nine	Months	Ended	September	30,Â	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	Â		$	6	Â		Â		$	40,739	Â		Â		$	-	Â		Â		$	40,745	Â		Interest	expense	Â		Â		874	Â		Â		Â		40,502	Â	
Â		Â		-	Â		Â		Â		41,376	Â		Net	interest	income	(expense)	Â		Â		(868	)	Â		Â		237	Â		Â		Â		-	Â		Â		Â		(631	)	Servicing	fee	income	Â		Â		36,921	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		36,921	Â		Servicing	costs	Â		Â	
9,295	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		9,295	Â		Net	servicing	income	Â		Â		27,626	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		27,626	Â		Other	income	(expense)	Â		Â		(13,681	)	Â		Â		2,536	Â		Â		Â		-	Â		Â		Â		(11,145	)
Other	operating	expenses	Â		Â		(2,216	)	Â		Â		(482	)	Â		Â		(11,104	)	Â		Â		(13,802	)	Provision	for	corporate	business	taxes	Â		Â		(1,652	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,652	)	Net	Income	(Loss)	Â		$
9,209	Â		Â		$	2,291	Â		Â		$	(11,104	)	Â		$	396	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Nine	Months	Ended	September	30,Â	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest
income	Â		$	-	Â		Â		$	37,193	Â		Â		$	-	Â		Â		$	37,193	Â		Interest	expense	Â		Â		1,143	Â		Â		Â		37,317	Â		Â		Â		-	Â		Â		Â		38,460	Â		Net	interest	expense	Â		Â		(1,143	)	Â		Â		(124	)	Â		Â		-	Â		Â		Â	
(1,267	)	Servicing	fee	income	Â		Â		40,535	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		40,535	Â		Servicing	costs	Â		Â		8,098	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		8,098	Â		Net	servicing	income	Â		Â		32,437	Â		Â		Â		-	Â		Â		Â	
-	Â		Â		Â		32,437	Â		Other	expense	Â		Â		(17,935	)	Â		Â		(3,544	)	Â		Â		-	Â		Â		Â		(21,479	)	Other	operating	expenses	Â		Â		(1,694	)	Â		Â		(506	)	Â		Â		(8,058	)	Â		Â		(10,258	)	Provision	for	corporate
business	taxes	Â		Â		(1,244	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(1,244	)	Net	Income	(Loss)	Â		$	10,421	Â		Â		$	(4,174	)	Â		$	(8,058	)	Â		$	(1,811	)	Â		Â		Servicing	Related	Assets	Â		Â		RMBS	Â		Â		All	Other	Â	
Â		Total	Â		Balance	Sheet	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Investments	Â		$	226,782	Â		Â		$	1,214,123	Â		Â		$	-	Â		Â		$	1,440,905	Â		Other
assets	Â		Â		27,590	Â		Â		Â		32,526	Â		Â		Â		50,368	Â		Â		Â		110,484	Â		Total	assets	Â		Â		254,372	Â		Â		Â		1,246,649	Â		Â		Â		50,368	Â		Â		Â		1,551,389	Â		Debt	Â		Â		150,848	Â		Â		Â		1,108,496	Â	
Â		Â		-	Â		Â		Â		1,259,344	Â		Other	liabilities	Â		Â		3,874	Â		Â		Â		36,632	Â		Â		Â		11,843	Â		Â		Â		52,349	Â		Total	liabilities	Â		Â		154,722	Â		Â		Â		1,145,128	Â		Â		Â		11,843	Â		Â		Â		1,311,693	Â		Net
Assets	Â		$	99,650	Â		Â		$	101,521	Â		Â		$	38,525	Â		Â		$	239,696	Â		Balance	Sheet	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Investments	Â		$	253,629
Â		Â		$	1,012,130	Â		Â		$	-	Â		Â		$	1,265,759	Â		Other	assets	Â		Â		33,785	Â		Â		Â		39,939	Â		Â		Â		53,509	Â		Â		Â		127,233	Â		Total	assets	Â		Â		287,414	Â		Â		Â		1,052,069	Â		Â		Â		53,509	Â		Â		Â	
1,392,992	Â		Debt	Â		Â		169,314	Â		Â		Â		903,489	Â		Â		Â		-	Â		Â		Â		1,072,803	Â		Other	liabilities	Â		Â		4,240	Â		Â		Â		47,990	Â		Â		Â		9,584	Â		Â		Â		61,814	Â		Total	liabilities	Â		Â		173,554	Â		Â		Â	
951,479	Â		Â		Â		9,584	Â		Â		Â		1,134,617	Â		Net	Assets	Â		$	113,860	Â		Â		$	100,590	Â		Â		$	43,925	Â		Â		$	258,375	Â		X	-	DefinitionTabular	disclosure	of	the	profit	or	loss	and	total	assets	for
each	reportable	segment.	An	entity	discloses	certain	information	on	each	reportable	segment	if	the	amounts	(a)	are	included	in	the	measure	of	segment	profit	or	loss	reviewed	by	the	chief
operating	decision	maker	or	(b)	are	otherwise	regularly	provided	to	the	chief	operating	decision	maker,	even	if	not	included	in	that	measure	of	segment	profit	or	loss.	+	ReferencesReference	1:
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XML	40	R29.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Investments	in	RMBS	(Tables)	9	Months	Ended	Sep.	30,	2024	Investments	in	RMBS	[Abstract]	Â		Summary	of	RMBS	Investments	The
following	is	a	summary	of	the	Companyâ€™s	investments	in	RMBS	as	of	the	dates	indicated	(dollars	in	thousands):	Summary	of	RMBS	Assets	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Gross
Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Asset	Type	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â	
Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie
Mae	Â		$	188,869	Â		Â		$	158,818	Â		Â		$	3,912	Â		Â		$	(153	)	Â		$	162,577	Â		Â		Â		13	Â		(B)	Â		Â		4.63	%	Â		Â		4.78	%	Â		Â		27	Â		Freddie	Mac	Â		Â		193,105	Â		Â		Â		160,581	Â		Â		Â		1,693	Â		Â	
Â		(1,809	)	Â		Â		160,465	Â		Â		Â		15	Â		(B)	Â		Â		4.36	%	Â		Â		4.45	%	Â		Â		27	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		Â		305,920	Â		Â		Â		278,839	Â		Â		Â		7,648	Â		Â		Â		(309	)	Â		Â		286,178	Â		Â		Â		22	Â		Â	(B)	Â		Â		4.86	%	Â		Â		4.99	%	Â		Â		28	Â		Freddie	Mac	Â		Â	
644,706	Â		Â		Â		590,220	Â		Â		Â		14,887	Â		Â		Â		(204	)	Â		Â		604,903	Â		Â		Â		48	Â		Â	(B)	Â		Â		4.96	%	Â		Â		5.06	%	Â		Â		28	Â		Total/weighted	average	RMBS	Â		$	1,332,600	Â		Â		$	1,188,458	Â	



Â		$	28,140	Â		Â		$	(2,475	)	Â		$	1,214,123	Â		Â		Â		98	Â		Â		Â		Â		4.81	%	Â		Â		4.93	%	Â		Â		28	Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted
Average	Â		Asset	Type	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity
(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	211,773	Â		Â		$	187,746	Â		Â	
$	2,970	Â		Â		$	(1,607	)	Â		$	189,109	Â		Â		Â		15	Â		(B)	Â		Â		4.55	%	Â		Â		4.70	%	Â		Â		28	Â		Freddie	Mac	Â		Â		262,695	Â		Â		Â		235,260	Â		Â		Â		1,075	Â		Â		Â		(4,865	)	Â		Â		231,470	Â		Â		Â		19	Â	
(B)	Â		Â		4.45	%	Â		Â		4.50	%	Â		Â		28	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Fannie	Mae	Â		Â		221,965	Â		Â		Â		208,487	Â		Â		Â		4,606	Â		Â		Â		(1,076	)	Â		Â		212,017	Â		Â		Â		17	Â		(B)	Â		Â		4.78	%	Â		Â		4.94	%	Â		Â		28	Â		Freddie	Mac	Â		Â		401,287	Â		Â		Â		373,310	Â		Â		Â	
7,515	Â		Â		Â		(1,291	)	Â		Â		379,534	Â		Â		Â		29	Â		(B)	Â		Â		4.72	%	Â		Â		4.88	%	Â		Â		29	Â		Total/weighted	average	RMBS	Â		$	1,097,720	Â		Â		$	1,004,803	Â		Â		$	16,166	Â		Â		$	(8,839	)	Â		$
1,012,130	Â		Â		Â		80	Â		Â		Â		Â		4.64	%	Â		Â		4.77	%	Â		Â		28	Â		(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.	(B)	The	Company	used
an	implied	AAA	rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value
of	settled	securities.	Summary	of	RMBS	Investments	by	Maturity	Summary	of	RMBS	Assets	by	Maturity	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Â		Â	
Weighted	Average	Â		Years	to	Maturity	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â	
Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Over	10	Years	Â		$	381,975	Â		Â		$
319,399	Â		Â		$	5,604	Â		Â		$	(1,961	)	Â		$	323,042	Â		Â		Â		28	Â		(B)	Â		Â		4.50	%	Â		Â		4.62	%	Â		Â		27	Â		RMBS,	measured	at	fair	value	through	earnings	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Over	10	Years	Â		Â		950,625	Â		Â		Â		869,059	Â		Â		Â		22,536	Â		Â		Â		(514	)	Â		Â		891,081	Â		Â		Â		70	Â		(B)	Â		Â		4.93	%	Â		Â		5.04	%	Â	
Â		28	Â		Total/weighted	average	RMBS	Â		$	1,332,600	Â		Â		$	1,188,458	Â		Â		$	28,140	Â		Â		$	(2,475	)	Â		$	1,214,123	Â		Â		Â		98	Â		Â		Â		Â		4.81	%	Â		Â		4.93	%	Â		Â		28	Â		Â		As	of	December	31,
2023	Â		Â		Â		Â		Â		Â		Â		Gross	Unrealized	Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Years	to	Maturity	Â		Original	Face	Value	Â		Â		Book	Value	Â		Â		Gains	Â		Â		Losses	Â		Â		Carrying	Value(A)	Â		Â	
Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Over	10	Years	Â		$	474,467	Â		Â		$	423,006	Â		Â		$	4,045	Â		Â		$	(6,472	)	Â		$	420,579	Â		Â		Â		34	Â		(B)	Â		Â		4.49	%	Â		Â		4.59	%	Â		Â		28	Â		RMBS,	measured	at	fair
value	through	earnings	Â		Â		Over	10	Years	Â		Â		623,253	Â		Â		Â		581,797	Â		Â		Â		12,121	Â		Â		Â		(2,367	)	Â		Â		591,551	Â		Â		Â		46	Â		(B)	Â		Â		4.74	%	Â		Â		4.90	%	Â		Â		28	Â		Total/weighted
average	RMBS	Â		$	1,097,720	Â		Â		$	1,004,803	Â		Â		$	16,166	Â		Â		$	(8,839	)	Â		$	1,012,130	Â		Â		Â		80	Â		Â		Â		Â		4.64	%	Â		Â		4.77	%	Â		Â		28	Â		(A)	See	Note	9	regarding	the	estimation	of	fair
value,	which	approximates	carrying	value	for	all	securities.	(B)	The	Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on	the	most	recent	gross
monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value	of	settled	securities.	Summary	of	RMBS	Securities	in	an	Unrealized	Loss	Position	The	following	tables
summarize	the	Companyâ€™s	available-for-sale	securities	measured	at	fair	value	through	OCI	in	an	unrealized	loss	position	as	of	the	dates	indicated	(dollars	in	thousands):	Available-For-Sale
RMBS	Unrealized	Loss	Positions	Â		As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Duration	in	Loss	Position	Â		Original	Face	Value	Â		Â		Book
Value	Â		Â		Gross	Unrealized	Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair
value	through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Twelve	or	More	Months	Â		$	116,799	Â		Â		$	95,566	Â		Â		$	(1,962	)	Â		$	93,604	Â		Â		Â		8	Â		(B)	Â		Â		3.68
%	Â		Â		3.80	%	Â		Â		27	Â		Total/weighted	average	RMBS,	available-for-sale,	measured	at	fair	value	through	OCIÂ		Â		$	116,799	Â		Â		$	95,566	Â		Â		$	(1,962	)	Â		$	93,604	Â		Â		Â		8	Â		Â		Â		Â	
3.68	%	Â		Â		3.80	%	Â		Â		27	Â		Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Weighted	Average	Â		Duration	in	Loss	Position	Â		Original	Face	Value	Â		Â		Book	Value
Â		Â		Gross	Unrealized	Losses	Â		Â		Carrying	Value(A)	Â		Â		Number	of	Securities	Â		Rating	Â		Coupon	Â		Â		Yield(C)	Â		Â		Maturity	(Years)	Â		RMBS,	available-for-sale,	measured	at	fair	value
through	OCI	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Less	than	Twelve	Months	Â		$	126,949	Â		Â		$	109,425	Â		Â		$	(813	)	Â		$	108,612	Â		Â		Â		8	Â		(B)	Â		Â		4.23	%	Â	
Â		4.35	%	Â		Â		28	Â		Twelve	or	More	Months	Â		Â		163,190	Â		Â		Â		148,241	Â		Â		Â		(5,659	)	Â		Â		142,582	Â		Â		Â		12	Â		(B)	Â		Â		4.08	%	Â		Â		4.10	%	Â		Â		28	Â		Total/weighted	average	RMBS,
available-for-sale,	measured	at	fair	value	through	OCI	Â		$	290,139	Â		Â		$	257,666	Â		Â		$	(6,472	)	Â		$	251,194	Â		Â		Â		20	Â		Â		Â		Â		4.14	%	Â		Â		4.21	%	Â		Â		28	Â		(A)	See	Note	9	regarding
the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.	(B)	The	Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.	(C)	The	weighted	average	yield	is	based	on
the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value	of	settled	securities.	X	-	DefinitionTabular	disclosure	of	fair	value	of	investment	in	debt
security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale),	in	unrealized	loss	position,	without	allowance	for	credit	loss.	Includes
beneficial	interest	in	securitized	financial	asset.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	326	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section
55	-Paragraph	8	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479081/326-30-55-8Reference	2:	http://fasb.org/us-gaap/role/ref/otherTransitionRef	-Topic	320	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-6Reference	3:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	326	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479106/326-30-50-4	+	Details	Name:	us-gaap_DebtSecuritiesAvailableForSaleUnrealizedLossPositionFairValueTableTextBlock	Namespace	Prefix:	us-gaap_
Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	maturities	of	an	entity's	investments	as	well	as	any	other	information
pertinent	to	the	investments.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_InvestmentsClassifiedByContractualMaturityDateTableTextBlock	Namespace	Prefix:	us-gaap_	Data
Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_InvestmentsDebtAndEquitySecuritiesAbstract
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	the	reconciliation	of	available-for-sale	securities	from
cost	basis	to	fair	value.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_ScheduleOfAvailableForSaleSecuritiesReconciliationTableTextBlock	Namespace	Prefix:	us-gaap_	Data
Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	41	R30.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Investments	in	Servicing	Related	Assets	(Tables)	9	Months	Ended
Sep.	30,	2024	Investments	in	Servicing	Related	Assets	[Abstract]	Â		Servicing	Related	Assets	The	following	is	a	summary	of	the	Companyâ€™s	Servicing	Related	Assets	as	of	the	dates	indicated
(dollars	in	thousands):	Servicing	Related	Assets	Summary	As	of	September	30,	2024	Â		Unpaid	Principal	Balance	Â		Â		Carrying	Value(A)	Â		Â		Weighted	Average	Coupon	Â		Â		Weighted
Average	Maturity	(Years)(B)	Â		Â		Year	to	Date	Changes	in	Fair	Value	Recorded	in	Other	Income	(Loss)	Â		MSRs	Â		$	17,644,468	Â		Â		$	226,782	Â		Â		Â		3.50	%	Â		Â		24.7	Â		Â		$	(14,036	)	MSR
Total/Weighted	Average	Â		$	17,644,468	Â		Â		$	226,782	Â		Â		Â		3.50	%	Â		Â		24.7	Â		Â		$	(14,036	)	As	of	December	31,	2023	Â		Unpaid	Principal	Balance	Â		Â		Carrying	Value(A)	Â		Â		Weighted
Average	Coupon	Â		Â		Weighted	Average	Maturity	(Years)(B)	Â		Â		Year	to	Date	Changes	in	Fair	Value	Recorded	in	Other	Income	(Loss)	Â		MSRs	Â		$	19,972,994	Â		Â		$	253,629	Â		Â		Â		3.48	%
Â		Â		25.0	Â		Â		$	(25,937	)	MSR	Total/Weighted	Average	Â		$	19,972,994	Â		Â		$	253,629	Â		Â		Â		3.48	%	Â		Â		25.0	Â		Â		$	(25,937	)	(A)	See	Note	9	regarding	the	estimation	of	fair	value,	which
approximates	carrying	value	for	all	pools.	(B)	Weighted	average	maturity	of	the	underlying	residential	mortgage	loans	in	the	pool	is	based	on	the	unpaid	principal	balance.	Geographic
Concentration	of	Servicing	Related	Assets	The	tables	below	summarize	the	geographic	distribution	for	the	states	representing	5%	or	greater	of	the	aggregate	UPB	of	the	residential	mortgage
loans	underlying	the	Servicing	Related	Assets	as	of	the	dates	indicated:	Geographic	Concentration	of	Servicing	Related	Assets	As	of	September	30,	2024	Â		Â		Percentage	of	Total	Outstanding
Unpaid	Principal	Balance	Â		California	Â		Â		14.5	%	Virginia	Â		Â		8.7	%	New	York	Â		Â		8.4	%	Maryland	Â		Â		6.7	%	Texas	Â		Â		5.9	%	Florida	Â		Â		5.3	%	North	Carolina	Â		Â		5.1	%	All	other	Â	
Â		45.4	%	Total	Â		Â		100.0	%	As	of	December	31,	2023	Â		Â		Percentage	of	Total	Outstanding	Unpaid	Principal	Balance	Â		California	Â		Â		13.7	%	Virginia	Â		Â		8.3	%	New	York	Â		Â		8.3	%
Maryland	Â		Â		6.4	%	Texas	Â		Â		5.9	%	Florida	Â		Â		5.4	%	North	Carolina	Â		Â		5.0	%	All	other	Â		Â		47.0	%	Total	Â		Â		100.0	%	X	-	ReferencesNo	definition	available.	+	Details	Name:
chmi_InvestmentsInServicingRelatedAssetsAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of
investment	in	servicing	related	assets.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_ScheduleOfInvestmentInServicingRelatedAssetsTextBlock	Namespace	Prefix:	chmi_	Data
Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	investment	in	servicing	related	assets	unpaid	principal	balance	percentage	by
geographic	distribution.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ScheduleOfInvestmentInServicingRelatedAssetsUnpaidPrincipalBalancePercentageByGeographicDistributionTextBlock	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:textBlockItemType
Balance	Type:	na	Period	Type:	duration	XML	42	R31.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Equity	and	Earnings	per	Common	Share	(Tables)	9	Months	Ended	Sep.	30,	2024	Equity	and	Earnings
per	Common	Share	[Abstract]	Â		Equity	Incentive	Plan	Information	The	following	table	sets	forth	the	number	of	shares	of	the	Companyâ€™s	common	stock	as	well	as	LTIP-OP	Units	and	the
values	thereof	(based	on	the	closing	prices	on	the	respective	dates	of	grant)	granted	under	the	2013	Plan	and	the	2023	Plan.	As	noted	above,	effective	as	of	June	15,	2023,	(the	date	of	the
Companyâ€™s	2023	annual	meeting	of	stockholders)	the	2023	Plan	replaced	the	2013	Plan.	No	further	awards	will	be	made	by	the	Company	under	the	2013	Plan,	and	currently	outstanding
awards	granted	under	the	2013	Plan	will	remain	effective	in	accordance	with	their	terms.	Except	as	otherwise	indicated,	all	shares	shown	in	the	table	below	are	fully	vested.	Â		Equity	Incentive
Plan	Information	Â		Â		Â		LTIP-OP	Units	Â		Â		Shares	of	Common	Stock	Â		Â		Restricted	Stock	Units	Â		Â		Â		Â		Â		Â		Â		Â		Â		Issued	Â		Â		Â		Forfeited/	Redeemed	(A)	Â		Â		Converted	Â		Â		Issued
Â		Â		Â		Forfeited	(A)	Â		Â		Witheld	(B)	Â		Â		Issued	Â		Â		Â		Forfeited	(A)	Â		Â		Settled	Â		Â		Witheld	(B)	Â		Â		Number	of	Securities	Â	Remaining	Available	For	Future	Issuance	Under	Equity
Compensation	Plans	Â		Â		Weighted	Average	Issuance	Price	Â		December	31,	2022	Â		Â		(459,897	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(178,421	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-
Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		915,464	Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		(92,200	)	(C)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		(92,200	)	Â		$	6.06	Â		March	31,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(178,421	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		823,264	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(41,835	)	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â	
Â		Â		(41,835	)	Â		$	5.02	Â		Increase	in	the	number	of	securities	available	for	issuance	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â	
2,006,736	Â		Â		Â		Â		Â		June	30,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,788,165	Â		Â		Â	
Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â	
September	30,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,788,165	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		December	31,	2023	Â		Â		(552,097	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â	
Â		(220,256	)	Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,788,165	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		(111,395	)	(D)	Â		Â		-
Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(111,395	)	Â		$	3.92	Â		March	31,	2024	Â		Â		(663,492	)	Â		Â		Â		5,832	Â		Â		Â		44,795	Â		Â		Â		(220,256	)
Â		Â		Â		3,155	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,676,770	Â		Â		Â		Â		Â		Number	of	securities	redeemed	Â		Â		-	Â		Â		Â		Â		2,660	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,660	Â		Â		$	3.51	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â	
(181,942	)	Â	(E)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(181,942	)	Â		$	3.60	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(55,704	)	(F)	Â		Â		-	Â		Â	
Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(55,704	)	Â		$	3.77	Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(7,712	)	Â		Â		Â		-	Â		Â		Â	
3,229	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		(7,712	)	Â		$	3.89	Â		June	30,	2024	Â		Â		(663,492	)	Â		Â		Â		8,492	Â		Â		Â		44,795	Â		Â		Â		(283,672	)	Â		Â		Â		3,155	Â		Â		Â		3,229	Â		Â		Â	
(181,942	)	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,434,072	Â		Â		Â		Â		Â		Number	of	securities	issued	or	to	be	issued	upon	exercise	Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â	
Â		-	Â		Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		September	30,	2024	Â		Â		(663,492	)	Â		Â		Â		8,492	Â		Â		Â		44,795	Â		Â		Â		(283,672	)	Â		Â		Â		3,155	Â		Â		Â		3,229	Â		Â		Â		(181,942	)	Â	
Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		2,434,072	Â		Â		Â		Â		Â		(A)	If	any	award	or	grant	under	the	2023	Plan	(including	LTIP-OP	Units)	expires,	is	forfeited	or	is	terminated	without	having	been
exercised	or	is	paid	in	cash	without	a	requirement	for	the	delivery	of	common	stock,	then	any	common	stock	covered	by	such	lapsed,	cancelled,	expired,	unexercised	or	cash-settled	portion	of
such	award	or	grant	and	any	forfeited,	lapsed,	cancelled	or	expired	LTIP-OP	Units	will	be	available	for	the	grant	or	settlement	of	other	awards	under	the	2023	Plan.	(B)	Any	shares	of	common
stock	tendered	or	withheld	to	satisfy	the	grant	or	exercise	price	or	tax	withholding	obligation	pursuant	to	any	award	reduces	the	number	of	shares	of	common	stock	available	under	the	2023
Plan	and	those	shares	will	not	be	available	for	future	grants	or	awards	under	the	2023	Plan.	(C)	Subject	to	forfeiture	in	certain	circumstances	prior	to	January	10,	2026.	(D)	Subject	to	forfeiture
in	certain	circumstances	prior	to	January	16,	2027.	(E)	Subject	to	forfeiture	in	certain	circumstances	prior	to	May	30,	2027.	(F)	Subject	to	forfeiture	in	certain	circumstances	prior	to	June	14,
2025.	Basic	and	Diluted	Earnings	per	Share	of	Common	Stock	The	following	table	presents	basic	and	diluted	earnings	per	share	of	common	stock	for	the	periods	indicated	(dollars	in	thousands,
except	per	share	data):	Earnings	per	Common	Share	Information	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â	
2023	Â		Numerator:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Net	income	(loss)	Â		$	(12,444	)	Â		$	15,885	Â		Â		$	396	Â		Â		$	(1,811	)	Net	(income)	loss	allocated	to	noncontrolling	interests	in	Operating
Partnership	Â		Â		246	Â		Â		Â		(306	)	Â		Â		(8	)	Â		Â		34	Â		Dividends	on	preferred	stock	Â		Â		(2,594	)	Â		Â		(2,462	)	Â		Â		(7,456	)	Â		Â		(7,390	)	Gain	on	repurchase	and	retirement	of	preferred
stock	Â		Â		-	Â		Â		Â		-	Â		Â		Â		78	Â		Â		Â		-	Â		Net	income	allocated	to	participating	securities	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Numerator	for	basic	EPS	-	net	income	(loss)	applicable	to
common	stockholders	(A)	Â		$	(14,792	)	Â		$	13,117	Â		Â		$	(6,990	)	Â		$	(9,167	)	Effect	of	dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Add	back	net	income	allocated	to
participating	securities	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Numerator	for	diluted	EPS	-	net	income	applicable	to	common	stockholders	after	assumed	conversion	(C)	Â		$	(14,792	)	Â		$	13,117
Â		Â		$	(6,990	)	Â		$	(9,167	)	Denominator:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Denominator	for	basic	EPS	-	weighted	average	common	shares	(B)	Â		Â		30,216,341	Â		Â		Â		26,936,242	Â	
Â		Â		30,058,334	Â		Â		Â		25,879,626	Â		Effect	of	dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Participating	restricted	common	stock	Â		Â		-	Â		Â		Â		41,835	Â		Â		Â		-	Â		Â		Â	
28,012	Â		Non-participating	restricted	stock	units	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Denominator	for	diluted	EPS	-	adjusted	weighted	average	common	shares	(D)	Â		Â		30,216,341	Â		Â		Â	
26,978,077	Â		Â		Â		30,058,334	Â		Â		Â		25,907,638	Â		Basic	and	Diluted	EPS:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Basic	(A/B)	Â		$	(0.49	)	Â		$	0.49	Â		Â		$	(0.23	)	Â		$	(0.35	)	Diluted	(C/D)
Â		$	(0.49	)	Â		$	0.49	Â		Â		$	(0.23	)	Â		$	(0.35	)	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_EquityAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType
Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	an	entity's	basic	and	diluted	earnings	per	share	calculations,	including	a	reconciliation	of	numerators	and
denominators	of	the	basic	and	diluted	per-share	computations	for	income	from	continuing	operations.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	260	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1	+	Details	Name:
us-gaap_ScheduleOfEarningsPerShareBasicAndDilutedTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionTabular	disclosure	for	stock	option	plans.	Includes,	but	is	not	limited	to,	outstanding	awards	at	beginning	and	end	of	year,	grants,	exercises,	forfeitures,	and	weighted-average	grant
date	fair	value.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	718	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph
(c)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	2	-Subparagraph	(d)	-SubTopic	10	-Topic	718	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(e)	-SubTopic	10	-Topic	718	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+
Details	Name:	us-gaap_ScheduleOfShareBasedCompensationStockOptionsActivityTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period
Type:	duration	XML	43	R32.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Transactions	with	Related	Parties	(Tables)	9	Months	Ended	Sep.	30,	2024	Transactions	with	Related	Parties	[Abstract]	Â	
Management	Fees	and	Compensation	Reimbursement	to	Manager	The	amounts	included	in	â€œManagement	fee	to	affiliateâ€​	on	the	consolidated	statements	of	income	(loss)	consisted	of	the
following	for	the	periods	indicated	(dollars	in	thousands):	Management	Fees	and	Compensation	Reimbursement	to	Manager	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended
September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Management	fees	Â		$	1,521	Â		Â		$	1,590	Â		Â		$	4,729	Â		Â		$	4,684	Â		Compensation	reimbursement	Â		Â		150	Â		Â		Â		150	Â	



Â		Â		450	Â		Â		Â		430	Â		Total	Â		$	1,671	Â		Â		$	1,740	Â		Â		$	5,179	Â		Â		$	5,114	Â		X	-	DefinitionTabular	disclosure	of	reimbursement	for	costs	and	expenses	to	affiliates.	+	ReferencesNo
definition	available.	+	Details	Name:	chmi_ScheduleOfReimbursementForCostsAndExpensesToAffiliatesTableTextBlock	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:textBlockItemType
Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_RelatedPartyTransactionsAbstract	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	XML	44	R33.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Derivative	Instruments	(Tables)	9	Months	Ended	Sep.	30,	2024	Derivative
Instruments	[Abstract]	Â		Outstanding	Notional	Amounts	of	Derivative	Instruments	The	following	table	summarizes	the	outstanding	notional	amounts	of	derivative	instruments	as	of	the	dates
indicated	(dollars	in	thousands):	Derivatives	Â		September	30,	2024	Â		Â		December	31,	2023	Â		Notional	amount	of	interest	rate	swaps	Â		$	1,171,750	Â		Â		$	1,057,000	Â		Notional	amount	of
TBAs,	net	Â		Â		(354,600	)	Â		Â		(376,600	)	Notional	amount	of	U.S.	treasury	futures	Â		Â		278,400	Â		Â		Â		274,100	Â		Total	notional	amount	Â		$	1,095,550	Â		Â		$	954,500	Â		Information	about
Company's	Interest	Rate	Swap	Agreements	The	following	table	presents	information	about	the	Companyâ€™s	interest	rate	swap	agreements	as	of	the	dates	indicated	(dollars	in	thousands):	Â	
Â		Notional	Amount	(A)	Â		Â		Fair	Value	Â		Â		Weighted	Average	Pay	Rate	Â		Â		Weighted	Average	Receive	Rate	Â		Â		Weighted	Average	Years	to	Maturity	Â		September	30,	2024	Â		$	1,171,750
Â		Â		$	16,278	Â		Â		Â		1.95	%	Â		Â		5.01	%	Â		Â		3.4	Â		December	31,	2023	Â		$	1,057,000	Â		Â		$	16,705	Â		Â		Â		1.59	%	Â		Â		5.24	%	Â		Â		3.5	Â		(A)	Includes	$907.8	million	notional	of	receive
SOFR	and	pay	fixed	of	1.1%	and	$264.0	million	notional	of	receive	fixed	of	4.5%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years	and	1.9	years,	respectively,	as	of	September	30,
2024.	Includes	$869.0	million	notional	of	receive	SOFR	and	pay	fixed	of	0.8%	and	$188.0	million	notional	of	receive	fixed	of	4.7%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years
and	2.0	years,	respectively,	as	of	December	31,	2023.	Information	of	TBA	Derivatives	The	following	tables	present	information	about	the	Companyâ€™s	TBA	derivatives	as	of	the	dates	indicated
(dollars	in	thousands):	As	September	30,Â	2024	Purchase	and	sale	contracts	for	derivative	TBAs	Â		Notional	Â		Â		Implied	Cost	Basis	Â		Â		Implied	Fair	Value	Â		Â		Net	Carrying	Value	Â	
Purchase	contracts	Â		$	284,000	Â		Â		$	284,640	Â		Â		$	284,273	Â		Â		$	(367	)	Sale	contracts	Â		Â		(638,600	)	Â		Â		(633,715	)	Â		Â		(632,018	)	Â		Â		1,697	Â		Net	TBA	derivatives	Â		$	(354,600	)
Â		$	(349,075	)	Â		$	(347,745	)	Â		$	1,330	Â		As	of	December	31,Â	2023	Purchase	and	sale	contracts	for	derivative	TBAs	Â		Notional	Â		Â		Implied	Cost	Basis	Â		Â		Implied	Fair	Value	Â		Â		Net
Carrying	Value	Â		Purchase	contracts	Â		$	368,300	Â		Â		$	357,472	Â		Â		$	360,821	Â		Â		$	3,350	Â		Sale	contracts	Â		Â		(744,900	)	Â		Â		(702,557	)	Â		Â		(718,073	)	Â		Â		(15,517	)	Net	TBA
derivatives	Â		$	(376,600	)	Â		$	(345,085	)	Â		$	(357,252	)	Â		$	(12,167	)	Information	of	U.S.	Treasury	Futures	Agreements	The	following	tables	present	information	about	the	Companyâ€™s	U.S.
treasury	futures	agreements	as	of	the	dates	indicated	(dollars	in	thousands):	As	of	September	30,	2024	Maturity	Â		Notional	Amount	-	Long	Â		Â		Notional	Amount	-	Short	Â		Â		Fair	Value	Â		2
years	Â		$	144,800	Â		Â		$	-	Â		Â		$	315	Â		5	years	Â		Â		277,800	Â		Â		Â		-	Â		Â		Â		254	Â		10	years	(A)	Â		Â		-	Â		Â		Â		(144,200	)	Â		Â		337	Total	Â		$	422,600	Â		Â		$	(144,200	)	Â		$	906	Â		As	of
December	31,	2023	Maturity	Â		Notional	Amount	-	Long	Â		Â		Notional	Amount	-	Short	Â		Â		Fair	Value	Â		2	years	Â		$	196,800	Â		Â		$	-	Â		Â		$	2,090	Â		5	years	Â		Â		221,500	Â		Â		Â		-	Â		Â		Â	
4,944	Â		10	years	(A)	Â		-	Â		Â		(144,200	)	Â		(8,685	)	Total	Â		$	418,300	Â		Â		$	(144,200	)	Â		$	(1,651	)	(A)	Includes	10-year	Ultra	futures	and	Long	Bond	futures	contracts.	Realized	Gain	(Loss)
Related	to	Derivatives	The	following	table	presents	information	about	realized	gain	(loss)	on	derivatives,	which	is	included	on	the	consolidated	statements	of	income	(loss)	for	the	periods
indicated	(dollars	in	thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Derivatives	Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â		Interest	rate
swaps(A)	Â		$	-	Â		Â		$	496	Â		Â		$	4,325	Â		Â		$	(4,671	)	TBAs	Â		Â		(18,274	)	Â		Â		14,150	Â		Â		Â		(18,771	)	Â		Â		17,516	Â		U.S.	Treasury	futures	Â		Â		1,443	Â		Â		Â		(3,137	)	Â		Â		(3,665	)	Â		Â	
(11,794	)	U.S.	treasury	futures	options	Â		Â		-	Â		Â		Â		(50	)	Â		Â		-	Â		Â		Â		(337	)	Total	Â		$	(16,831	)	Â		$	11,459	Â		Â		$	(18,111	)	Â		$	714	Â		(A)	Excludes	interest	rate	swap	periodic	interest
income	of	$8.8	million	and	$9.2	million,	for	the	three-month	periods	ended	September	30,	2024	and	September	30,	2023,	respectively	and	$25.8	million	and	$26.0	million,	for	the	nine-month
periods	ended	September	30,	2024	and	September	30,	2023,	respectively.	Offsetting	Assets	The	following	tables	present	information	about	the	Companyâ€™s	assets	and	liabilities	that	are
subject	to	master	netting	arrangements	or	similar	agreements	and	can	potentially	be	offset	on	the	Companyâ€™s	consolidated	balance	sheets	as	of	the	dates	indicated	(dollars	in	thousands):
Offsetting	Assets	and	Liabilities	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Net	Amounts	of	Assets	and	Â		Â		Gross	Amounts	Not	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Â		Â		Â		Â		Gross
Amounts	of	Recognized	Assets	or	Liabilities	Â		Â		Gross	Amounts	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Liabilities	Presented	in	the	Consolidated	Balance	Sheet	Â		Â		Financial
Instruments	Â		Â		Cash	Collateral	Received/	Pledged	(A)	Â		Â		Net	Amount	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		$	21,027	Â		Â		$	-	Â		Â		$	21,027	Â		Â	
$	(21,027	)	Â		$	-	Â		Â		$	-	Â		TBAs	Â		Â		1,972	Â		Â		Â		(642	)	Â		Â		1,330	Â		Â		Â		(1,292	)	Â		Â		(38	)	Â		Â		-	Â		U.S.	treasury	futures	Â		Â		906	Â		Â		Â		-	Â		Â		Â		906	Â		Â		Â		(3,628	)	Â		Â		2,722	Â	
Â		Â		Â		Â		Total	Assets	Â		$	23,905	Â		Â		$	(642	)	Â		$	23,263	Â		Â		$	(25,947	)	Â		$	2,684	Â		Â		$	-	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$
1,108,496	Â		Â		$	-	Â		Â		$	1,108,496	Â		Â		$	(1,109,237	)	Â		$	741	Â		Â		$	-	Â		Interest	rate	swaps	Â		Â		4,749	Â		Â		Â		-	Â		Â		Â		4,749	Â		Â		Â		(4,749	)	Â		Â		-	Â		Â		Â		-	Â		TBAs	Â		Â		642	Â		Â		Â	
(642	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Total	Liabilities	Â		$	1,113,887	Â		Â		$	(642	)	Â		$	1,113,245	Â		Â		$	(1,113,986	)	Â		$	741	Â		Â		$	-	Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Net
Amount	of	Assets	and	Â		Â		Gross	Amounts	Not	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Â		Â		Â		Â		Gross	Amounts	of	Recognized	Assets	or	Liabilities	Â		Â		Gross	Amounts	Offset	in	the
Consolidated	Balance	Sheet	Â		Â		Liabilities	Presented	in	Â	the	Consolidated	Balance	Sheet	Â		Â		Financial	Instruments	Â		Â		Cash	Collateral	Received/	Pledged	(A)	Â		Â		Net	Amount	Â		Assets	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		$	19,504	Â		Â		$	-	Â		Â		$	19,504	Â		Â		$	(19,504	)	Â		$	-	Â		Â		$	-	Â		TBAs	Â		Â		3,350	Â		Â		Â		(3,350	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-
Â		Â		Â		-	Â		U.S.	treasury	futures	Â		Â		7,034	Â		Â		Â		(7,034	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		Â		Â		Â		Â		Total	Assets	Â		$	29,888	Â		Â		$	(10,384	)	Â		$	19,504	Â		Â		$	(19,504	)	Â		$	-	Â		Â		$	-	Â	
Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$	903,489	Â		Â		$	-	Â		Â		$	903,489	Â		Â		$	(933,042	)	Â		$	29,553	Â		Â		$	-	Â		Interest	rate	swaps	Â		Â		2,799
Â		Â		Â		-	Â		Â		Â		2,799	Â		Â		Â		(2,799	)	Â		Â		-	Â		Â		Â		-	Â		TBAs	Â		Â		15,517	Â		Â		Â		(3,350	)	Â		Â		12,167	Â		Â		Â		(1,162	)	Â		Â		(11,005	)	Â		Â		-	Â		U.S.	treasury	futures	Â		Â		8,685	Â		Â		Â	
(7,034	)	Â		Â		1,651	Â		Â		Â		3,785	Â		Â		Â		(5,436	)	Â		Â		-	Â		Total	Liabilities	Â		$	930,490	Â		Â		$	(10,384	)	Â		$	920,106	Â		Â		$	(933,218	)	Â		$	13,112	Â		Â		$	-	Â		(A)	Includes	cash	pledged	/
received	as	collateral.	Amounts	presented	are	limited	to	collateral	pledged	sufficient	to	reduce	the	net	amount	to	zero	for	individual	counterparties,	as	applicable.	Offsetting	Liabilities	The
following	tables	present	information	about	the	Companyâ€™s	assets	and	liabilities	that	are	subject	to	master	netting	arrangements	or	similar	agreements	and	can	potentially	be	offset	on	the
Companyâ€™s	consolidated	balance	sheets	as	of	the	dates	indicated	(dollars	in	thousands):	Offsetting	Assets	and	Liabilities	As	of	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Net	Amounts	of	Assets
and	Â		Â		Gross	Amounts	Not	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Â		Â		Â		Â		Gross	Amounts	of	Recognized	Assets	or	Liabilities	Â		Â		Gross	Amounts	Offset	in	the	Consolidated	Balance
Sheet	Â		Â		Liabilities	Presented	in	the	Consolidated	Balance	Sheet	Â		Â		Financial	Instruments	Â		Â		Cash	Collateral	Received/	Pledged	(A)	Â		Â		Net	Amount	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		$	21,027	Â		Â		$	-	Â		Â		$	21,027	Â		Â		$	(21,027	)	Â		$	-	Â		Â		$	-	Â		TBAs	Â		Â		1,972	Â		Â		Â		(642	)	Â		Â		1,330	Â		Â		Â		(1,292	)	Â		Â		(38	)	Â		Â		-	Â	
U.S.	treasury	futures	Â		Â		906	Â		Â		Â		-	Â		Â		Â		906	Â		Â		Â		(3,628	)	Â		Â		2,722	Â		Â		Â		Â		Â		Total	Assets	Â		$	23,905	Â		Â		$	(642	)	Â		$	23,263	Â		Â		$	(25,947	)	Â		$	2,684	Â		Â		$	-	Â		Liabilities
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$	1,108,496	Â		Â		$	-	Â		Â		$	1,108,496	Â		Â		$	(1,109,237	)	Â		$	741	Â		Â		$	-	Â		Interest	rate	swaps	Â		Â		4,749	Â		Â		Â	
-	Â		Â		Â		4,749	Â		Â		Â		(4,749	)	Â		Â		-	Â		Â		Â		-	Â		TBAs	Â		Â		642	Â		Â		Â		(642	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Total	Liabilities	Â		$	1,113,887	Â		Â		$	(642	)	Â		$	1,113,245	Â		Â		$
(1,113,986	)	Â		$	741	Â		Â		$	-	Â		As	of	December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Net	Amount	of	Assets	and	Â		Â		Gross	Amounts	Not	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Â		Â		Â		Â		Gross
Amounts	of	Recognized	Assets	or	Liabilities	Â		Â		Gross	Amounts	Offset	in	the	Consolidated	Balance	Sheet	Â		Â		Liabilities	Presented	in	Â	the	Consolidated	Balance	Sheet	Â		Â		Financial
Instruments	Â		Â		Cash	Collateral	Received/	Pledged	(A)	Â		Â		Net	Amount	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		$	19,504	Â		Â		$	-	Â		Â		$	19,504	Â		Â	
$	(19,504	)	Â		$	-	Â		Â		$	-	Â		TBAs	Â		Â		3,350	Â		Â		Â		(3,350	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		U.S.	treasury	futures	Â		Â		7,034	Â		Â		Â		(7,034	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		Â		Â		Â		Â		Â		Â	
Total	Assets	Â		$	29,888	Â		Â		$	(10,384	)	Â		$	19,504	Â		Â		$	(19,504	)	Â		$	-	Â		Â		$	-	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Repurchase	agreements	Â		$	903,489	Â		Â		$	-
Â		Â		$	903,489	Â		Â		$	(933,042	)	Â		$	29,553	Â		Â		$	-	Â		Interest	rate	swaps	Â		Â		2,799	Â		Â		Â		-	Â		Â		Â		2,799	Â		Â		Â		(2,799	)	Â		Â		-	Â		Â		Â		-	Â		TBAs	Â		Â		15,517	Â		Â		Â		(3,350	)	Â		Â	
12,167	Â		Â		Â		(1,162	)	Â		Â		(11,005	)	Â		Â		-	Â		U.S.	treasury	futures	Â		Â		8,685	Â		Â		Â		(7,034	)	Â		Â		1,651	Â		Â		Â		3,785	Â		Â		Â		(5,436	)	Â		Â		-	Â		Total	Liabilities	Â		$	930,490	Â		Â		$	(10,384
)	Â		$	920,106	Â		Â		$	(933,218	)	Â		$	13,112	Â		Â		$	-	Â		(A)	Includes	cash	pledged	/	received	as	collateral.	Amounts	presented	are	limited	to	collateral	pledged	sufficient	to	reduce	the	net
amount	to	zero	for	individual	counterparties,	as	applicable.	X	-	DefinitionTabular	disclosure	of	to	be	announced	securities	(TBAs)	derivatives.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_ScheduleOfInformationOfTBADerivativesTableTextBlock	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionTabular	disclosure	of	treasury	futures	agreements,	including,	but	not	limited	to,	the	fair	value	of	the	derivatives,	statement	of	financial	position	location,	and	statement	of	financial
performance	location	of	these	instruments.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_ScheduleOfInformationOfTreasuryFuturesAgreementsTableTextBlock	Namespace	Prefix:
chmi_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_DerivativeInstrumentsAndHedgingActivitiesDisclosureAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular
disclosure	of	derivative	and	other	financial	assets	that	are	subject	to	offsetting,	including	master	netting	arrangements.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	210	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483466/210-20-50-4Reference	2:
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ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	210	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4	-Publisher	FASB	-URI
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Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483466/210-20-50-3	+	Details	Name:	us-gaap_OffsettingLiabilitiesTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:
dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	the	location	and	amount	of	derivative	instruments	and	nonderivative	instruments
designated	as	hedging	instruments	reported	before	netting	adjustments,	and	the	amount	of	gain	(loss)	on	derivative	instruments	and	nonderivative	instruments	designated	and	qualified	as
hedging	instruments.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4E	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480434/815-10-50-4EReference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	815	-
SubTopic	10	-Section	50	-Paragraph	4C	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480434/815-10-50-4CReference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting
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Type:	duration	X	-	DefinitionTabular	disclosure	of	pertinent	information	about	a	derivative	or	group	of	derivatives	on	a	disaggregated	basis,	such	as	for	individual	instruments,	or	small	groups	of
similar	instruments.	May	include	a	combination	of	the	type	of	instrument,	risks	being	hedged,	notional	amount,	hedge	designation,	related	hedged	item,	inception	date,	maturity	date,	or	other
relevant	item.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-SubTopic	10	-Topic	815	-Publisher	FASB	-
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of	interest	rate	derivatives,	including,	but	not	limited	to,	the	fair	value	of	the	derivatives,	statement	of	financial	position	location,	and	statement	of	financial	performance	location	of	these
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types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	45	R34.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Fair	Value	(Tables)	9	Months	Ended	Sep.	30,	2024	Fair	Value	[Abstract]	Â	
Company's	Assets	and	Liabilities	Measured	at	Fair	Value	on	Recurring	Basis	The	following	tables	present	the	Companyâ€™s	assets	and	liabilities	measured	at	fair	value	on	a	recurring	basis	as
of	the	dates	indicated	(dollars	in	thousands).	Recurring	Fair	Value	Measurements	September	30,	2024	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Level	1	Â		Â		Level	2	Â		Â		Level	3	Â		Â	
Carrying	Value	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		RMBS	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	-	Â		Â		$	448,755	Â		Â		$	-	Â		Â		$	448,755	Â		Freddie	Mac	Â		Â		-	Â		Â		Â		765,368
Â		Â		Â		-	Â		Â		Â		765,368	Â		RMBS	total	Â		Â		-	Â		Â		Â		1,214,123	Â		Â		Â		-	Â		Â		Â		1,214,123	Â		Derivative	assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â	
21,027	Â		Â		Â		-	Â		Â		Â		21,027	Â		TBAs,	net	Â		Â		-	Â		Â		Â		1,330	Â		Â		Â		-	Â		Â		Â		1,330	Â		Â	Â		U.S.	treasury	futures	Â		Â		Â		Â		Â		Â		906	Â		Â		Â		Â		Â		Â		Â		906	Â		Derivative	assets	total	Â		Â		-
Â		Â		Â		23,263	Â		Â		Â		-	Â		Â		Â		23,263	Â		Servicing	related	assets	Â		Â		-	Â		Â		Â		-	Â		Â		Â		226,782	Â		Â		Â		226,782	Â		Total	Assets	Â		$	-	Â		Â		$	1,237,386	Â		Â		$	226,782	Â		Â		$	1,464,168	Â	
Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Derivative	liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		4,749	Â		Â		Â		-	Â		Â		Â		4,749	Â		Derivative
liabilities	total	Â		Â		-	Â		Â		Â		4,749	Â		Â		Â		-	Â		Â		Â		4,749	Â		Total	Liabilities	Â		$	-	Â		Â		$	4,749	Â		Â		$	-	Â		Â		$	4,749	Â		December	31,	2023	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Level	1
Â		Â		Level	2	Â		Â		Level	3	Â		Â		Carrying	Value	Â		Assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		RMBS	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Fannie	Mae	Â		$	-	Â		Â		$	401,126	Â		Â		$	-	Â		Â		$	401,126	Â	
Freddie	Mac	Â		Â		-	Â		Â		Â		611,004	Â		Â		Â		-	Â		Â		Â		611,004	Â		RMBS	total	Â		Â		-	Â		Â		Â		1,012,130	Â		Â		Â		-	Â		Â		Â		1,012,130	Â		Derivative	assets	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Interest	rate	swaps	Â		Â		-	Â		Â		Â		19,504	Â		Â		Â		-	Â		Â		Â		19,504	Â		Derivative	assets	total	Â		Â		-	Â		Â		Â		19,504	Â		Â		Â		-	Â		Â		Â		19,504	Â		Servicing	related	assets	Â		Â		-	Â		Â		Â		-	Â		Â		Â	
253,629	Â		Â		Â		253,629	Â		Total	Assets	Â		$	-	Â		Â		$	1,031,634	Â		Â		$	253,629	Â		Â		$	1,285,263	Â		Liabilities	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Derivative	liabilities	Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	rate	swaps	Â		Â		-	Â		Â		Â		2,799	Â		Â		Â		-	Â		Â		Â		2,799	Â		TBAs,	net	Â		Â		-	Â		Â		Â		12,167	Â		Â		Â		-	Â		Â		Â		12,167	Â		U.S.	treasury	futures	Â		Â		-	Â		Â		Â		1,651
Â		Â		Â		-	Â		Â		Â		1,651	Â		Derivative	liabilities	total	Â		Â		-	Â		Â		Â		16,617	Â		Â		Â		-	Â		Â		Â		16,617	Â		Total	Liabilities	Â		$	-	Â		Â		$	16,617	Â		Â		$	-	Â		Â		$	16,617	Â		Company's	Level	3	Assets
(Servicing	Related	Assets)	Measured	at	Fair	Value	on	Recurring	Basis	The	tables	below	present	the	reconciliation	for	the	Companyâ€™s	Level	3	assets	(Servicing	Related	Assets)	measured	at
fair	value	on	a	recurring	basis	as	of	the	dates	indicated	(dollars	in	thousands):	Level	3	Fair	Value	Measurements	Â		Â		Three	Months	Ended	Â		Â		Nine	Months	Ended	Â		Â		Â		September	30,
2024	Â		Â		September	30,	2023	Â		Â		September	30,	2024	Â		Â		September	30,	2023	Â		Beginning	Balance	Â		$	234,263	Â		Â		$	264,906	Â		Â		$	253,629	Â		Â		$	279,739	Â		Purchases	and	sales:	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Purchases	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Â		Â		5	Â		SalesÂ	(A)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		(12,804	)	Â		Â		-	Â		Other	changesÂ	(B)	Â		Â		(14	)	Â		Â		(10	)	Â		Â		(7	)
Â		Â		(170	)	Purchases	and	sales:	Â		Â		(14	)	Â		Â		(10	)	Â		Â		(12,811	)	Â		Â		(165	)	Changes	in	Fair	Value	due	to:	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Changes	in	valuation	inputs	or
assumptions	used	in	valuation	model	Â		Â		(3,624	)	Â		Â		6,060	Â		Â		Â		(1,586	)	Â		Â		552	Â		Other	changes	in	fair	value	(C)	Â		Â		(3,843	)	Â		Â		(4,482	)	Â		Â		(12,450	)	Â		Â		(13,652	)	Unrealized
gain	(loss)	included	in	Net	Income	Â		Â		(7,467	)	Â		Â		1,578	Â		Â		Â		(14,036	)	Â		Â		(13,100	)	Ending	Balance	Â		$	226,782	Â		Â		$	266,474	Â		Â		$	226,782	Â		Â		$	266,474	Â		(A)	During	the	nine-



month	period	ended	September	30,	2024,	the	Company	sold	a	portion	of	its	MSRs	to	a	third	party	for	proceeds	of	$13.3	million	and	recognized	a	gain	of	$0.5	million	on	the	sale.	(B)	Represents
purchase	price	adjustments,	principally	contractual	prepayment	protection,	and	changes	due	to	the	Companyâ€™s	repurchase	of	the	underlying	collateral.	(C)	Represents	changes	due	to
realization	of	expected	cash	flows	and	estimated	MSR	runoff.	Significant	Unobservable	Inputs	Used	in	Fair	Value	Measurement	The	tables	below	present	information	about	the	significant
unobservable	inputs	used	in	the	fair	value	measurement	of	the	Companyâ€™s	Servicing	Related	Assets	classified	as	Level	3	fair	value	assets	as	of	the	dates	indicated	(dollars	in	thousands):	Fair
Value	Measurements	As	of	September	30,	2024	Â		Â		Fair	Value	Â		Valuation	Technique	Â		Unobservable	Input	(A)	Â		Range	Â		Â		Weighted	Average	(B)	Â		MSRs	Â		$	226,782	Â		Discounted
cash	flow	Â		Constant	prepayment	speed	Â		Â		5.0%	-	13.5	%	Â		Â		6.7	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Uncollected	payments	Â		Â		0.6%	-	6.2	%	Â		Â		0.8	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â	
Discount	rate	Â		Â		Â		Â		Â		Â		9.4	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Annual	cost	to	service,	per	loan	Â		Â		Â		Â		Â		$	88	Â		TOTAL	Â		$	226,782	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		As	of	December	31,
2023	Â		Â		Fair	Value	Â		Valuation	Technique	Â		Unobservable	Input	(A)	Â		Range	Â		Â		Weighted	Average	(B)	Â		MSRs	Â		$	253,629	Â		Discounted	cash	flow	Â		Constant	prepayment	speed	Â		Â	
3.9%	-14.8	%	Â		Â		6.9	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Uncollected	payments	Â		Â		0.6%	-	6.8	%	Â		Â		0.8	%	Â		Â		Â		Â		Â		Â	Â	Â	Â	Â	Â	Â		Â		Discount	rate	Â		Â		Â		Â		Â		Â		9.6	%	Â		Â		Â		Â		Â	
Â	Â	Â	Â	Â	Â	Â		Â		Annual	cost	to	service,	per	loan	Â		Â		Â		Â		Â		$	88	Â		TOTAL	Â		$	253,629	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		(A)	Significant	increases	(decreases)	in	any	of	the	inputs	in	isolation
may	result	in	significantly	lower	(higher)	fair	value	measurements.	A	change	in	the	assumption	used	for	discount	rates	may	be	accompanied	by	a	directionally	similar	change	in	the	assumption
used	for	the	probability	of	uncollected	payments	and	a	directionally	opposite	change	in	the	assumption	used	for	prepayment	rates.	(B)	Weighted	averages	for	unobservable	inputs	are	calculated
based	on	the	unpaid	principal	balance	of	the	portfolios.	X	-	DefinitionTabular	disclosure	of	input	and	valuation	technique	used	to	measure	fair	value	and	change	in	valuation	approach	and
technique	for	each	separate	class	of	asset	and	liability	measured	on	recurring	and	nonrecurring	basis.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	103	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-103Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)	-Publisher	FASB	-URI
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gaap_FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisValuationTechniquesTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType
Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	the	fair	value	measurement	of	assets	using	significant	unobservable	inputs	(Level	3),	a	reconciliation	of	the	beginning
and	ending	balances,	separately	presenting	changes	during	the	period	attributable	to	the	following:	(1)	total	gains	or	losses	for	the	period	(realized	and	unrealized),	segregating	those	gains	or
losses	included	in	earnings	(or	changes	in	net	assets)	and	gains	or	losses	recognized	in	other	comprehensive	income	(loss),	and	a	description	of	where	those	gains	or	losses	included	in	earnings
(or	changes	in	net	assets)	are	reported	in	the	statement	of	income	(or	activities);	(2)	purchases,	sales,	issues,	and	settlements	(each	type	disclosed	separately);	and	(3)	transfers	in	and	transfers
out	of	Level	3	(for	example,	transfers	due	to	changes	in	the	observability	of	significant	inputs),	by	class	of	asset.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820
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Type:	duration	X	-	DefinitionTabular	disclosure	of	assets	and	liabilities,	including	[financial]	instruments	measured	at	fair	value	that	are	classified	in	stockholders'	equity,	if	any,	that	are
measured	at	fair	value	on	a	recurring	basis.	The	disclosures	contemplated	herein	include	the	fair	value	measurements	at	the	reporting	date	by	the	level	within	the	fair	value	hierarchy	in	which
the	fair	value	measurements	in	their	entirety	fall,	segregating	fair	value	measurements	using	quoted	prices	in	active	markets	for	identical	assets	(Level	1),	significant	other	observable	inputs
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Ended	Sep.	30,	2024	Commitments	and	Contingencies	[Abstract]	Â		Future	Commitments	Under	Operating	Lease	The	table	below	summarizes	the	Companyâ€™s	future	commitments	under	the
operating	lease	(dollars	in	thousands):	Â		Â		Operating	Lease	Commitments	Â		2024	Â		$	19	Â		2025	Â		Â		75	Â		2026	Â		Â		41	Â		Remaining	undiscounted	lease	payments	Â		Â		135	Â		Less:
imputed	interest	Â		Â		10	Â		Remaining	discounted	lease	payments	Â		$	125	Â		Other	Information	for	Operating	Lease	Other	information	related	to	the	operating	lease	is	summarized	below	as	of
the	periods	indicated:	Â		Classification	Â		September	30,	2024	Â		Â		December	31,	2023	Â		ROU	Assets	Receivables	and	other	assets	Â		$	125	Â		Â		$	-	Â		Lease	Liabilities	Accrued	expenses	and
other	liabilities	Â		$	(125	)	Â		$	-	Â		Weighted	average	remaining	lease	term	in	years	Â		Â		Â		1.9	Â		Â		Â		-	Â		Weighted	average	discount	rate	(A)	Â		Â		Â		8.18	%	Â		Â		-	%	(A)	The	Company	uses
an	incremental	borrowing	rate	in	determining	the	present	value	of	lease	payments.	X	-	DefinitionTabular	disclosure	of	other	information	including	but	not	limited	to	the	weighted	average
remaining	operating	lease	term,	the	weighted	average	discount	rate,	ROU	assets	information,	and	lease	liabilities	for	operating	leases.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_LesseeOperatingLeaseCostOtherInformationTableTextBlock	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo
definition	available.	+	Details	Name:	us-gaap_CommitmentsAndContingenciesDisclosureAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionTabular	disclosure	of	undiscounted	cash	flows	of	lessee's	operating	lease	liability.	Includes,	but	is	not	limited	to,	reconciliation	of	undiscounted	cash	flows	to	operating
lease	liability	recognized	in	statement	of	financial	position.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478964/842-20-50-6	+	Details	Name:	us-
gaap_LesseeOperatingLeaseLiabilityMaturityTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	47	R36.htm
IDEA:	XBRL	DOCUMENT	v3.24.3	Repurchase	Agreements	(Tables)	9	Months	Ended	Sep.	30,	2024	Repurchase	Agreements	[Abstract]	Â		Repurchase	Agreements	Remaining	Maturities	and
Weighted	Average	Rates	The	repurchase	agreements	had	the	following	remaining	maturities	and	weighted	average	rates	as	of	the	dates	indicated	(dollars	in	thousands):	Repurchase
Agreements	Characteristics	As	of	September	30,	2024	Â		Â		Repurchase	Agreements	Â		Â		Weighted	Average	Rate	Â		Less	than	one	month	Â		$	516,426	Â		Â		Â		5.09	%	One	to	three	months	Â		Â	
583,455	Â		Â		Â		5.11	%	Greater	than	three	months	Â		Â		8,615	Â		Â		Â		4.88	%	Total/Weighted	Average	Â		$	1,108,496	Â		Â		Â		5.10	%	Â		As	of	December	31,	2023	Â		Â		Repurchase	Agreements
Â		Â		Weighted	Average	Rate	Â		Less	than	one	month	Â		$	772,466	Â		Â		Â		5.55	%	One	to	three	months	Â		Â		131,023	Â		Â		Â		5.55	%	Total/Weighted	Average	Â		$	903,489	Â		Â		Â		5.55	%	X	-
ReferencesNo	definition	available.	+	Details	Name:	srt_BrokersAndDealersAbstract	Namespace	Prefix:	srt_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionThe	entire	disclosure	for	repurchase	agreements.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_ScheduleOfRepurchaseAgreements	Namespace	Prefix:	us-gaap_	Data
Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	48	R37.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Notes	Payable	(Tables)	9	Months	Ended	Sep.	30,	2024	Notes
Payable	[Abstract]	Â		Outstanding	Notes	Payable	Remaining	Maturities	The	outstanding	borrowings	had	the	following	remaining	maturities	as	of	the	dates	indicated	(dollars	in	thousands):
Notes	Payable	Repayment	Characteristics	As	of	September	30,	2024	Â		Â		2024	Â		Â		2025	Â		Â		2026	Â		Â		2027	Â		Â		2028	Â		Â		2029	Â		Â		Total	Â		Freddie	Mac	MSR	Revolver	Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Freddie	Mac	MSR	Revolver	Â		$	-	Â		Â		$	57,700	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Â		$	57,700	Â		Fannie	Mae	MSR	Revolving
Facility	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Fannie	Mae	MSR	Revolving	Facility	Â		-	Â		Â		558	Â		Â		6,937	Â		Â		7,404	Â		Â		79,201	Â		Â		-
Â		Â		94,100	Â		Total	Â		$	-	Â		Â		$	58,258	Â		Â		$	6,937	Â		Â		$	7,404	Â		Â		$	79,201	Â		Â		$	-	Â		Â		$	151,800	Â		As	of	December	31,	2023	Â		Â		2024	Â		Â		2025	Â		Â		2026	Â		Â		2027	Â		Â		2028	Â	
Â		2029	Â		Â		Total	Â		Freddie	Mac	MSR	Revolver	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Freddie	Mac	MSR	Revolver	Â		$	64,500	Â		Â		$	-	Â		Â		$	-	Â		Â		$	-	Â	
Â		$	-	Â		Â		$	-	Â		Â		$	64,500	Â		Fannie	Mae	MSR	Revolving	Facility	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Borrowings	under	Fannie	Mae	MSR	Revolving
Facility	Â		-	Â		Â		595	Â		Â		7,438	Â		Â		8,018	Â		Â		89,949	Â		Â		-	Â		Â		106,000	Â		Total	Â		$	64,500	Â		Â		$	595	Â		Â		$	7,438	Â		Â		$	8,018	Â		Â		$	89,949	Â		Â		$	-	Â		Â		$	170,500	Â		X	-
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DebtDisclosureAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
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Codification	-Section	50	-Paragraph	1	-SubTopic	10	-Topic	470	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481544/470-10-50-1	+	Details	Name:	us-
gaap_ScheduleOfMaturitiesOfLongTermDebtTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	49	R38.htm
IDEA:	XBRL	DOCUMENT	v3.24.3	Receivables	and	Other	Assets	(Tables)	9	Months	Ended	Sep.	30,	2024	Receivables	and	Other	Assets	[Abstract]	Â		Receivables	and	Other	Assets	The	assets
comprising	â€œReceivables	and	other	assetsâ€​	as	of	September	30,	2024	and	December	31,	2023	are	summarized	in	the	following	table	(dollars	in	thousands):	Receivables	and	Other	Assets	Â	
Â		September	30,	2024	Â		Â		December	31,	2023	Â		Servicing	advances	Â		$	10,287	Â		Â		$	15,455	Â		Interest	receivable	Â		Â		6,471	Â		Â		Â		5,503	Â		Deferred	tax	asset	Â		Â		13,370	Â		Â		Â	
15,022	Â		Other	receivables	Â		Â		2,439	Â		Â		Â		2,422	Â		Total	other	assets	Â		$	32,567	Â		Â		$	38,402	Â		X	-	ReferencesNo	definition	available.	+	Details	Name:
chmi_ReceivablesAndOtherAssetsAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	receivables	and
other	assets	and	due	from	customers	or	clients	for	goods	or	services	that	have	been	delivered	or	sold.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ReceivablesAndOtherAssetsTableTextBlock	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	50	R39.htm	IDEA:	XBRL
DOCUMENT	v3.24.3	Accrued	Expenses	and	Other	Liabilities	(Tables)	9	Months	Ended	Sep.	30,	2024	Accrued	Expenses	and	Other	Liabilities	[Abstract]	Â		Accrued	Expenses	and	Other
Liabilities	The	liabilities	comprising	â€œAccrued	expenses	and	other	liabilitiesâ€​	as	of	September	30,	2024	and	December	31,	2023	are	summarized	in	the	following	table	(dollars	in	thousands):
Accrued	Expenses	and	Other	Liabilities	Â		Â		September	30,	2024	Â		Â		December	31,	2023	Â		Accrued	interest	on	repurchase	agreements	Â		$	2,676	Â		Â		$	3,929	Â		Accrued	interest	on	notes
payable	Â		Â		1,842	Â		Â		Â		2,076	Â		Net	current	tax	payable	Â		Â		-	Â		Â		Â		-	Â		Accrued	expenses	Â		Â		3,498	Â		Â		Â		1,200	Â		Due	to	counterparties	(A)	Â		Â		2,559	Â		Â		Â		29,553	Â		Total
accrued	expenses	and	other	liabilities	Â		$	10,575	Â		Â		$	36,758	Â		(A)	Includes	collateral	for	the	Companyâ€™s	borrowings	that	represents	a	payable	to	the	counterparties	as	of	the	balance
sheet	date.	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_AccruedLiabilitiesCurrentAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na
Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	the	components	of	accrued	liabilities.	+	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_ScheduleOfAccruedLiabilitiesTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	51	R40.htm	IDEA:	XBRL
DOCUMENT	v3.24.3	Income	Taxes	(Tables)	9	Months	Ended	Sep.	30,	2024	Income	Taxes	[Abstract]	Â		Income	Tax	Expense	(Benefit)	The	components	of	the	Companyâ€™s	income	tax	expense
(benefit)	are	as	follows	for	the	periods	indicated	below	(dollars	in	thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â	
2024	Â		Â		2023	Â		Current	federal	income	tax	benefit	Â		$	(85	)	Â		$	-	Â		Â		$	-	Â		Â		$	-	Â		Current	state	income	tax	expense	(benefit)	Â		Â		(11	)	Â		Â		-	Â		Â		Â		-	Â		Â		Â		-	Â		Deferred	federal
income	tax	expense	Â		Â		339	Â		Â		Â		1,108	Â		Â		Â		1,459	Â		Â		Â		1,080	Â		Deferred	state	income	tax	expense	Â		Â		42	Â		Â		Â		168	Â		Â		Â		193	Â		Â		Â		164	Â		Provision	for	Corporate	Business
Taxes	Â		$	285	Â		Â		$	1,276	Â		Â		$	1,652	Â		Â		$	1,244	Â		Reconciliation	of	Statutory	Federal	Rate	to	Effective	Rate	The	following	is	a	reconciliation	of	the	statutory	federal	rate	to	the	effective
rate,	for	the	periods	indicated	below	(dollars	in	thousands):	Â		Â		Three	Months	Ended	September	30,	Â		Â		Nine	Months	Ended	September	30,	Â		Â		Â		2024	Â		Â		2023	Â		Â		2024	Â		Â		2023	Â	
Computed	income	tax	expense	(benefit)	at	federal	rate	Â		$	(2,554	)	Â		Â		21.0	%	Â		$	3,605	Â		Â		Â		21.0	%	Â		$	430	Â		Â		Â		21.0	%	Â		$	(118	)	Â		Â		21.0	%	State	tax	expense,	net	of	federal	tax,
if	applicable	Â		Â		27	Â		Â		Â		(0.2	)%	Â		Â		133	Â		Â		Â		0.8	%	Â		Â		153	Â		Â		Â		7.5	%	Â		Â		130	Â		Â		Â		(22.9	)%	Provision	to	return	adjustment	Â		Â		(5	)	Â		Â		0.0	%	Â		Â		(7	)	Â		Â		0.0	%	Â		Â		(5	)
Â		Â		(0.2	)%	Â		Â		(7	)	Â		Â		1.2	%	REIT	income	not	subject	to	tax	expense	(benefit)	Â		Â		2,817	Â		Â		Â		(23.1	)%	Â		Â		(2,455	)	Â		Â		(14.3	)%	Â		Â		1,074	Â		Â		Â		52.4	%	Â		Â		1,239	Â		Â		Â		(218.5
)%	Provision	for	Corporate	Business	Taxes/Effective	Tax	Rate(A)	Â		$	285	Â		Â		Â		(2.3	)%	Â		$	1,276	Â		Â		Â		7.5	%	Â		$	1,652	Â		Â		Â		80.7	%	Â		$	1,244	Â		Â		Â		(219.2	)%	(A)	The	provision	for
income	taxes	is	recorded	at	the	TRS	level.	Deferred	Tax	Assets	and	Liabilities	The	Companyâ€™s	consolidated	balance	sheets	contain	the	following	deferred	tax	assets	and	liabilities,	which	are
recorded	at	the	TRS	level	(dollars	in	thousands):	Â		Â		September	30,	2024	Â		Â		December	31,	2023	Â		Deferred	tax	assets	(liabilities)	Â		Â		Â		Â		Â		Â		Deferred	tax	-	mortgage	servicing	rights	Â	
$	(3,674	)	Â		$	(1,789	)	Deferred	tax	-	net	operating	loss	Â		Â		17,044	Â		Â		Â		16,811	Â		Total	net	deferred	tax	assets	Â		$	13,370	Â		Â		$	15,022	Â		X	-	ReferencesNo	definition	available.	+	Details
Name:	us-gaap_IncomeTaxDisclosureAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTabular	disclosure	of	the
components	of	income	tax	expense	attributable	to	continuing	operations	for	each	year	presented	including,	but	not	limited	to:	current	tax	expense	(benefit),	deferred	tax	expense	(benefit),
investment	tax	credits,	government	grants,	the	benefits	of	operating	loss	carryforwards,	tax	expense	that	results	from	allocating	certain	tax	benefits	either	directly	to	contributed	capital	or	to
reduce	goodwill	or	other	noncurrent	intangible	assets	of	an	acquired	entity,	adjustments	of	a	deferred	tax	liability	or	asset	for	enacted	changes	in	tax	laws	or	rates	or	a	change	in	the	tax	status
of	the	entity,	and	adjustments	of	the	beginning-of-the-year	balances	of	a	valuation	allowance	because	of	a	change	in	circumstances	that	causes	a	change	in	judgment	about	the	realizability	of
the	related	deferred	tax	asset	in	future	years.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	9	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-9	+	Details	Name:	us-
gaap_ScheduleOfComponentsOfIncomeTaxExpenseBenefitTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionTabular	disclosure	of	the	components	of	net	deferred	tax	asset	or	liability	recognized	in	an	entity's	statement	of	financial	position,	including	the	following:	the	total	of	all	deferred	tax
liabilities,	the	total	of	all	deferred	tax	assets,	the	total	valuation	allowance	recognized	for	deferred	tax	assets.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-
Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-2	+	Details	Name:	us-
gaap_ScheduleOfDeferredTaxAssetsAndLiabilitiesTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionTabular	disclosure	of	the	reconciliation	using	percentage	or	dollar	amounts	of	the	reported	amount	of	income	tax	expense	attributable	to	continuing	operations	for	the	year	to	the
amount	of	income	tax	expense	that	would	result	from	applying	domestic	federal	statutory	tax	rates	to	pretax	income	from	continuing	operations.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/exampleRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	231	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482663/740-10-55-231Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50
-Paragraph	12A	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-12AReference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	12	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-12	+	Details	Name:	us-
gaap_ScheduleOfEffectiveIncomeTaxRateReconciliationTableTextBlock	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:textBlockItemType	Balance	Type:	na	Period	Type:	duration	XML	52
R41.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Organization	and	Operations	(Details)	-	$	/	shares	Sep.	30,	2024	Dec.	31,	2023	Class	of	Stock	Disclosures	[Abstract]	Â		Â		Common	stock,	shares



authorized	(in	shares)	500,000,000	500,000,000	Preferred	stock,	shares	authorized	(in	shares)	100,000,000	Â		Common	stock,	par	value	(in	dollars	per	share)	$	0.01	$	0.01	Preferred	stock,	par
value	(in	dollars	per	share)	$	0.01	Â		Operating	Partnership	[Member]	Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Ownership	percentage	98.00%	Â		Series	A	Preferred	Stock	[Member]	Â		Â	
Class	of	Stock	Disclosures	[Abstract]	Â		Â		Preferred	stock,	shares	authorized	(in	shares)	100,000,000	100,000,000	Preferred	stock,	par	value	(in	dollars	per	share)	$	0.01	$	0.01	X	-
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_ClassOfStockDisclosuresAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionFace	amount	or	stated	value	per	share	of	common	stock.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+	Details	Name:	us-
gaap_CommonStockParOrStatedValuePerShare	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThe	maximum	number
of	common	shares	permitted	to	be	issued	by	an	entity's	charter	and	bylaws.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(16)(a))	-Publisher	FASB
-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1	+	Details	Name:	us-gaap_CommonStockSharesAuthorized	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	instant	X	-	DefinitionThe	parent	entity's	interest	in	net	assets	of	the	subsidiary,	expressed	as	a	percentage.	+	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_MinorityInterestOwnershipPercentageByParent	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionFace	amount	or
stated	value	per	share	of	preferred	stock	nonredeemable	or	redeemable	solely	at	the	option	of	the	issuer.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-
1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(a)	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13	+	Details	Name:	us-gaap_PreferredStockParOrStatedValuePerShare	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-
types:perShareItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThe	maximum	number	of	nonredeemable	preferred	shares	(or	preferred	stock	redeemable	solely	at	the	option	of	the
issuer)	permitted	to	be	issued	by	an	entity's	charter	and	bylaws.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(16)(a))	-Publisher	FASB
-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1	+	Details	Name:	us-gaap_PreferredStockSharesAuthorized	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	instant	X	-	Details	Name:	srt_OwnershipAxis=chmi_OperatingPartnershipMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_StatementClassOfStockAxis=us-gaap_SeriesAPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	53	R42.htm	IDEA:	XBRL	DOCUMENT	v3.24.3
Basis	of	Presentation	and	Significant	Accounting	Policies	(Details)	-	USD	($)	$	in	Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	Sep.	30,	2023	Sep.	30,	2024	Sep.	30,	2023	Dec.	31,
2023	Investments	in	RMBS	[Abstract]	Â		Â		Â		Â		Â		Purchase	of	RMBS,	settled	after	period	end	Â		Â		$	28,337	$	0	Â		Cash	and	Cash	Equivalents	and	Restricted	Cash	[Abstract]	Â		Â		Â		Â		Â	
Restricted	cash	$	4,502	Â		4,502	Â		$	16,441	Variation	margin	46,600	Â		46,600	Â		75,800	Realized	loss	on	RMBS,	net	[Abstract]	Â		Â		Â		Â		Â		Loss	on	RMBS,	available-for-sale,	measured	at	fair
value	through	OCI	[1]	(3,499)	$	(10,209)	(3,499)	(21,464)	Â		Loss	on	RMBS	measured	at	fair	value	through	earnings	(152)	0	(2,011)	0	Â		Realized	loss	on	RMBS,	net	(3,651)	$	(10,209)	(5,510)	$
(21,464)	Â		MSRs	[Member]	Â		Â		Â		Â		Â		Investments	in	MSRs	[Abstract]	Â		Â		Â		Â		Â		Reserve	for	unrecoverable	advances	0	Â		0	Â		0	Derivatives	[Member]	Â		Â		Â		Â		Â		Cash	and	Cash
Equivalents	and	Restricted	Cash	[Abstract]	Â		Â		Â		Â		Â		Restricted	cash	3,000	Â		3,000	Â		16,400	Repurchase	Agreements	[Member]	Â		Â		Â		Â		Â		Cash	and	Cash	Equivalents	and	Restricted
Cash	[Abstract]	Â		Â		Â		Â		Â		Restricted	cash	1,500	Â		1,500	Â		0	Receivables	and	Other	Assets	[Member]	|	RMBS	[Member]	Â		Â		Â		Â		Â		Investments	in	RMBS	[Abstract]	Â		Â		Â		Â		Â		Interest
receivable	$	4,800	Â		$	4,800	Â		$	4,000	[1]	Reclassified	from	accumulated	other	comprehensive	income	into	earnings.	X	-	ReferencesNo	definition	available.	+	Details	Name:
chmi_InvestmentInResidentialMortgageBackedSecurityAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition
available.	+	Details	Name:	chmi_InvestmentsInMortgageServicingRightsAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionRealized	loss	on	RMBS,	measured	at	fair	value	through	earnings,	net.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_LossOnRMBSMeasuredAtFairValueThroughEarnings
Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	loss	on	sale	or	disposal	of	real	estate	mortgage	backed
securities.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_LossOnSalesOfRealEstateMortgageBackedSecurities	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionPurchase	of	Residential	Mortgage	Backed	Security,	that	have	been	settled	after	the	reporting	period.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_PurchaseOfResidentialMortgageBackedSecuritySettled	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration
X	-	DefinitionThe	amount	reserved	for	unrecoverable	advances	for	the	related	underlying	loans.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_ReserveForUnrecoverableAdvances
Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionAmount	of	variation	margin	generally	intended	to	be	set	at	a	level	sufficient
to	protect	the	exchange	from	the	interest	rate	swap.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_VariationMargin	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionInterest,	dividends,	rents,	ancillary	and	other	revenues	earned	but	not	yet	received	by	the	entity	on	its	investments.	+
ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	942	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-
03(10))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478546/942-210-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	210	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-03(a)(4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478777/944-210-S99-1Reference	3:
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v3.24.3	Segment	Reporting	(Details)	-	USD	($)	$	in	Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	Jun.	30,	2024	Mar.	31,	2024	Sep.	30,	2023	Jun.	30,	2023	Mar.	31,	2023	Sep.	30,
2024	Sep.	30,	2023	Dec.	31,	2023	Segment	Reporting	Profit	(Loss)	and	Other	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	$	14,327	Â		Â		$	12,864	Â		Â		$	40,745	$	37,193	Â	
Interest	expense	14,218	Â		Â		13,337	Â		Â		41,376	38,460	Â		Net	interest	income	(expense)	109	Â		Â		(473)	Â		Â		(631)	(1,267)	Â		Servicing	fee	income	11,681	Â		Â		13,225	Â		Â		36,921	40,535	Â	
Servicing	costs	3,206	Â		Â		2,869	Â		Â		9,295	8,098	Â		Net	servicing	income	8,475	Â		Â		10,356	Â		Â		27,626	32,437	Â		Other	income	(expense)	(15,661)	Â		Â		10,644	Â		Â		(11,145)	(21,479)	Â	
Other	operating	expenses	(5,082)	Â		Â		(3,366)	Â		Â		(13,802)	(10,258)	Â		Provision	for	corporate	business	taxes	[1]	(285)	Â		Â		(1,276)	Â		Â		(1,652)	(1,244)	Â		Net	Income	(Loss)	(12,444)	$	784	$
12,056	15,885	$	1,626	$	(19,322)	396	(1,811)	Â		Investments	1,440,905	Â		Â		Â		Â		Â		1,440,905	Â		$	1,265,759	Other	assets	110,484	Â		Â		Â		Â		Â		110,484	Â		127,233	Total	Assets	1,551,389	Â	
Â		Â		Â		Â		1,551,389	Â		1,392,992	Debt	1,259,344	Â		Â		Â		Â		Â		1,259,344	Â		1,072,803	Other	liabilities	52,349	Â		Â		Â		Â		Â		52,349	Â		61,814	Total	Liabilities	1,311,693	Â		Â		Â		Â		Â		1,311,693
Â		1,134,617	Net	Assets	239,696	Â		Â		Â		Â		Â		239,696	Â		258,375	Servicing	Related	Assets	[Member]	|	Operating	Segments	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Segment	Reporting	Profit	(Loss)
and	Other	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	0	Â		Â		0	Â		Â		6	0	Â		Interest	expense	(57)	Â		Â		(89)	Â		Â		874	1,143	Â		Net	interest	income	(expense)	57	Â		Â		89	Â		Â	
(868)	(1,143)	Â		Servicing	fee	income	11,681	Â		Â		13,225	Â		Â		36,921	40,535	Â		Servicing	costs	3,206	Â		Â		2,869	Â		Â		9,295	8,098	Â		Net	servicing	income	8,475	Â		Â		10,356	Â		Â		27,626
32,437	Â		Other	income	(expense)	(6,574)	Â		Â		282	Â		Â		(13,681)	(17,935)	Â		Other	operating	expenses	(711)	Â		Â		(561)	Â		Â		(2,216)	(1,694)	Â		Provision	for	corporate	business	taxes	(285)	Â	
Â		(1,276)	Â		Â		(1,652)	(1,244)	Â		Net	Income	(Loss)	962	Â		Â		8,890	Â		Â		9,209	10,421	Â		Investments	226,782	Â		Â		Â		Â		Â		226,782	Â		253,629	Other	assets	27,590	Â		Â		Â		Â		Â		27,590	Â	
33,785	Total	Assets	254,372	Â		Â		Â		Â		Â		254,372	Â		287,414	Debt	150,848	Â		Â		Â		Â		Â		150,848	Â		169,314	Other	liabilities	3,874	Â		Â		Â		Â		Â		3,874	Â		4,240	Total	Liabilities	154,722	Â		Â		Â	
Â		Â		154,722	Â		173,554	Net	Assets	99,650	Â		Â		Â		Â		Â		99,650	Â		113,860	RMBS	[Member]	|	Operating	Segments	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Segment	Reporting	Profit	(Loss)	and
Other	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income	14,327	Â		Â		12,864	Â		Â		40,739	37,193	Â		Interest	expense	14,275	Â		Â		13,426	Â		Â		40,502	37,317	Â		Net	interest	income
(expense)	52	Â		Â		(562)	Â		Â		237	(124)	Â		Servicing	fee	income	0	Â		Â		0	Â		Â		0	0	Â		Servicing	costs	0	Â		Â		0	Â		Â		0	0	Â		Net	servicing	income	0	Â		Â		0	Â		Â		0	0	Â		Other	income	(expense)
(9,087)	Â		Â		10,362	Â		Â		2,536	(3,544)	Â		Other	operating	expenses	(167)	Â		Â		(174)	Â		Â		(482)	(506)	Â		Provision	for	corporate	business	taxes	0	Â		Â		0	Â		Â		0	0	Â		Net	Income	(Loss)	(9,202)
Â		Â		9,626	Â		Â		2,291	(4,174)	Â		Investments	1,214,123	Â		Â		Â		Â		Â		1,214,123	Â		1,012,130	Other	assets	32,526	Â		Â		Â		Â		Â		32,526	Â		39,939	Total	Assets	1,246,649	Â		Â		Â		Â		Â		1,246,649
Â		1,052,069	Debt	1,108,496	Â		Â		Â		Â		Â		1,108,496	Â		903,489	Other	liabilities	36,632	Â		Â		Â		Â		Â		36,632	Â		47,990	Total	Liabilities	1,145,128	Â		Â		Â		Â		Â		1,145,128	Â		951,479	Net	Assets
101,521	Â		Â		Â		Â		Â		101,521	Â		100,590	All	Other	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Segment	Reporting	Profit	(Loss)	and	Other	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Interest	income
0	Â		Â		0	Â		Â		0	0	Â		Interest	expense	0	Â		Â		0	Â		Â		0	0	Â		Net	interest	income	(expense)	0	Â		Â		0	Â		Â		0	0	Â		Servicing	fee	income	0	Â		Â		0	Â		Â		0	0	Â		Servicing	costs	0	Â		Â		0	Â		Â		0	0	Â		Net
servicing	income	0	Â		Â		0	Â		Â		0	0	Â		Other	income	(expense)	0	Â		Â		0	Â		Â		0	0	Â		Other	operating	expenses	(4,204)	Â		Â		(2,631)	Â		Â		(11,104)	(8,058)	Â		Provision	for	corporate	business
taxes	0	Â		Â		0	Â		Â		0	0	Â		Net	Income	(Loss)	(4,204)	Â		Â		$	(2,631)	Â		Â		(11,104)	$	(8,058)	Â		Investments	0	Â		Â		Â		Â		Â		0	Â		0	Other	assets	50,368	Â		Â		Â		Â		Â		50,368	Â		53,509	Total	Assets
50,368	Â		Â		Â		Â		Â		50,368	Â		53,509	Debt	0	Â		Â		Â		Â		Â		0	Â		0	Other	liabilities	11,843	Â		Â		Â		Â		Â		11,843	Â		9,584	Total	Liabilities	11,843	Â		Â		Â		Â		Â		11,843	Â		9,584	Net	Assets	$	38,525
Â		Â		Â		Â		Â		$	38,525	Â		$	43,925	[1]	The	provision	for	income	taxes	is	recorded	at	the	TRS	level.	X	-	DefinitionAssets	liabilities	net	book	value.	+	ReferencesNo	definition	available.	+	Details
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Investments	in	RMBS,	Summary	(Details)	$	in	Thousands	9	Months	Ended	12	Months	Ended	Sep.	30,	2024	USD	($)	Security	Dec.	31,	2023	USD	($)	Security	Residential	Mortgage-Backed
Securities	[Abstract]	Â		Â		Carrying	value	$	1,214,123	$	1,012,130	RMBS	[Member]	Â		Â		Residential	Mortgage-Backed	Securities	[Abstract]	Â		Â		Original	face	value	1,332,600	1,097,720	Book
value	1,188,458	1,004,803	Gross	unrealized	gains	28,140	16,166	Gross	unrealized	losses	(2,475)	(8,839)	Carrying	value	[1]	$	1,214,123	$	1,012,130	Number	of	securities	|	Security	98	80
Weighted	average	coupon	4.81%	4.64%	Weighted	average	yield	[2]	4.93%	4.77%	Weighted	average	maturity	28	years	28	years	Fannie	Mae	[Member]	|	Fair	Value	through	OCI	[Member]	Â		Â	
Residential	Mortgage-Backed	Securities	[Abstract]	Â		Â		Original	face	value	$	188,869	$	211,773	Book	value	158,818	187,746	Gross	unrealized	gains	3,912	2,970	Gross	unrealized	losses	(153)
(1,607)	Carrying	value	[1],[3]	$	162,577	$	189,109	Number	of	securities	|	Security	13	15	Weighted	average	coupon	4.63%	4.55%	Weighted	average	yield	[2]	4.78%	4.70%	Weighted	average
maturity	27	years	28	years	Fannie	Mae	[Member]	|	Fair	Value	through	Earnings	[Member]	Â		Â		Residential	Mortgage-Backed	Securities	[Abstract]	Â		Â		Original	face	value	$	305,920	$	221,965
Book	value	278,839	208,487	Gross	unrealized	gains	7,648	4,606	Gross	unrealized	losses	(309)	(1,076)	Carrying	value	[1],[3]	$	286,178	$	212,017	Number	of	securities	|	Security	22	17	Weighted
average	coupon	4.86%	4.78%	Weighted	average	yield	[2]	4.99%	4.94%	Weighted	average	maturity	28	years	28	years	Freddie	Mac	[Member]	|	Fair	Value	through	OCI	[Member]	Â		Â	
Residential	Mortgage-Backed	Securities	[Abstract]	Â		Â		Original	face	value	$	193,105	$	262,695	Book	value	160,581	235,260	Gross	unrealized	gains	1,693	1,075	Gross	unrealized	losses	(1,809)
(4,865)	Carrying	value	[1],[3]	$	160,465	$	231,470	Number	of	securities	|	Security	15	19	Weighted	average	coupon	4.36%	4.45%	Weighted	average	yield	[2]	4.45%	4.50%	Weighted	average
maturity	27	years	28	years	Freddie	Mac	[Member]	|	Fair	Value	through	Earnings	[Member]	Â		Â		Residential	Mortgage-Backed	Securities	[Abstract]	Â		Â		Original	face	value	$	644,706	$
401,287	Book	value	590,220	373,310	Gross	unrealized	gains	14,887	7,515	Gross	unrealized	losses	(204)	(1,291)	Carrying	value	[1],[3]	$	604,903	$	379,534	Number	of	securities	|	Security	48	29
Weighted	average	coupon	4.96%	4.72%	Weighted	average	yield	[2]	5.06%	4.88%	Weighted	average	maturity	28	years	29	years	[1]	See	Note	9	regarding	the	estimation	of	fair	value,	which
approximates	carrying	value	for	all	securities.	[2]	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value
of	settled	securities.	[3]	The	Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.	X	-	DefinitionRefers	to	maturity	period	of	available	for	sale	securities,	in	'PnYnMnDTnHnMnS'	format,
for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_AvailableForSaleSecuritiesMaturityPeriod	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRefers	to	net	weighted
average	coupon	rate	of	available	for	sale	securities	investments.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_AvailableForSaleSecuritiesNetWeightedAverageCouponRate
Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRepresents	the	net	weighted	average	yield	of	available	for	sale	security
investments.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_AvailableForSaleSecuritiesNetWeightedAverageYield	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType
Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThis	element	represents	the	number	of	investment	in	securities.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_NumberOfAvailableForSaleSecurities	Namespace	Prefix:	chmi_	Data	Type:	xbrli:integerItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details
Name:	chmi_ResidentialMortgageBackedSecuritiesAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount,	before	tax,
of	unrealized	gain	in	accumulated	other	comprehensive	income	(AOCI)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive
income	(available-for-sale).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-
Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-2	+	Details	Name:	us-
gaap_AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedGainBeforeTax	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-
DefinitionAmount,	before	tax,	of	unrealized	loss	in	accumulated	other	comprehensive	income	(AOCI)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized



in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-2	+	Details	Name:	us-
gaap_AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedLossBeforeTax	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-
DefinitionAmortized	cost	of	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference
1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-03(a)(1))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147478777/944-210-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification
-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-
SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479130/326-30-45-1	+	Details	Name:	us-
gaap_AvailableForSaleDebtSecuritiesAmortizedCostBasis	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionAmount	of
investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	103	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482078/820-10-55-103Reference	2:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-
Paragraph	100	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-100Reference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)(i)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	4:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	5:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(bbb)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic
820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference
7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(aa)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481800/320-10-50-2Reference	8:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	1	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481830/320-10-45-1Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-03(6))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478546/942-210-
S99-1Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479130/326-30-45-1	+	Details	Name:	us-gaap_AvailableForSaleSecuritiesDebtSecurities	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionNominal	or	face	amount	on	the	investment	owned.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting
Standards	Codification	-Topic	815	-SubTopic	10	-Section	10	-Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480679/815-10-10-1Reference	2:
http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	815	-SubTopic	20	-Section	10	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480769/815-20-10-1	+	Details	Name:	us-gaap_InvestmentOwnedUnderlyingFaceAmountAtMarketValue	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	Details	Name:	us-gaap_FinancialInstrumentAxis=us-gaap_ResidentialMortgageBackedSecuritiesMember	Namespace	Prefix:
Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_FinancialInstrumentAxis=us-gaap_FederalNationalMortgageAssociationCertificatesAndObligationsFNMAMember
Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_MeasurementInputTypeAxis=chmi_FairValueThroughOCIMember	Namespace	Prefix:	Data	Type:	na
Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_MeasurementInputTypeAxis=chmi_FairValueThroughEarningsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-
Details	Name:	us-gaap_FinancialInstrumentAxis=us-gaap_FederalHomeLoanMortgageCorporationCertificatesAndObligationsFHLMCMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:
Period	Type:	XML	56	R45.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Investments	in	RMBS,	Assets	by	Maturity	(Details)	$	in	Thousands	9	Months	Ended	12	Months	Ended	Sep.	30,	2024	USD	($)
Security	Dec.	31,	2023	USD	($)	Security	RMBS,	Assets	by	Maturity	[Abstract]	Â		Â		Carrying	value	$	1,214,123	$	1,012,130	Carrying	value	of	collateral	for	repurchase	agreements	1,153,213
973,221	RMBS	[Member]	Â		Â		RMBS,	Assets	by	Maturity	[Abstract]	Â		Â		Original	face	value	1,332,600	1,097,720	Book	value	1,188,458	1,004,803	Gross	unrealized	gains	28,140	16,166	Gross
unrealized	losses	(2,475)	(8,839)	Carrying	value	[1]	$	1,214,123	$	1,012,130	Number	of	securities	|	Security	98	80	Weighted	average	coupon	4.81%	4.64%	Weighted	average	yield	[2]	4.93%
4.77%	Weighted	average	maturity	28	years	28	years	Carrying	value	of	collateral	for	repurchase	agreements	$	1,200,000	$	973,200	RMBS	[Member]	|	Fair	Value	through	OCI	[Member]	|	Over
10	Years	[Member]	Â		Â		RMBS,	Assets	by	Maturity	[Abstract]	Â		Â		Original	face	value	381,975	474,467	Book	value	319,399	423,006	Gross	unrealized	gains	5,604	4,045	Gross	unrealized	losses
(1,961)	(6,472)	Carrying	value	[1],[3]	$	323,042	$	420,579	Number	of	securities	|	Security	28	34	Weighted	average	coupon	4.50%	4.49%	Weighted	average	yield	[2]	4.62%	4.59%	Weighted
average	maturity	27	years	28	years	RMBS	[Member]	|	Fair	Value	through	Earnings	[Member]	|	Over	10	Years	[Member]	Â		Â		RMBS,	Assets	by	Maturity	[Abstract]	Â		Â		Original	face	value	$
950,625	$	623,253	Book	value	869,059	581,797	Gross	unrealized	gains	22,536	12,121	Gross	unrealized	losses	(514)	(2,367)	Carrying	value	[1],[3]	$	891,081	$	591,551	Number	of	securities	|
Security	70	46	Weighted	average	coupon	4.93%	4.74%	Weighted	average	yield	[2]	5.04%	4.90%	Weighted	average	maturity	28	years	28	years	[1]	See	Note	9	regarding	the	estimation	of	fair
value,	which	approximates	carrying	value	for	all	securities.	[2]	The	weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by
the	book	value	of	settled	securities.	[3]	The	Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.	X	-	DefinitionRefers	to	maturity	period	of	available	for	sale	securities,	in
'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_AvailableForSaleSecuritiesMaturityPeriod	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRefers	to	net	weighted
average	coupon	rate	of	available	for	sale	securities	investments.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_AvailableForSaleSecuritiesNetWeightedAverageCouponRate
Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRepresents	the	net	weighted	average	yield	of	available	for	sale	security
investments.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_AvailableForSaleSecuritiesNetWeightedAverageYield	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType
Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThis	element	represents	the	number	of	investment	in	securities.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_NumberOfAvailableForSaleSecurities	Namespace	Prefix:	chmi_	Data	Type:	xbrli:integerItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details
Name:	chmi_ResidentialMortgageBackedSecuritiesAssetsByMaturityAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionCarrying	value	of	securities	pledged	as	collateral	against	securities	sold	under	agreement	to	repurchase.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_SecuritiesSoldUnderAgreementsToRepurchaseCarryingValueOfCollateral	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-
DefinitionAmount,	before	tax,	of	unrealized	gain	in	accumulated	other	comprehensive	income	(AOCI)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized
in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-2	+	Details	Name:	us-
gaap_AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedGainBeforeTax	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-
DefinitionAmount,	before	tax,	of	unrealized	loss	in	accumulated	other	comprehensive	income	(AOCI)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized
in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-2	+	Details	Name:	us-
gaap_AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedLossBeforeTax	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-
DefinitionAmortized	cost	of	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference
1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-03(a)(1))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147478777/944-210-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification
-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-
SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479130/326-30-45-1	+	Details	Name:	us-
gaap_AvailableForSaleDebtSecuritiesAmortizedCostBasis	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionAmount	of
investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	103	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482078/820-10-55-103Reference	2:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-
Paragraph	100	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-100Reference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)(i)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	4:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	5:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(bbb)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic
820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference
7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(aa)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481800/320-10-50-2Reference	8:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	1	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481830/320-10-45-1Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-03(6))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478546/942-210-
S99-1Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479130/326-30-45-1	+	Details	Name:	us-gaap_AvailableForSaleSecuritiesDebtSecurities	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionNominal	or	face	amount	on	the	investment	owned.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting
Standards	Codification	-Topic	815	-SubTopic	10	-Section	10	-Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480679/815-10-10-1Reference	2:
http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	815	-SubTopic	20	-Section	10	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480769/815-20-10-1	+	Details	Name:	us-gaap_InvestmentOwnedUnderlyingFaceAmountAtMarketValue	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	Details	Name:	us-gaap_FinancialInstrumentAxis=us-gaap_ResidentialMortgageBackedSecuritiesMember	Namespace	Prefix:
Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_MeasurementInputTypeAxis=chmi_FairValueThroughOCIMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period
Type:	X	-	Details	Name:	us-gaap_DebtInstrumentRedemptionPeriodAxis=chmi_AssetsByMaturityAfterTenYearsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details
Name:	us-gaap_MeasurementInputTypeAxis=chmi_FairValueThroughEarningsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	57	R46.htm	IDEA:	XBRL	DOCUMENT
v3.24.3	Investments	in	RMBS,	Unrealized	Loss	Positions	(Details)	$	in	Thousands	9	Months	Ended	12	Months	Ended	Sep.	30,	2024	USD	($)	Security	Dec.	31,	2023	USD	($)	Security	RMBS,
Unrealized	Loss	Positions	[Abstract]	Â		Â		Carrying	value	$	1,214,123	$	1,012,130	RMBS	[Member]	Â		Â		RMBS,	Unrealized	Loss	Positions	[Abstract]	Â		Â		Original	face	value	1,332,600
1,097,720	Book	value	1,188,458	1,004,803	Gross	unrealized	losses	(2,475)	(8,839)	Carrying	value	[1]	$	1,214,123	$	1,012,130	Number	of	securities	|	Security	98	80	Weighted	average	coupon
4.81%	4.64%	Weighted	average	yield	[2]	4.93%	4.77%	Weighted	average	maturity	28	years	28	years	RMBS	[Member]	|	Unrealized	Loss	Positions	[Member]	Â		Â		RMBS,	Unrealized	Loss
Positions	[Abstract]	Â		Â		Original	face	value	$	116,799	$	290,139	Book	value	95,566	257,666	Gross	unrealized	losses	(1,962)	(6,472)	Carrying	value	[1]	$	93,604	$	251,194	Number	of	securities
|	Security	8	20	Weighted	average	coupon	3.68%	4.14%	Weighted	average	yield	[2]	3.80%	4.21%	Weighted	average	maturity	27	years	28	years	RMBS	[Member]	|	Less	than	Twelve	Months
[Member]	|	Unrealized	Loss	Positions	[Member]	Â		Â		RMBS,	Unrealized	Loss	Positions	[Abstract]	Â		Â		Original	face	value	Â		$	126,949	Book	value	Â		109,425	Gross	unrealized	losses	Â		(813)
Carrying	value	[1],[3]	Â		$	108,612	Number	of	securities	|	Security	Â		8	Weighted	average	coupon	Â		4.23%	Weighted	average	yield	[2]	Â		4.35%	Weighted	average	maturity	Â		28	years	RMBS
[Member]	|	Twelve	or	More	Months	[Member]	|	Unrealized	Loss	Positions	[Member]	Â		Â		RMBS,	Unrealized	Loss	Positions	[Abstract]	Â		Â		Original	face	value	$	116,799	$	163,190	Book	value
95,566	148,241	Gross	unrealized	losses	(1,962)	(5,659)	Carrying	value	[1],[3]	$	93,604	$	142,582	Number	of	securities	|	Security	8	12	Weighted	average	coupon	3.68%	4.08%	Weighted	average
yield	[2]	3.80%	4.10%	Weighted	average	maturity	27	years	28	years	[1]	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.	[2]	The	weighted
average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value	of	settled	securities.	[3]	The	Company	used	an	implied	AAA
rating	for	the	Agency	RMBS.	X	-	DefinitionRefers	to	maturity	period	of	available	for	sale	securities,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one
year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_AvailableForSaleSecuritiesMaturityPeriod	Namespace	Prefix:	chmi_	Data	Type:
xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRefers	to	net	weighted	average	coupon	rate	of	available	for	sale	securities	investments.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_AvailableForSaleSecuritiesNetWeightedAverageCouponRate	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionRepresents	the	net	weighted	average	yield	of	available	for	sale	security	investments.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_AvailableForSaleSecuritiesNetWeightedAverageYield	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThis	element
represents	the	number	of	investment	in	securities.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_NumberOfAvailableForSaleSecurities	Namespace	Prefix:	chmi_	Data	Type:
xbrli:integerItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:
chmi_ResidentialMortgageBackedSecuritiesUnrealizedLossPositionsAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionAmount,	before	tax,	of	unrealized	loss	in	accumulated	other	comprehensive	income	(AOCI)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized
in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-2	+	Details	Name:	us-
gaap_AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedLossBeforeTax	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-
DefinitionAmortized	cost	of	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference
1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-03(a)(1))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147478777/944-210-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification



-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481800/320-10-50-2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-
SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479130/326-30-45-1	+	Details	Name:	us-
gaap_AvailableForSaleDebtSecuritiesAmortizedCostBasis	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionAmount	of
investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale).	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	103	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482078/820-10-55-103Reference	2:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-
Paragraph	100	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-100Reference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)(i)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	4:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	5:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(bbb)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic
820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference
7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(aa)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481800/320-10-50-2Reference	8:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	320	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	1	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481830/320-10-45-1Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-03(6))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478546/942-210-
S99-1Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	326	-SubTopic	30	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479130/326-30-45-1	+	Details	Name:	us-gaap_AvailableForSaleSecuritiesDebtSecurities	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionNominal	or	face	amount	on	the	investment	owned.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting
Standards	Codification	-Topic	815	-SubTopic	10	-Section	10	-Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480679/815-10-10-1Reference	2:
http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	815	-SubTopic	20	-Section	10	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480769/815-20-10-1	+	Details	Name:	us-gaap_InvestmentOwnedUnderlyingFaceAmountAtMarketValue	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	Details	Name:	us-gaap_FinancialInstrumentAxis=us-gaap_ResidentialMortgageBackedSecuritiesMember	Namespace	Prefix:
Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_StatementEquityComponentsAxis=chmi_UnrealizedLossPositionsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:
Period	Type:	X	-	Details	Name:	us-gaap_DebtInstrumentRedemptionPeriodAxis=chmi_UnrealizedLossesOfSecuritiesLessThanTwelveMonthsMember	Namespace	Prefix:	Data	Type:	na	Balance
Type:	Period	Type:	X	-	Details	Name:	us-gaap_DebtInstrumentRedemptionPeriodAxis=chmi_UnrealizedLossesOfSecuritiesTwelveMonthsOrMoreMember	Namespace	Prefix:	Data	Type:	na
Balance	Type:	Period	Type:	XML	58	R47.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Investments	in	Servicing	Related	Assets,	Portfolio	of	Servicing	Related	Assets	(Details)	$	in	Billions	Sep.	30,	2024
USD	($)	Mortgage	Loans	on	Real	Estate	[Abstract]	Â		Investment,	Type	[Extensible	Enumeration]	Mortgage	Service	Right	[Member]	Aurora	Financial	Group,	Inc.	[Member]	Â		Mortgage	Loans
on	Real	Estate	[Abstract]	Â		Aggregate	unpaid	principal	balance	$	17.6	X	-	ReferencesNo	definition	available.	+	Details	Name:	srt_MortgageLoansOnRealEstateAbstract	Namespace	Prefix:	srt_
Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionIndicates	type	of	investment.	Includes,	but	is	not	limited	to,	common	stock,	preferred	stock,	convertible
security,	fixed	income	security,	government	security,	option	purchased,	warrant,	loan	participation	and	assignment,	commercial	paper,	bankers'	acceptance,	certificates	of	deposit,	short-term
security,	repurchase	agreement,	and	other	investment	company.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(b)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	2	-Subparagraph	(SX	210.12-12A(Column	A)(Footnote	2))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-2Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	6	-Subparagraph	(SX	210.12-14(Column	A)(Footnote
2))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-6Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.12-12(Column	A)(Footnote	2)(i))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-
1Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.12-12(Column
C)(Footnote	5))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-1Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name
Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.12-12B(Column	A)(Footnote	1)(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-
320-S99-3Reference	8:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.12-
12B(Column	C)(Footnote	2))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-3Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-
Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	6	-Subparagraph	(SX	210.12-14(Column	F)(Footnote	7))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-
320-S99-6Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.12-
12A(Column	C)(Footnote	4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-2	+	Details	Name:	us-gaap_InvestmentTypeExtensibleEnumeration	Namespace	Prefix:
us-gaap_	Data	Type:	enum2:enumerationSetItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionAmount	of	investment	in	mortgage	loan	on	real	estate	by	entity	with	substantial	portion
of	business	acquiring	and	holding	investment	real	estate	or	interest	in	real	estate.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	948	-SubTopic	310	-Name
Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.12-29(Column	G))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479628/948-310-S99-1	+	Details
Name:	us-gaap_MortgageLoansOnRealEstate	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	Details	Name:	us-
gaap_BusinessAcquisitionAxis=chmi_AuroraFinancialGroupIncMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	59	R48.htm	IDEA:	XBRL	DOCUMENT	v3.24.3
Investments	in	Servicing	Related	Assets,	Summary	(Details)	-	USD	($)	$	in	Thousands	9	Months	Ended	12	Months	Ended	Sep.	30,	2024	Dec.	31,	2023	Servicing	Asset	[Abstract]	Â		Â		Unpaid
principal	balance	$	17,644,468	$	19,972,994	Carrying	value	[1]	$	226,782	$	253,629	Weighted	average	coupon	3.50%	3.48%	Weighted	average	maturity	[2]	24	years	8	months	12	days	25	years
Year	to	date	changes	in	fair	value	recorded	in	other	income	(loss)	$	(14,036)	$	(25,937)	Mortgage	Servicing	Rights	(MSRs)	[Member]	Â		Â		Servicing	Asset	[Abstract]	Â		Â		Unpaid	principal
balance	17,644,468	19,972,994	Carrying	value	[1]	$	226,782	$	253,629	Weighted	average	coupon	3.50%	3.48%	Weighted	average	maturity	[2]	24	years	8	months	12	days	25	years	Year	to	date
changes	in	fair	value	recorded	in	other	income	(loss)	$	(14,036)	$	(25,937)	[1]	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	pools.	[2]	Weighted
average	maturity	of	the	underlying	residential	mortgage	loans	in	the	pool	is	based	on	the	unpaid	principal	balance.	X	-	DefinitionThe	net	Increase	or	Decrease	in	fair	value	as	a	result	of	other
changes	that	are	not	additions,	disposals,	or	a	result	of	change	in	the	inputs,	assumptions,	or	model	used	to	calculate	the	fair	value	of	servicing	assets.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_InvestmentInServicingRelatedAssetsChangeInFairValueInOtherIncomeLoss	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:
instant	X	-	DefinitionThe	amount	of	weighted	average	coupon	inventory	present	at	the	reporting	date	when	inventory	is	valued	using	different	valuation	methods.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_InvestmentInServicingRelatedAssetsWeightedAverageCoupon	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:
instant	X	-	DefinitionWeighted	average	maturity	(weighted	by	amount	of	the	agreement)	of	repurchase	agreements	with	the	counterparty,	in	'PnYnMnDTnHnMnS'	format,	for	example,
'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_InvestmentInServicingRelatedAssetsWeightedAverageMaturityPeriod	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionAmount	of	unpaid	principal	balance	of	servicing	assets	with	related	allowance	for	credit	losses	and	without	related	allowance	for	credit	losses.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_ServicingAssetsUnpaidPrincipalBalance	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition
available.	+	Details	Name:	us-gaap_ServicingAssetAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionFair	value	of	an
asset	representing	net	future	revenue	from	contractually	specified	servicing	fees,	late	charges,	and	other	ancillary	revenues,	in	excess	of	future	costs	related	to	servicing	arrangements.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(b)	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	860	-
SubTopic	50	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(a)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481229/860-50-50-3Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	860	-SubTopic	50	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	2	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481260/860-50-45-2Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	860	-SubTopic	50	-Name	Accounting	Standards	Codification	-Section	45	-
Paragraph	1	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481260/860-50-45-1Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	860	-SubTopic	50	-Name	Accounting
Standards	Codification	-Section	45	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481260/860-50-45-2	+	Details	Name:	us-
gaap_ServicingAssetAtFairValueAmount	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	Details	Name:	us-
gaap_InvestmentTypeAxis=chmi_MortgageServiceRightMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	60	R49.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Investments	in
Servicing	Related	Assets,	Geographic	Concentration	(Details)	Sep.	30,	2024	Dec.	31,	2023	Servicing	Related	Assets,	Geographic	Concentration	[Abstract]	Â		Â		Outstanding	unpaid	principal
balance	100.00%	100.00%	California	[Member]	Â		Â		Servicing	Related	Assets,	Geographic	Concentration	[Abstract]	Â		Â		Outstanding	unpaid	principal	balance	14.50%	13.70%	Virginia
[Member]	Â		Â		Servicing	Related	Assets,	Geographic	Concentration	[Abstract]	Â		Â		Outstanding	unpaid	principal	balance	8.70%	8.30%	New	York	[Member]	Â		Â		Servicing	Related	Assets,
Geographic	Concentration	[Abstract]	Â		Â		Outstanding	unpaid	principal	balance	8.40%	8.30%	Maryland	[Member]	Â		Â		Servicing	Related	Assets,	Geographic	Concentration	[Abstract]	Â		Â	
Outstanding	unpaid	principal	balance	6.70%	6.40%	Texas	[Member]	Â		Â		Servicing	Related	Assets,	Geographic	Concentration	[Abstract]	Â		Â		Outstanding	unpaid	principal	balance	5.90%
5.90%	Florida	[Member]	Â		Â		Servicing	Related	Assets,	Geographic	Concentration	[Abstract]	Â		Â		Outstanding	unpaid	principal	balance	5.30%	5.40%	North	Carolina	[Member]	Â		Â		Servicing
Related	Assets,	Geographic	Concentration	[Abstract]	Â		Â		Outstanding	unpaid	principal	balance	5.10%	5.00%	All	Other	[Member]	Â		Â		Servicing	Related	Assets,	Geographic	Concentration
[Abstract]	Â		Â		Outstanding	unpaid	principal	balance	45.40%	47.00%	X	-	DefinitionRefers	to	the	percentage	of	Investment	in	servicing	related	assets	unpaid	principal	balance.	+	ReferencesNo
definition	available.	+	Details	Name:	chmi_InvestmentInServicingRelatedAssetsUnpaidPrincipalBalancePercentage	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance
Type:	na	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_ServicingRelatedAssetsGeographicConcentrationAbstract	Namespace	Prefix:	chmi_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:	srt_StatementGeographicalAxis=stpr_CA	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details
Name:	srt_StatementGeographicalAxis=country_VA	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	srt_StatementGeographicalAxis=stpr_NY	Namespace	Prefix:
Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	srt_StatementGeographicalAxis=stpr_MD	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:
srt_StatementGeographicalAxis=stpr_TX	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	srt_StatementGeographicalAxis=stpr_FL	Namespace	Prefix:	Data	Type:
na	Balance	Type:	Period	Type:	X	-	Details	Name:	srt_StatementGeographicalAxis=stpr_NC	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:
srt_StatementGeographicalAxis=chmi_AllOtherStatesMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	61	R50.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Equity	and
Earnings	per	Common	Share,	Common	and	Redeemable	Preferred	Stock	(Details)	-	$	/	shares	3	Months	Ended	9	Months	Ended	12	Months	Ended	Oct.	15,	2024	Sep.	27,	2024	Sep.	26,	2024	Jul.
15,	2024	Jun.	30,	2024	Sep.	30,	2024	Dec.	31,	2023	Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Date	of	conducting	IPO	and	concurrent	private	placement	of	common	stock	Â		Â		Â	
Â		Â		Oct.	09,	2013	Â		Preferred	stock,	shares	authorized	(in	shares)	Â		Â		Â		Â		Â		100,000,000	Â		Preferred	stock,	par	value	(in	dollars	per	share)	Â		Â		Â		Â		Â		$	0.01	Â		Series	A	Preferred	Stock
[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Preferred	stock,	shares	authorized	(in	shares)	Â		Â		Â		Â		Â		100,000,000	100,000,000	Preferred	stock,	par
value	(in	dollars	per	share)	Â		Â		Â		Â		Â		$	0.01	$	0.01	Preferred	stock	dividend	rate	Â		Â		Â		Â		Â		8.20%	8.20%	Cash	redemption	price	(in	dollars	per	share)	Â		Â		Â		Â		Â		$	25	Â		Shares	issued
upon	conversion,	preferred	stock	(in	shares)	Â		Â		Â		Â		Â		2.62881	Â		Percentage	of	cash	dividends	rate	Â		Â		Â		Â		Â		8.20%	8.20%	Liquidation	preference	per	share	(in	dollars	per	share)	Â		Â	
Â		Â		Â		$	25	Â		Cumulative	cash	dividends	(in	dollars	per	share)	Â		Â		Â		Â		Â		2.05	Â		Dividend	per	share	(in	dollars	per	share)	Â		Â		Â		Â		Â		$	2.05	Â		8.20%	Series	A	Cumulative	Redeemable
Preferred	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Preferred	stock,	shares	authorized	(in	shares)	Â		Â		Â		Â		Â		2,781,635	Â		Preferred	stock
dividend	rate	Â		Â		Â		Â		Â		8.20%	Â		Percentage	of	cash	dividends	rate	Â		Â		Â		Â		Â		8.20%	Â		Series	B	Preferred	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â	
Â		Â		Â		Â		Preferred	stock,	shares	authorized	(in	shares)	Â		Â		Â		Â		Â		100,000,000	100,000,000	Preferred	stock,	par	value	(in	dollars	per	share)	Â		Â		Â		Â		Â		$	0.01	$	0.01	Cash	redemption
price	(in	dollars	per	share)	Â		Â		Â		Â		Â		$	25	Â		Shares	issued	upon	conversion,	preferred	stock	(in	shares)	Â		Â		Â		Â		Â		2.68962	Â		Series	B	Preferred	Stock	[Member]	|	Q3	Dividends	[Member]
Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Cumulative	cash	dividends	(in	dollars	per	share)	Â		$	0.7152	$	0.6986	Â		Â		Â		Â		Dividend	per	share	(in	dollars	per
share)	Â		$	0.7152	$	0.6986	Â		Â		Â		Â		Dividend	payable,	date	to	be	paid	Oct.	15,	2024	Â		Â		Â		Â		Â		Â		Dividend	payable,	date	of	record	Â		Â		Â		Â		Â		Sep.	30,	2024	Â		Series	B	Preferred	Stock
[Member]	|	Q3	Dividends	[Member]	|	Subsequent	Event	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Dividend	paid	per	share	(in	dollars	per	share)	$
0.7152	Â		Â		Â		Â		Â		Â		Series	B	Preferred	Stock	[Member]	|	Q2	Dividends	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Dividend	paid	per	share	(in
dollars	per	share)	Â		Â		Â		$	0.6995	Â		Â		Â		Dividend	payable,	date	to	be	paid	Â		Â		Â		Jul.	15,	2024	Â		Â		Â		Dividend	payable,	date	of	record	Â		Â		Â		Â		Jun.	28,	2024	Â		Â		Series	B	Preferred
Stock	[Member]	|	Q3	Dividends	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Dividend	payable,	date	of	record	Â		Â		Â		Â		Â		Jun.	28,	2024	Â		Series	B
Preferred	Stock	[Member]	|	Q3	Dividends	[Member]	|	Subsequent	Event	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Dividend	paid	per	share	(in	dollars
per	share)	$	0.0096	Â		Â		Â		Â		Â		Â		Dividend	payable,	date	to	be	paid	Oct.	15,	2024	Â		Â		Â		Â		Â		Â		Series	B	Preferred	Stock	[Member]	|	LIBOR	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock
Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Shares	issued	upon	conversion,	preferred	stock	(in	shares)	Â		Â		Â		Â		Â		2.0625	Â		Liquidation	preference	per	share	(in	dollars	per	share)	Â		Â		Â		Â		Â	
$	25	Â		Series	B	Preferred	Stock	[Member]	|	SOFR	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Term	of	floating	rate	Â		Â		Â		Â		Â		3	months	Â		Basis
spread	on	variable	rate	Â		Â		Â		Â		Â		5.89261%	Â		8.250%	Series	B	Fixed-to-Floating	Rate	Cumulative	Redeemable	Preferred	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures
[Abstract]	Â		Â		Â		Â		Â		Â		Â		Preferred	stock,	shares	authorized	(in	shares)	Â		Â		Â		Â		Â		1,604,103	Â		Preferred	stock	dividend	rate	Â		Â		Â		Â		Â		8.25%	Â		Percentage	of	cash	dividends	rate	Â	
Â		Â		Â		Â		8.25%	Â		X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_ClassOfStockDisclosuresAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:
na	Period	Type:	duration	X	-	DefinitionNumber	of	shares	issued	for	each	share	of	convertible	preferred	stock	that	is	converted.	+	ReferencesReference	1:	http://fasb.org/us-



gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(27))	-SubTopic	10	-Topic	210	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-
Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name
Accounting	Standards	Codification	-Topic	505	-SubTopic	10	-Section	50	-Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-3Reference	4:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481112/505-10-50-6Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	16	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-16	+	Details	Name:	us-
gaap_ConvertiblePreferredStockSharesIssuedUponConversion	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionPercentage
points	added	to	the	reference	rate	to	compute	the	variable	rate	on	the	debt	instrument.	+	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_DebtInstrumentBasisSpreadOnVariableRate1	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionPeriod	of	time
between	issuance	and	maturity	of	debt	instrument,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DebtInstrumentTerm	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionDate	the	declared	dividend	will	be	paid,	in	YYYY-MM-DD	format.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic
230	-SubTopic	10	-Section	50	-Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482913/230-10-50-3	+	Details	Name:	us-
gaap_DividendPayableDateToBePaidDayMonthAndYear	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:dateItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionDate	the	holder	must
own	the	stock	to	be	entitled	to	the	dividend,	in	YYYY-MM-DD	format.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DividendsPayableDateOfRecordDayMonthAndYear
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:dateItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	amount	per	share	used	to	calculated	dividend	payments	on	preferred	stock.
+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(b)	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13	+	Details	Name:	us-gaap_PreferredStockDividendRatePerDollarAmount	Namespace	Prefix:	us-gaap_	Data	Type:
dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	percentage	rate	used	to	calculate	dividend	payments	on	preferred	stock.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481112/505-10-50-13Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	2	-Subparagraph	(SX	210.12-12A(Column	A)(Footnote	3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-2Reference	3:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.12-12(Column	A)(Footnote
4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.12-12B(Column	A)(Footnote	3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-
3Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	6	-Subparagraph	(SX	210.12-14(Column
A)(Footnote	3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-6	+	Details	Name:	us-gaap_PreferredStockDividendRatePercentage	Namespace	Prefix:	us-gaap_
Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAggregate	dividends	paid	during	the	period	for	each	share	of	preferred	stock	outstanding.	+
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_PreferredStockDividendsPerShareCashPaid	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na
Period	Type:	duration	X	-	DefinitionThe	per	share	liquidation	preference	(or	restrictions)	of	nonredeemable	preferred	stock	(or	preferred	stock	redeemable	solely	at	the	option	of	the	issuer)	that
has	a	preference	in	involuntary	liquidation	considerably	in	excess	of	the	par	or	stated	value	of	the	shares.	The	liquidation	preference	is	the	difference	between	the	preference	in	liquidation	and
the	par	or	stated	values	of	the	share.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-
Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-
Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(d))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	505	-SubTopic	10	-Section	50	-
Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-3Reference	4:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic
505	-SubTopic	10	-Section	50	-Paragraph	4	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-4Reference	5:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic
505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(h)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13	+
Details	Name:	us-gaap_PreferredStockLiquidationPreference	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionFace
amount	or	stated	value	per	share	of	preferred	stock	nonredeemable	or	redeemable	solely	at	the	option	of	the	issuer.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic
210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-
S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	13	-Subparagraph	(a)	-Publisher	FASB
-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-13	+	Details	Name:	us-gaap_PreferredStockParOrStatedValuePerShare	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-
types:perShareItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThe	price	per	share	at	which	the	preferred	stock	of	an	entity	that	has	priority	over	common	stock	in	the	distribution
of	dividends	and	in	the	event	of	liquidation	of	the	entity	is	redeemed	or	may	be	called	at.	The	redemption	features	of	this	preferred	stock	are	solely	within	the	control	of	the	issuer.	+
ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	505	-SubTopic	10	-Section	50	-Paragraph	3	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481112/505-10-50-3Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	505	-SubTopic	10	-Section	50	-
Paragraph	5	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-5Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards
Codification	-Topic	505	-SubTopic	10	-Section	50	-Paragraph	11	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-11	+	Details	Name:	us-
gaap_PreferredStockRedemptionPricePerShare	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionThe	maximum	number
of	nonredeemable	preferred	shares	(or	preferred	stock	redeemable	solely	at	the	option	of	the	issuer)	permitted	to	be	issued	by	an	entity's	charter	and	bylaws.	+	ReferencesReference	1:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(16)(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1	+	Details	Name:	us-gaap_PreferredStockSharesAuthorized
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionDate	the	subsidiary	or	equity	investee	issued	or	sold	stock,	in	YYYY-MM-DD
format.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_SaleOfStockTransactionDate	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:dateItemType	Balance	Type:	na	Period	Type:
duration	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=us-gaap_SeriesAPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_StatementClassOfStockAxis=chmi_SeriesACumulativeRedeemablePreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_StatementClassOfStockAxis=us-gaap_SeriesBPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_DividendsAxis=chmi_O2024Q3DividendsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_SubsequentEventTypeAxis=us-
gaap_SubsequentEventMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DividendsAxis=chmi_O2024Q2DividendsMember	Namespace	Prefix:
Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DividendsAxis=chmi_S2024Q3DividendsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details
Name:	us-gaap_VariableRateAxis=chmi_LondonInterbankOfferedRateMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_VariableRateAxis=us-
gaap_SecuredOvernightFinancingRateSofrOvernightIndexSwapRateMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_StatementClassOfStockAxis=chmi_SeriesBFixedToFloatingRateCumulativeRedeemablePreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	62
R51.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Equity	and	Earnings	per	Common	Share,	Common	Stock	ATM	Program,	Common	Stock	and	Preferred	Stock	Repurchase	Program	(Details)	-	USD	($)
1	Months	Ended	3	Months	Ended	9	Months	Ended	12	Months	Ended	Aug.	31,	2024	Nov.	30,	2022	Aug.	31,	2018	Sep.	30,	2024	Jun.	30,	2024	Mar.	31,	2024	Sep.	30,	2023	Jun.	30,	2023	Mar.	31,
2023	Sep.	30,	2024	Sep.	30,	2023	Dec.	31,	2023	Sep.	30,	2019	Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock,	net	of	offering	costs	Â		Â		Â		Â	
Â		Â		Â		Â		Â		$	5,433,000	$	19,189,000	Â		Â		Stock	Repurchase	Program	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Gain	on	repurchase	of	preferred	stock	Â		Â		Â		$	0	Â		Â		$	0	Â		Â		78,000	$	0
Â		Â		Series	B	Preferred	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Stock	Repurchase	Program	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Gain	on	repurchase	of	preferred	stock	Â		Â	
Â		Â		Â		Â		Â		Â		Â		$	78,000	Â		Â		Â		Common	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common
stock	(in	shares)	Â		Â		Â		1,530,917	60,187	0	0	1,329,947	2,140,000	Â		Â		Â		Â		Stock	Repurchase	Program	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Share	repurchase	program,	authorized
amount	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		$	10,000,000	Number	of	shares	repurchased	(in	shares)	Â		Â		Â		0	Â		Â		Â		Â		Â		0	Â		0	Â		Common	Stock	[Member]	|	Common	Stock	ATM	Program
[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Common	stock	value	authorized	$	150,000,000	$	150,000,000	$	50,000,000
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Common	stock	value	remaining	Â		Â		Â		Â		Â		Â		Â		Â		Â		$	49,300,000	Â		Â		Â		Issuance	of	common	stock	(in	shares)	Â		Â		Â		1,530,917	Â		Â		Â		Â		Â		1,530,917	Â	
6,470,004	Â		Weighted	average	price	(in	dollars	per	share)	Â		Â		Â		Â		Â		Â		Â		Â		Â		$	3.59	Â		$	4.87	Â		Issuance	of	common	stock,	net	of	offering	costs	Â		Â		Â		Â		Â		Â		Â		Â		Â		$	5,500,000	Â		$
31,500,000	Â		Stock	issuance	fee	Â		Â		Â		Â		Â		Â		Â		Â		Â		$	110,000	Â		631,000	Â		Preferred	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Issuance	of	common	stock	(in	shares)	Â		Â		Â		0	0	0	0	0	0	Â		Â		Â		Â		Stock	Repurchase	Program	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Share	repurchase	program,
authorized	amount	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		$	50,000,000	Â		Number	of	shares	repurchased	(in	shares)	Â		Â		Â		0	Â		Â		Â		Â		Â		395,897	Â		0	Â		Preferred	Stock	[Member]	|	Series	B
Preferred	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Class	of	Stock	Disclosures	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Weighted	average	price	(in	dollars	per	share)	Â		Â		Â		Â		Â	
Â		Â		Â		Â		$	23.77	Â		Â		Â		Stock	Repurchase	Program	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Brokerage	commissions	Â		Â		Â		Â		Â		Â		Â		Â		Â		$	11,900	Â		Â		Â		X	-	DefinitionThe	amount	of
commissions	paid	to	brokers	for	share	repurchases.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_BrokerageCommissions	Namespace	Prefix:	chmi_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionThe	value	of	common	shares	authorized	to	be	issued	by	an	entity's	charter	and	bylaws.	+	ReferencesNo
definition	available.	+	Details	Name:	chmi_CommonStockValueAuthorized	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-
DefinitionThe	value	of	remaining	common	shares	authorized	to	be	issued	by	an	entity's	charter	and	bylaws.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_CommonStockValueAuthorizedRemaining	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	amount	of	gain	on
repurchase	and	retirement	of	preferred	stock.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_GainOnRepurchaseAndRetirementOfPreferredStock	Namespace	Prefix:	chmi_	Data
Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionThe	weighted	average	price	per	share	for	shares	issued	and	sold	under	the	program.	+	ReferencesNo
definition	available.	+	Details	Name:	chmi_SharesIssuedAndSoldWeightedAveragePricePerShare	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:perShareItemType	Balance	Type:	na	Period
Type:	duration	X	-	DefinitionThe	amount	of	fee	for	stock	issuance.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_StockIssuanceFee	Namespace	Prefix:	chmi_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	srt_ShareRepurchaseProgramAbstract	Namespace	Prefix:	srt_	Data
Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	authorized	for	purchase	of	share	under	share	repurchase	plan.	Includes,	but	is	not	limited	to,
repurchase	of	stock	and	unit	of	ownership.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	505	-SubTopic	30	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	4	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481520/505-30-50-4	+	Details	Name:	srt_StockRepurchaseProgramAuthorizedAmount1	Namespace	Prefix:	srt_
Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_ClassOfStockDisclosuresAbstract	Namespace
Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	cash	inflow	from	the	additional	capital	contribution	to	the	entity.	+
ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	14	-Subparagraph	(a)	-SubTopic	10	-Topic	230	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-14	+	Details	Name:	us-gaap_ProceedsFromIssuanceOfCommonStock	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionNumber	of	new	stock	issued	during	the	period.	+	ReferencesReference	1:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-SubTopic	10	-Topic	505	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-
2Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	505	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478448/946-505-50-2Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(4)(b))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	946	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-03(i)(1))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479886/946-10-S99-3Reference	7:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-
Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480008/505-10-S99-1	+	Details	Name:	us-gaap_StockIssuedDuringPeriodSharesNewIssues
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	shares	that	have	been	repurchased	during	the	period	and	have	not
been	retired	and	are	not	held	in	treasury.	Some	state	laws	may	govern	the	circumstances	under	which	an	entity	may	acquire	its	own	stock	and	prescribe	the	accounting	treatment	therefore.
This	element	is	used	when	state	law	does	not	recognize	treasury	stock.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	2	-SubTopic	10	-Topic	505	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-2Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-
1Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	505	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	2	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478448/946-505-50-2Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.6-09(4)(b))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479134/946-220-S99-3Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section



S99	-Paragraph	3	-Subparagraph	(SX	210.6-03(i)(2))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479886/946-10-S99-3Reference	7:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic
505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480008/505-10-
S99-1	+	Details	Name:	us-gaap_StockRepurchasedDuringPeriodShares	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:
us-gaap_StatementClassOfStockAxis=us-gaap_SeriesBPreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_StatementEquityComponentsAxis=us-gaap_CommonStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_SubsidiarySaleOfStockAxis=chmi_CommonStockATMProgramMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_StatementEquityComponentsAxis=us-gaap_PreferredStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	63	R52.htm	IDEA:	XBRL	DOCUMENT	v3.24.3
Equity	and	Earnings	per	Common	Share,	Equity	Incentive	Plan	(Details)	3	Months	Ended	9	Months	Ended	Jun.	26,	2024	$	/	shares	shares	Jun.	14,	2024	$	/	shares	shares	May	30,	2024	$	/	shares
shares	Sep.	30,	2024	USD	($)	shares	Jun.	30,	2024	$	/	shares	shares	Mar.	31,	2024	$	/	shares	shares	Sep.	30,	2023	USD	($)	shares	Jun.	30,	2023	$	/	shares	shares	Mar.	31,	2023	$	/	shares
shares	Sep.	30,	2024	USD	($)	shares	Sep.	30,	2023	USD	($)	shares	Equity	Incentive	Plan	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Shares	of	Common	Stock	Issued,	number	of
securities	issued	or	to	be	issued	upon	exercise	(in	shares)	[1]	Â		(55,704)	Â		Â		Â		Â		Â		Â		Â		Â		Â		Shares	of	Common	Stock	Witheld,	Ending	Balance	(in	shares)	Â		Â		Â		3,229	Â		Â		Â		Â		Â		3,229
Â		Restricted	Stock	Units	Issued,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	[2]	Â		Â		(181,942)	Â		Â		Â		Â		Â		Â		Â		Â		Restricted	Stock	Units	Issued,	Ending	Balance	(in
shares)	Â		Â		Â		(181,942)	Â		Â		Â		Â		Â		(181,942)	Â		Restricted	Stock	Units	Forfeited,	Ending	Balance	(in	shares)	Â		Â		Â		0	Â		Â		Â		Â		Â		0	Â		Restricted	Stock	Units	Settled,	Ending	Balance	(in
shares)	Â		Â		Â		0	Â		Â		Â		Â		Â		0	Â		Restricted	Stock	Units	Witheld,	Ending	Balance	(in	shares)	Â		Â		Â		0	Â		Â		Â		Â		Â		0	Â		Number	of	Securities	Remaining	Available	for	Future	Issuance	under
Equity	Compensation	Plans,	Beginning	Balance	(in	shares)	Â		Â		Â		2,434,072	2,676,770	2,788,165	2,788,165	823,264	915,464	2,788,165	915,464	Number	of	Securities	Remaining	Available	for
Future	Issuance	under	Equity	Compensation	Plans,	During	the	Period	(in	shares)	(7,712)	(55,704)	(181,942)	0	Â		(111,395)	0	(41,835)	(92,200)	Â		Â		Number	of	Securities	Remaining	Available
for	Future	Issuance	under	Equity	Compensation	Plans,	Increase	in	Securities	Available	for	issuance	(in	shares)	Â		Â		Â		Â		Â		Â		Â		2,006,736	Â		Â		Â		Number	of	Securities	Remaining	Available
for	Future	Issuance	under	Equity	Compensation	Plans,	Number	of	securities	redeemed	(in	shares)	Â		Â		Â		2,660	Â		Â		Â		Â		Â		Â		Â		Number	of	Securities	Remaining	Available	for	Future
Issuance	under	Equity	Compensation	Plans,	Ending	Balance	(in	shares)	Â		Â		Â		2,434,072	2,434,072	2,676,770	2,788,165	2,788,165	823,264	2,434,072	2,788,165	Weighted	Average	Issuance
Price	(in	dollars	per	share)	|	$	/	shares	$	3.89	$	3.77	$	3.6	Â		$	3.51	$	3.92	Â		$	5.02	$	6.06	Â		Â		LTIP-OP	Units	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Equity	Incentive	Plan	Information
[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Vesting	period	Â		Â		Â		Â		Â		Â		Â		Â		Â		3	years	Â		LTIP-OP	Units,	Beginning	Balance	(in	shares)	Â		Â		Â		(663,492)	(663,492)	(552,097)	(552,097)
(552,097)	(459,897)	(552,097)	(459,897)	LTIP-OP	Units,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	0	0	0	0	Â		(111,395)	[3]	0	0	(92,200)	[4]	Â		Â		LTIP-OP	Units,	Ending
Balance	(in	shares)	Â		Â		Â		(663,492)	(663,492)	(663,492)	(552,097)	(552,097)	(552,097)	(663,492)	(552,097)	LTIP-OP	Units	Forfeited	or	Redeemed,	Beginning	Balance	(in	shares)	[5]	Â		Â		Â	
8,492	5,832	5,832	5,832	5,832	5,832	5,832	5,832	LTIP-OP	Units	Forfeited	or	Redeemed,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	0	[5]	0	[5]	0	[5]	0	Â		0	[5]	0	0	[5]	0
[5]	Â		Â		LTIP-OP	Units	Forfeited	or	Redeemed,	Ending	Balance	(in	shares)	Â		Â		Â		8,492	8,492	[5]	5,832	[5]	5,832	5,832	[5]	5,832	[5]	8,492	5,832	LTIP-OP	Units	Converted,	Beginning	Balance
(in	shares)	Â		Â		Â		44,795	44,795	44,795	44,795	44,795	44,795	44,795	44,795	LTIP-OP	Units	Converted,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	0	0	0	0	Â		0	0	0	0
Â		Â		LTIP-OP	Units	Converted,	Ending	Balance	(in	shares)	Â		Â		Â		44,795	44,795	44,795	44,795	44,795	44,795	44,795	44,795	LTIP-OP	Units	Redeemed,	Number	of	securities	redeemed	(in
shares)	[5]	Â		Â		Â		Â		2,660	Â		Â		Â		Â		Â		Â		Share-based	compensation	expense	recognized	|	$	Â		Â		Â		$	230,809	Â		Â		$	169,059	Â		Â		$	601,455	$	507,177	Unrecognized	share-based
compensation	expense	|	$	Â		Â		Â		$	1,300,000	Â		Â		Â		Â		Â		$	1,300,000	Â		LTIP-OP	Units	[Member]	|	Maximum	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Equity	Incentive	Plan	Information
[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Period	of	recognition	of	unrecognized	share-based	compensation	expense	Â		Â		Â		Â		Â		Â		Â		Â		Â		3	years	Â		Common	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â	
Â		Â		Â		Â		Equity	Incentive	Plan	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Common	stock	granted	(in	shares)	7,712	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Shares	of	Common	Stock	Issued,
Beginning	Balance	(in	shares)	Â		Â		Â		(283,672)	(220,256)	(220,256)	(220,256)	(178,421)	(178,421)	(220,256)	(178,421)	Shares	of	Common	Stock	Issued,	number	of	securities	issued	or	to	be
issued	upon	exercise	(in	shares)	(7,712)	Â		0	0	Â		0	0	(41,835)	0	Â		Â		Shares	of	Common	Stock	Issued,	Ending	Balance	(in	shares)	Â		Â		Â		(283,672)	(283,672)	(220,256)	(220,256)	(220,256)
(178,421)	(283,672)	(220,256)	Shares	of	Common	Stock	Forfeited,	Beginning	Balance	(in	shares)	[5]	Â		Â		Â		3,155	3,155	3,155	3,155	3,155	3,155	3,155	3,155	Shares	of	Common	Stock
Forfeited,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	0	[5]	0	[5]	0	[5]	0	Â		0	[5]	0	0	[5]	0	[5]	Â		Â		Shares	of	Common	Stock	Forfeited,	Ending	Balance	(in	shares)	Â		Â	
Â		3,155	3,155	[5]	3,155	[5]	3,155	3,155	[5]	3,155	[5]	3,155	3,155	Shares	of	Common	Stock	Witheld,	Beginning	Balance	(in	shares)	[6]	Â		Â		Â		3,229	0	0	0	0	0	0	0	Shares	of	Common	Stock
Witheld,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	3,229	[6]	0	[6]	0	[6]	0	Â		0	[6]	0	0	[6]	0	[6]	Â		Â		Shares	of	Common	Stock	Witheld,	Ending	Balance	(in	shares)	Â		Â	
Â		Â		3,229	[6]	0	[6]	0	0	[6]	0	[6]	Â		0	Restricted	Stock	Units	(RSUs)	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Equity	Incentive	Plan	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Shares	of
Common	Stock	Forfeited,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	Â		Â		Â		0	Â		Â		0	Â		Â		Â		Â		Shares	of	Common	Stock	Forfeited,	Ending	Balance	(in	shares)	Â		Â	
Â		Â		Â		Â		0	Â		Â		Â		0	Restricted	Stock	Units	Issued,	Beginning	Balance	(in	shares)	Â		Â		Â		181,942	0	0	0	0	0	0	0	Restricted	Stock	Units	Issued,	number	of	securities	issued	or	to	be	issued	upon
exercise	(in	shares)	0	0	Â		0	Â		0	0	Â		0	Â		Â		Restricted	Stock	Units	Issued,	Ending	Balance	(in	shares)	Â		Â		Â		Â		(181,942)	0	Â		0	0	Â		Â		Restricted	Stock	Units	Forfeited,	Beginning	Balance	(in
shares)	[5]	Â		Â		Â		0	0	0	0	0	0	0	0	Restricted	Stock	Units	Forfeited,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	0	[5]	0	[5]	0	[5]	0	Â		0	[5]	0	0	[5]	0	[5]	Â		Â		Restricted
Stock	Units	Forfeited,	Ending	Balance	(in	shares)	Â		Â		Â		Â		0	[5]	0	[5]	0	0	[5]	0	[5]	Â		0	Restricted	Stock	Units	Settled,	Beginning	Balance	(in	shares)	Â		Â		Â		0	0	0	0	0	0	0	0	Restricted	Stock
Units	Settled,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	0	0	0	Â		Â		0	Â		0	0	Â		Â		Restricted	Stock	Units	Settled,	Ending	Balance	(in	shares)	Â		Â		Â		Â		0	0	0	0	0	Â		0
Restricted	Stock	Units	Witheld,	Beginning	Balance	(in	shares)	[6]	Â		Â		Â		0	0	0	0	0	0	0	0	Restricted	Stock	Units	Witheld,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)	0
[6]	0	[6]	0	[6]	0	Â		0	[6]	0	0	[6]	0	[6]	Â		Â		Restricted	Stock	Units	Witheld,	Ending	Balance	(in	shares)	Â		Â		Â		Â		0	[6]	0	[6]	0	0	[6]	0	[6]	Â		0	2023	Plan	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â	
Equity	Incentive	Plan	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Maximum	aggregate	number	of	common	shares	issuable	(in	shares)	Â		Â		Â		2,830,000	Â		Â		Â		Â		Â		2,830,000	Â		Ratio
of	common	stock	issuable	against	LTIP-OP	units	Â		Â		Â		1	Â		Â		Â		Â		Â		Â		Â		RSU	granted	(in	shares)	Â		55,704	181,942	Â		Â		Â		Â		Â		Â		Â		Â		2023	Plan	[Member]	|	Restricted	Stock	Units
(RSUs)	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Equity	Incentive	Plan	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Vesting	period	Â		Â		Â		Â		Â		Â		Â		Â		Â		3	years	Â		Awards	granted	to
each	director	(in	shares)	Â		18,568	Â		Â		Â		Â		Â		Â		Â		Â		Â		Vested	and	nonforfeitable	period	from	grant	date	Â		Â		Â		Â		Â		Â		Â		Â		Â		1	year	Â		2013	Plan	[Member]	|	LTIP-OP	Units	[Member]	Â	
Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Equity	Incentive	Plan	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Number	of	shares	equivalent	to	unit	awarded	(in	shares)	Â		Â		Â		1	Â		Â		Â		Â		Â		Â		Â		2013
Plan	[Member]	|	Restricted	Stock	Units	(RSUs)	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Equity	Incentive	Plan	Information	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Â		Number	of	right	to	receive
common	stock	for	each	RSU	(in	shares)	Â		Â		1	Â		Â		Â		Â		Â		Â		Â		Â		[1]	Subject	to	forfeiture	in	certain	circumstances	prior	to	June	14,	2025.	[2]	Subject	to	forfeiture	in	certain	circumstances
prior	to	May	30,	2027.	[3]	Subject	to	forfeiture	in	certain	circumstances	prior	to	January	16,	2027.	[4]	Subject	to	forfeiture	in	certain	circumstances	prior	to	January	10,	2026.	[5]	If	any	award	or
grant	under	the	2023	Plan	(including	LTIP-OP	Units)	expires,	is	forfeited	or	is	terminated	without	having	been	exercised	or	is	paid	in	cash	without	a	requirement	for	the	delivery	of	common
stock,	then	any	common	stock	covered	by	such	lapsed,	cancelled,	expired,	unexercised	or	cash-settled	portion	of	such	award	or	grant	and	any	forfeited,	lapsed,	cancelled	or	expired	LTIP-OP
Units	will	be	available	for	the	grant	or	settlement	of	other	awards	under	the	2023	Plan.	[6]	Any	shares	of	common	stock	tendered	or	withheld	to	satisfy	the	grant	or	exercise	price	or	tax
withholding	obligation	pursuant	to	any	award	reduces	the	number	of	shares	of	common	stock	available	under	the	2023	Plan	and	those	shares	will	not	be	available	for	future	grants	or	awards
under	the	2023	Plan.	X	-	DefinitionRefers	to	the	number	of	equivalent	shares	of	long	term	incentive	plan.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_LongTermIncentivePlanUnitsAwardsEquivalentShares	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	rights	to
received	common	stock	for	each	restricted	stock	unit.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_NumberOfRightToReceiveCommonStockForEachRestrictedStockUnit
Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	common	shares	and	units	reserved	for	future	issuance	during	the
period.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_NumberOfUnitsAndSharesRemainingAvailableForFutureIssuanceUnderEquityCompensationPlansInShares	Namespace
Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRatio	applied	for	issuance	of	common	stock	against	each	LTIP-OP	units	in	compensation	plan.
+	ReferencesNo	definition	available.	+	Details	Name:	chmi_RatioOfCommonStockIssuableAgainstEachLongTermIncentivePlanUnit	Namespace	Prefix:	chmi_	Data	Type:	xbrli:pureItemType
Balance	Type:	na	Period	Type:	duration	X	-	DefinitionPeriod	after	which	the	grantee's	right	can	be	exercisable	and	it	became	nonforfeitable	under	share-based	payment	arrangement	is	no
longer	contingent	on	satisfaction	of	service	or	performance	condition,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen
days.	Includes,	but	is	not	limited	to,	combination	of	market,	performance	or	service	condition.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardAwardVestingAndnNonforfeitablePeriod	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:
na	Period	Type:	duration	X	-	DefinitionThe	number	of	grants	made	to	each	director	other	than	stock	(or	unit)	option	plans	(for	example,	phantom	stock	or	unit	plan,	stock	or	unit	appreciation
rights	plan,	performance	target	plan).	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsAwardsGrantedToEachDirector	Namespace	Prefix:	chmi_	Data	Type:
xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	other	than	options	exercised	by	participants	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsExercised	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	shares	under	non-option	equity	instrument	agreements	that	were	converted	by	participants.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsConverted	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType
Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	shares	under	non-option	equity	instrument	agreements	that	were	converted	by	participants.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsConvertedBalance	Namespace	Prefix:	chmi_	Data	Type:
xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionNumber	of	shares	under	non-option	equity	instrument	agreements	that	were	redeemed	or	cancelled	as	a	result	of
occurrence	of	a	terminating	event.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsForfeitedOrRedeemedBalance	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType
Balance	Type:	na	Period	Type:	instant	X	-	DefinitionNumber	of	increase	in	shares	under	non-option	equity	instrument	agreements	by	participants.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsIncrease	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	equity	instruments	other	than	options	issued.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsIssuedNumber	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:
na	Period	Type:	instant	X	-	DefinitionNumber	of	shares	under	non-option	equity	instrument	agreements	that	were	redeemed	by	participants.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsRedeemed	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	shares	under	non-option	equity	instrument	agreements	that	were	redeemed	by	participants.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNumberOfSecuritiesRedeemed	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionBalance	of	the	number	of	options	forfeited.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsForfeituresInPeriodBalance	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na
Period	Type:	instant	X	-	DefinitionBalance	of	the	number	of	options	issued.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsIssuedBalance	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:
instant	X	-	DefinitionNumber	of	share	options	(or	share	units)	Witheld	during	the	current	period.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsWitheldInPeriod	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionBalance	of	the	number	of	options	witheld.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsWitheldInPeriodBalance	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period
Type:	instant	X	-	DefinitionNumber	of	shares	under	Other	than	Options	agreements	that	were	cancelled	as	a	result	of	occurrence	of	a	terminating	event.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsForfeited	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:
na	Period	Type:	duration	X	-	DefinitionNumber	of	shares	under	other	than	options	agreements	that	were	cancelled	as	a	result	of	occurrence	of	a	terminating	event.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsForfeituresBalance	Namespace	Prefix:	chmi_	Data	Type:
xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionNumber	of	other	than	options	issued.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsIssuedNumber	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period
Type:	instant	X	-	DefinitionNumber	of	shares	under	other	than	option	agreements	that	were	settled	by	participants.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsSettled	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionNumber	of	shares	under	other	than	options	agreements	that	were	settled	by	participants.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsUnitsSettledBalance	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na
Period	Type:	instant	X	-	DefinitionNumber	of	shares	under	other	than	options	agreements	that	were	withheld	by	participants.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsWithheld	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionNumber	of	shares	under	other	than	option	agreements	that	were	withheld	by	participants.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsWithheldBalance	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na
Period	Type:	instant	X	-	DefinitionAmount	of	expense	for	award	under	share-based	payment	arrangement.	Excludes	amount	capitalized.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	718	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SAB	Topic	14.F)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479830/718-10-S99-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	718	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	2	-Subparagraph	(h)(1)(i)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+	Details	Name:	us-gaap_AllocatedShareBasedCompensationExpense
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAggregate	number	of	common	shares	reserved	for	future	issuance.	+
ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-
02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+	Details	Name:	us-gaap_CommonStockCapitalSharesReservedForFutureIssuance	Namespace	Prefix:	us-
gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionWeighted-average	period	over	which	cost	not	yet	recognized	is	expected	to	be	recognized	for	award
under	share-based	payment	arrangement,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesReference



1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	718	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(i)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480429/718-10-50-2	+	Details	Name:	us-
gaap_EmployeeServiceShareBasedCompensationNonvestedAwardsTotalCompensationCostNotYetRecognizedPeriodForRecognition1	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	cost	to	be	recognized	for	nonvested	award	under	share-based	payment	arrangement.	Excludes	share	and
unit	options.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	718	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-
Subparagraph	(i)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+	Details	Name:	us-
gaap_EmployeeServiceShareBasedCompensationNonvestedAwardsTotalCompensationCostNotYetRecognizedShareBasedAwardsOtherThanOptions	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionPer	share	amount	received	by	subsidiary	or	equity	investee	for	each	share	of	common	stock	issued	or	sold	in	the
stock	transaction.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_SaleOfStockPricePerShare	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:perShareItemType	Balance	Type:
na	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_ShareBasedArrangementsToObtainGoodsAndServicesAbstract	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionPeriod	over	which	grantee's	right	to	exercise	award	under	share-based	payment	arrangement	is	no	longer	contingent
on	satisfaction	of	service	or	performance	condition,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Includes,	but
is	not	limited	to,	combination	of	market,	performance	or	service	condition.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	718	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+	Details	Name:	us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardAwardVestingPeriod1	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionThe	number	of	grants	made	during	the	period	on	other	than	stock	(or	unit)	option	plans	(for	example,	phantom	stock	or	unit	plan,	stock	or	unit	appreciation	rights	plan,
performance	target	plan).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	718	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-
Subparagraph	(c)(2)(iii)(01)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+	Details	Name:	us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsGrantsInPeriod	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType
Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	non-option	equity	instruments	exercised	by	participants.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(c)(1)(iv)(02)	-SubTopic	10	-Topic	718	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-
50-2	+	Details	Name:	us-gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsExercised	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	shares	under	non-option	equity	instrument	agreements	that	were	cancelled	as	a	result	of	occurrence	of	a
terminating	event.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	718	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-
Subparagraph	(c)(1)(iv)(03)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+	Details	Name:	us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsForfeitures	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:
na	Period	Type:	duration	X	-	DefinitionNumber	of	shares	authorized	for	issuance	under	share-based	payment	arrangement.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef
-Topic	718	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)(3)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+
Details	Name:	us-gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardNumberOfSharesAuthorized	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	instant	X	-	DefinitionThe	number	of	shares	under	options	that	were	cancelled	during	the	reporting	period	as	a	result	of	occurrence	of	a	terminating	event	specified	in
contractual	agreements	pertaining	to	the	stock	option	plan.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	718	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	2	-Subparagraph	(c)(1)(iv)(03)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+	Details	Name:	us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsForfeituresInPeriod	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period
Type:	duration	X	-	DefinitionGross	number	of	share	options	(or	share	units)	granted	during	the	period.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	718	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(c)(1)(iv)(01)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-2	+
Details	Name:	us-gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsGrantsInPeriodGross	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	share	options	(or	share	units)	exercised	during	the	current	period.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-SubTopic	10	-Topic	505	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481112/505-10-50-2Reference	2:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(28))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-
Paragraph	1	-Subparagraph	(SX	210.5-02(29))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	718
-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(c)(1)(iv)(02)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480429/718-10-50-
2Reference	5:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	505	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.3-04)	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147480008/505-10-S99-1	+	Details	Name:	us-gaap_StockIssuedDuringPeriodSharesStockOptionsExercised	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:	us-gaap_AwardTypeAxis=chmi_LongTermIncentivePlanUnitsMember	Namespace	Prefix:	Data	Type:	na	Balance
Type:	Period	Type:	X	-	Details	Name:	srt_RangeAxis=srt_MaximumMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_AwardTypeAxis=us-
gaap_CommonStockMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_AwardTypeAxis=us-gaap_RestrictedStockUnitsRSUMember	Namespace
Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_PlanNameAxis=chmi_Two023PlanMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details
Name:	us-gaap_PlanNameAxis=chmi_TwoThousandThirteenPlanMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	64	R53.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Equity
and	Earnings	per	Common	Share,	Non-Controlling	Interests	in	Operating	Partnership	(Details)	-	LTIP-OP	Units	[Member]	-	Operating	Partnership	[Member]	Sep.	30,	2024	shares	Noncontrolling
Interest	in	Operating	Partnership	[Abstract]	Â		Number	of	LTIP	units	owned	by	non-controlling	interest	holders	in	Operating	Partnership	(in	shares)	595,753	Percentage	of	operating
partnership	2.00%	X	-	DefinitionNumber	of	shares	held	by	non-controlling	interest	holders	in	operating	partnerships.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_SharesHeldByMinorityInterestInOperatingPartnerships	Namespace	Prefix:	chmi_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	instant	X	-	ReferencesNo	definition
available.	+	Details	Name:	us-gaap_MinorityInterestAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	equity
interest	of	noncontrolling	shareholders,	partners	or	other	equity	holders	in	consolidated	entity.	+	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_MinorityInterestOwnershipPercentageByNoncontrollingOwners	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-	Details	Name:
us-gaap_AwardTypeAxis=chmi_LongTermIncentivePlanUnitsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:
srt_OwnershipAxis=chmi_OperatingPartnershipMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	65	R54.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Equity	and	Earnings
per	Common	Share,	Earnings	per	Share	(Details)	-	USD	($)	$	/	shares	in	Units,	$	in	Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	Jun.	30,	2024	Mar.	31,	2024	Sep.	30,	2023	Jun.
30,	2023	Mar.	31,	2023	Sep.	30,	2024	Sep.	30,	2023	Numerator	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Net	income	(loss)	$	(12,444)	$	784	$	12,056	$	15,885	$	1,626	$	(19,322)	$	396	$	(1,811)	Net
(income)	loss	allocated	to	noncontrolling	interests	in	Operating	Partnership	246	Â		Â		(306)	Â		Â		(8)	34	Dividends	on	preferred	stock	(2,594)	Â		Â		(2,462)	Â		Â		(7,456)	(7,390)	Gain	on
repurchase	and	retirement	of	preferred	stock	0	Â		Â		0	Â		Â		78	0	Net	income	allocated	to	participating	securities	0	Â		Â		0	Â		Â		0	0	Net	Income	(Loss)	Applicable	to	Common	Stockholders
(14,792)	Â		Â		13,117	Â		Â		(6,990)	(9,167)	Effect	of	dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Add	back	net	income	allocated	to	participating	securities	0	Â		Â		0	Â		Â		0	0	Numerator	for	diluted
EPS	-	net	income	applicable	to	common	stockholders	after	assumed	conversion	$	(14,792)	Â		Â		$	13,117	Â		Â		$	(6,990)	$	(9,167)	Denominator	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Denominator	for
basic	EPS	-	weighted	average	common	shares	(in	shares)	30,216,341	Â		Â		26,936,242	Â		Â		30,058,334	25,879,626	Effect	of	dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Denominator	for	diluted
EPS	-	adjusted	weighted	average	common	shares	(in	shares)	30,216,341	Â		Â		26,978,077	Â		Â		30,058,334	25,907,638	Basic	and	Diluted	EPS	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Basic	(in	dollars
per	share)	$	(0.49)	Â		Â		$	0.49	Â		Â		$	(0.23)	$	(0.35)	Diluted	(in	dollars	per	share)	$	(0.49)	Â		Â		$	0.49	Â		Â		$	(0.23)	$	(0.35)	Anti-dilutive	securities	(in	shares)	237,646	Â		Â		Â		Â		Â		237,646	Â	
Participating	Restricted	Common	Stock	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Effect	of	dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Effect	of	dilutive	securities	$	0	Â		Â		$	41,835	Â		Â		$	0	$	28,012	Non-
participating	Restricted	Stock	Units	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Effect	of	dilutive	securities:	Â		Â		Â		Â		Â		Â		Â		Â		Effect	of	dilutive	securities	$	0	Â		Â		$	0	Â		Â		$	0	$	0	X	-	DefinitionThe
amount	of	gain	(loss)	on	repurchase	and	retirement	of	preferred	stock.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_GainLossOnRepurchaseAndRetirementOfPreferredStock
Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:
chmi_WeightedAverageNumberOfSharesOutstandingBasicAndDilutedAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionAmount	of	increase	(decrease)	to	net	income	used	for	calculating	diluted	earnings	per	share	(EPS),	resulting	from	the	assumed	exercise	of	stock	options	or	restrictive	stock	units
(RSUs).	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-
Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1	+	Details	Name:	us-gaap_AmountOfDilutiveSecuritiesStockOptionsAndRestrictiveStockUnits
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionSecurities	(including	those	issuable	pursuant	to	contingent	stock
agreements)	that	could	potentially	dilute	basic	earnings	per	share	(EPS)	or	earnings	per	unit	(EPU)	in	the	future	that	were	not	included	in	the	computation	of	diluted	EPS	or	EPU	because	to	do
so	would	increase	EPS	or	EPU	amounts	or	decrease	loss	per	share	or	unit	amounts	for	the	period	presented.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1	+	Details	Name:
us-gaap_AntidilutiveSecuritiesExcludedFromComputationOfEarningsPerShareAmount	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DilutiveSecuritiesAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_EarningsPerShareAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionThe	amount	of	net	income	(loss)	for	the	period	per	each	share	of	common	stock	or	unit	outstanding	during	the	reporting	period.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483443/250-10-50-6Reference	2:	http://www.xbrl.org/2003/role/exampleRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-
Paragraph	52	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482635/260-10-55-52Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	805	-SubTopic	60	-Name	Accounting
Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(g)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147476176/805-60-65-1Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	323	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	2	-Subparagraph	(g)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478666/740-323-65-2Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	3	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-3Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	55	-Paragraph	15	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482635/260-10-55-15Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic
815	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(e)(4)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480175/815-40-65-
1Reference	8:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	815	-SubTopic	40	-Name	Accounting	Standards	Codification	-Section	65	-Paragraph	1	-Subparagraph	(f)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480175/815-40-65-1Reference	9:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	11	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-11Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	11	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483443/250-10-50-11Reference	11:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	7	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483443/250-10-50-7Reference	12:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-
Paragraph	2	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-2Reference	13:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	45	-Paragraph	60B	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-60BReference	14:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	250	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483443/250-10-50-4Reference	15:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1Reference	16:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	45	-Paragraph	10	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-10Reference	17:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(25))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-2Reference	18:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-SubTopic	220	-Name	Accounting	Standards	Codification	-
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Topic	810	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	19	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481231/810-10-45-19Reference	18:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482765/220-10-50-6Reference	19:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99
-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(4)(i))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	20:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(4)(ii))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	21:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(4)(iii)(A))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	22:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(4)(iv))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	23:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1A	-Subparagraph	(SX	210.13-01(a)(5))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1AReference	24:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1B	-Subparagraph	(SX	210.13-02(a)(4)(i))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1BReference	25:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1B	-Subparagraph	(SX	210.13-02(a)(4)(iii)(A))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1BReference	26:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1B	-Subparagraph	(SX	210.13-02(a)(4)(iii)(B))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1BReference	27:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1B	-Subparagraph	(SX	210.13-02(a)(4)(iv))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1BReference	28:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1B	-Subparagraph	(SX	210.13-02(a)(5))	-Publisher	FASB
-URI	https://asc.fasb.org/1943274/2147480097/470-10-S99-1BReference	29:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	942	-SubTopic	235	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-05(b)(2))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477314/942-235-S99-1Reference	30:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	205	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	7	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483499/205-20-50-7Reference	31:	http://www.xbrl.org/2003/role/exampleRef	-Topic	810	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-
Paragraph	4J	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481175/810-10-55-4JReference	32:	http://www.xbrl.org/2003/role/exampleRef	-Topic	810	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	55	-Paragraph	4K	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481175/810-10-55-4KReference	33:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1A	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482790/220-10-45-
1AReference	34:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1B	-Subparagraph	(a)	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147482790/220-10-45-1BReference	35:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	230	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	2	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-2Reference	36:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	810	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	1A	-Subparagraph	(a)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481203/810-10-50-1AReference	37:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	810	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1A	-Subparagraph	(c)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481203/810-10-50-1A	+	Details	Name:	us-gaap_ProfitLoss	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:



duration	X	-	DefinitionAmount	of	undistributed	earnings	(loss)	allocated	to	participating	securities	for	the	basic	earnings	(loss)	per	share	or	per	unit	calculation	under	the	two-class	method.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	65	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482689/260-10-45-65Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-
Paragraph	66	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-66Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	45	-Paragraph	60B	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-60B	+	Details	Name:	us-
gaap_UndistributedEarningsLossAllocatedToParticipatingSecuritiesBasic	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-
DefinitionAmount	of	undistributed	earnings	(loss)	allocated	to	participating	securities	for	the	diluted	earnings	(loss)	per	share	or	per	unit	calculation	under	the	two-class	method.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/recommendedDisclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	60	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-60Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	65	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-65Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	66	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-66Reference	4:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	60B	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482689/260-10-45-60B	+	Details	Name:	us-gaap_UndistributedEarningsLossAllocatedToParticipatingSecuritiesDiluted	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_WeightedAverageNumberDilutedSharesOutstandingAdjustmentAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionThe	average	number	of	shares	or	units	issued	and	outstanding	that	are	used	in	calculating	diluted	EPS	or	earnings	per	unit	(EPU),	determined	based	on	the	timing	of	issuance	of
shares	or	units	in	the	period.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1
-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	45	-Paragraph	16	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482689/260-10-45-16	+	Details	Name:	us-
gaap_WeightedAverageNumberOfDilutedSharesOutstanding	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of
[basic]	shares	or	units,	after	adjustment	for	contingently	issuable	shares	or	units	and	other	shares	or	units	not	deemed	outstanding,	determined	by	relating	the	portion	of	time	within	a	reporting
period	that	common	shares	or	units	have	been	outstanding	to	the	total	time	in	that	period.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482662/260-10-50-1Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	260	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	10	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482689/260-10-45-10	+	Details	Name:	us-gaap_WeightedAverageNumberOfSharesOutstandingBasic	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:sharesItemType	Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=chmi_ParticipatingRestrictedCommonStockMember	Namespace	Prefix:
Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_StatementClassOfStockAxis=chmi_NonParticipatingRestrictedStockUnitsMember	Namespace	Prefix:	Data	Type:	na	Balance
Type:	Period	Type:	XML	66	R55.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Transactions	with	Related	Parties	(Details)	$	in	Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	USD	($)	Sep.
30,	2023	USD	($)	Sep.	30,	2024	USD	($)	Employee	Sep.	30,	2023	USD	($)	Related	Party	Transactions	[Abstract]	Â		Â		Â		Â		Percentage	of	annual	management	fee	paid	equal	to	gross	equity	Â		Â	
1.50%	Â		Renew	of	management	agreement	subject	to	termination	Â		Â		1	year	Â		Management	agreement	subject	to	termination,	notice	period	for	termination	to	manager	Â		Â		30	days	Â	
Management	agreement	subject	to	termination,	period	of	notice	by	manager	in	the	event	of	default	Â		Â		60	days	Â		Management	agreement	subject	to	termination,	period	of	termination	fee
payment	in	the	event	of	default	Â		Â		30	days	Â		Management	Fees	and	Compensation	Reimbursement	to	Manager	[Abstract]	Â		Â		Â		Â		Management	fees	$	1,521	$	1,590	$	4,729	$	4,684
Compensation	reimbursement	150	150	450	430	Total	1,671	1,740	5,179	5,114	Subservicing	Agreements	[Abstract]	Â		Â		Â		Â		Servicing	fee	income	11,681	13,225	36,921	40,535	Servicing	costs
$	3,206	2,869	9,295	8,098	Agreement	purchase	price	Â		Â		$	(7)	(165)	Minimum	[Member]	Â		Â		Â		Â		Related	Party	Transactions	[Abstract]	Â		Â		Â		Â		Management	agreement	subject	to	non-
renewal,	notice	period	Â		Â		180	days	Â		Maximum	[Member]	Â		Â		Â		Â		Related	Party	Transactions	[Abstract]	Â		Â		Â		Â		Management	agreement	subject	to	non-renewal,	notice	period	Â		Â		270
days	Â		RoundPoint	Mortgage	Servicing	Corporation	[Member]	Â		Â		Â		Â		Subservicing	Agreements	[Abstract]	Â		Â		Â		Â		Subservicing	agreement	term	Â		Â		2	years	Â		Subservicing	agreement
renewal	term	Â		Â		2	years	Â		Subservicing	agreement	additional	renewal	term	Â		Â		2	years	Â		Aurora	Financial	Group,	Inc.	[Member]	|	RoundPoint	Mortgage	Servicing	Corporation	[Member]
Â		Â		Â		Â		Subservicing	Agreements	[Abstract]	Â		Â		Â		Â		Servicing	fee	income	Â		7,800	Â		23,900	Servicing	costs	Â		$	1,400	Â		3,800	Mortgage	Servicing	Rights	(MSRs)	[Member]	|	Aurora
Financial	Group,	Inc.	[Member]	|	RoundPoint	Mortgage	Servicing	Corporation	[Member]	|	Flow	Agreement	[Member]	Â		Â		Â		Â		Subservicing	Agreements	[Abstract]	Â		Â		Â		Â		Aggregate
unpaid	principal	balance	Â		Â		Â		987,000	Agreement	purchase	price	Â		Â		Â		$	5,000	Freedom	Mortgage	Excess	Service	Right	[Member]	Â		Â		Â		Â		Other	Transactions	with	Related	Parties
[Abstract]	Â		Â		Â		Â		Number	of	employees	leases	from	mortgage	|	Employee	Â		Â		3	Â		X	-	DefinitionRefers	to	the	unpaid	principal	balance	on	mortgage	servicing	rights	loans.	+	ReferencesNo
definition	available.	+	Details	Name:	chmi_AggregateUnpaidPrincipalBalanceOnMortgageServicingRights	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit
Period	Type:	duration	X	-	DefinitionRepresents	the	amount	of	compensation	reimbursement	on	expenses	incurred.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_CompensationReimbursement	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionTerm	of	the	management	arrangement
renewal,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_ManagementAgreementRenewalPeriod	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTerm	of	the	notice	for
management	arrangement	non-renewal,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo
definition	available.	+	Details	Name:	chmi_ManagementAgreementSubjectToNonRenewalPeriodOfNotice	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period
Type:	duration	X	-	DefinitionTerm	of	the	notice	to	manager	for	termination	of	management	arrangement	renewal,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the
reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ManagementAgreementSubjectToTerminationNoticePeriodForTerminationToManager	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration
X	-	DefinitionTerm	of	the	notice	of	termination	of	agreement	by	the	manager	to	entity	in	the	event	of	default,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported
fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ManagementAgreementSubjectToTerminationPeriodOfNoticeByManagerInTheEventOfDefault	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionPeriod	of	termination	fee	payment	by	the	manager	to	entity	in	the	event	of	default,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact
of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ManagementAgreementSubjectToTerminationPeriodOfTerminationFeePaymentInTheEventOfDefault	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period
Type:	duration	X	-	DefinitionThe	total	amount	of	management	fee	and	expense	reimbursement	to	affiliate.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ManagementFeeAndExpenseReimbursementToAffiliate	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo
definition	available.	+	Details	Name:	chmi_ManagementFeesAndCompensationReimbursementToManagerAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na
Period	Type:	duration	X	-	DefinitionThe	number	of	employees	leases	from	the	mortgage.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_NumberOfEmployeesLeasesFromMortgage
Namespace	Prefix:	chmi_	Data	Type:	xbrli:integerItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:
chmi_OtherTransactionsWithRelatedPartiesAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	cash	outflow	associated
with	the	acquisition	of	payments	to	acquire	MSRs.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_PaymentsToAcquireMortgageServicingRights	Namespace	Prefix:	chmi_	Data
Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-	DefinitionPercentage	of	annual	management	fee	paid	equal	to	gross	equity.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_PercentageOfGrossEquityPaidToManagerAsAnnualManagementFee	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration
X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_RelatedPartyDisclosureAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X
-	DefinitionAmount	of	fees	from	providing	shareholder	services,	including,	but	not	limited	to,	answering	shareholder	inquiries	and	providing	shareholders	with	information	about	their
investments.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_ServicingFeeIncome	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:
duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_SubservicingAgreementsAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionRefers	to	the	additional	renewal	term	of	subservicing	agreements	after	renewal,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of
one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_SubservicingOfFinancialAssetsAgreementsAdditionalRenewalTerm	Namespace	Prefix:
chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRefers	to	the	additional	term	of	subservicing	agreements	after	renewal,	in	PnYnMnDTnHnMnS'
format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_SubservicingOfFinancialAssetsAgreementsAdditionalTerm	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRefers	to	the
automatic	renewal	term	of	subservicing	agreements	after	renewal,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen
days.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_SubservicingOfFinancialAssetsAgreementsRenewalTerm	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionThe	aggregate	costs	related	to	goods	produced	and	sold	and	services	rendered	by	an	entity	during	the	reporting	period.	This	excludes	costs	incurred
during	the	reporting	period	related	to	financial	services	rendered	and	other	revenue	generating	activities.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	220	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(2)(d))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483621/220-10-
S99-2Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	220	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	2	-Subparagraph	(SX	210.5-03(2)(a))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483621/220-10-S99-2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	924	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SAB	Topic	11.L)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479941/924-10-S99-1	+	Details	Name:	us-
gaap_CostOfGoodsAndServicesSold	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	expense	for	investment
management	fee,	including,	but	not	limited	to,	expense	in	connection	with	research,	selection,	supervision,	and	custody	of	investment.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/exampleRef	-Topic	946	-SubTopic	830	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	10	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479168/946-830-55-10Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-
Section	45	-Paragraph	3	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479105/946-220-45-3Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-
SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(2)(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-
S99-1Reference	4:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	850	-SubTopic	10	-Section	50	-Paragraph	1	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483326/850-10-50-1	+	Details	Name:	us-gaap_ManagementFeeExpense	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit
Period	Type:	duration	X	-	Details	Name:	srt_RangeAxis=srt_MinimumMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:
srt_RangeAxis=srt_MaximumMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_RelatedPartyTransactionsByRelatedPartyAxis=chmi_RoundPointMortgageServicingCorporationMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_BusinessAcquisitionAxis=chmi_AuroraFinancialGroupIncMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_InvestmentTypeAxis=chmi_MortgageServiceRightMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_TypeOfArrangementAxis=chmi_FlowAgreementMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_InvestmentTypeAxis=chmi_FreedomMortgageExcessServiceRightMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	67	R56.htm	IDEA:	XBRL	DOCUMENT	v3.24.3
Derivative	Instruments,	Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	of	Derivative	Instruments	(Details)	-	USD	($)	$	in	Thousands	9	Months	Ended	12	Months	Ended	Sep.
30,	2024	Dec.	31,	2023	Pay	SOFR	[Member]	Â		Â		Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]	Â		Â		Total	notional	amount	$	907,800	$	869,000	Weighted
average	years	to	maturity	3	years	9	months	18	days	3	years	9	months	18	days	Fixed	interest	rate	1.10%	0.80%	Receive	SOFR	[Member]	Â		Â		Outstanding	Notional	Amounts	and	Interest	Rate
Swap	Agreements	[Abstract]	Â		Â		Total	notional	amount	$	264,000	$	188,000	Weighted	average	years	to	maturity	1	year	10	months	24	days	2	years	Fixed	interest	rate	4.50%	4.70%	Notional
Amount	of	Interest	Rate	Swaps	[Member]	Â		Â		Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]	Â		Â		Total	notional	amount	[1]	$	1,171,750	$	1,057,000	Fair	value
$	16,278	$	16,705	Weighted	average	pay	rate	1.95%	1.59%	Weighted	average	receive	rate	5.01%	5.24%	Weighted	average	years	to	maturity	3	years	4	months	24	days	3	years	6	months
Notional	Amount	of	TBAs,	Net	[Member]	Â		Â		Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]	Â		Â		Total	notional	amount	$	354,600	$	376,600	Fair	value
(347,745)	(357,252)	Notional	Amount	of	U.S.	Treasury	Futures	[Member]	Â		Â		Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]	Â		Â		Fair	value	906	(1,651)	Not
Designated	as	Hedging	Instrument	[Member]	Â		Â		Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]	Â		Â		Total	notional	amount	1,095,550	954,500	Not	Designated
as	Hedging	Instrument	[Member]	|	Notional	Amount	of	Interest	Rate	Swaps	[Member]	Â		Â		Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]	Â		Â		Total	notional
amount	1,171,750	1,057,000	Not	Designated	as	Hedging	Instrument	[Member]	|	Notional	Amount	of	TBAs,	Net	[Member]	Â		Â		Outstanding	Notional	Amounts	and	Interest	Rate	Swap
Agreements	[Abstract]	Â		Â		Total	notional	amount	354,600	376,600	Not	Designated	as	Hedging	Instrument	[Member]	|	Notional	Amount	of	U.S.	Treasury	Futures	[Member]	Â		Â		Outstanding
Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]	Â		Â		Total	notional	amount	$	278,400	$	274,100	[1]	Includes	$907.8	million	notional	of	receive	SOFR	and	pay	fixed	of	1.1%
and	$264.0	million	notional	of	receive	fixed	of	4.5%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years	and	1.9	years,	respectively,	as	of	September	30,	2024.	Includes	$869.0	million
notional	of	receive	SOFR	and	pay	fixed	of	0.8%	and	$188.0	million	notional	of	receive	fixed	of	4.7%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years	and	2.0	years,	respectively,	as	of
December	31,	2023.	X	-	DefinitionDerivative	weighted	average	nominal	pay	rate	used	to	calculate	amount	of	money	paid	per	unit	time	of	derivative	instrument.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_DerivativeWeightedAveragePayRate	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-
DefinitionDerivative	weighted	average	nominal	receive	rate	used	to	calculate	amount	of	money	received	per	unit	time	of	derivative	instrument.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_DerivativeWeightedAverageReceiveRate	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionAverage	remaining
period	until	maturity	of	the	derivative	contract,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DerivativeAverageRemainingMaturity1	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period
Type:	duration	X	-	DefinitionFair	value	of	the	assets	less	the	liabilities	of	a	derivative	or	group	of	derivatives.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	825	-



SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	10	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482907/825-10-50-10	+	Details	Name:	us-
gaap_DerivativeFairValueOfDerivativeNet	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionFixed	interest	rate	related	to
the	interest	rate	derivative.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DerivativeFixedInterestRate	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:percentItemType
Balance	Type:	na	Period	Type:	instant	X	-	DefinitionNominal	or	face	amount	used	to	calculate	payment	on	derivative.	+	ReferencesReference	1:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1B	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480434/815-10-50-1BReference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	1A	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480434/815-10-50-1A	+	Details	Name:	us-gaap_DerivativeNotionalAmount	Namespace
Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	na	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_InterestRateDerivativeInstrumentsNotDesignatedAsHedgingInstrumentsAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
Details	Name:	us-gaap_VariableRateAxis=chmi_PaySecuredOvernightFinancingRateSOFROvernightIndexSwapRateMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-
Details	Name:	us-gaap_VariableRateAxis=chmi_ReceiveSecuredOvernightFinancingRateSOFROvernightIndexSwapRateMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-
Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-gaap_InterestRateSwapMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_DerivativeInstrumentRiskAxis=chmi_TbaMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-
gaap_FutureMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_HedgingDesignationAxis=us-gaap_NondesignatedMember	Namespace	Prefix:	Data
Type:	na	Balance	Type:	Period	Type:	XML	68	R57.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Derivative	Instruments,	Information	of	TBA	Derivatives	(Details)	-	Notional	Amount	of	TBAs,	Net
[Member]	-	USD	($)	$	in	Thousands	Sep.	30,	2024	Dec.	31,	2023	TBA	Derivatives	[Abstract]	Â		Â		Notional	$	354,600	$	376,600	Implied	Cost	Basis	(349,075)	(345,085)	Implied	Fair	Value
(347,745)	(357,252)	Net	Carrying	Value	1,330	(12,167)	Purchase	Contracts	[Member]	Â		Â		TBA	Derivatives	[Abstract]	Â		Â		Notional	284,000	368,300	Implied	Cost	Basis	284,640	357,472
Implied	Fair	Value	284,273	360,821	Net	Carrying	Value	(367)	3,350	Sale	Contracts	[Member]	Â		Â		TBA	Derivatives	[Abstract]	Â		Â		Notional	638,600	744,900	Implied	Cost	Basis	(633,715)
(702,557)	Implied	Fair	Value	(632,018)	(718,073)	Net	Carrying	Value	$	1,697	$	(15,517)	X	-	DefinitionCarrying	value	of	the	assets	less	the	liabilities	of	a	derivative	or	group	of	derivatives.	+
ReferencesNo	definition	available.	+	Details	Name:	chmi_DerivativeCarryingValueNet	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-
DefinitionDerivative	assets	measured	at	implied	cost	basis	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_DerivativeImpliedCostBasis	Namespace	Prefix:	chmi_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_TBADerivativesAbstract	Namespace	Prefix:	chmi_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionFair	value	of	the	assets	less	the	liabilities	of	a	derivative	or	group	of	derivatives.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	825	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	10	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482907/825-10-50-10	+	Details	Name:	us-gaap_DerivativeFairValueOfDerivativeNet	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance
Type:	debit	Period	Type:	instant	X	-	DefinitionNominal	or	face	amount	used	to	calculate	payment	on	derivative.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-
Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1B	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480434/815-10-50-1BReference	2:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1A	-Subparagraph	(d)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480434/815-10-50-1A	+	Details	Name:	us-gaap_DerivativeNotionalAmount	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	na
Period	Type:	instant	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=chmi_TbaMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_PositionAxis=us-gaap_LongMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_PositionAxis=us-gaap_ShortMember	Namespace	Prefix:	Data
Type:	na	Balance	Type:	Period	Type:	XML	69	R58.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Derivative	Instruments,	Information	of	Treasury	Futures	Agreements	(Details)	-	USD	($)	$	in	Thousands
3	Months	Ended	Sep.	30,	2024	Dec.	31,	2023	U.S.	Treasury	Futures	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Fair	Value	$	906	$	(1,651)	U.S.	Treasury	Futures	[Member]	|	2
years	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Fair	Value	315	2,090	U.S.	Treasury	Futures	[Member]	|	5	years	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â	
Â		Fair	Value	254	4,944	U.S.	Treasury	Futures	[Member]	|	10	years	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Fair	Value	[1]	$	337	(8,685)	U.S.	Treasury	Futures	Options
[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Future	agreement	period	10	years	Â		Ultra	Futures	Contracts	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Future
agreement	period	10	years	Â		Long	Positions	[Member]	|	U.S.	Treasury	Futures	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Net	Notional	Amount	$	422,600	418,300	Long
Positions	[Member]	|	U.S.	Treasury	Futures	[Member]	|	2	years	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Net	Notional	Amount	144,800	196,800	Long	Positions	[Member]	|
U.S.	Treasury	Futures	[Member]	|	5	years	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Net	Notional	Amount	277,800	221,500	Long	Positions	[Member]	|	U.S.	Treasury	Futures
[Member]	|	10	years	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Net	Notional	Amount	[1]	0	0	Short	Positions	[Member]	|	U.S.	Treasury	Futures	[Member]	Â		Â		Treasury
Futures	Agreements	[Abstract]	Â		Â		Net	Notional	Amount	144,200	144,200	Short	Positions	[Member]	|	U.S.	Treasury	Futures	[Member]	|	2	years	[Member]	Â		Â		Treasury	Futures	Agreements
[Abstract]	Â		Â		Net	Notional	Amount	0	0	Short	Positions	[Member]	|	U.S.	Treasury	Futures	[Member]	|	5	years	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Net	Notional
Amount	0	0	Short	Positions	[Member]	|	U.S.	Treasury	Futures	[Member]	|	10	years	[Member]	Â		Â		Treasury	Futures	Agreements	[Abstract]	Â		Â		Net	Notional	Amount	[1]	$	144,200	$	144,200
[1]	Includes	10-year	Ultra	futures	and	Long	Bond	futures	contracts.	X	-	DefinitionInformation	about	the	future	agreement	period,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'
represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_FutureAgreementPeriod	Namespace	Prefix:	chmi_	Data
Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_TreasuryFuturesAgreementsAbstract	Namespace	Prefix:
chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionFair	value	of	the	assets	less	the	liabilities	of	a	derivative	or	group	of	derivatives.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	825	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	10	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482907/825-10-50-10	+	Details	Name:	us-gaap_DerivativeFairValueOfDerivativeNet	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance
Type:	debit	Period	Type:	instant	X	-	DefinitionNominal	or	face	amount	used	to	calculate	payment	on	derivative.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-
Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1B	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480434/815-10-50-1BReference	2:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1A	-Subparagraph	(d)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480434/815-10-50-1A	+	Details	Name:	us-gaap_DerivativeNotionalAmount	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	na
Period	Type:	instant	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-gaap_FutureMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_InvestmentTypeAxis=chmi_MaturityAfterTwoYearsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_InvestmentTypeAxis=chmi_MaturityAfterFiveYearsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_InvestmentTypeAxis=chmi_MaturityAfterTenYearsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-
gaap_SingleStockFutureMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=chmi_UltraFuturesContractsMember
Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_PositionAxis=us-gaap_LongMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-
Details	Name:	us-gaap_PositionAxis=us-gaap_ShortMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	70	R59.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Derivative
Instruments,	Realized	Gain	(Loss)	Related	to	Derivatives	(Details)	-	USD	($)	$	in	Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	Sep.	30,	2023	Sep.	30,	2024	Sep.	30,	2023
Derivative,	Gain	(Loss)	on	Derivative,	Net	[Abstract]	Â		Â		Â		Â		Realized	gain	(loss)	on	derivatives,	net	$	(7,987)	$	20,675	$	7,695	$	26,715	Interest	Rate	Swaps	[Member]	Â		Â		Â		Â		Derivative,
Gain	(Loss)	on	Derivative,	Net	[Abstract]	Â		Â		Â		Â		Periodic	interest	income	8,800	9,200	25,800	26,000	Not	Designated	as	Hedging	Instrument	[Member]	|	Realized	Gain	(Loss)	on	Derivatives
[Member]	Â		Â		Â		Â		Derivative,	Gain	(Loss)	on	Derivative,	Net	[Abstract]	Â		Â		Â		Â		Realized	gain	(loss)	on	derivatives,	net	(16,831)	11,459	(18,111)	714	Not	Designated	as	Hedging	Instrument
[Member]	|	Realized	Gain	(Loss)	on	Derivatives	[Member]	|	Interest	Rate	Swaps	[Member]	Â		Â		Â		Â		Derivative,	Gain	(Loss)	on	Derivative,	Net	[Abstract]	Â		Â		Â		Â		Realized	gain	(loss)	on
derivatives,	net	[1]	0	496	4,325	(4,671)	Not	Designated	as	Hedging	Instrument	[Member]	|	Realized	Gain	(Loss)	on	Derivatives	[Member]	|	TBAs	[Member]	Â		Â		Â		Â		Derivative,	Gain	(Loss)	on
Derivative,	Net	[Abstract]	Â		Â		Â		Â		Realized	gain	(loss)	on	derivatives,	net	(18,274)	14,150	(18,771)	17,516	Not	Designated	as	Hedging	Instrument	[Member]	|	Realized	Gain	(Loss)	on
Derivatives	[Member]	|	U.S.	Treasury	Futures	[Member]	Â		Â		Â		Â		Derivative,	Gain	(Loss)	on	Derivative,	Net	[Abstract]	Â		Â		Â		Â		Realized	gain	(loss)	on	derivatives,	net	1,443	(3,137)	(3,665)
(11,794)	Not	Designated	as	Hedging	Instrument	[Member]	|	Realized	Gain	(Loss)	on	Derivatives	[Member]	|	U.S.	Treasury	Futures	Options	[Member]	Â		Â		Â		Â		Derivative,	Gain	(Loss)	on
Derivative,	Net	[Abstract]	Â		Â		Â		Â		Realized	gain	(loss)	on	derivatives,	net	$	0	$	(50)	$	0	$	(337)	[1]	Excludes	interest	rate	swap	periodic	interest	income	of	$8.8	million	and	$9.2	million,	for	the
three-month	periods	ended	September	30,	2024	and	September	30,	2023,	respectively	and	$25.8	million	and	$26.0	million,	for	the	nine-month	periods	ended	September	30,	2024	and
September	30,	2023,	respectively.	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DerivativeGainLossOnDerivativeNetAbstract	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	difference	between	the	book	value	and	the	sale	price	of	options,	swaps,	futures,	forward	contracts,	and	other
derivative	instruments.	This	element	refers	to	the	gain	(loss)	included	in	earnings.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification
-Section	45	-Paragraph	28	-Subparagraph	(b)	-SubTopic	10	-Topic	230	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-28Reference	2:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Topic	942	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-04(13)(h))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478524/942-220-S99-1Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(a)(7))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef
-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(a)(3))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(a)(5))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479134/946-220-S99-1Reference	6:	http://www.xbrl.org/2003/role/disclosureRef
-Topic	946	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-07(7)(a)(6))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479134/946-220-S99-1	+	Details	Name:	us-gaap_GainLossOnSaleOfDerivatives	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:
credit	Period	Type:	duration	X	-	DefinitionAmount	of	the	required	periodic	payment	applied	to	interest.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic
10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(22)(b))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-
1Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(19)(b))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+	Details	Name:	us-gaap_LineOfCreditFacilityPeriodicPaymentInterest	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-gaap_InterestRateSwapMember	Namespace	Prefix:	Data	Type:
na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_HedgingDesignationAxis=us-gaap_NondesignatedMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details
Name:	us-gaap_IncomeStatementLocationAxis=us-gaap_GainLossOnDerivativeInstrumentsMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_DerivativeInstrumentRiskAxis=chmi_TbaMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-
gaap_FutureMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-gaap_SingleStockFutureMember	Namespace
Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	71	R60.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Derivative	Instruments,	Offsetting	Assets	(Details)	-	USD	($)	$	in	Thousands	Sep.	30,	2024
Dec.	31,	2023	Offsetting	Derivative	Assets	[Abstract]	Â		Â		Gross	amounts	of	recognized	assets	$	23,905	$	29,888	Gross	amounts	offset	in	the	consolidated	balance	sheet	(642)	(10,384)	Net
amounts	of	assets	presented	in	the	consolidated	balance	sheet	23,263	19,504	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial	instruments	(25,947)	(19,504)	Gross
amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)	[1]	2,684	0	Net	amount	0	0	Interest	Rate	Swaps	[Member]	Â		Â		Offsetting	Derivative	Assets	[Abstract]
Â		Â		Gross	amounts	of	recognized	assets	21,027	19,504	Gross	amounts	offset	in	the	consolidated	balance	sheet	0	0	Net	amounts	of	assets	presented	in	the	consolidated	balance	sheet	21,027
19,504	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial	instruments	(21,027)	(19,504)	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral
received	(pledged)	[1]	0	0	Net	amount	0	0	TBAs	[Member]	Â		Â		Offsetting	Derivative	Assets	[Abstract]	Â		Â		Gross	amounts	of	recognized	assets	1,972	3,350	Gross	amounts	offset	in	the
consolidated	balance	sheet	(642)	(3,350)	Net	amounts	of	assets	presented	in	the	consolidated	balance	sheet	1,330	0	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial
instruments	(1,292)	0	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)	[1]	(38)	0	Net	amount	0	0	U.S.	Treasury	Futures	[Member]	Â		Â		Offsetting
Derivative	Assets	[Abstract]	Â		Â		Gross	amounts	of	recognized	assets	906	7,034	Gross	amounts	offset	in	the	consolidated	balance	sheet	0	(7,034)	Net	amounts	of	assets	presented	in	the
consolidated	balance	sheet	906	0	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial	instruments	Â		$	0	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in
financial	instruments	(3,628)	Â		Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)	$	2,722	Â		[1]	Includes	cash	pledged	/	received	as	collateral.
Amounts	presented	are	limited	to	collateral	pledged	sufficient	to	reduce	the	net	amount	to	zero	for	individual	counterparties,	as	applicable.	X	-	DefinitionAmount	of	obligation	to	receive/return
cash	collateral	under	master	netting	arrangements	that	have	not	been	offset	against	derivative	assets.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_DerivativeCollateralObligationToReceiveReturnCash	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionFair	value	of
liability	associated	with	financial	asset	or	other	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the	contract	can	be	net	settled	by	means	outside	the
contract	or	delivery	of	an	asset.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(b)	-
SubTopic	20	-Topic	210	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483466/210-20-50-3Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards
Codification	-Section	55	-Paragraph	8	-SubTopic	20	-Topic	210	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483444/210-20-55-8Reference	3:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4B	-Subparagraph	(c)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480434/815-10-50-4BReference	4:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	4B	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480434/815-10-50-4BReference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic
320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	5C	-Subparagraph	(SX	210.12-13C(Column	F))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-
S99-5CReference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	5B	-Subparagraph	(SX	210.12-
13B(Column	E))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5B	+	Details	Name:	us-gaap_DerivativeAssetFairValueGrossLiability	Namespace	Prefix:	us-gaap_
Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionFair	value	of	financial	asset	or	other	contract	with	one	or	more	underlyings,	notional	amount	or
payment	provision	or	both,	and	contract	can	be	net	settled	by	means	outside	contract	or	delivery	of	asset,	subject	to	master	netting	arrangement	or	similar	agreement	and	not	elected	or
qualified	to	offset,	deducted	from	derivative	asset.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	13	-



SubTopic	20	-Topic	210	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483444/210-20-55-13Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	3	-Subparagraph	(d)(1)(i)	-SubTopic	20	-Topic	210	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483466/210-20-50-3Reference	3:
http://www.xbrl.org/2003/role/disclosureRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(d)(1)(ii)	-SubTopic	20	-Topic	210	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147483466/210-20-50-3	+	Details	Name:	us-gaap_DerivativeAssetNotOffsetPolicyElectionDeduction	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionFair	value,	after	the	effects	of	master	netting	arrangements,	of	a	financial	asset	or	other	contract	with	one	or
more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the	contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an	asset.	Includes	assets	not	subject	to	a
master	netting	arrangement	and	not	elected	to	be	offset.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	55	-Paragraph	103	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-103Reference	2:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	100	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-100Reference	3:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)(i)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	4:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	5:	http://www.xbrl.org/2009/role/commonPracticeRef	-
Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-
2Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	8:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-3Reference	9:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	12	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-12Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	6	-Subparagraph	(e)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	11:	http://www.xbrl.org/2003/role/exampleRef	-Topic	946	-SubTopic
210	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	1	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477439/946-210-55-1Reference	12:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	13:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	6	-Subparagraph	(a)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	14:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)(4)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference
15:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(a)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference	16:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	1	-Subparagraph	(b)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference	17:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(b)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference
18:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(c)(2)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference	19:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	6	-Subparagraph	(f)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	20:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)(3)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference
21:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(3)(c))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	22:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	5C	-Subparagraph	(SX	210.12-13C(Column	H)(Footnote	7))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5CReference	23:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(3)(b))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	24:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	5	-Subparagraph	(SX	210.12-13(Column	A)(Footnote	3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5Reference	25:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	5C	-Subparagraph	(SX	210.12-13C(Column	H))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5CReference	26:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	5A	-Subparagraph	(SX	210.12-13A(Column	E))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5AReference	27:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	5B	-Subparagraph	(SX	210.12-13B(Column	E))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5BReference	28:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	5B	-Subparagraph	(SX	210.12-13B(Column	E)(Footnote	4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-
5BReference	29:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	210	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(c)	-Publisher	FASB	-
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URI	https://asc.fasb.org/1943274/2147481326/860-20-50-4D	+	Details	Name:	us-gaap_DerivativeFairValueOfDerivativeAsset	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_OffsettingDerivativeAssetsAbstract	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-gaap_InterestRateSwapMember	Namespace	Prefix:	Data	Type:	na
Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=chmi_TbaMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_DerivativeInstrumentRiskAxis=us-gaap_FutureMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	72	R61.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Derivative
Instruments,	Offsetting	Liabilities	(Details)	-	USD	($)	$	in	Thousands	Sep.	30,	2024	Dec.	31,	2023	Offsetting	Derivative	Liabilities	[Abstract]	Â		Â		Gross	amounts	of	recognized	liabilities	$
1,113,887	$	930,490	Gross	amounts	offset	in	the	consolidated	balance	sheet	(642)	(10,384)	Net	amounts	of	liabilities	presented	in	the	consolidated	balance	sheet	1,113,245	920,106	Gross
amounts	not	offset	in	the	consolidated	balance	sheet	in	financial	instruments	(1,113,986)	(933,218)	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received
(pledged)	[1]	741	13,112	Net	amount	0	0	Repurchase	Agreements	[Member]	Â		Â		Offsetting	Derivative	Liabilities	[Abstract]	Â		Â		Gross	amounts	of	recognized	liabilities	1,108,496	903,489
Gross	amounts	offset	in	the	consolidated	balance	sheet	0	0	Net	amounts	of	liabilities	presented	in	the	consolidated	balance	sheet	1,108,496	903,489	Gross	amounts	not	offset	in	the	consolidated
balance	sheet	in	financial	instruments	(1,109,237)	(933,042)	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)	[1]	741	29,553	Net	amount	0	0
Interest	Rate	Swaps	[Member]	Â		Â		Offsetting	Derivative	Liabilities	[Abstract]	Â		Â		Gross	amounts	of	recognized	liabilities	4,749	2,799	Gross	amounts	offset	in	the	consolidated	balance	sheet	0
0	Net	amounts	of	liabilities	presented	in	the	consolidated	balance	sheet	4,749	2,799	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial	instruments	(4,749)	(2,799)	Gross
amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)	[1]	0	0	Net	amount	0	0	TBAs	[Member]	Â		Â		Offsetting	Derivative	Liabilities	[Abstract]	Â		Â		Gross
amounts	of	recognized	liabilities	642	15,517	Gross	amounts	offset	in	the	consolidated	balance	sheet	(642)	(3,350)	Net	amounts	of	liabilities	presented	in	the	consolidated	balance	sheet	0	12,167
Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial	instruments	0	(1,162)	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)	[1]
0	(11,005)	Net	amount	$	0	0	U.S.	Treasury	Futures	[Member]	Â		Â		Offsetting	Derivative	Liabilities	[Abstract]	Â		Â		Gross	amounts	of	recognized	liabilities	Â		8,685	Gross	amounts	offset	in	the
consolidated	balance	sheet	Â		(7,034)	Net	amounts	of	liabilities	presented	in	the	consolidated	balance	sheet	Â		1,651	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	financial
instruments	Â		3,785	Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)	[1]	Â		(5,436)	Net	amount	Â		$	0	[1]	Includes	cash	pledged	/	received	as
collateral.	Amounts	presented	are	limited	to	collateral	pledged	sufficient	to	reduce	the	net	amount	to	zero	for	individual	counterparties,	as	applicable.	X	-	DefinitionAmount	of	right	to	receive
cash	collateral	under	master	netting	arrangements	that	have	not	been	offset	against	derivative	liabilities.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting
Standards	Codification	-Section	55	-Paragraph	13	-SubTopic	20	-Topic	210	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483444/210-20-55-13Reference	2:
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Standards	Codification	-Topic	815	-SubTopic	10	-Section	50	-Paragraph	8	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480434/815-10-50-8	+	Details	Name:	us-
gaap_DerivativeCollateralRightToReclaimCash	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionFair	value,	before	effects
of	master	netting	arrangements,	of	a	financial	liability	or	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the	contract	can	be	net	settled	by	means
outside	the	contract	or	delivery	of	an	asset.	Includes	liabilities	elected	not	to	be	offset.	Excludes	liabilities	not	subject	to	a	master	netting	arrangement.	+	ReferencesReference	1:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	815	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4B	-Subparagraph	(c)	-Publisher	FASB	-URI
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derivative	asset,	of	financial	liability	or	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the	contract	can	be	net	settled	by	means	outside	the	contract
or	delivery	of	an	asset,	elected	not	to	be	and	before	offset	against	a	right	to	receive	collateral	under	a	master	netting	arrangement.	Includes	liabilities	elected	not	to	be	offset.	Excludes	liabilities
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Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionFair	value,	after	effect	of	master	netting	arrangement	and	deduction	of	obligation	to	return	financial
collateral	not	offset	and	financial	instrument	subject	to	master	netting	arrangement	not	offset,	of	financial	liability	or	contract	with	one	or	more	underlyings,	notional	amount	or	payment



provision	or	both,	and	contract	can	be	net	settled	by	means	outside	contract	or	delivery	of	asset.	Includes	derivative	not	subject	to	master	netting	arrangement	or	similar	agreement.	+
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payment	provision	or	both,	and	the	contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an	asset.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name
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Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4B	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480434/815-10-50-4BReference	5:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	5C	-Subparagraph	(SX	210.12-13C(Column	F))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5CReference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards
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https://asc.fasb.org/1943274/2147483444/210-20-55-20	+	Details	Name:	us-gaap_DerivativeLiabilityFairValueGrossAsset	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_OffsettingDerivativeLiabilitiesAbstract	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-gaap_RepurchaseAgreementsMember	Namespace	Prefix:	Data	Type:
na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=us-gaap_InterestRateSwapMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-
Details	Name:	us-gaap_DerivativeInstrumentRiskAxis=chmi_TbaMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_DerivativeInstrumentRiskAxis=us-gaap_FutureMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	73	R62.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Fair	Value,
Company's	Assets	and	Liabilities	Measured	at	Fair	Value	on	Recurring	Basis	(Details)	-	USD	($)	$	in	Thousands	Sep.	30,	2024	Jun.	30,	2024	Dec.	31,	2023	Sep.	30,	2023	Jun.	30,	2023	Dec.	31,
2022	Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	$	23,263	Â		$	19,504	Â		Â		Â		Servicing	related	assets	[1]	226,782	Â		253,629	Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â	
Derivative	liabilities	total	4,749	Â		16,617	Â		Â		Â		Interest	Rate	Swaps	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	21,027	Â		19,504	Â		Â		Â		TBAs
[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	1,330	Â		0	Â		Â		Â		U.S.	Treasury	Futures	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â	
Derivative	assets	total	906	Â		0	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|	Level	1	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	0	Â		0	Â		Â	
Â		Servicing	related	assets	0	Â		0	Â		Â		Â		Total	Assets	0	Â		0	Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	0	Â		0	Â		Â		Â		Total	Liabilities	0	Â		0	Â		Â		Â		Fair	Value,
Measurements,	Recurring	[Member]	|	Level	2	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	23,263	Â		19,504	Â		Â		Â		Servicing	related	assets	0	Â		0	Â		Â		Â	
Total	Assets	1,237,386	Â		1,031,634	Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	4,749	Â		16,617	Â		Â		Â		Total	Liabilities	4,749	Â		16,617	Â		Â		Â		Fair	Value,
Measurements,	Recurring	[Member]	|	Level	3	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	0	Â		0	Â		Â		Â		Servicing	related	assets	226,782	$	234,263
253,629	$	266,474	$	264,906	$	279,739	Total	Assets	226,782	Â		253,629	Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	0	Â		0	Â		Â		Â		Total	Liabilities	0	Â		0	Â		Â		Â		Fair
Value,	Measurements,	Recurring	[Member]	|	Interest	Rate	Swaps	[Member]	|	Level	1	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	0	Â		0	Â		Â		Â		Liabilities
[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	0	Â		0	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|	Interest	Rate	Swaps	[Member]	|	Level	2	[Member]	Â		Â		Â		Â		Â		Â		Assets
[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	21,027	Â		19,504	Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	4,749	Â		2,799	Â		Â		Â		Fair	Value,	Measurements,
Recurring	[Member]	|	Interest	Rate	Swaps	[Member]	|	Level	3	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	0	Â		0	Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â	
Â		Â		Derivative	liabilities	total	0	Â		0	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|	TBAs	[Member]	|	Level	1	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative
assets	total	0	Â		Â		Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	Â		Â		0	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|	TBAs	[Member]	|	Level	2	[Member]	Â	
Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	1,330	Â		Â		Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	Â		Â		12,167	Â		Â		Â		Fair	Value,
Measurements,	Recurring	[Member]	|	TBAs	[Member]	|	Level	3	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	0	Â		Â		Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â	
Â		Â		Derivative	liabilities	total	Â		Â		0	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|	U.S.	Treasury	Futures	[Member]	|	Level	1	[Member]	Â		Â		Â		Â		Â		Â		Liabilities	[Abstract]	Â		Â	
Â		Â		Â		Â		Derivative	liabilities	total	Â		Â		0	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|	U.S.	Treasury	Futures	[Member]	|	Level	2	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â	
Â		Â		Â		Â		Derivative	assets	total	906	Â		Â		Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	Â		Â		1,651	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|	U.S.
Treasury	Futures	[Member]	|	Level	3	[Member]	Â		Â		Â		Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	Â		Â		0	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|
Carrying	Value	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	23,263	Â		19,504	Â		Â		Â		Servicing	related	assets	226,782	Â		253,629	Â		Â		Â		Total	Assets
1,464,168	Â		1,285,263	Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	4,749	Â		16,617	Â		Â		Â		Total	Liabilities	4,749	Â		16,617	Â		Â		Â		Fair	Value,	Measurements,
Recurring	[Member]	|	Carrying	Value	[Member]	|	Interest	Rate	Swaps	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	21,027	Â		19,504	Â		Â		Â		Liabilities
[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	4,749	Â		2,799	Â		Â		Â		Fair	Value,	Measurements,	Recurring	[Member]	|	Carrying	Value	[Member]	|	TBAs	[Member]	Â		Â		Â		Â		Â		Â		Assets
[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	1,330	Â		Â		Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	liabilities	total	Â		Â		12,167	Â		Â		Â		Fair	Value,	Measurements,	Recurring
[Member]	|	Carrying	Value	[Member]	|	U.S.	Treasury	Futures	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		Derivative	assets	total	$	906	Â		Â		Â		Â		Â		Liabilities	[Abstract]	Â		Â		Â	
Â		Â		Â		Derivative	liabilities	total	Â		Â		$	1,651	Â		Â		Â		RMBS	[Member]	|	Level	2	[Member]	Â		Â		Â		Â		Â		Â		Derivative	Instruments	Classified	as	Fair	Value	Assets	and	Liabilities	[Abstract]	Â		Â	
Â		Â		Â		Â		Percentage	of	derivative	instruments	classified	as	fair	value	assets	and	liabilities	100.00%	Â		100.00%	Â		Â		Â		RMBS	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|
Level	1	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	$	0	Â		$	0	Â		Â		Â		RMBS	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|	Level	2	[Member]	Â		Â		Â	
Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	1,214,123	Â		1,012,130	Â		Â		Â		RMBS	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|	Level	3	[Member]	Â		Â		Â		Â		Â		Â	
Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	0	Â		0	Â		Â		Â		RMBS	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|	Carrying	Value	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â	
Â		Â		Â		Â		RMBS	total	1,214,123	Â		1,012,130	Â		Â		Â		Fannie	Mae	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|	Level	1	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â	
Â		RMBS	total	0	Â		0	Â		Â		Â		Fannie	Mae	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|	Level	2	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	448,755
Â		401,126	Â		Â		Â		Fannie	Mae	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|	Level	3	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	0	Â		0	Â		Â		Â	
Fannie	Mae	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|	Carrying	Value	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	448,755	Â		401,126	Â		Â		Â	
Freddie	Mac	[Member]	|	Fair	Value,	Measurements,	Recurring	[Member]	|	Level	1	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	0	Â		0	Â		Â		Â		Freddie	Mac	[Member]
|	Fair	Value,	Measurements,	Recurring	[Member]	|	Level	2	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	765,368	Â		611,004	Â		Â		Â		Freddie	Mac	[Member]	|	Fair
Value,	Measurements,	Recurring	[Member]	|	Level	3	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	0	Â		0	Â		Â		Â		Freddie	Mac	[Member]	|	Fair	Value,	Measurements,
Recurring	[Member]	|	Carrying	Value	[Member]	Â		Â		Â		Â		Â		Â		Assets	[Abstract]	Â		Â		Â		Â		Â		Â		RMBS	total	$	765,368	Â		$	611,004	Â		Â		Â		MSRs	[Member]	|	Level	3	[Member]	Â		Â		Â		Â		Â	
Â		Derivative	Instruments	Classified	as	Fair	Value	Assets	and	Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â		Percentage	of	derivative	instruments	classified	as	fair	value	assets	and	liabilities	100.00%	Â	
100.00%	Â		Â		Â		Derivative	Instruments	[Member]	|	Level	2	[Member]	Â		Â		Â		Â		Â		Â		Derivative	Instruments	Classified	as	Fair	Value	Assets	and	Liabilities	[Abstract]	Â		Â		Â		Â		Â		Â	
Percentage	of	derivative	instruments	classified	as	fair	value	assets	and	liabilities	100.00%	Â		100.00%	Â		Â		Â		[1]	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying
value	for	all	pools.	X	-	DefinitionRefers	to	the	percentage	of	derivative	instruments	classified	as	fair	value	assets	and	liabilities	under	fair	value	inputs	portfolio.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_FairValueInputsPortfolioAssetClassification	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-
DefinitionFair	value	portion	of	asset	recognized	for	present	right	to	economic	benefit.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	55	-Paragraph	100	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-100Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2	+	Details	Name:	us-gaap_AssetsFairValueDisclosure	Namespace	Prefix:	us-gaap_
Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_AssetsFairValueDisclosureAbstract	Namespace
Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionFair	value,	after	the	effects	of	master	netting	arrangements,	of	a	financial	asset	or	other
contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the	contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an	asset.	Includes	assets
not	subject	to	a	master	netting	arrangement	and	not	elected	to	be	offset.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	55	-Paragraph	103	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-103Reference	2:	http://www.xbrl.org/2003/role/exampleRef	-Topic
820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	100	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-100Reference	3:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)(i)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	4:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(bbb)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	5:	http://www.xbrl.org/2009/role/commonPracticeRef	-
Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(bbb)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-
2Reference	6:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	7:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	8:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-3Reference	9:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	12	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-12Reference	10:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	6	-Subparagraph	(e)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	11:	http://www.xbrl.org/2003/role/exampleRef	-Topic	946	-SubTopic
210	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	1	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477439/946-210-55-1Reference	12:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	13:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	6	-Subparagraph	(a)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	14:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)(4)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference
15:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(a)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference	16:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	1	-Subparagraph	(b)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference	17:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(b)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference
18:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-Subparagraph	(c)(2)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478795/946-210-50-1Reference	19:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	6	-Subparagraph	(f)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference	20:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-
SubTopic	210	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Subparagraph	(a)(3)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478795/946-210-50-6Reference
21:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(3)(c))	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	22:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	5C	-Subparagraph	(SX	210.12-13C(Column	H)(Footnote	7))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5CReference	23:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.6-04(3)(b))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147479170/946-210-S99-1Reference	24:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	5	-Subparagraph	(SX	210.12-13(Column	A)(Footnote	3))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147477271/946-320-S99-5Reference	25:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	946	-SubTopic	320	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	5C	-Subparagraph	(SX	210.12-13C(Column	H))	-
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Company's	Level	3	Assets	and	Liabilities	Measured	at	Fair	Value	on	Recurring	Basis	(Details)	-	USD	($)	$	in	Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	Sep.	30,	2023	Sep.	30,
2024	Sep.	30,	2023	Servicing	Related	Assets	[Abstract]	Â		Â		Â		Â		Beginning	Balance	[1]	Â		Â		$	253,629	Â		Purchases	and	sales	[Abstract]	Â		Â		Â		Â		Proceeds	from	sale	of	MSRs	Â		Â		13,308	$
0	Gain	on	sale	of	MSRs	$	(237)	$	0	504	0	Changes	in	Fair	Value	due	to	[Abstract]	Â		Â		Â		Â		Ending	Balance	[1]	226,782	Â		226,782	Â		Fair	Value,	Measurements,	Recurring	[Member]	|	Level	3
[Member]	Â		Â		Â		Â		Servicing	Related	Assets	[Abstract]	Â		Â		Â		Â		Beginning	Balance	234,263	264,906	253,629	279,739	Purchases	and	sales	[Abstract]	Â		Â		Â		Â		Purchases	0	0	0	5	Sales	[2]	0
0	(12,804)	0	Other	changes	[3]	(14)	(10)	(7)	(170)	Purchases	and	sales	(14)	(10)	(12,811)	(165)	Changes	in	Fair	Value	due	to	[Abstract]	Â		Â		Â		Â		Changes	in	valuation	inputs	or	assumptions
used	in	valuation	model	(3,624)	6,060	(1,586)	552	Other	changes	in	fair	value	[4]	$	(3,843)	$	(4,482)	$	(12,450)	$	(13,652)	Servicing	Asset,	Fair	Value,	Change	in	Fair	Value,	Other,	Statement	of
Income	or	Comprehensive	Income	[Extensible	Enumeration]	Unrealized	Gain	(Loss)	On	Investments	In	Servicing	Related	Assets	Unrealized	Gain	(Loss)	On	Investments	In	Servicing	Related
Assets	Unrealized	Gain	(Loss)	On	Investments	In	Servicing	Related	Assets	Unrealized	Gain	(Loss)	On	Investments	In	Servicing	Related	Assets	Unrealized	gain	(loss)	included	in	Net	Income	$
(7,467)	$	1,578	$	(14,036)	$	(13,100)	Ending	Balance	$	226,782	$	266,474	$	226,782	$	266,474	[1]	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all
pools.	[2]	During	the	nine-month	period	ended	September	30,	2024,	the	Company	sold	a	portion	of	its	MSRs	to	a	third	party	for	proceeds	of	$13.3	million	and	recognized	a	gain	of	$0.5	million
on	the	sale.	[3]	Represents	purchase	price	adjustments,	principally	contractual	prepayment	protection,	and	changes	due	to	the	Companyâ€™s	repurchase	of	the	underlying	collateral.	[4]
Represents	changes	due	to	realization	of	expected	cash	flows	and	estimated	MSR	runoff.	X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_ChangesInFairValueDueToAbstract
Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	other	changes	of	financial	instrument	classified	as	an	asset	measured
using	unobservable	inputs	that	reflect	the	entity's	own	assumption	about	the	assumptions	market	participants	would	use	in	pricing.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisOtherChanges	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period
Type:	duration	X	-	DefinitionAmount	of	unrealized	gain	(loss)	included	in	Net	Income	from	changes	in	fair	value.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_ServicingAssetAtFairValueUnrealizedGainLossIncludedInNetIncome	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	duration	X	-
DefinitionAmount	of	purchases	of	financial	instrument	classified	as	an	asset	measured	using	unobservable	inputs	that	reflect	the	entity's	own	assumption	about	the	assumptions	market
participants	would	use	in	pricing.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-
Paragraph	101	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-101Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-3Reference	3:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(c)(2)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2	+	Details	Name:	us-gaap_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchases	Namespace	Prefix:
us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	purchases,	(sales),	issuances	and	(settlements)	of	financial	instrument	classified
as	an	asset	measured	using	unobservable	inputs	that	reflect	the	entity's	own	assumption	about	the	assumptions	market	participants	would	use	in	pricing.	+	ReferencesReference	1:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-3Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	50	-Paragraph	2	-Subparagraph	(c)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2	+	Details	Name:	us-
gaap_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchasesSalesIssuancesSettlements	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchasesSalesIssuancesSettlementsAbstract	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	sale	of	financial	instrument	classified	as	an	asset	measured	using	unobservable	inputs	that	reflect	the
entity's	own	assumption	about	the	assumptions	market	participants	would	use	in	pricing.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name



Accounting	Standards	Codification	-Section	55	-Paragraph	101	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-101Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-3Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	2	-Subparagraph	(c)(2)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2	+	Details	Name:	us-
gaap_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetSales	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:
duration	X	-	DefinitionThe	cash	inflow	from	the	sale	of	servicing	rights,	which	contractually	entitle	the	servicer	to	receive	fees	and	ancillary	revenues	for	performing	billing,	collection,
disbursement	and	recordkeeping	services	in	connection	with	a	mortgage	portfolio.	Rights	may	be	obtained	via	(1)	acquisition	or	assumption	of	a	servicing	obligation	that	does	not	relate	to
financial	assets	of	the	servicer	or	its	consolidated	affiliates;	or	(2)	by	originating	mortgage	loans	and	then	(a)	transferring	the	loans	to	a	Variable	Interest	Entity	(VIE)	in	a	transaction	that	meets
the	necessary	transfer	and	classification	requirements,	or	(b)	transferring	the	loans	in	a	transaction	that	meets	the	requirements	for	sale	accounting.	+	ReferencesReference	1:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	860	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(d)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481326/860-20-50-3Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Topic	230	-SubTopic	10	-Section	45	-
Paragraph	12	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482740/230-10-45-12	+	Details	Name:	us-gaap_ProceedsFromSaleOfMortgageServicingRightsMSR	Namespace	Prefix:	us-
gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	realized	gain	(loss)	on	investment.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	944	-SubTopic	220	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-04(3)(a))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147477250/944-220-S99-1	+	Details	Name:	us-gaap_RealizedInvestmentGainsLosses	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance
Type:	credit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_ServicingAssetAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance
Type:	na	Period	Type:	duration	X	-	DefinitionFair	value	of	an	asset	representing	net	future	revenue	from	contractually	specified	servicing	fees,	late	charges,	and	other	ancillary	revenues,	in
excess	of	future	costs	related	to	servicing	arrangements.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	2	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-
2Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	860	-SubTopic	50	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(a)(1)	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147481229/860-50-50-3Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	860	-SubTopic	50	-Name	Accounting	Standards	Codification	-Section
45	-Paragraph	2	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481260/860-50-45-2Reference	5:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	860	-SubTopic
50	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481260/860-50-45-1Reference	6:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	860	-SubTopic	50	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481260/860-50-45-2	+	Details	Name:	us-gaap_ServicingAssetAtFairValueAmount	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance
Type:	debit	Period	Type:	instant	X	-	DefinitionAmount	of	increase	(decrease)	in	fair	value	from	changes	in	the	inputs,	assumptions,	or	model	used	to	calculate	the	fair	value	of	the	contract	to
service	financial	assets	under	which	the	benefits	of	servicing	are	expected	to	more	than	adequately	compensate	the	servicer.	+	ReferencesReference	1:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	860	-SubTopic	50	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(a)(4)(i)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481229/860-50-50-3	+	Details	Name:	us-
gaap_ServicingAssetAtFairValueChangesInFairValueResultingFromChangesInValuationInputsOrChangesInAssumptions	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance
Type:	debit	Period	Type:	duration	X	-	DefinitionIndicates	line	item	in	statement	of	income	or	comprehensive	income	that	includes	increase	(decrease)	in	fair	value	classified	as	other	for	contract
to	service	financial	asset	under	which	benefit	of	servicing	is	expected	to	more	than	adequately	compensate	servicer.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	860	-SubTopic	50	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481229/860-50-50-3	+
Details	Name:	us-gaap_ServicingAssetAtFairValueOtherChangeInFairValueStatementOfIncomeOrComprehensiveIncomeExtensibleEnumeration	Namespace	Prefix:	us-gaap_	Data	Type:
enum2:enumerationSetItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	increase	(decrease)	from	changes	in	fair	value	classified	as	other	for	a	contract	to	service
financial	assets	under	which	the	benefits	of	servicing	are	expected	to	more	than	adequately	compensate	the	servicer.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	860	-SubTopic	50	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(a)(4)(ii)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481229/860-50-50-3
+	Details	Name:	us-gaap_ServicingAssetAtFairValueOtherChangesInFairValue	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-
Details	Name:	us-gaap_FairValueByMeasurementFrequencyAxis=us-gaap_FairValueMeasurementsRecurringMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details
Name:	us-gaap_FairValueByFairValueHierarchyLevelAxis=us-gaap_FairValueInputsLevel3Member	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	75	R64.htm	IDEA:	XBRL
DOCUMENT	v3.24.3	Fair	Value,	Significant	Unobservable	Inputs	Used	in	Fair	Value	Measurement	(Details)	-	Level	3	[Member]	-	Discounted	Cash	Flow	[Member]	-	USD	($)	$	in	Thousands	9
Months	Ended	12	Months	Ended	Sep.	30,	2024	Dec.	31,	2023	Valuation	Technique	and	Input,	Description	[Abstract]	Â		Â		Fair	Value	$	226,782	$	253,629	MSRs	[Member]	Â		Â		Valuation
Technique	and	Input,	Description	[Abstract]	Â		Â		Fair	Value	226,782	253,629	Annual	cost	to	service,	per	loan	[1]	$	88	$	88	MSRs	[Member]	|	Minimum	[Member]	Â		Â		Valuation	Technique	and
Input,	Description	[Abstract]	Â		Â		Constant	prepayment	speed	[2]	5.00%	3.90%	Uncollected	Payments	[2]	0.60%	0.60%	MSRs	[Member]	|	Maximum	[Member]	Â		Â		Valuation	Technique	and
Input,	Description	[Abstract]	Â		Â		Constant	prepayment	speed	[2]	13.50%	14.80%	Uncollected	Payments	[2]	6.20%	6.80%	MSRs	[Member]	|	Weighted	Average	[Member]	Â		Â		Valuation
Technique	and	Input,	Description	[Abstract]	Â		Â		Constant	prepayment	speed	[1]	6.70%	6.90%	Uncollected	Payments	[1]	0.80%	0.80%	Discount	rate	[1]	9.40%	9.60%	[1]	Weighted	averages	for
unobservable	inputs	are	calculated	based	on	the	unpaid	principal	balance	of	the	portfolios.	[2]	Significant	increases	(decreases)	in	any	of	the	inputs	in	isolation	may	result	in	significantly	lower
(higher)	fair	value	measurements.	A	change	in	the	assumption	used	for	discount	rates	may	be	accompanied	by	a	directionally	similar	change	in	the	assumption	used	for	the	probability	of
uncollected	payments	and	a	directionally	opposite	change	in	the	assumption	used	for	prepayment	rates.	X	-	DefinitionInterest	rate	used	to	find	the	present	value	of	an	amount	to	be	paid	or
received	in	the	future	as	an	input	to	measure	fair	value.	For	example,	but	not	limited	to,	weighted	average	cost	of	capital	(WACC),	cost	of	capital,	cost	of	equity	and	cost	of	debt.	+	ReferencesNo
definition	available.	+	Details	Name:	chmi_DiscountRateOfFairValueInputs	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionRefers	to	estimated	fair	value	of	earn-out	payment	payable	rate.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_EstimatedFairValueOfEarnOutPaymentPayableRate
Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionEstimated	future	cost	to	service	on	annual	basis	per	loan.	+	ReferencesNo
definition	available.	+	Details	Name:	chmi_EstimatedFutureCostToServiceOnAnnualBasisPerLoan	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:
duration	X	-	DefinitionRate	at	which	loans	or	a	loan	portfolio	are	expected	to	prepay	principal	balances,	used	as	an	input	to	measure	fair	value.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_PrepaymentRateOfFairValueInputs	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionFair	value	portion	of	asset
recognized	for	present	right	to	economic	benefit.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	55	-Paragraph	100	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482078/820-10-55-100Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482106/820-10-50-2Reference	3:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	820	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482106/820-10-50-2	+	Details	Name:	us-gaap_AssetsFairValueDisclosure	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit
Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_ValuationTechniqueAndInputDescriptionAbstract	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	Details	Name:	us-gaap_FairValueByFairValueHierarchyLevelAxis=us-gaap_FairValueInputsLevel3Member	Namespace	Prefix:
Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_ValuationTechniqueAxis=us-gaap_ValuationTechniqueDiscountedCashFlowMember	Namespace	Prefix:	Data	Type:	na
Balance	Type:	Period	Type:	X	-	Details	Name:	us-gaap_FairValueByAssetClassAxis=chmi_MortgageServiceRightMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details
Name:	srt_RangeAxis=srt_MinimumMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	srt_RangeAxis=srt_MaximumMember	Namespace	Prefix:	Data
Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	srt_RangeAxis=srt_WeightedAverageMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	76	R65.htm	IDEA:	XBRL
DOCUMENT	v3.24.3	Commitments	and	Contingencies	(Details)	9	Months	Ended	Sep.	30,	2024	Commitments	and	Contingencies	[Abstract]	Â		Percentage	of	annual	management	fee	paid	equal
to	gross	equity	1.50%	X	-	DefinitionPercentage	of	annual	management	fee	paid	equal	to	gross	equity.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_PercentageOfGrossEquityPaidToManagerAsAnnualManagementFee	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_CommitmentsAndContingenciesDisclosureAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na
Period	Type:	duration	XML	77	R66.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Commitments	and	Contingencies,	Operating	Lease	(Details)	-	USD	($)	$	in	Thousands	3	Months	Ended	9	Months	Ended
Sep.	30,	2024	Sep.	30,	2024	Dec.	31,	2023	Operating	Lease	[Abstract]	Â		Â		Â		Operating	lease	term	23	months	23	months	Â		Lease	cost	$	15	$	15	Â		Operating	lease	cost	15	15	Â		Future
Commitments	Under	Operating	Lease	[Abstract]	Â		Â		Â		2024	19	19	Â		2025	75	75	Â		2026	41	41	Â		Remaining	undiscounted	lease	payments	135	135	Â		Less:	imputed	interest	10	10	Â	
Remaining	discounted	lease	payments	125	125	$	0	Lease	Cost	Other	Information	[Abstract]	Â		Â		Â		ROU	Assets	$	125	$	125	$	0	Operating	Lease,	Right-of-Use	Asset,	Statement	of	Financial
Position	[Extensible	Enumeration]	Receivables	And	Other	Assets	Receivables	And	Other	Assets	Receivables	And	Other	Assets	Lease	Liabilities	$	(125)	$	(125)	$	0	Operating	Lease,	Liability,
Statement	of	Financial	Position	[Extensible	Enumeration]	Accrued	Liabilities	and	Other	Liabilities	Accrued	Liabilities	and	Other	Liabilities	Accrued	Liabilities	and	Other	Liabilities	Weighted
average	remaining	lease	term	in	years	1	year	10	months	24	days	1	year	10	months	24	days	Â		Weighted	average	discount	rate	[1]	8.18%	8.18%	0.00%	[1]	The	Company	uses	an	incremental
borrowing	rate	in	determining	the	present	value	of	lease	payments.	X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_LeaseCostOtherInformationAbstract	Namespace	Prefix:	chmi_
Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	lease	cost	recognized	by	lessee	for	lease	contract.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/exampleRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	53	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479589/842-20-55-53Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	4	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478964/842-20-50-4	+	Details	Name:	us-gaap_LeaseCost	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_LeaseCostAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType
Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	of	lessee's	undiscounted	obligation	for	lease	payment	for	operating	lease.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478964/842-20-50-6	+	Details	Name:	us-gaap_LesseeOperatingLeaseLiabilityPaymentsDue	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionAmount	of	lessee's	undiscounted	obligation	for	lease	payment	for	operating	lease	to	be	paid	in	next	fiscal	year	following	current	fiscal
year.	Excludes	interim	and	annual	periods	when	interim	periods	are	reported	from	current	statement	of	financial	position	date	(rolling	approach).	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478964/842-20-50-6	+	Details	Name:	us-gaap_LesseeOperatingLeaseLiabilityPaymentsDueNextTwelveMonths	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionAmount	of	lessee's	undiscounted	obligation	for	lease	payment	for	operating	lease	to	be	paid	in	second	fiscal	year
following	current	fiscal	year.	Excludes	interim	and	annual	periods	when	interim	periods	are	reported	from	current	statement	of	financial	position	date	(rolling	approach).	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478964/842-20-50-6	+	Details	Name:	us-gaap_LesseeOperatingLeaseLiabilityPaymentsDueYearTwo	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionAmount	of	lessee's	undiscounted	obligation	for	lease	payment	for	operating	lease	having	initial	or	remaining
lease	term	in	excess	of	one	year	to	be	paid	in	remainder	of	current	fiscal	year.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	842	-SubTopic	20	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478964/842-20-50-6	+	Details	Name:	us-
gaap_LesseeOperatingLeaseLiabilityPaymentsRemainderOfFiscalYear	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-
DefinitionAmount	of	lessee's	undiscounted	obligation	for	lease	payments	in	excess	of	discounted	obligation	for	lease	payments	for	operating	lease.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478964/842-20-50-6	+	Details	Name:	us-gaap_LesseeOperatingLeaseLiabilityUndiscountedExcessAmount	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionRemaining	lease	term	of	operating	lease,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents
reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	7A	-Subparagraph	(c)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478964/842-20-50-7AReference	2:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	3	-Subparagraph	(a)(1)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478964/842-20-50-3	+	Details	Name:	us-gaap_LesseeOperatingLeaseRemainingLeaseTerm	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:durationItemType
Balance	Type:	na	Period	Type:	instant	X	-	DefinitionAmount	of	single	lease	cost,	calculated	by	allocation	of	remaining	cost	of	lease	over	remaining	lease	term.	Includes,	but	is	not	limited	to,
single	lease	cost,	after	impairment	of	right-of-use	asset,	calculated	by	amortization	of	remaining	right-of-use	asset	and	accretion	of	lease	liability.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/exampleRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	53	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479589/842-20-55-53Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	4	-Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478964/842-20-50-4	+	Details	Name:	us-gaap_OperatingLeaseCost	Namespace	Prefix:	us-gaap_	Data
Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_OperatingLeaseLiabilitiesPaymentsDueAbstract
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionPresent	value	of	lessee's	discounted	obligation	for	lease	payments	from
operating	lease.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-
Subparagraph	(b)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479041/842-20-45-1	+	Details	Name:	us-gaap_OperatingLeaseLiability	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionIndicates	line	item	in	statement	of	financial	position	that	includes	operating	lease	liability.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	2	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479041/842-20-45-2	+	Details	Name:	us-gaap_OperatingLeaseLiabilityStatementOfFinancialPositionExtensibleList	Namespace	Prefix:	us-gaap_	Data	Type:



enum2:enumerationSetItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionAmount	of	lessee's	right	to	use	underlying	asset	under	operating	lease.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479041/842-20-45-1	+	Details	Name:	us-gaap_OperatingLeaseRightOfUseAsset	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:
debit	Period	Type:	instant	X	-	DefinitionIndicates	line	item	in	statement	of	financial	position	that	includes	operating	lease	right-of-use	asset.	+	ReferencesReference	1:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	2	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479041/842-20-45-2	+	Details	Name:	us-gaap_OperatingLeaseRightOfUseAssetStatementOfFinancialPositionExtensibleList	Namespace	Prefix:	us-gaap_	Data
Type:	enum2:enumerationSetItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionWeighted	average	discount	rate	for	operating	lease	calculated	at	point	in	time.	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	53	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147479589/842-20-55-53Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	4	-Subparagraph	(g)(4)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478964/842-20-50-4	+	Details	Name:	us-gaap_OperatingLeaseWeightedAverageDiscountRatePercent
Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionWeighted	average	remaining	lease	term	for	operating	lease,	in
'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef
-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	53	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479589/842-20-55-53Reference	2:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	842	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4	-Subparagraph	(g)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478964/842-20-50-4	+	Details	Name:	us-gaap_OperatingLeaseWeightedAverageRemainingLeaseTerm1	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:durationItemType	Balance	Type:	na	Period	Type:	instant	XML	78	R67.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Repurchase	Agreements	(Details)	$	in	Thousands	9	Months	Ended	12	Months
Ended	Sep.	30,	2024	USD	($)	Security	Dec.	31,	2023	USD	($)	Security	Repurchase	Agreements	[Abstract]	Â		Â		Weighted	average	of	remaining	maturities	days	30	days	21	days	Repurchase
Agreement	Characteristics	Remaining	Maturities	[Abstract]	Â		Â		Less	than	one	month,	repurchase	agreements	$	516,426	$	772,466	One	to	three	months,	repurchase	agreements	583,455
131,023	Greater	than	three	months,	repurchase	agreemnets	8,615	Â		Total	repurchase	agreements	$	1,108,496	$	903,489	Repurchase	Agreement	Characteristics,	Weighted	Average	Rates
[Abstract]	Â		Â		Less	than	one	month,	weighted	average	rate	5.09%	5.55%	One	to	three	months,	weighted	average	rate	5.11%	5.55%	Greater	than	three	months,	weighted	average	rate	4.88%	Â	
Weighted	average	rate	5.10%	5.55%	Number	of	overnight	or	demand	securities	|	Security	0	0	X	-	DefinitionRefers	to	the	number	of	overnight	and	demand	securities.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_NumberOfOvernightAndDemandSecurities	Namespace	Prefix:	chmi_	Data	Type:	xbrli:integerItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo
definition	available.	+	Details	Name:	chmi_RepurchaseAgreementCharacteristicsRemainingMaturitiesAbstract	Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na
Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_RepurchaseAgreementCharacteristicsWeightedAverageRatesAbstract	Namespace	Prefix:	chmi_	Data	Type:
xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRepurchase	agreement	weighted	average	interest	rate	held	by	the	entity	with	maturities	greater	than	three	months.	+
ReferencesNo	definition	available.	+	Details	Name:	chmi_RepurchaseAgreementGreaterThanThreeMonthsWeightedAverageRate	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType
Balance	Type:	na	Period	Type:	instant	X	-	DefinitionRepurchase	agreement	weighted	average	interest	rate	held	by	the	entity	with	maturities	within	one	month.	+	ReferencesNo	definition
available.	+	Details	Name:	chmi_RepurchaseAgreementLessThanOneMonthWeightedAverageRate	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period
Type:	instant	X	-	DefinitionAmount	of	the	fixed	and	determinable	portion	of	the	purchase	obligation	maturing	after	three	months	of	the	latest	fiscal	year.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_RepurchaseAgreementObligationGreaterThanThreeMonthsMaturities	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:
instant	X	-	DefinitionAmount	of	the	fixed	and	determinable	portion	of	the	purchase	obligation	maturing	with	in	one	month	of	the	latest	fiscal	year.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_RepurchaseAgreementObligationLessThanOneMonthMaturities	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-
DefinitionAmount	of	the	fixed	and	determinable	portion	of	the	purchase	obligation	maturing	with	in	one	to	three	months	of	the	latest	fiscal	year.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_RepurchaseAgreementObligationOneToThreeMonthsMaturities	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-
DefinitionRepurchase	agreement	weighted	average	interest	rate	held	by	the	entity	with	maturities	greater	than	one	months,	but	three	months	or	less.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_RepurchaseAgreementOneToThreeMonthsWeightedAverageRate	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-
DefinitionRepurchase	agreement	weighted	average	interest	rate	held	by	the	entity	total.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_RepurchaseAgreementWeightedAverageRate	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionRefers	to	remaining
weighted	average	maturity	period	of	the	repurchase	agreement,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen
days.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_RepurchaseAgreementsMaturityPeriod	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period
Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	srt_BrokersAndDealersAbstract	Namespace	Prefix:	srt_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:
duration	X	-	DefinitionAmount,	before	effects	of	master	netting	arrangements,	of	funds	outstanding	borrowed	in	the	form	of	a	security	repurchase	agreement	between	the	entity	and	another
party	for	the	sale	and	repurchase	of	identical	or	substantially	the	same	securities	at	a	date	certain	for	a	specified	price.	Includes	liabilities	elected	not	to	be	offset.	Excludes	liabilities	not	subject
to	a	master	netting	arrangement.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	210	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-
Paragraph	3	-Subparagraph	(a)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483466/210-20-50-3Reference	2:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	20	-
Name	Accounting	Standards	Codification	-Section	55	-Paragraph	7	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147483444/210-20-55-7	+	Details	Name:	us-
gaap_SecuritiesSoldUnderAgreementsToRepurchaseGross	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	XML	79	R68.htm	IDEA:
XBRL	DOCUMENT	v3.24.3	Notes	Payable	(Details)	$	in	Thousands	1	Months	Ended	9	Months	Ended	Oct.	31,	2023	Sep.	30,	2024	USD	($)	RenewalOption	Facility	Jul.	31,	2024	Dec.	31,	2023
USD	($)	Oct.	31,	2019	USD	($)	Apr.	02,	2019	USD	($)	Jul.	31,	2018	USD	($)	Sep.	30,	2016	USD	($)	Maturities	of	Notes	Payable	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		2024	Â		$	0	Â		$	64,500	Â		Â		Â		Â	
2025	Â		58,258	Â		595	Â		Â		Â		Â		2026	Â		6,937	Â		7,438	Â		Â		Â		Â		2027	Â		7,404	Â		8,018	Â		Â		Â		Â		2028	Â		79,201	Â		89,949	Â		Â		Â		Â		2029	Â		0	Â		0	Â		Â		Â		Â		Notes	payable	Â		$	151,800	Â	
170,500	Â		Â		Â		Â		MSR	Financing	Facility	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Debt	Instruments	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Number	of	separate	MSR	financing	facilities	|	Facility	Â		2	Â		Â		Â	
Â		Â		Â		Fannie	Mae	MSR	Financing	Facility	[Member]	|	Interest	Rate	Swaps	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Debt	Instruments	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Debt	instrument	term	of	variable
rate	Â		1	year	Â		Â		Â		Â		Â		Â		Freddie	Mac	MSR	Revolver	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Debt	Instruments	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Maximum	borrowing	amount	Â		Â		Â		Â		Â		$	100,000
$	25,000	$	100,000	Debt	instrument	term	Â		364	days	Â		Â		Â		Â		Â		Â		Number	of	Borrowers	option	renewals	|	RenewalOption	Â		2	Â		Â		Â		Â		Â		Â		Term	out	feature	of	credit	facility	Â		1	year	Â	
Â		Â		Â		Â		Â		Debt	instrument,	amortization	period	Â		24	months	Â		Â		Â		Â		Â		Â		Weighted	average	interest	rate	Â		Â		8.20%	Â		Â		Â		Â		Â		Maturities	of	Notes	Payable	[Abstract]	Â		Â		Â		Â		Â		Â	
Â		Â		2024	Â		$	0	Â		64,500	Â		Â		Â		Â		2025	Â		57,700	Â		0	Â		Â		Â		Â		2026	Â		0	Â		0	Â		Â		Â		Â		2027	Â		0	Â		0	Â		Â		Â		Â		2028	Â		0	Â		0	Â		Â		Â		Â		2029	Â		0	Â		0	Â		Â		Â		Â		Notes	payable	Â	
57,700	Â		64,500	Â		Â		Â		Â		Fannie	Mae	MSR	Revolving	Facility	[Member]	Â		Â		Â		Â		Â		Â		Â		Â		Debt	Instruments	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		Maximum	borrowing	amount	Â		$	150,000	Â	
Â		$	150,000	Â		Â		Â		Debt	instrument	term	Â		24	months	Â		Â		Â		Â		Â		Â		Term	out	feature	of	credit	facility	Â		3	years	Â		Â		Â		Â		Â		Â		Debt	instrument,	amortization	period	24	months	Â		Â		Â		Â	
Â		Â		Â		Weighted	average	interest	rate	8.10%	Â		Â		Â		Â		Â		Â		Â		Maturities	of	Notes	Payable	[Abstract]	Â		Â		Â		Â		Â		Â		Â		Â		2024	Â		$	0	Â		0	Â		Â		Â		Â		2025	Â		558	Â		595	Â		Â		Â		Â		2026	Â	
6,937	Â		7,438	Â		Â		Â		Â		2027	Â		7,404	Â		8,018	Â		Â		Â		Â		2028	Â		79,201	Â		89,949	Â		Â		Â		Â		2029	Â		0	Â		0	Â		Â		Â		Â		Notes	payable	Â		$	94,100	Â		$	106,000	Â		Â		Â		Â		X	-
DefinitionRemaining	amortization	period	for	the	liability	component	of	convertible	debt	which	may	be	settled	in	cash	upon	conversion,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'
represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_DebtInstrumentAmortizationPeriod	Namespace	Prefix:
chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionTerm	of	interest	rate	that	fluctuates	over	time	as	a	result	of	an	underlying	benchmark	interest
rate	or	index,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details
Name:	chmi_DebtInstrumentTermOfVariableRate	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	renewals	at	the
borrowers'	option	in	credit	facility.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_NumberOfBorrowersOptionRenewals	Namespace	Prefix:	chmi_	Data	Type:	xbrli:integerItemType
Balance	Type:	na	Period	Type:	duration	X	-	DefinitionNumber	of	separate	MSR	financing	facilities	to	the	company.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_NumberOfSeparateMSRFinancingFacilities	Namespace	Prefix:	chmi_	Data	Type:	xbrli:integerItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionThe	term	out	feature	of	credit
facility,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_TermOutFeatureOfCreditFacility	Namespace	Prefix:	chmi_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionPeriod	of	time	between	issuance	and
maturity	of	debt	instrument,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.	+	ReferencesNo	definition
available.	+	Details	Name:	us-gaap_DebtInstrumentTerm	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:durationItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition
available.	+	Details	Name:	us-gaap_DebtInstrumentsAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionWeighted
average	interest	rate	of	debt	outstanding.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_DebtWeightedAverageInterestRate	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-
types:percentItemType	Balance	Type:	na	Period	Type:	instant	X	-	DefinitionMaximum	borrowing	capacity	under	the	credit	facility	without	consideration	of	any	current	restrictions	on	the	amount
that	could	be	borrowed	or	the	amounts	currently	outstanding	under	the	facility.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(22)(b))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:
http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(19)(b))	-Publisher	FASB	-
URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+	Details	Name:	us-gaap_LineOfCreditFacilityMaximumBorrowingCapacity	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionAmount,	after	deduction	of	unamortized	premium	(discount)	and	debt	issuance	cost,	of	long-term	debt.	Excludes
lease	obligation.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(22))	-
SubTopic	10	-Topic	210	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://www.xbrl.org/2003/role/exampleRef	-Topic	835	-SubTopic	30	-Name
Accounting	Standards	Codification	-Section	55	-Paragraph	8	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482949/835-30-55-8Reference	3:	http://fasb.org/us-gaap/role/ref/legacyRef	-
Topic	942	-SubTopic	210	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-03(16))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147478546/942-210-S99-1Reference	4:	http://www.xbrl.org/2003/role/exampleRef	-Topic	470	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	55	-
Paragraph	69B	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481568/470-20-55-69BReference	5:	http://www.xbrl.org/2003/role/exampleRef	-Topic	470	-SubTopic	20	-Name
Accounting	Standards	Codification	-Section	55	-Paragraph	69C	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481568/470-20-55-69CReference	6:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1D	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481139/470-20-50-1DReference	7:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	944	-SubTopic	210	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.7-03(a)(16)(a)(2))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478777/944-210-S99-1Reference	8:
http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	20	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	4	-Subparagraph	(b)(3)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147481139/470-20-50-4	+	Details	Name:	us-gaap_LongTermDebt	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period
Type:	instant	X	-	DefinitionAmount	of	long-term	debt	payable,	sinking	fund	requirement,	and	other	securities	issued	that	are	redeemable	by	holder	at	fixed	or	determinable	price	and	date,
maturing	in	next	fiscal	year	following	current	fiscal	year.	Excludes	interim	and	annual	periods	when	interim	periods	are	reported	from	current	statement	of	financial	position	date	(rolling
approach).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph
(SX	210.12-04(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-3Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	20	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	1E	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481139/470-20-50-1EReference	3:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-SubTopic	10	-Topic	470	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481544/470-10-50-1
+	Details	Name:	us-gaap_LongTermDebtMaturitiesRepaymentsOfPrincipalInNextTwelveMonths	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period
Type:	instant	X	-	DefinitionAmount	of	long-term	debt	payable,	sinking	fund	requirement,	and	other	securities	issued	that	are	redeemable	by	holder	at	fixed	or	determinable	price	and	date,
maturing	in	fifth	fiscal	year	following	current	fiscal	year.	Excludes	interim	and	annual	periods	when	interim	periods	are	reported	from	current	statement	of	financial	position	date	(rolling
approach).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph
(SX	210.12-04(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-3Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	20	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	1E	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481139/470-20-50-1EReference	3:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-SubTopic	10	-Topic	470	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481544/470-10-50-1
+	Details	Name:	us-gaap_LongTermDebtMaturitiesRepaymentsOfPrincipalInYearFive	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant
X	-	DefinitionAmount	of	long-term	debt	payable,	sinking	fund	requirement,	and	other	securities	issued	that	are	redeemable	by	holder	at	fixed	or	determinable	price	and	date,	maturing	in	fourth
fiscal	year	following	current	fiscal	year.	Excludes	interim	and	annual	periods	when	interim	periods	are	reported	from	current	statement	of	financial	position	date	(rolling	approach).	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.12-
04(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-3Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	20	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	1E	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481139/470-20-50-1EReference	3:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-SubTopic	10	-Topic	470	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481544/470-10-50-1
+	Details	Name:	us-gaap_LongTermDebtMaturitiesRepaymentsOfPrincipalInYearFour	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant
X	-	DefinitionAmount	of	long-term	debt	payable,	sinking	fund	requirement,	and	other	securities	issued	that	are	redeemable	by	holder	at	fixed	or	determinable	price	and	date,	maturing	in	third
fiscal	year	following	current	fiscal	year.	Excludes	interim	and	annual	periods	when	interim	periods	are	reported	from	current	statement	of	financial	position	date	(rolling	approach).	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.12-
04(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-3Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	20	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	1E	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481139/470-20-50-1EReference	3:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-SubTopic	10	-Topic	470	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481544/470-10-50-1
+	Details	Name:	us-gaap_LongTermDebtMaturitiesRepaymentsOfPrincipalInYearThree	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:



instant	X	-	DefinitionAmount	of	long-term	debt	payable,	sinking	fund	requirement,	and	other	securities	issued	that	are	redeemable	by	holder	at	fixed	or	determinable	price	and	date,	maturing	in
second	fiscal	year	following	current	fiscal	year.	Excludes	interim	and	annual	periods	when	interim	periods	are	reported	from	current	statement	of	financial	position	date	(rolling	approach).	+
ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	3	-Subparagraph	(SX	210.12-
04(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-3Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	470	-SubTopic	20	-Name	Accounting
Standards	Codification	-Section	50	-Paragraph	1E	-Subparagraph	(d)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481139/470-20-50-1EReference	3:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	1	-SubTopic	10	-Topic	470	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147481544/470-10-50-1
+	Details	Name:	us-gaap_LongTermDebtMaturitiesRepaymentsOfPrincipalInYearTwo	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant
X	-	DefinitionAmount	of	long-term	debt	payable,	sinking	fund	requirement,	and	other	securities	issued	that	are	redeemable	by	holder	at	fixed	or	determinable	price	and	date,	maturing	in
remainder	of	current	fiscal	year.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-
Paragraph	3	-Subparagraph	(SX	210.12-04(a))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-3	+	Details	Name:	us-
gaap_LongTermDebtMaturitiesRepaymentsOfPrincipalRemainderOfFiscalYear	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-
ReferencesNo	definition	available.	+	Details	Name:	us-gaap_MaturitiesOfLongTermDebtAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:
duration	X	-	Details	Name:	us-gaap_DebtInstrumentAxis=chmi_MsrFacilityMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_DebtInstrumentAxis=chmi_FannieMaeMSRFinancingFacilityMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_DerivativeInstrumentRiskAxis=us-gaap_InterestRateSwapMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_CreditFacilityAxis=chmi_FreddieMacMSRRevolverMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	X	-	Details	Name:	us-
gaap_CreditFacilityAxis=chmi_FannieMaeMSRRevolvingFacilityMember	Namespace	Prefix:	Data	Type:	na	Balance	Type:	Period	Type:	XML	80	R69.htm	IDEA:	XBRL	DOCUMENT	v3.24.3
Receivables	and	Other	Assets	(Details)	-	USD	($)	$	in	Thousands	Sep.	30,	2024	Dec.	31,	2023	Receivables	and	Other	Assets	[Abstract]	Â		Â		Servicing	advances	$	10,287	$	15,455	Interest
receivable	6,471	5,503	Deferred	tax	asset	13,370	15,022	Other	receivables	2,439	2,422	Total	other	assets	$	32,567	$	38,402	X	-	DefinitionThe	aggregate	carrying	amounts,	as	of	the	balance
sheet	date,	of	receivables	and	other	assets	not	separately	disclosed	in	the	balance	sheet.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_ReceivablesAndOtherAssets	Namespace
Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	chmi_ReceivablesAndOtherAssetsAbstract
Namespace	Prefix:	chmi_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionRefers	to	the	amount	of	servicing	advances	receivables	from	client	or	customers
that	are	to	be	treated	as	receivables.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_ServicingAdvances	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:
debit	Period	Type:	instant	X	-	DefinitionAmount,	after	allowance,	receivable	from	customers,	clients,	or	other	third-parties,	and	receivables	classified	as	other	due	within	one	year	or	the	normal
operating	cycle,	if	longer.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_AccountsAndOtherReceivablesNetCurrent	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionAmount	after	allocation	of	valuation	allowances	of	deferred	tax	asset	attributable	to	deductible	temporary
differences	and	other	tax	receivables	expected	to	be	realized	or	consumed	within	one	year	or	operating	cycle,	if	longer.	+	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_DeferredIncomeTaxesAndOtherTaxReceivableCurrent	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionCarrying
amount	as	of	the	balance	sheet	date	of	interest	earned	but	not	received.	Also	called	accrued	interest	or	accrued	interest	receivable.	+	ReferencesReference	1:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	946	-SubTopic	310	-Name	Accounting	Standards	Codification	-Section	45	-Paragraph	1	-Subparagraph	(a)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147477802/946-310-45-1Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(3)(a)(4))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+	Details	Name:	us-gaap_InterestReceivable
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	XML	81	R70.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Accrued	Expenses	and	Other
Liabilities	(Details)	-	USD	($)	$	in	Thousands	Sep.	30,	2024	Dec.	31,	2023	Accrued	Expenses	and	Other	Liabilities	[Abstract]	Â		Â		Accrued	interest	on	repurchase	agreements	$	2,676	$	3,929
Accrued	interest	on	notes	payable	1,842	2,076	Net	current	tax	payable	0	0	Accrued	expenses	3,498	1,200	Due	to	counterparties	[1]	2,559	29,553	Total	accrued	expenses	and	other	liabilities	$
10,575	$	36,758	[1]	Includes	collateral	for	the	Companyâ€™s	borrowings	that	represents	a	payable	to	the	counterparties	as	of	the	balance	sheet	date.	X	-	DefinitionThe	amount	of	interest
payable	on	notes	payable.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_AccruedInterestOnNotesPayable	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance
Type:	credit	Period	Type:	instant	X	-	DefinitionThe	amount	due	to	counterparties.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_DueToCounterparties	Namespace	Prefix:	chmi_
Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionThe	amount	of	interest	payable	of	repurchase	agreements.	+	ReferencesNo	definition	available.	+
Details	Name:	chmi_InterestPayableOnRepurchaseAgreements	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionAmount	of
expenses	incurred	but	not	yet	paid	nor	invoiced,	and	liabilities	classified	as	other.	+	ReferencesNo	definition	available.	+	Details	Name:	us-gaap_AccruedLiabilitiesAndOtherLiabilities
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_AccruedLiabilitiesCurrentAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionCarrying	value	as	of	the	balance	sheet
date	of	obligations	incurred	and	payable,	pertaining	to	costs	that	are	statutory	in	nature,	are	incurred	on	contractual	obligations,	or	accumulate	over	time	and	for	which	invoices	have	not	yet
been	received	or	will	not	be	rendered.	Examples	include	taxes,	interest,	rent	and	utilities.	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	942	-SubTopic	210	-Name
Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.9-03(15)(5))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147478546/942-210-S99-1	+	Details
Name:	us-gaap_AccruedLiabilitiesCurrentAndNoncurrent	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit	Period	Type:	instant	X	-	DefinitionCarrying	value
as	of	the	balance	sheet	date	of	obligations	incurred	and	payable	for	statutory	income,	sales,	use,	payroll,	excise,	real,	property	and	other	taxes.	Used	to	reflect	the	current	portion	of	the
liabilities	(due	within	one	year	or	within	the	normal	operating	cycle	if	longer).	+	ReferencesReference	1:	http://fasb.org/us-gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting
Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(20))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480566/210-10-S99-1Reference	2:	http://fasb.org/us-
gaap/role/ref/legacyRef	-Topic	210	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.5-02(19))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480566/210-10-S99-1	+	Details	Name:	us-gaap_TaxesPayableCurrent	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	credit
Period	Type:	instant	XML	82	R71.htm	IDEA:	XBRL	DOCUMENT	v3.24.3	Income	Taxes	(Details)	-	USD	($)	$	in	Thousands	3	Months	Ended	9	Months	Ended	Sep.	30,	2024	Sep.	30,	2023	Sep.	30,
2024	Sep.	30,	2023	Dec.	31,	2023	Income	Taxes	[Abstract]	Â		Â		Â		Â		Â		Percentage	of	taxable	income	that	must	be	distributed	to	qualify	as	a	REIT	Â		Â		90.00%	Â		Â		Components	of	Income
Tax	Expense	(Benefit)	[Abstract]	Â		Â		Â		Â		Â		Current	federal	income	tax	benefit	$	(85)	$	0	$	0	$	0	Â		Current	state	income	tax	expense	(benefit)	(11)	0	0	0	Â		Deferred	federal	income	tax
expense	339	1,108	1,459	1,080	Â		Deferred	state	income	tax	expense	42	168	193	164	Â		Provision	for	Corporate	Business	Taxes	[1]	285	1,276	1,652	1,244	Â		Effective	Income	Tax	Rate
Reconciliation,	Amount	[Abstract]	Â		Â		Â		Â		Â		Computed	income	tax	expense	(benefit)	at	federal	rate	(2,554)	3,605	430	(118)	Â		State	tax	expense,	net	of	federal	tax,	if	applicable	27	133	153
130	Â		Provision	to	return	adjustment	(5)	(7)	(5)	(7)	Â		REIT	income	not	subject	to	tax	expense	(benefit)	2,817	(2,455)	1,074	1,239	Â		Provision	for	Corporate	Business	Taxes	[1]	$	285	$	1,276	$
1,652	$	1,244	Â		Effective	Income	Tax	Rate	Reconciliation,	Percent	[Abstract]	Â		Â		Â		Â		Â		Computed	income	tax	expense	(benefit)	at	federal	rate	21.00%	21.00%	21.00%	21.00%	Â		State	tax
expense,	net	of	federal	tax,	if	applicable	(0.20%)	0.80%	7.50%	(22.90%)	Â		Provision	to	return	adjustment	0.00%	0.00%	(0.20%)	1.20%	Â		REIT	income	not	subject	to	tax	expense	(benefit)
(23.10%)	(14.30%)	52.40%	(218.50%)	Â		Provision	for	Effective	Tax	Rate	[1]	(2.30%)	7.50%	80.70%	(219.20%)	Â		Deferred	tax	assets	(liabilities)	[Abstract]	Â		Â		Â		Â		Â		Deferred	tax	-	mortgage
servicing	rights	$	(3,674)	Â		$	(3,674)	Â		$	(1,789)	Deferred	tax	-	net	operating	loss	17,044	Â		17,044	Â		16,811	Total	net	deferred	tax	assets	13,370	Â		13,370	Â		$	15,022	Net	operating	loss
carryforwards	$	73,600	Â		$	73,600	Â		Â		[1]	The	provision	for	income	taxes	is	recorded	at	the	TRS	level.	X	-	DefinitionAmount	of	deferred	tax	asset	attributable	to	taxable	temporary	differences
from	mortgage	servicing	rights.	+	ReferencesNo	definition	available.	+	Details	Name:	chmi_DeferredTaxAssetMortgageServicingRights	Namespace	Prefix:	chmi_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionAmount	of	reported	income	tax	expense	(benefit)	in	excess	of	(less	than)	expected	income	tax	expense	(benefit)
computed	by	applying	domestic	federal	statutory	income	tax	rate	to	pretax	income	(loss)	from	continuing	operations,	attributable	to	increase	(decrease)	in	income	tax	rate	and	transition	tax	on
accumulated	earnings	of	controlled	foreign	corporation	deemed	repatriated	pursuant	to	Tax	Cuts	and	Jobs	Act	of	2017.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_EffectiveIncomeTaxRateReconciliationTaxCutsAndJobsActOf2017ProvisionToReturnAdjustmentAmount	Namespace	Prefix:	chmi_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit
Period	Type:	duration	X	-	DefinitionPercentage	of	reported	income	tax	expense	(benefit)	in	excess	of	(less	than)	expected	income	tax	expense	(benefit)	computed	by	applying	domestic	federal
statutory	income	tax	rate	to	pretax	income	(loss)	from	continuing	operations,	attributable	to	increase	(decrease)	from	transition	tax	on	accumulated	earnings	of	controlled	foreign	corporation
deemed	repatriated	pursuant	to	Tax	Cuts	and	Jobs	Act	of	2017.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_EffectiveIncomeTaxRateReconciliationTaxCutsAndJobsActOf2017ProvisionToReturnAdjustmentPercent	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na
Period	Type:	duration	X	-	DefinitionPercentage	of	taxable	income	that	must	be	distributed	to	qualify	as	a	REIT.	+	ReferencesNo	definition	available.	+	Details	Name:
chmi_PercentageOfTaxableIncomeThatMustBeDistributedToQualifyAsAREIT	Namespace	Prefix:	chmi_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionAmount	of	current	federal	tax	expense	(benefit)	attributable	to	income	(loss)	from	continuing	operations.	Includes,	but	is	not	limited	to,	current	national	tax	expense	(benefit)	for	non-
US	(United	States	of	America)	jurisdiction.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SAB	Topic	6.I.7)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479360/740-10-S99-1Reference	2:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(h)(1)(Note	1))	-
Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Name	Accounting	Standards	Codification	-Section
50	-Paragraph	9	-Subparagraph	(a)	-SubTopic	10	-Topic	740	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-9	+	Details	Name:	us-
gaap_CurrentFederalTaxExpenseBenefit	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	current	state	and
local	tax	expense	(benefit)	attributable	to	income	(loss)	from	continuing	operations.	Includes,	but	is	not	limited	to,	current	regional,	territorial,	and	provincial	tax	expense	(benefit)	for	non-US
(United	States	of	America)	jurisdiction.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SAB	Topic	6.I.7)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479360/740-10-S99-1Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef
-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(h)(1)(Note	1))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	9	-
Subparagraph	(a)	-SubTopic	10	-Topic	740	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-9	+	Details	Name:	us-gaap_CurrentStateAndLocalTaxExpenseBenefit
Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	deferred	federal	tax	expense	(benefit)	attributable	to	income
(loss)	from	continuing	operations.	Includes,	but	is	not	limited	to,	deferred	national	tax	expense	(benefit)	for	non-US	(United	States	of	America)	jurisdiction.	+	ReferencesReference	1:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SAB	Topic	6.I.7)	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479360/740-10-S99-1Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(h)(1)(Note	1))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	3:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	9	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482685/740-10-50-9	+	Details	Name:	us-gaap_DeferredFederalIncomeTaxExpenseBenefit	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType
Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount	of	deferred	state	and	local	tax	expense	(benefit)	attributable	to	income	(loss)	from	continuing	operations.	Includes,	but	is	not
limited	to,	deferred	regional,	territorial,	and	provincial	tax	expense	(benefit)	for	non-US	(United	States	of	America)	jurisdiction.	+	ReferencesReference	1:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SAB	Topic	6.I.7)	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147479360/740-10-S99-1Reference	2:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(h)(1)(Note	1))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1Reference	3:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	9	-Subparagraph	(b)	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482685/740-10-50-9	+	Details	Name:	us-gaap_DeferredStateAndLocalIncomeTaxExpenseBenefit	Namespace	Prefix:	us-gaap_	Data	Type:
xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	duration	X	-	DefinitionAmount,	after	allocation	of	valuation	allowances	and	deferred	tax	liability,	of	deferred	tax	asset	attributable	to
deductible	differences	and	carryforwards,	without	jurisdictional	netting.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	2	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-2	+	Details	Name:	us-
gaap_DeferredTaxAssetsLiabilitiesNet	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	ReferencesNo	definition	available.	+	Details
Name:	us-gaap_DeferredTaxAssetsNetAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionAmount	before	allocation	of
valuation	allowances	of	deferred	tax	asset	attributable	to	deductible	operating	loss	carryforwards.	+	ReferencesReference	1:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	6	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-6	+	Details	Name:	us-
gaap_DeferredTaxAssetsOperatingLossCarryforwards	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:monetaryItemType	Balance	Type:	debit	Period	Type:	instant	X	-	DefinitionPercentage	of
current	income	tax	expense	(benefit)	and	deferred	income	tax	expense	(benefit)	pertaining	to	continuing	operations.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	12	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-12Reference	2:
http://www.xbrl.org/2003/role/exampleRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	231	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482663/740-10-55-231	+	Details	Name:	us-gaap_EffectiveIncomeTaxRateContinuingOperations	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-
types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	ReferencesNo	definition	available.	+	Details	Name:	us-
gaap_EffectiveIncomeTaxRateContinuingOperationsTaxRateReconciliationAbstract	Namespace	Prefix:	us-gaap_	Data	Type:	xbrli:stringItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionPercentage	of	domestic	federal	statutory	tax	rate	applicable	to	pretax	income	(loss).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-
Name	Accounting	Standards	Codification	-Section	50	-Paragraph	12	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-12Reference	2:
http://www.xbrl.org/2003/role/exampleRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	55	-Paragraph	231	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482663/740-10-55-231Reference	3:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section
S99	-Paragraph	1	-Subparagraph	(SAB	Topic	6.I.1.Q1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479360/740-10-S99-1Reference	4:	http://www.xbrl.org/2003/role/disclosureRef	-



Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(h)(2))	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147480678/235-10-S99-1	+	Details	Name:	us-gaap_EffectiveIncomeTaxRateReconciliationAtFederalStatutoryIncomeTaxRate	Namespace	Prefix:	us-gaap_	Data
Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-	DefinitionPercentage	of	the	difference	between	reported	income	tax	expense	(benefit)	and	expected	income	tax
expense	(benefit)	computed	by	applying	the	domestic	federal	statutory	income	tax	rates	to	pretax	income	(loss)	from	continuing	operations	applicable	to	state	and	local	income	tax	expense
(benefit),	net	of	federal	tax	expense	(benefit).	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/exampleRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section
55	-Paragraph	231	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482663/740-10-55-231Reference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-Name
Accounting	Standards	Codification	-Section	50	-Paragraph	12A	-Subparagraph	(a)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-12AReference	3:
http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	12	-Publisher	FASB	-URI
https://asc.fasb.org/1943274/2147482685/740-10-50-12Reference	4:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	235	-SubTopic	10	-Name	Accounting	Standards	Codification	-
Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(h)(2))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-S99-1	+	Details	Name:	us-
gaap_EffectiveIncomeTaxRateReconciliationStateAndLocalIncomeTaxes	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:	duration	X	-
DefinitionPercentage	of	the	difference	between	reported	income	tax	expense	(benefit)	and	expected	income	tax	expense	(benefit)	computed	by	applying	the	domestic	federal	statutory	income
tax	rates	to	pretax	income	(loss)	from	continuing	operations	attributable	to	income	(loss)	exempt	from	income	taxes.	+	ReferencesReference	1:	http://www.xbrl.org/2003/role/disclosureRef	-
Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	12A	-Subparagraph	(b)(1)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-
12AReference	2:	http://www.xbrl.org/2003/role/disclosureRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards	Codification	-Section	50	-Paragraph	12A	-Subparagraph	(a)(7)	-Publisher
FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-12AReference	3:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	740	-SubTopic	10	-Name	Accounting	Standards
Codification	-Section	50	-Paragraph	12	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147482685/740-10-50-12Reference	4:	http://www.xbrl.org/2009/role/commonPracticeRef	-Topic	235	-
SubTopic	10	-Name	Accounting	Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SX	210.4-08(h)(2))	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147480678/235-10-
S99-1	+	Details	Name:	us-gaap_EffectiveIncomeTaxRateReconciliationTaxExemptIncome	Namespace	Prefix:	us-gaap_	Data	Type:	dtr-types:percentItemType	Balance	Type:	na	Period	Type:
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Standards	Codification	-Section	S99	-Paragraph	1	-Subparagraph	(SAB	Topic	6.I.7)	-Publisher	FASB	-URI	https://asc.fasb.org/1943274/2147479360/740-10-S99-1Reference	7:
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},	"auth_ref":	[	"r85",	"r88",	"r92",	"r1097"	]	},	"us-gaap_AccountsPayableTradeCurrentAndNoncurrent":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
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Other	Comprehensive	Income	(Loss),	Net	of	Tax",	"documentation":	"Amount,	after	tax,	of	accumulated	increase	(decrease)	in	equity	from	transaction	and	other	event	and
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"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Address	Type	[Domain]",	"documentation":	"An	entity	may	have	several
addresses	for	different	purposes	and	this	domain	represents	all	such	types."	}	}	},	"auth_ref":	[]	},	"us-
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"terseLabel":	"All	Other	[Member]",	"label":	"Other	Operating	Segment	[Member]",	"documentation":	"Operating	segments	classified	as	other.	Excludes	intersegment
elimination	and	reconciling	items."	}	}	},	"auth_ref":	[	"r283",	"r302",	"r303",	"r304",	"r305",	"r306",	"r309",	"r915",	"r916"	]	},	"chmi_AllOtherStatesMember":	{	"xbrltype":
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"Boolean	flag	that	is	true	when	the	XBRL	content	amends	previously-filed	or	accepted	submission."	}	}	},	"auth_ref":	[]	},	"us-gaap_AmortizationOfFinancingCosts":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"AmortizationOfFinancingCosts",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Amortization	of	deferred	financing	costs",	"documentation":	"Amount
of	amortization	expense	attributable	to	debt	issuance	costs."	}	}	},	"auth_ref":	[	"r112",	"r431",	"r1022",	"r1128"	]	},	"us-
gaap_AmountOfDilutiveSecuritiesStockOptionsAndRestrictiveStockUnits":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"AmountOfDilutiveSecuritiesStockOptionsAndRestrictiveStockUnits",	"crdr":	"credit",	"presentation":	[



"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"verboseLabel":	"Effect	of	dilutive	securities",	"label":
"Dilutive	Securities,	Effect	on	Basic	Earnings	Per	Share,	Options	and	Restrictive	Stock	Units",	"documentation":	"Amount	of	increase	(decrease)	to	net	income	used	for
calculating	diluted	earnings	per	share	(EPS),	resulting	from	the	assumed	exercise	of	stock	options	or	restrictive	stock	units	(RSUs)."	}	}	},	"auth_ref":	[	"r1034"	]	},	"us-
gaap_AntidilutiveSecuritiesExcludedFromComputationOfEarningsPerShareAmount":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"AntidilutiveSecuritiesExcludedFromComputationOfEarningsPerShareAmount",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Anti-dilutive	securities	(in	shares)",
"label":	"Antidilutive	Securities	Excluded	from	Computation	of	Earnings	Per	Share,	Amount",	"documentation":	"Securities	(including	those	issuable	pursuant	to	contingent
stock	agreements)	that	could	potentially	dilute	basic	earnings	per	share	(EPS)	or	earnings	per	unit	(EPU)	in	the	future	that	were	not	included	in	the	computation	of	diluted
EPS	or	EPU	because	to	do	so	would	increase	EPS	or	EPU	amounts	or	decrease	loss	per	share	or	unit	amounts	for	the	period	presented."	}	}	},	"auth_ref":	[	"r276"	]	},	"us-
gaap_ArrangementsAndNonarrangementTransactionsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ArrangementsAndNonarrangementTransactionsMember",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Collaborative	Arrangement	and	Arrangement	Other	than	Collaborative	[Domain]",	"documentation":	"Collaborative	arrangement	and	arrangement	other	than
collaborative	applicable	to	revenue-generating	activity	or	operations."	}	}	},	"auth_ref":	[	"r533"	]	},	"us-gaap_Assets":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"Assets",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets",
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Total	Assets",	"label":	"Assets",	"documentation":	"Amount	of	asset
recognized	for	present	right	to	economic	benefit."	}	}	},	"auth_ref":	[	"r141",	"r156",	"r204",	"r241",	"r278",	"r286",	"r304",	"r308",	"r351",	"r398",	"r399",	"r401",	"r402",
"r403",	"r404",	"r405",	"r407",	"r408",	"r535",	"r539",	"r582",	"r697",	"r804",	"r915",	"r916",	"r953",	"r982",	"r1062",	"r1063",	"r1133"	]	},	"us-gaap_AssetsAbstract":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"AssetsAbstract",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets",
"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Assets",	"label":	"Assets	[Abstract]"	}	}	},	"auth_ref":	[]	},
"chmi_AssetsByMaturityAfterTenYearsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"AssetsByMaturityAfterTenYearsMember",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Assets	maturity	period	of	after	ten	years	from	the	reporting	date	for	repurchase	agreements	and	similar	transactions,	for	example,	but	not	limited	to,
securities	lending	arrangements.",	"label":	"Assets	By	Maturity	After	Ten	Years	[Member]",	"terseLabel":	"Over	10	Years	[Member]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_AssetsFairValueDisclosure":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"AssetsFairValueDisclosure",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Fair	Value",	"totalLabel":
"Total	Assets",	"label":	"Assets,	Fair	Value	Disclosure",	"documentation":	"Fair	value	portion	of	asset	recognized	for	present	right	to	economic	benefit."	}	}	},	"auth_ref":	[
"r556",	"r557",	"r941"	]	},	"us-gaap_AssetsFairValueDisclosureAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"AssetsFairValueDisclosureAbstract",	"presentation":	[	"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],
"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Assets	[Abstract]",	"label":	"Assets,	Fair	Value	Disclosure	[Abstract]"	}	}	},	"auth_ref":	[]	},	"chmi_AssetsLiabilitiesNetBookValue":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"AssetsLiabilitiesNetBookValue",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Assets	liabilities	net	book	value.",	"label":	"Assets	Liabilities	Net	Book
Value",	"totalLabel":	"Net	Assets"	}	}	},	"auth_ref":	[]	},	"chmi_AuroraFinancialGroupIncMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"AuroraFinancialGroupIncMember",	"presentation":	[	"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsPortfolioOfServicingRelatedAssetsDetails",
"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Aurora	Financial	Group	Inc.	is	a	website	for	home	loans,
mortgages,	electronic	lending,	and	loans	using	the	best	mortgage	tools	on	the	Internet.",	"label":	"Aurora	Financial	Group	Inc	[Member]",	"terseLabel":	"Aurora	Financial
Group,	Inc.	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedGainBeforeTax":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedGainBeforeTax",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Gross	unrealized	gains",	"label":	"Debt	Securities,	Available-for-Sale,	Accumulated	Gross	Unrealized	Gain,	before	Tax",	"documentation":	"Amount,	before	tax,	of
unrealized	gain	in	accumulated	other	comprehensive	income	(AOCI)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other
comprehensive	income	(available-for-sale)."	}	}	},	"auth_ref":	[	"r323"	]	},	"us-gaap_AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedLossBeforeTax":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"AvailableForSaleDebtSecuritiesAccumulatedGrossUnrealizedLossBeforeTax",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Gross	unrealized	losses",	"label":	"Debt
Securities,	Available-for-Sale,	Accumulated	Gross	Unrealized	Loss,	before	Tax",	"documentation":	"Amount,	before	tax,	of	unrealized	loss	in	accumulated	other	comprehensive
income	(AOCI)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale)."	}	}	},
"auth_ref":	[	"r324"	]	},	"us-gaap_AvailableForSaleDebtSecuritiesAmortizedCostBasis":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"AvailableForSaleDebtSecuritiesAmortizedCostBasis",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",	"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"totalLabel":	"Book	value",	"label":	"Debt	Securities,	Available-for-Sale,	Amortized	Cost",	"documentation":	"Amortized	cost	of	investment	in	debt	security	measured	at	fair
value	with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale)."	}	}	},	"auth_ref":	[	"r320",	"r359",	"r695"	]	},	"us-
gaap_AvailableForSaleSecuritiesDebtSecurities":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"AvailableForSaleSecuritiesDebtSecurities",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets",
"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"RMBS,	at	fair	value	(including	pledged	assets	of
$1,153,213	and	$973,221,	respectively)",	"label":	"Carrying	value",	"documentation":	"Amount	of	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value
recognized	in	other	comprehensive	income	(available-for-sale)."	}	}	},	"auth_ref":	[	"r321",	"r359",	"r556",	"r685",	"r941",	"r944",	"r1041",	"r1113",	"r1114",	"r1115"	]	},
"chmi_AvailableForSaleSecuritiesMaturityPeriod":	{	"xbrltype":	"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"AvailableForSaleSecuritiesMaturityPeriod",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",	"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Refers	to	maturity	period	of	available	for	sale	securities,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,
five	months,	and	thirteen	days.",	"label":	"Available	For	Sale	Securities	Maturity	Period",	"terseLabel":	"Weighted	average	maturity"	}	}	},	"auth_ref":	[]	},
"chmi_AvailableForSaleSecuritiesNetWeightedAverageCouponRate":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"AvailableForSaleSecuritiesNetWeightedAverageCouponRate",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",	"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Refers	to	net	weighted	average	coupon	rate	of	available	for	sale	securities	investments.",	"label":	"Available	For	Sale	Securities	Net	Weighted	Average
Coupon	Rate",	"terseLabel":	"Weighted	average	coupon"	}	}	},	"auth_ref":	[]	},	"chmi_AvailableForSaleSecuritiesNetWeightedAverageYield":	{	"xbrltype":	"percentItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"AvailableForSaleSecuritiesNetWeightedAverageYield",	"presentation":	[
"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Represents	the	net	weighted	average	yield	of
available	for	sale	security	investments.",	"label":	"Available	For	Sale	Securities	Net	Weighted	Average	Yield",	"terseLabel":	"Weighted	average	yield"	}	}	},	"auth_ref":	[]	},	"us-
gaap_AwardTypeAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"AwardTypeAxis",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Award	Type
[Axis]",	"documentation":	"Information	by	type	of	award	under	share-based	payment	arrangement."	}	}	},	"auth_ref":	[	"r467",	"r468",	"r469",	"r470",	"r471",	"r472",	"r473",
"r474",	"r475",	"r476",	"r477",	"r478",	"r479",	"r480",	"r481",	"r482",	"r483",	"r484",	"r485",	"r486",	"r487",	"r488",	"r489",	"r490",	"r491",	"r492"	]	},	"us-
gaap_BalanceSheetLocationAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"BalanceSheetLocationAxis",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Statement	of	Financial	Position	Location,
Balance	[Axis]",	"documentation":	"Information	by	location	in	statement	of	financial	position	where	disaggregated	cumulative	balance	has	been	reported."	}	}	},	"auth_ref":	[
"r386",	"r1148",	"r1149"	]	},	"us-gaap_BalanceSheetLocationDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"BalanceSheetLocationDomain",	"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Statement	of	Financial	Position	Location,	Balance	[Domain]",	"documentation":	"Location	in	statement	of	financial	position	where	disaggregated	cumulative	balance
has	been	reported."	}	}	},	"auth_ref":	[	"r65",	"r68",	"r386",	"r1148",	"r1149"	]	},	"us-gaap_BasisOfAccountingPolicyPolicyTextBlock":	{	"xbrltype":	"textBlockItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"BasisOfAccountingPolicyPolicyTextBlock",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Basis	of	Accounting",	"label":	"Basis	of
Accounting,	Policy	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	for	basis	of	accounting,	or	basis	of	presentation,	used	to	prepare	the	financial
statements	(for	example,	US	Generally	Accepted	Accounting	Principles,	Other	Comprehensive	Basis	of	Accounting,	IFRS)."	}	}	},	"auth_ref":	[]	},	"us-
gaap_BasisOfPresentationAndSignificantAccountingPoliciesTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"BasisOfPresentationAndSignificantAccountingPoliciesTextBlock",	"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPolicies"	],	"lang":
{	"en-us":	{	"role":	{	"terseLabel":	"Basis	of	Presentation	and	Significant	Accounting	Policies",	"label":	"Basis	of	Presentation	and	Significant	Accounting	Policies	[Text
Block]",	"documentation":	"The	entire	disclosure	for	the	basis	of	presentation	and	significant	accounting	policies	concepts.	Basis	of	presentation	describes	the	underlying
basis	used	to	prepare	the	financial	statements	(for	example,	US	Generally	Accepted	Accounting	Principles,	Other	Comprehensive	Basis	of	Accounting,	IFRS).	Accounting
policies	describe	all	significant	accounting	policies	of	the	reporting	entity."	}	}	},	"auth_ref":	[	"r118"	]	},	"chmi_BrokerageCommissions":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"BrokerageCommissions",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"The	amount	of	commissions	paid	to	brokers	for	share	repurchases.",	"label":	"Brokerage	Commissions",	"terseLabel":	"Brokerage	commissions"	}	}
},	"auth_ref":	[]	},	"srt_BrokersAndDealersAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/srt/2024",	"localname":	"BrokersAndDealersAbstract",	"lang":	{
"en-us":	{	"role":	{	"label":	"Repurchase	Agreements	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_BusinessAcquisitionAcquireeDomain":	{	"xbrltype":	"domainItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"BusinessAcquisitionAcquireeDomain",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsPortfolioOfServicingRelatedAssetsDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Business	Acquisition,	Acquiree	[Domain]",	"terseLabel":	"Business	Acquisition,	Acquiree	[Domain]",	"documentation":	"Identification	of
the	acquiree	in	a	material	business	combination	(or	series	of	individually	immaterial	business	combinations),	which	may	include	the	name	or	other	type	of	identification	of	the
acquiree."	}	}	},	"auth_ref":	[	"r372",	"r373",	"r374",	"r375",	"r376",	"r530",	"r933",	"r934"	]	},	"us-gaap_BusinessAcquisitionAxis":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"BusinessAcquisitionAxis",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsPortfolioOfServicingRelatedAssetsDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Business	Acquisition	[Axis]",	"terseLabel":	"Business	Acquisition	[Axis]",	"documentation":	"Information	by	business	combination	or
series	of	individually	immaterial	business	combinations."	}	}	},	"auth_ref":	[	"r51",	"r52",	"r372",	"r373",	"r374",	"r375",	"r376",	"r530",	"r933",	"r934"	]	},	"stpr_CA":	{
"xbrltype":	"domainItemType",	"nsuri":	"http://xbrl.sec.gov/stpr/2024",	"localname":	"CA",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"California	[Member]",	"label":
"CALIFORNIA"	}	}	},	"auth_ref":	[]	},	"us-gaap_CarryingReportedAmountFairValueDisclosureMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"CarryingReportedAmountFairValueDisclosureMember",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Carrying	Value
[Member]",	"documentation":	"Measured	as	reported	on	the	statement	of	financial	position	(balance	sheet)."	}	}	},	"auth_ref":	[	"r79",	"r80"	]	},	"us-



gaap_CashAndCashEquivalentsAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CashAndCashEquivalentsAbstract",
"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Cash	and	Cash
Equivalents	and	Restricted	Cash	[Abstract]",	"label":	"Cash	and	Cash	Equivalents	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_CashAndCashEquivalentsAtCarryingValue":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CashAndCashEquivalentsAtCarryingValue",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Cash	and	cash	equivalents",	"label":	"Cash	and	Cash	Equivalents,	at
Carrying	Value",	"documentation":	"Amount	of	currency	on	hand	as	well	as	demand	deposits	with	banks	or	financial	institutions.	Includes	other	kinds	of	accounts	that	have
the	general	characteristics	of	demand	deposits.	Also	includes	short-term,	highly	liquid	investments	that	are	both	readily	convertible	to	known	amounts	of	cash	and	so	near
their	maturity	that	they	present	insignificant	risk	of	changes	in	value	because	of	changes	in	interest	rates.	Excludes	cash	and	cash	equivalents	within	disposal	group	and
discontinued	operation."	}	}	},	"auth_ref":	[	"r30",	"r202",	"r905"	]	},	"us-gaap_CashAndCashEquivalentsRestrictedCashAndCashEquivalentsPolicy":	{	"xbrltype":
"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CashAndCashEquivalentsRestrictedCashAndCashEquivalentsPolicy",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Cash	and	Cash	Equivalents	and
Restricted	Cash",	"label":	"Cash	and	Cash	Equivalents,	Restricted	Cash	and	Cash	Equivalents,	Policy	[Policy	Text	Block]",	"documentation":	"Entity's	cash	and	cash	equivalents
accounting	policy	with	respect	to	restricted	balances.	Restrictions	may	include	legally	restricted	deposits	held	as	compensating	balances	against	short-term	borrowing
arrangements,	contracts	entered	into	with	others,	or	company	statements	of	intention	with	regard	to	particular	deposits;	however,	time	deposits	and	short-term	certificates	of
deposit	are	not	generally	included	in	legally	restricted	deposits."	}	}	},	"auth_ref":	[	"r31",	"r139"	]	},	"us-
gaap_CashCashEquivalentsRestrictedCashAndRestrictedCashEquivalents":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"CashCashEquivalentsRestrictedCashAndRestrictedCashEquivalents",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],
"lang":	{	"en-us":	{	"role":	{	"periodStartLabel":	"Cash,	Cash	Equivalents	and	Restricted	Cash,	Beginning	of	Period",	"periodEndLabel":	"Cash,	Cash	Equivalents	and	Restricted
Cash,	End	of	Period",	"label":	"Cash,	Cash	Equivalents,	Restricted	Cash,	and	Restricted	Cash	Equivalents",	"documentation":	"Amount	of	cash	and	cash	equivalents,	and	cash
and	cash	equivalents	restricted	to	withdrawal	or	usage.	Excludes	amount	for	disposal	group	and	discontinued	operations.	Cash	includes,	but	is	not	limited	to,	currency	on
hand,	demand	deposits	with	banks	or	financial	institutions,	and	other	accounts	with	general	characteristics	of	demand	deposits.	Cash	equivalents	include,	but	are	not	limited
to,	short-term,	highly	liquid	investments	that	are	both	readily	convertible	to	known	amounts	of	cash	and	so	near	their	maturity	that	they	present	insignificant	risk	of	changes
in	value	because	of	changes	in	interest	rates."	}	}	},	"auth_ref":	[	"r30",	"r115",	"r237"	]	},	"us-
gaap_CashCashEquivalentsRestrictedCashAndRestrictedCashEquivalentsPeriodIncreaseDecreaseExcludingExchangeRateEffect":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"CashCashEquivalentsRestrictedCashAndRestrictedCashEquivalentsPeriodIncreaseDecreaseExcludingExchangeRateEffect",
"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Net	Increase	(Decrease)	in	Cash,
Cash	Equivalents	and	Restricted	Cash",	"label":	"Cash,	Cash	Equivalents,	Restricted	Cash,	and	Restricted	Cash	Equivalents,	Period	Increase	(Decrease),	Excluding	Exchange
Rate	Effect",	"documentation":	"Amount	of	increase	(decrease)	in	cash	and	cash	equivalents,	and	cash	and	cash	equivalents	restricted	to	withdrawal	or	usage;	excluding	effect
from	exchange	rate	change.	Cash	includes,	but	is	not	limited	to,	currency	on	hand,	demand	deposits	with	banks	or	financial	institutions,	and	other	accounts	with	general
characteristics	of	demand	deposits.	Cash	equivalents	include,	but	are	not	limited	to,	short-term,	highly	liquid	investments	that	are	both	readily	convertible	to	known	amounts
of	cash	and	so	near	their	maturity	that	they	present	insignificant	risk	of	changes	in	value	because	of	changes	in	interest	rates."	}	}	},	"auth_ref":	[	"r0",	"r115"	]	},
"chmi_ChangesInFairValueDueToAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ChangesInFairValueDueToAbstract",
"presentation":	[	"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Changes	In	Fair	Value	Due	To:	[Abstract]",	"verboseLabel":	"Changes	in	Fair	Value	due	to	[Abstract]"	}	}	},	"auth_ref":	[]	},	"dei_CityAreaCode":	{	"xbrltype":
"normalizedStringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"CityAreaCode",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"
],	"lang":	{	"en-us":	{	"role":	{	"label":	"City	Area	Code",	"documentation":	"Area	code	of	city"	}	}	},	"auth_ref":	[]	},	"us-gaap_ClassOfStockDisclosuresAbstract":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ClassOfStockDisclosuresAbstract",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Class	of	Stock	Disclosures	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ClassOfStockDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ClassOfStockDomain",	"presentation":	[
"http://chmireit.com/role/ConsolidatedBalanceSheets",	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity",
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquityParenthetical",	"http://chmireit.com/role/DocumentAndEntityInformation",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails",	"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Class	of	Stock	[Domain]",	"documentation":	"Share	of	stock	differentiated	by	the	voting	rights	the	holder	receives.	Examples	include,	but	are	not	limited	to,
common	stock,	redeemable	preferred	stock,	nonredeemable	preferred	stock,	and	convertible	stock."	}	}	},	"auth_ref":	[	"r165",	"r205",	"r206",	"r207",	"r241",	"r263",	"r264",
"r271",	"r275",	"r280",	"r281",	"r351",	"r398",	"r401",	"r402",	"r403",	"r407",	"r408",	"r438",	"r439",	"r442",	"r445",	"r453",	"r582",	"r749",	"r750",	"r751",	"r752",	"r760",
"r761",	"r762",	"r763",	"r764",	"r765",	"r766",	"r767",	"r768",	"r769",	"r770",	"r771",	"r792",	"r813",	"r836",	"r881",	"r882",	"r883",	"r884",	"r885",	"r995",	"r1023",	"r1033"	]	},
"us-gaap_ClassOfStockLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ClassOfStockLineItems",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Class	of	Stock	[Line	Items]",	"documentation":	"Line	items	represent
financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."
}	}	},	"auth_ref":	[	"r205",	"r206",	"r207",	"r280",	"r438",	"r439",	"r440",	"r442",	"r445",	"r451",	"r453",	"r749",	"r750",	"r751",	"r752",	"r928",	"r995",	"r1023"	]	},	"us-
gaap_CommitmentsAndContingenciesDisclosureAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"CommitmentsAndContingenciesDisclosureAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Commitments	and	Contingencies	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_CommitmentsAndContingenciesDisclosureTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"CommitmentsAndContingenciesDisclosureTextBlock",	"presentation":	[	"http://chmireit.com/role/CommitmentsAndContingencies"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Commitments	and	Contingencies",	"label":	"Commitments	and	Contingencies	Disclosure	[Text	Block]",	"documentation":	"The	entire	disclosure	for
commitments	and	contingencies."	}	}	},	"auth_ref":	[	"r120",	"r390",	"r391",	"r890",	"r1054",	"r1059"	]	},	"chmi_CommonStockATMProgramMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"CommonStockATMProgramMember",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Refers	to	the	common	stock	at-the-market	program,	in	which	the	Company	may,	but	is	not	obligated	to	sell	shares	through	one	or	more	selling
agents.",	"label":	"Common	Stock	ATM	Program	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_CommonStockCapitalSharesReservedForFutureIssuance":	{	"xbrltype":
"sharesItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CommonStockCapitalSharesReservedForFutureIssuance",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"periodStartLabel":	"Number	of	Securities
Remaining	Available	for	Future	Issuance	under	Equity	Compensation	Plans,	Beginning	Balance	(in	shares)",	"periodEndLabel":	"Number	of	Securities	Remaining	Available	for
Future	Issuance	under	Equity	Compensation	Plans,	Ending	Balance	(in	shares)",	"label":	"Common	Stock,	Capital	Shares	Reserved	for	Future	Issuance",	"documentation":
"Aggregate	number	of	common	shares	reserved	for	future	issuance."	}	}	},	"auth_ref":	[	"r96"	]	},	"us-gaap_CommonStockDividendsPerShareDeclared":	{	"xbrltype":
"perShareItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CommonStockDividendsPerShareDeclared",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquityParenthetical"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Common	dividends	declared	(in
dollars	per	share)",	"documentation":	"Aggregate	dividends	declared	during	the	period	for	each	share	of	common	stock	outstanding."	}	}	},	"auth_ref":	[	"r127"	]	},	"us-
gaap_CommonStockMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CommonStockMember",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity",	"http://chmireit.com/role/DocumentAndEntityInformation",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Common	Stock	[Member]",	"label":
"Common	Stock	[Member]",	"documentation":	"Stock	that	is	subordinate	to	all	other	stock	of	the	issuer."	}	}	},	"auth_ref":	[	"r968",	"r969",	"r970",	"r972",	"r973",	"r974",
"r977",	"r1029",	"r1030",	"r1032",	"r1109",	"r1179",	"r1184"	]	},	"us-gaap_CommonStockParOrStatedValuePerShare":	{	"xbrltype":	"perShareItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"CommonStockParOrStatedValuePerShare",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Common	stock,	par	value	(in	dollars	per	share)",	"documentation":	"Face
amount	or	stated	value	per	share	of	common	stock."	}	}	},	"auth_ref":	[	"r96"	]	},	"us-gaap_CommonStockSharesAuthorized":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"CommonStockSharesAuthorized",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Common	stock,	shares	authorized	(in	shares)",	"label":	"Common
Stock,	Shares	Authorized",	"documentation":	"The	maximum	number	of	common	shares	permitted	to	be	issued	by	an	entity's	charter	and	bylaws."	}	}	},	"auth_ref":	[	"r96",
"r792"	]	},	"us-gaap_CommonStockSharesIssued":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CommonStockSharesIssued",
"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Common	stock,	shares	issued	(in	shares)",
"label":	"Common	Stock,	Shares,	Issued",	"documentation":	"Total	number	of	common	shares	of	an	entity	that	have	been	sold	or	granted	to	shareholders	(includes	common
shares	that	were	issued,	repurchased	and	remain	in	the	treasury).	These	shares	represent	capital	invested	by	the	firm's	shareholders	and	owners,	and	may	be	all	or	only	a
portion	of	the	number	of	shares	authorized.	Shares	issued	include	shares	outstanding	and	shares	held	in	the	treasury."	}	}	},	"auth_ref":	[	"r96"	]	},	"us-
gaap_CommonStockSharesOutstanding":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CommonStockSharesOutstanding",
"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity"	],
"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Common	stock,	shares	outstanding	(in	shares)",	"periodStartLabel":	"Beginning	balance	(in	shares)",	"periodEndLabel":	"Ending
balance	(in	shares)",	"label":	"Common	Stock,	Shares,	Outstanding",	"documentation":	"Number	of	shares	of	common	stock	outstanding.	Common	stock	represent	the
ownership	interest	in	a	corporation."	}	}	},	"auth_ref":	[	"r10",	"r96",	"r792",	"r810",	"r1184",	"r1185"	]	},	"us-gaap_CommonStockValue":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CommonStockValue",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{
"en-us":	{	"role":	{	"terseLabel":	"Common	stock,	$0.01	par	value	per	share,	500,000,000	shares	authorized	and	31,611,073	shares	issued	and	outstanding	as	of	September	30,
2024	and	500,000,000	shares	authorized	and	30,019,969	shares	issued	and	outstanding	as	of	December	31,	2023",	"label":	"Common	Stock,	Value,	Issued",	"documentation":
"Aggregate	par	or	stated	value	of	issued	nonredeemable	common	stock	(or	common	stock	redeemable	solely	at	the	option	of	the	issuer).	This	item	includes	treasury	stock
repurchased	by	the	entity.	Note:	elements	for	number	of	nonredeemable	common	shares,	par	value	and	other	disclosure	concepts	are	in	another	section	within	stockholders'
equity."	}	}	},	"auth_ref":	[	"r96",	"r702",	"r953"	]	},	"chmi_CommonStockValueAuthorized":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"CommonStockValueAuthorized",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"The	value	of	common	shares	authorized	to	be	issued	by	an	entity's	charter	and	bylaws.",	"label":	"Common	Stock,	Value	Authorized",	"terseLabel":
"Common	stock	value	authorized"	}	}	},	"auth_ref":	[]	},	"chmi_CommonStockValueAuthorizedRemaining":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"CommonStockValueAuthorizedRemaining",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"The	value	of	remaining	common	shares	authorized	to	be	issued	by	an	entity's	charter	and	bylaws.",	"label":	"Common	Stock,	Value	Authorized,
Remaining",	"terseLabel":	"Common	stock	value	remaining"	}	}	},	"auth_ref":	[]	},	"chmi_CompensationReimbursement":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"CompensationReimbursement",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Represents	the	amount	of	compensation	reimbursement
on	expenses	incurred.",	"label":	"Compensation	reimbursement",	"terseLabel":	"Compensation	reimbursement"	}	}	},	"auth_ref":	[]	},



"chmi_ComprehensiveIncomeLossNetOfTaxAttributableToParentLessPreferredStockDividends":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"ComprehensiveIncomeLossNetOfTaxAttributableToParentLessPreferredStockDividends",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Amount	after	tax	of	increase	(decrease)	in
equity	from	transactions	and	other	events	and	circumstances	from	net	income	and	other	comprehensive	income,	attributable	to	parent	entity	less	preferred	stock	dividends.",
"label":	"Comprehensive	Income	(Loss),	Net	of	Tax,	Attributable	to	Parent	Less	Preferred	Stock	Dividends",	"totalLabel":	"Comprehensive	income	(loss)	attributable	to
common	stockholders"	}	}	},	"auth_ref":	[]	},	"us-gaap_ComprehensiveIncomeNetOfTaxAttributableToNoncontrollingInterest":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ComprehensiveIncomeNetOfTaxAttributableToNoncontrollingInterest",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Comprehensive	(income)	loss	attributable	to
noncontrolling	interests	in	Operating	Partnership",	"label":	"Comprehensive	Income	(Loss),	Net	of	Tax,	Attributable	to	Noncontrolling	Interest",	"documentation":	"Amount
after	tax	of	increase	(decrease)	in	equity	from	transactions	and	other	events	and	circumstances	from	net	income	(loss)	and	other	comprehensive	income	(loss),	attributable	to
noncontrolling	interests.	Excludes	changes	in	equity	resulting	from	investments	by	owners	and	distributions	to	owners."	}	}	},	"auth_ref":	[	"r4",	"r55",	"r59",	"r218",	"r220",
"r227",	"r689",	"r713",	"r714"	]	},	"us-gaap_ComprehensiveIncomeNetOfTaxIncludingPortionAttributableToNoncontrollingInterest":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ComprehensiveIncomeNetOfTaxIncludingPortionAttributableToNoncontrollingInterest",	"crdr":	"credit",	"presentation":
[	"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Comprehensive	income	(loss)",	"label":
"Comprehensive	Income	(Loss),	Net	of	Tax,	Including	Portion	Attributable	to	Noncontrolling	Interest",	"documentation":	"Amount	after	tax	of	increase	(decrease)	in	equity
from	transactions	and	other	events	and	circumstances	from	net	income	and	other	comprehensive	income.	Excludes	changes	in	equity	resulting	from	investments	by	owners
and	distributions	to	owners."	}	}	},	"auth_ref":	[	"r59",	"r131",	"r218",	"r220",	"r226",	"r688",	"r713"	]	},	"us-gaap_ComprehensiveIncomePolicyPolicyTextBlock":	{	"xbrltype":
"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ComprehensiveIncomePolicyPolicyTextBlock",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Comprehensive	Income",	"label":
"Comprehensive	Income,	Policy	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	for	comprehensive	income."	}	}	},	"auth_ref":	[]	},
"srt_ConsolidationItemsAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/srt/2024",	"localname":	"ConsolidationItemsAxis",	"presentation":	[
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Consolidation	Items	[Axis]",	"documentation":	"Information	by	components,
eliminations,	non-segment	corporate-level	activity	and	reconciling	items	used	in	consolidating	a	parent	entity	and	its	subsidiaries	or	its	operating	segments."	}	}	},	"auth_ref":
[	"r154",	"r167",	"r187",	"r188",	"r189",	"r190",	"r191",	"r192",	"r193",	"r194",	"r195",	"r245",	"r278",	"r288",	"r302",	"r303",	"r304",	"r305",	"r306",	"r308",	"r309",	"r310",
"r398",	"r399",	"r400",	"r401",	"r403",	"r404",	"r405",	"r406",	"r407",	"r915",	"r916",	"r1004",	"r1005",	"r1062",	"r1063"	]	},	"srt_ConsolidationItemsDomain":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://fasb.org/srt/2024",	"localname":	"ConsolidationItemsDomain",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Consolidation	Items	[Domain]",	"documentation":	"Components,	elimination,	non-segment	corporate-level	activity	and	reconciling	items
used	in	consolidating	a	parent	entity	and	its	subsidiaries	or	its	operating	segments."	}	}	},	"auth_ref":	[	"r154",	"r167",	"r187",	"r188",	"r189",	"r190",	"r191",	"r192",	"r193",
"r194",	"r195",	"r245",	"r278",	"r288",	"r302",	"r303",	"r304",	"r305",	"r306",	"r308",	"r309",	"r310",	"r398",	"r399",	"r400",	"r401",	"r403",	"r404",	"r405",	"r406",	"r407",
"r915",	"r916",	"r1004",	"r1005",	"r1062",	"r1063"	]	},	"us-gaap_ConvertiblePreferredStockSharesIssuedUponConversion":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ConvertiblePreferredStockSharesIssuedUponConversion",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Shares	issued	upon
conversion,	preferred	stock	(in	shares)",	"documentation":	"Number	of	shares	issued	for	each	share	of	convertible	preferred	stock	that	is	converted."	}	}	},	"auth_ref":	[	"r25",
"r46",	"r95",	"r125",	"r448"	]	},	"us-gaap_CostOfGoodsAndServicesSold":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"CostOfGoodsAndServicesSold",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/SegmentReportingDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Servicing
costs",	"label":	"Cost	of	Goods	and	Services	Sold",	"documentation":	"The	aggregate	costs	related	to	goods	produced	and	sold	and	services	rendered	by	an	entity	during	the
reporting	period.	This	excludes	costs	incurred	during	the	reporting	period	related	to	financial	services	rendered	and	other	revenue	generating	activities."	}	}	},	"auth_ref":	[
"r108",	"r109",	"r653"	]	},	"dei_CoverAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"CoverAbstract",	"lang":	{	"en-us":	{	"role":
{	"label":	"Cover	[Abstract]",	"documentation":	"Cover	page."	}	}	},	"auth_ref":	[]	},	"us-gaap_CreditFacilityAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"CreditFacilityAxis",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Credit	Facility	[Axis]",
"documentation":	"Information	by	type	of	credit	facility.	Credit	facilities	provide	capital	to	borrowers	without	the	need	to	structure	a	loan	for	each	borrowing."	}	}	},
"auth_ref":	[	"r397",	"r1060"	]	},	"us-gaap_CreditFacilityDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"CreditFacilityDomain",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Credit	Facility	[Domain]",	"documentation":
"Type	of	credit	facility.	Credit	facilities	provide	capital	to	borrowers	without	the	need	to	structure	a	loan	for	each	borrowing."	}	}	},	"auth_ref":	[	"r397",	"r1060",	"r1061"	]	},
"us-gaap_CurrentFederalTaxExpenseBenefit":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"CurrentFederalTaxExpenseBenefit",
"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Current	federal	income	tax	benefit",	"documentation":
"Amount	of	current	federal	tax	expense	(benefit)	attributable	to	income	(loss)	from	continuing	operations.	Includes,	but	is	not	limited	to,	current	national	tax	expense
(benefit)	for	non-US	(United	States	of	America)	jurisdiction."	}	}	},	"auth_ref":	[	"r996",	"r1026",	"r1103"	]	},	"dei_CurrentFiscalYearEndDate":	{	"xbrltype":
"gMonthDayItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"CurrentFiscalYearEndDate",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Current	Fiscal	Year	End	Date",	"documentation":	"End	date	of	current	fiscal
year	in	the	format	--MM-DD."	}	}	},	"auth_ref":	[]	},	"us-gaap_CurrentStateAndLocalTaxExpenseBenefit":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"CurrentStateAndLocalTaxExpenseBenefit",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Current	state	income	tax	expense	(benefit)",	"documentation":	"Amount	of	current	state	and	local	tax	expense	(benefit)	attributable	to	income	(loss)	from
continuing	operations.	Includes,	but	is	not	limited	to,	current	regional,	territorial,	and	provincial	tax	expense	(benefit)	for	non-US	(United	States	of	America)	jurisdiction."	}	}
},	"auth_ref":	[	"r996",	"r1026",	"r1103"	]	},	"us-gaap_DebtAndCapitalLeaseObligations":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"DebtAndCapitalLeaseObligations",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Debt",	"label":	"Debt	and	Lease	Obligation",	"documentation":	"Amount	of	short-term	and	long-term	debt	and	lease	obligation."	}	}	},	"auth_ref":	[	"r143",
"r146"	]	},	"us-gaap_DebtDisclosureAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DebtDisclosureAbstract",	"lang":	{	"en-us":
{	"role":	{	"label":	"Notes	Payable	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_DebtDisclosureTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"DebtDisclosureTextBlock",	"presentation":	[	"http://chmireit.com/role/NotesPayable"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Notes	Payable",
"label":	"Debt	Disclosure	[Text	Block]",	"documentation":	"The	entire	disclosure	for	information	about	short-term	and	long-term	debt	arrangements,	which	includes	amounts
of	borrowings	under	each	line	of	credit,	note	payable,	commercial	paper	issue,	bonds	indenture,	debenture	issue,	own-share	lending	arrangements	and	any	other	contractual
agreement	to	repay	funds,	and	about	the	underlying	arrangements,	rationale	for	a	classification	as	long-term,	including	repayment	terms,	interest	rates,	collateral	provided,
restrictions	on	use	of	assets	and	activities,	whether	or	not	in	compliance	with	debt	covenants,	and	other	matters	important	to	users	of	the	financial	statements,	such	as	the
effects	of	refinancing	and	noncompliance	with	debt	covenants."	}	}	},	"auth_ref":	[	"r121",	"r238",	"r381",	"r382",	"r383",	"r384",	"r385",	"r396",	"r397",	"r409",	"r415",	"r416",
"r417",	"r418",	"r419",	"r420",	"r425",	"r432",	"r433",	"r435",	"r591"	]	},	"chmi_DebtInstrumentAmortizationPeriod":	{	"xbrltype":	"durationItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"DebtInstrumentAmortizationPeriod",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Remaining	amortization	period	for	the	liability	component	of	convertible	debt	which	may	be	settled	in	cash	upon	conversion,	in
'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.",	"label":	"Debt	Instrument	Amortization
Period",	"terseLabel":	"Debt	instrument,	amortization	period"	}	}	},	"auth_ref":	[]	},	"us-gaap_DebtInstrumentAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"DebtInstrumentAxis",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Debt	Instrument
[Axis]",	"documentation":	"Information	by	type	of	debt	instrument,	including,	but	not	limited	to,	draws	against	credit	facilities."	}	}	},	"auth_ref":	[	"r24",	"r87",	"r88",	"r143",
"r146",	"r245",	"r410",	"r411",	"r412",	"r413",	"r414",	"r416",	"r421",	"r422",	"r423",	"r424",	"r426",	"r427",	"r428",	"r429",	"r430",	"r431",	"r923",	"r924",	"r925",	"r926",
"r927",	"r951",	"r1024",	"r1055",	"r1056",	"r1057",	"r1127",	"r1129"	]	},	"us-gaap_DebtInstrumentBasisSpreadOnVariableRate1":	{	"xbrltype":	"percentItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"DebtInstrumentBasisSpreadOnVariableRate1",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Basis	spread	on	variable
rate",	"documentation":	"Percentage	points	added	to	the	reference	rate	to	compute	the	variable	rate	on	the	debt	instrument."	}	}	},	"auth_ref":	[]	},	"us-
gaap_DebtInstrumentLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DebtInstrumentLineItems",	"presentation":	[
"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Debt	Instrument	[Line	Items]",	"documentation":	"Line	items	represent	financial
concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},
"auth_ref":	[	"r245",	"r410",	"r411",	"r412",	"r413",	"r414",	"r416",	"r421",	"r422",	"r423",	"r424",	"r426",	"r427",	"r428",	"r429",	"r430",	"r431",	"r434",	"r923",	"r924",	"r925",
"r926",	"r927",	"r951",	"r1024",	"r1127",	"r1129"	]	},	"us-gaap_DebtInstrumentNameDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"DebtInstrumentNameDomain",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Debt	Instrument,	Name
[Domain]",	"documentation":	"The	name	for	the	particular	debt	instrument	or	borrowing	that	distinguishes	it	from	other	debt	instruments	or	borrowings,	including	draws
against	credit	facilities."	}	}	},	"auth_ref":	[	"r24",	"r245",	"r410",	"r411",	"r412",	"r413",	"r414",	"r416",	"r421",	"r422",	"r423",	"r424",	"r426",	"r427",	"r428",	"r429",	"r430",
"r431",	"r923",	"r924",	"r925",	"r926",	"r927",	"r951",	"r1024",	"r1055",	"r1056",	"r1057",	"r1127",	"r1129"	]	},	"us-gaap_DebtInstrumentRedemptionPeriodAxis":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DebtInstrumentRedemptionPeriodAxis",	"presentation":	[
"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Debt	Instrument,	Redemption,	Period	[Axis]",	"documentation":	"Information	by	period	of	debt	redemption	feature	under	terms	of	debt	agreement."	}	}	},
"auth_ref":	[	"r152"	]	},	"us-gaap_DebtInstrumentRedemptionPeriodDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DebtInstrumentRedemptionPeriodDomain",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Debt	Instrument,	Redemption,	Period	[Domain]",
"documentation":	"Period	as	defined	under	terms	of	the	debt	agreement	for	debt	redemption	features."	}	}	},	"auth_ref":	[	"r152"	]	},	"us-gaap_DebtInstrumentTable":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DebtInstrumentTable",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Schedule	of	Long-term	Debt	Instruments	[Table]",	"documentation":	"Disclosure	of	information	about	long-term	debt	instrument	or
arrangement."	}	}	},	"auth_ref":	[	"r24",	"r46",	"r50",	"r83",	"r124",	"r126",	"r245",	"r410",	"r411",	"r412",	"r413",	"r414",	"r416",	"r421",	"r422",	"r423",	"r424",	"r426",	"r427",
"r428",	"r429",	"r430",	"r431",	"r434",	"r923",	"r924",	"r925",	"r926",	"r927",	"r951",	"r1024",	"r1127",	"r1129"	]	},	"us-gaap_DebtInstrumentTerm":	{	"xbrltype":
"durationItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DebtInstrumentTerm",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"terseLabel":	"Term	of	floating	rate",	"label":	"Debt	instrument	term",	"documentation":	"Period	of	time	between	issuance	and	maturity	of	debt	instrument,	in
PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days."	}	}	},	"auth_ref":	[]	},
"chmi_DebtInstrumentTermOfVariableRate":	{	"xbrltype":	"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"DebtInstrumentTermOfVariableRate",
"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Term	of	interest	rate	that	fluctuates	over	time	as	a	result	of
an	underlying	benchmark	interest	rate	or	index,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen
days.",	"label":	"Debt	Instrument	Term	of	Variable	Rate",	"terseLabel":	"Debt	instrument	term	of	variable	rate"	}	}	},	"auth_ref":	[]	},	"us-gaap_DebtInstrumentsAbstract":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DebtInstrumentsAbstract",	"presentation":	[
"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Debt	Instruments	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_DebtSecuritiesAvailableForSaleTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DebtSecuritiesAvailableForSaleTable",
"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Debt	Securities,	Available-for-Sale	[Table]",
"documentation":	"Disclosure	of	information	about	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income
(available-for-sale)."	}	}	},	"auth_ref":	[	"r319",	"r320",	"r321",	"r322",	"r323",	"r324",	"r325",	"r326",	"r327",	"r328",	"r329",	"r330"	]	},	"us-
gaap_DebtSecuritiesAvailableForSaleUnrealizedLossPositionFairValueTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":



"DebtSecuritiesAvailableForSaleUnrealizedLossPositionFairValueTableTextBlock",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsTables"	],	"lang":	{	"en-us":	{
"role":	{	"terseLabel":	"Summary	of	RMBS	Securities	in	an	Unrealized	Loss	Position",	"label":	"Debt	Securities,	Available-for-Sale,	Unrealized	Loss	Position,	Fair	Value	[Table
Text	Block]",	"documentation":	"Tabular	disclosure	of	fair	value	of	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other
comprehensive	income	(available-for-sale),	in	unrealized	loss	position,	without	allowance	for	credit	loss.	Includes	beneficial	interest	in	securitized	financial	asset."	}	}	},
"auth_ref":	[	"r157",	"r921",	"r1053"	]	},	"us-gaap_DebtWeightedAverageInterestRate":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DebtWeightedAverageInterestRate",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Weighted	average	interest	rate",
"documentation":	"Weighted	average	interest	rate	of	debt	outstanding."	}	}	},	"auth_ref":	[]	},	"us-gaap_DeferredFederalIncomeTaxExpenseBenefit":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DeferredFederalIncomeTaxExpenseBenefit",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Deferred	federal	income	tax	expense",	"label":	"Deferred	Federal	Income	Tax
Expense	(Benefit)",	"documentation":	"Amount	of	deferred	federal	tax	expense	(benefit)	attributable	to	income	(loss)	from	continuing	operations.	Includes,	but	is	not	limited
to,	deferred	national	tax	expense	(benefit)	for	non-US	(United	States	of	America)	jurisdiction."	}	}	},	"auth_ref":	[	"r1026",	"r1102",	"r1103"	]	},	"us-
gaap_DeferredIncomeTaxesAndOtherTaxReceivableCurrent":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DeferredIncomeTaxesAndOtherTaxReceivableCurrent",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ReceivablesAndOtherAssetsDetails"	],	"lang":	{	"en-us":	{
"role":	{	"terseLabel":	"Deferred	tax	asset",	"label":	"Deferred	Income	Taxes	and	Other	Tax	Receivable,	Current",	"documentation":	"Amount	after	allocation	of	valuation
allowances	of	deferred	tax	asset	attributable	to	deductible	temporary	differences	and	other	tax	receivables	expected	to	be	realized	or	consumed	within	one	year	or	operating
cycle,	if	longer."	}	}	},	"auth_ref":	[]	},	"us-gaap_DeferredStateAndLocalIncomeTaxExpenseBenefit":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"DeferredStateAndLocalIncomeTaxExpenseBenefit",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":
{	"terseLabel":	"Deferred	state	income	tax	expense",	"label":	"Deferred	State	and	Local	Income	Tax	Expense	(Benefit)",	"documentation":	"Amount	of	deferred	state	and	local
tax	expense	(benefit)	attributable	to	income	(loss)	from	continuing	operations.	Includes,	but	is	not	limited	to,	deferred	regional,	territorial,	and	provincial	tax	expense
(benefit)	for	non-US	(United	States	of	America)	jurisdiction."	}	}	},	"auth_ref":	[	"r1026",	"r1102",	"r1103"	]	},	"chmi_DeferredTaxAssetMortgageServicingRights":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"DeferredTaxAssetMortgageServicingRights",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Amount	of	deferred	tax	asset	attributable	to	taxable	temporary	differences
from	mortgage	servicing	rights.",	"label":	"Deferred	Tax	Asset	Mortgage	Servicing	Rights",	"terseLabel":	"Deferred	tax	-	mortgage	servicing	rights"	}	}	},	"auth_ref":	[]	},	"us-
gaap_DeferredTaxAssetsLiabilitiesNet":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DeferredTaxAssetsLiabilitiesNet",	"crdr":
"debit",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Total	net	deferred	tax	assets",	"label":	"Deferred	Tax
Assets,	Net",	"documentation":	"Amount,	after	allocation	of	valuation	allowances	and	deferred	tax	liability,	of	deferred	tax	asset	attributable	to	deductible	differences	and
carryforwards,	without	jurisdictional	netting."	}	}	},	"auth_ref":	[	"r1099"	]	},	"us-gaap_DeferredTaxAssetsNetAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"DeferredTaxAssetsNetAbstract",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Deferred	tax	assets	(liabilities)	[Abstract]",	"label":	"Deferred	Tax	Assets,	Net	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_DeferredTaxAssetsOperatingLossCarryforwards":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DeferredTaxAssetsOperatingLossCarryforwards",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":
"Deferred	tax	-	net	operating	loss",	"documentation":	"Amount	before	allocation	of	valuation	allowances	of	deferred	tax	asset	attributable	to	deductible	operating	loss
carryforwards."	}	}	},	"auth_ref":	[	"r1100"	]	},	"us-gaap_DerivativeAssetFairValueGrossLiability":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"DerivativeAssetFairValueGrossLiability",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{
"en-us":	{	"role":	{	"negatedLabel":	"Gross	amounts	offset	in	the	consolidated	balance	sheet",	"label":	"Derivative	Asset,	Subject	to	Master	Netting	Arrangement,	Liability
Offset",	"documentation":	"Fair	value	of	liability	associated	with	financial	asset	or	other	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,
and	the	contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an	asset."	}	}	},	"auth_ref":	[	"r15",	"r22",	"r135",	"r136",	"r867",	"r868"	]	},	"us-
gaap_DerivativeAssetNotOffsetPolicyElectionDeduction":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeAssetNotOffsetPolicyElectionDeduction",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"totalLabel":	"Net	amount",	"label":	"Derivative	Asset,	Subject	to	Master	Netting	Arrangement,	Deduction	of	Financial	Instrument	Not	Offset",
"documentation":	"Fair	value	of	financial	asset	or	other	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	contract	can	be	net	settled
by	means	outside	contract	or	delivery	of	asset,	subject	to	master	netting	arrangement	or	similar	agreement	and	not	elected	or	qualified	to	offset,	deducted	from	derivative
asset."	}	}	},	"auth_ref":	[	"r17",	"r20",	"r163"	]	},	"us-gaap_DerivativeAssets":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeAssets",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets",
"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Net	amounts	of
assets	presented	in	the	consolidated	balance	sheet",	"terseLabel":	"Derivative	assets",	"verboseLabel":	"Derivative	assets	total",	"label":	"Derivative	Asset",	"documentation":
"Fair	value,	after	the	effects	of	master	netting	arrangements,	of	a	financial	asset	or	other	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or
both,	and	the	contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an	asset.	Includes	assets	not	subject	to	a	master	netting	arrangement	and	not	elected	to
be	offset."	}	}	},	"auth_ref":	[	"r210",	"r213",	"r556",	"r557",	"r570",	"r581",	"r772",	"r773",	"r774",	"r776",	"r777",	"r779",	"r780",	"r781",	"r783",	"r784",	"r798",	"r799",
"r860",	"r864",	"r866",	"r867",	"r869",	"r870",	"r907",	"r941",	"r944",	"r970",	"r1113",	"r1114",	"r1115",	"r1180"	]	},	"us-gaap_DerivativeAverageRemainingMaturity1":	{
"xbrltype":	"durationItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeAverageRemainingMaturity1",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Weighted	average	years	to	maturity",	"label":	"Derivative,	Average	Remaining	Maturity",	"documentation":	"Average	remaining	period	until	maturity	of	the
derivative	contract,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days."	}	}	},	"auth_ref":	[]	},
"chmi_DerivativeCarryingValueNet":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"DerivativeCarryingValueNet",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Carrying	value	of	the
assets	less	the	liabilities	of	a	derivative	or	group	of	derivatives.",	"label":	"Derivative,	Carrying	Value,	Net",	"terseLabel":	"Net	Carrying	Value"	}	}	},	"auth_ref":	[]	},
"chmi_DerivativeCollateralObligationToReceiveReturnCash":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"DerivativeCollateralObligationToReceiveReturnCash",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{
"en-us":	{	"role":	{	"documentation":	"Amount	of	obligation	to	receive/return	cash	collateral	under	master	netting	arrangements	that	have	not	been	offset	against	derivative
assets.",	"label":	"Derivative	Collateral	Obligation	To	Receive/Return	Cash",	"negatedLabel":	"Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral
received	(pledged)"	}	}	},	"auth_ref":	[]	},	"us-gaap_DerivativeCollateralObligationToReturnSecurities":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"DerivativeCollateralObligationToReturnSecurities",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Gross	amounts	not	offset	in	the	consolidated	balance
sheet	in	financial	instruments",	"label":	"Derivative	Asset,	Subject	to	Master	Netting	Arrangement,	Collateral,	Obligation	to	Return	Security	Not	Offset",	"documentation":
"Amount	of	obligation	to	return	securities	collateral	under	master	netting	arrangements	that	have	not	been	offset	against	derivative	assets."	}	}	},	"auth_ref":	[	"r20",	"r211",
"r906"	]	},	"us-gaap_DerivativeCollateralRightToReclaimCash":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeCollateralRightToReclaimCash",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"negatedLabel":	"Gross	amounts	not	offset	in	the	consolidated	balance	sheet	in	cash	collateral	received	(pledged)",	"label":	"Derivative	Liability,	Subject	to	Master
Netting	Arrangement,	Collateral,	Right	to	Reclaim	Cash	Not	Offset",	"documentation":	"Amount	of	right	to	receive	cash	collateral	under	master	netting	arrangements	that
have	not	been	offset	against	derivative	liabilities."	}	}	},	"auth_ref":	[	"r20",	"r74",	"r211",	"r906"	]	},	"us-gaap_DerivativeCollateralRightToReclaimSecurities":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeCollateralRightToReclaimSecurities",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Gross	amounts	not	offset	in	the	consolidated	balance
sheet	in	financial	instruments",	"label":	"Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	Collateral,	Right	to	Reclaim	Security	Not	Offset",	"documentation":
"Amount	of	right	to	receive	securities	collateral	under	master	netting	arrangements	that	have	not	been	offset	against	derivative	liabilities."	}	}	},	"auth_ref":	[	"r20",	"r211",
"r906"	]	},	"us-gaap_DerivativeContractTypeDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeContractTypeDomain",
"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",	"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails",
"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{
"en-us":	{	"role":	{	"label":	"Derivative	Contract	[Domain]",	"documentation":	"Financial	instrument	or	contract	with	one	or	more	underlyings,	notional	amount	or	payment
provision	or	both,	and	the	contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an	asset."	}	}	},	"auth_ref":	[	"r781",	"r784",	"r797",	"r798",	"r799",	"r800",
"r801",	"r802",	"r803",	"r805",	"r806",	"r807",	"r808",	"r824",	"r825",	"r826",	"r827",	"r830",	"r831",	"r832",	"r833",	"r860",	"r861",	"r866",	"r869",	"r968",	"r970",	"r1116",
"r1117",	"r1118",	"r1119",	"r1120",	"r1121",	"r1123",	"r1124"	]	},	"us-gaap_DerivativeFairValueOfDerivativeAsset":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeFairValueOfDerivativeAsset",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Gross	amounts	of	recognized	assets",	"label":	"Derivative
Asset,	Subject	to	Master	Netting	Arrangement,	before	Offset",	"documentation":	"Fair	value,	before	effects	of	master	netting	arrangements,	of	a	financial	asset	or	other
contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the	contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an
asset.	Includes	assets	elected	not	to	be	offset.	Excludes	assets	not	subject	to	a	master	netting	arrangement."	}	}	},	"auth_ref":	[	"r18",	"r104",	"r135",	"r136",	"r209",	"r907"	]
},	"us-gaap_DerivativeFairValueOfDerivativeLiability":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeFairValueOfDerivativeLiability",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"terseLabel":	"Gross	amounts	of	recognized	liabilities",	"label":	"Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	before	Offset",	"documentation":	"Fair
value,	before	effects	of	master	netting	arrangements,	of	a	financial	liability	or	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the
contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an	asset.	Includes	liabilities	elected	not	to	be	offset.	Excludes	liabilities	not	subject	to	a	master	netting
arrangement."	}	}	},	"auth_ref":	[	"r18",	"r104",	"r135",	"r136",	"r209",	"r907"	]	},	"us-gaap_DerivativeFairValueOfDerivativeLiabilityAmountNotOffsetAgainstCollateral":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeFairValueOfDerivativeLiabilityAmountNotOffsetAgainstCollateral",	"crdr":
"credit",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Net	amounts	of	liabilities
presented	in	the	consolidated	balance	sheet",	"label":	"Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	before	Offset	of	Collateral",	"documentation":	"Fair	value,
after	offset	of	derivative	asset,	of	financial	liability	or	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the	contract	can	be	net
settled	by	means	outside	the	contract	or	delivery	of	an	asset,	elected	not	to	be	and	before	offset	against	a	right	to	receive	collateral	under	a	master	netting	arrangement.
Includes	liabilities	elected	not	to	be	offset.	Excludes	liabilities	not	subject	to	a	master	netting	arrangement."	}	}	},	"auth_ref":	[	"r16",	"r19",	"r23",	"r75"	]	},	"us-
gaap_DerivativeFairValueOfDerivativeLiabilityAmountOffsetAgainstCollateral":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeFairValueOfDerivativeLiabilityAmountOffsetAgainstCollateral",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Net	amount",	"label":	"Derivative	Liability,	Including
Not	Subject	to	Master	Netting	Arrangement,	after	Offset	and	Deduction",	"documentation":	"Fair	value,	after	effect	of	master	netting	arrangement	and	deduction	of	obligation
to	return	financial	collateral	not	offset	and	financial	instrument	subject	to	master	netting	arrangement	not	offset,	of	financial	liability	or	contract	with	one	or	more
underlyings,	notional	amount	or	payment	provision	or	both,	and	contract	can	be	net	settled	by	means	outside	contract	or	delivery	of	asset.	Includes	derivative	not	subject	to
master	netting	arrangement	or	similar	agreement."	}	}	},	"auth_ref":	[	"r20",	"r73"	]	},	"us-gaap_DerivativeFairValueOfDerivativeNet":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeFairValueOfDerivativeNet",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",



"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Fair	Value",	"label":	"Fair	value",	"verboseLabel":	"Implied	Fair	Value",	"documentation":	"Fair	value	of	the	assets	less	the	liabilities	of	a	derivative	or	group	of
derivatives."	}	}	},	"auth_ref":	[	"r581"	]	},	"us-gaap_DerivativeFixedInterestRate":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeFixedInterestRate",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Fixed	interest	rate",	"documentation":	"Fixed	interest	rate	related	to	the	interest	rate	derivative."	}	}	},	"auth_ref":	[]	},	"us-
gaap_DerivativeGainLossOnDerivativeNetAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeGainLossOnDerivativeNetAbstract",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"label":	"Derivative,	Gain	(Loss)	on	Derivative,	Net	[Abstract]"	}	}	},	"auth_ref":	[]	},	"chmi_DerivativeImpliedCostBasis":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"DerivativeImpliedCostBasis",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Derivative	assets	measured	at	implied
cost	basis",	"label":	"Derivative,	Implied	Cost	Basis",	"terseLabel":	"Implied	Cost	Basis"	}	}	},	"auth_ref":	[]	},	"us-gaap_DerivativeInstrumentRiskAxis":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeInstrumentRiskAxis",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails",	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",	"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails",
"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{
"en-us":	{	"role":	{	"label":	"Derivative	Instrument	[Axis]",	"documentation":	"Information	by	type	of	derivative	contract."	}	}	},	"auth_ref":	[	"r66",	"r69",	"r70",	"r137",	"r781",
"r784",	"r797",	"r798",	"r799",	"r800",	"r801",	"r802",	"r803",	"r805",	"r806",	"r807",	"r808",	"r824",	"r825",	"r826",	"r827",	"r830",	"r831",	"r832",	"r833",	"r860",	"r861",
"r866",	"r869",	"r907",	"r968",	"r970",	"r1116",	"r1117",	"r1118",	"r1119",	"r1120",	"r1121",	"r1123",	"r1124"	]	},	"us-
gaap_DerivativeInstrumentsAndHedgingActivitiesDisclosureAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeInstrumentsAndHedgingActivitiesDisclosureAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Derivative	Instruments	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_DerivativeInstrumentsAndHedgingActivitiesDisclosureTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeInstrumentsAndHedgingActivitiesDisclosureTextBlock",	"presentation":	[	"http://chmireit.com/role/DerivativeInstruments"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Derivative	Instruments",	"label":	"Derivative	Instruments	and	Hedging	Activities	Disclosure	[Text	Block]",	"documentation":	"The	entire	disclosure	for
derivative	instruments	and	hedging	activities	including,	but	not	limited	to,	risk	management	strategies,	non-hedging	derivative	instruments,	assets,	liabilities,	revenue	and
expenses,	and	methodologies	and	assumptions	used	in	determining	the	amounts."	}	}	},	"auth_ref":	[	"r133",	"r543",	"r550"	]	},	"us-
gaap_DerivativeInstrumentsGainLossByHedgingRelationshipByIncomeStatementLocationByDerivativeInstrumentRiskTable":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeInstrumentsGainLossByHedgingRelationshipByIncomeStatementLocationByDerivativeInstrumentRiskTable",
"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Derivative
Instruments,	Gain	(Loss)	[Table]",	"documentation":	"Disclosure	of	information	about	the	location	and	amount	of	derivative	instruments	and	nonderivative	instruments
designated	as	hedging	instruments	reported	before	netting	adjustments,	and	the	amount	of	gain	(loss)	on	derivative	instruments	and	nonderivative	instruments	designated
and	qualified	as	hedging	instruments."	}	}	},	"auth_ref":	[	"r11",	"r66",	"r69",	"r70",	"r76",	"r78",	"r541"	]	},	"us-gaap_DerivativeInstrumentsGainLossLineItems":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeInstrumentsGainLossLineItems",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Derivative	Instruments,	Gain	(Loss)
[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable	information	associated	with
domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[	"r541"	]	},	"us-gaap_DerivativeLiabilities":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeLiabilities",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Derivative
liabilities",	"verboseLabel":	"Derivative	liabilities	total",	"label":	"Derivative	Liability",	"documentation":	"Fair	value,	after	the	effects	of	master	netting	arrangements,	of	a
financial	liability	or	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the	contract	can	be	net	settled	by	means	outside	the	contract
or	delivery	of	an	asset.	Includes	liabilities	not	subject	to	a	master	netting	arrangement	and	not	elected	to	be	offset."	}	}	},	"auth_ref":	[	"r210",	"r213",	"r556",	"r557",	"r570",
"r581",	"r772",	"r773",	"r774",	"r776",	"r779",	"r780",	"r781",	"r783",	"r784",	"r805",	"r807",	"r808",	"r861",	"r862",	"r864",	"r866",	"r867",	"r869",	"r870",	"r907",	"r1113",
"r1114",	"r1115",	"r1180"	]	},	"us-gaap_DerivativeLiabilityCollateralRightToReclaimCashOffset":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"DerivativeLiabilityCollateralRightToReclaimCashOffset",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Gross	amounts	not	offset	in	the	consolidated
balance	sheet	in	financial	instruments",	"label":	"Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	Collateral,	Right	to	Reclaim	Cash	Offset",	"documentation":
"Amount	of	right	to	receive	cash	collateral	under	master	netting	arrangements	offset	against	derivative	liabilities."	}	}	},	"auth_ref":	[	"r7",	"r15"	]	},	"us-
gaap_DerivativeLiabilityFairValueGrossAsset":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeLiabilityFairValueGrossAsset",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"negatedLabel":	"Gross	amounts	offset	in	the	consolidated	balance	sheet",	"label":	"Derivative	Liability,	Subject	to	Master	Netting	Arrangement,	Asset	Offset",
"documentation":	"Fair	value	of	asset	associated	with	financial	liability	or	contract	with	one	or	more	underlyings,	notional	amount	or	payment	provision	or	both,	and	the
contract	can	be	net	settled	by	means	outside	the	contract	or	delivery	of	an	asset."	}	}	},	"auth_ref":	[	"r15",	"r22",	"r135",	"r136",	"r867",	"r868",	"r906"	]	},	"us-
gaap_DerivativeLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeLineItems",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Derivative	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable	information
associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[	"r550"	]	},	"us-gaap_DerivativeMember":	{	"xbrltype":	"domainItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativeMember",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Derivatives
[Member]",	"terseLabel":	"Derivative	Instruments	[Member]",	"documentation":	"This	element	represents	types	of	derivative	financial	instruments	which	are	financial
instruments	or	other	contractual	arrangements	with	all	three	of	the	following	characteristics:	(a)	it	has	(1)	one	or	more	underlyings	and	(2)	one	or	more	notional	amounts	or
payment	provisions	or	both.	Those	terms	determine	the	amount	of	the	settlement	or	settlements,	and,	in	some	cases,	whether	or	not	a	settlement	is	required;	(b)	it	requires
no	initial	net	investment	or	an	initial	net	investment	that	is	smaller	than	would	be	required	for	other	types	of	contracts	that	would	be	expected	to	have	a	similar	response	to
changes	in	market	factors;	and	(c)	its	terms	require	or	permit	net	settlement,	it	can	readily	be	settled	net	by	a	means	outside	the	contract,	or	it	provides	for	delivery	of	an
asset	that	puts	the	recipient	in	a	position	not	substantially	different	from	net	settlement.	Notwithstanding	the	above	characteristics,	loan	commitments	that	relate	to	the
origination	of	mortgage	loans	that	will	be	held	for	sale	are	accounted	for	as	derivative	instruments	by	the	issuer	of	the	loan	commitment	(that	is,	the	potential	lender)."	}	}	},
"auth_ref":	[	"r134",	"r942"	]	},	"us-gaap_DerivativeNotionalAmount":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeNotionalAmount",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Net	Notional	Amount",	"label":	"Total	notional	amount",	"verboseLabel":	"Notional",	"documentation":	"Nominal	or	face	amount	used	to	calculate	payment	on
derivative."	}	}	},	"auth_ref":	[	"r1104",	"r1105"	]	},	"us-gaap_DerivativeTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DerivativeTable",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Derivative	[Table]",	"documentation":	"Disclosure	of	information	about	derivative	instrument	or	group	of	derivative	instruments,	including,	but	not	limited	to,	type	of
derivative	instrument,	risk	being	hedged,	notional	amount,	hedge	designation,	related	hedged	item,	inception	date,	and	maturity	date."	}	}	},	"auth_ref":	[	"r11",	"r61",	"r62",
"r63",	"r64",	"r67",	"r69",	"r71",	"r72",	"r78",	"r550"	]	},	"chmi_DerivativeWeightedAveragePayRate":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"DerivativeWeightedAveragePayRate",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Derivative	weighted	average	nominal	pay	rate	used	to	calculate	amount	of	money	paid	per	unit	time	of	derivative	instrument.",	"label":	"Derivative
Weighted	Average	Pay	Rate",	"terseLabel":	"Weighted	average	pay	rate"	}	}	},	"auth_ref":	[]	},	"chmi_DerivativeWeightedAverageReceiveRate":	{	"xbrltype":
"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"DerivativeWeightedAverageReceiveRate",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Derivative	weighted	average	nominal	receive	rate	used	to	calculate	amount	of	money	received	per	unit	time	of	derivative	instrument.",	"label":	"Derivative
Weighted	Average	Receive	Rate",	"terseLabel":	"Weighted	average	receive	rate"	}	}	},	"auth_ref":	[]	},	"us-gaap_DerivativesMethodsOfAccountingHedgingDerivatives":	{
"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DerivativesMethodsOfAccountingHedgingDerivatives",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Derivatives	and	Hedging	Activities",
"label":	"Derivatives,	Methods	of	Accounting,	Hedging	Derivatives	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	for	derivatives	used	in	hedging
relationships,	which	may	include	how	gains	or	losses	are	recognized	and	presented	in	the	financial	statements,	and	amortization	policies	for	deferred	amounts."	}	}	},
"auth_ref":	[	"r542",	"r1108"	]	},	"us-gaap_DilutiveSecuritiesAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DilutiveSecuritiesAbstract",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":
"Effect	of	dilutive	securities:"	}	}	},	"auth_ref":	[]	},	"chmi_DiscountRateOfFairValueInputs":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"DiscountRateOfFairValueInputs",	"presentation":	[	"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],
"lang":	{	"en-us":	{	"role":	{	"documentation":	"Interest	rate	used	to	find	the	present	value	of	an	amount	to	be	paid	or	received	in	the	future	as	an	input	to	measure	fair	value.
For	example,	but	not	limited	to,	weighted	average	cost	of	capital	(WACC),	cost	of	capital,	cost	of	equity	and	cost	of	debt.",	"label":	"Discount	Rate	of	Fair	Value	Inputs",
"terseLabel":	"Discount	rate"	}	}	},	"auth_ref":	[]	},	"us-gaap_DividendPayableDateToBePaidDayMonthAndYear":	{	"xbrltype":	"dateItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"DividendPayableDateToBePaidDayMonthAndYear",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Dividend	payable,	date
to	be	paid",	"documentation":	"Date	the	declared	dividend	will	be	paid,	in	YYYY-MM-DD	format."	}	}	},	"auth_ref":	[	"r33"	]	},	"us-gaap_DividendsAxis":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DividendsAxis",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Dividends	[Axis]",
"documentation":	"Information	by	distribution	of	earnings	to	shareholder.	Includes,	but	is	not	limited	to,	distribution	paid	and	declared."	}	}	},	"auth_ref":	[]	},	"us-
gaap_DividendsCommonStockCash":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DividendsCommonStockCash",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Common	dividends
declared",	"label":	"Dividends,	Common	Stock,	Cash",	"documentation":	"Amount	of	paid	and	unpaid	common	stock	dividends	declared	with	the	form	of	settlement	in	cash."	}
}	},	"auth_ref":	[	"r127"	]	},	"us-gaap_DividendsDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DividendsDomain",
"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":



"Dividends	[Domain]",	"documentation":	"Distributions	of	earnings	to	shareholders	including	but	not	limited	to	cash,	property	or	capital	stock."	}	}	},	"auth_ref":	[]	},	"us-
gaap_DividendsPayableCurrentAndNoncurrent":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DividendsPayableCurrentAndNoncurrent",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Dividends	payable",	"label":	"Dividends	Payable",	"documentation":	"Carrying	value	as	of	the	balance	sheet	date	of	dividends	declared	but	unpaid	on	equity
securities	issued	by	the	entity	and	outstanding."	}	}	},	"auth_ref":	[	"r88",	"r92",	"r144",	"r978",	"r1144"	]	},	"us-gaap_DividendsPayableDateOfRecordDayMonthAndYear":	{
"xbrltype":	"dateItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DividendsPayableDateOfRecordDayMonthAndYear",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Dividend	payable,	date
of	record",	"documentation":	"Date	the	holder	must	own	the	stock	to	be	entitled	to	the	dividend,	in	YYYY-MM-DD	format."	}	}	},	"auth_ref":	[]	},	"us-
gaap_DividendsPreferredStockCash":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"DividendsPreferredStockCash",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Preferred	dividends
declared",	"label":	"Dividends,	Preferred	Stock,	Cash",	"documentation":	"Amount	of	paid	and	unpaid	preferred	stock	dividends	declared	with	the	form	of	settlement	in	cash."
}	}	},	"auth_ref":	[	"r3",	"r127"	]	},	"us-gaap_DividendsShareBasedCompensation":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"DividendsShareBasedCompensation",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity"	],	"lang":	{	"en-us":
{	"role":	{	"negatedLabel":	"Distribution	paid	on	LTIP-OP	Units",	"label":	"Dividend,	Share-Based	Payment	Arrangement",	"documentation":	"Amount	of	paid	and	unpaid	cash,
stock,	and	paid-in-kind	dividends	declared	for	award	under	share-based	payment	arrangement."	}	}	},	"auth_ref":	[]	},	"dei_DocumentFiscalPeriodFocus":	{	"xbrltype":
"fiscalPeriodItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"DocumentFiscalPeriodFocus",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Document	Fiscal	Period	Focus",	"documentation":	"Fiscal	period	values	are
FY,	Q1,	Q2,	and	Q3.	1st,	2nd	and	3rd	quarter	10-Q	or	10-QT	statements	have	value	Q1,	Q2,	and	Q3	respectively,	with	10-K,	10-KT	or	other	fiscal	year	statements	having	FY."	}
}	},	"auth_ref":	[]	},	"dei_DocumentFiscalYearFocus":	{	"xbrltype":	"gYearItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"DocumentFiscalYearFocus",
"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Document	Fiscal	Year	Focus",	"documentation":	"This	is
focus	fiscal	year	of	the	document	report	in	YYYY	format.	For	a	2006	annual	report,	which	may	also	provide	financial	information	from	prior	periods,	fiscal	2006	should	be
given	as	the	fiscal	year	focus.	Example:	2006."	}	}	},	"auth_ref":	[]	},	"dei_DocumentPeriodEndDate":	{	"xbrltype":	"dateItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",
"localname":	"DocumentPeriodEndDate",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Document	Period
End	Date",	"documentation":	"For	the	EDGAR	submission	types	of	Form	8-K:	the	date	of	the	report,	the	date	of	the	earliest	event	reported;	for	the	EDGAR	submission	types	of
Form	N-1A:	the	filing	date;	for	all	other	submission	types:	the	end	of	the	reporting	or	transition	period.	The	format	of	the	date	is	YYYY-MM-DD."	}	}	},	"auth_ref":	[]	},
"dei_DocumentQuarterlyReport":	{	"xbrltype":	"booleanItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"DocumentQuarterlyReport",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Document	Quarterly	Report",	"documentation":	"Boolean	flag	that	is	true
only	for	a	form	used	as	an	quarterly	report."	}	}	},	"auth_ref":	[	"r986"	]	},	"dei_DocumentTransitionReport":	{	"xbrltype":	"booleanItemType",	"nsuri":
"http://xbrl.sec.gov/dei/2024",	"localname":	"DocumentTransitionReport",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Document	Transition	Report",	"documentation":	"Boolean	flag	that	is	true	only	for	a	form	used	as	a	transition	report."	}	}	},	"auth_ref":	[	"r989"	]	},
"dei_DocumentType":	{	"xbrltype":	"submissionTypeItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"DocumentType",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Document	Type",	"documentation":	"The	type	of	document	being	provided
(such	as	10-K,	10-Q,	485BPOS,	etc).	The	document	type	is	limited	to	the	same	value	as	the	supporting	SEC	submission	type,	or	the	word	'Other'."	}	}	},	"auth_ref":	[]	},
"chmi_DueToAffiliateCurrentAndNoncurrentAmount":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"DueToAffiliateCurrentAndNoncurrentAmount",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Amount	of	payable	due	to	an	entity	that	is	affiliated	with	the	reporting	entity	by	means	of	direct	or	indirect	ownership.",	"label":	"Due	to	Affiliate,	Current
and	Noncurrent,	Amount",	"terseLabel":	"Due	to	manager"	}	}	},	"auth_ref":	[]	},	"chmi_DueToCounterparties":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"DueToCounterparties",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/AccruedExpensesAndOtherLiabilitiesDetails"
],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	amount	due	to	counterparties.",	"label":	"Due	to	Counterparties",	"terseLabel":	"Due	to	counterparties"	}	}	},	"auth_ref":
[]	},	"us-gaap_EarningsPerShareAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"EarningsPerShareAbstract",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":
{	"role":	{	"verboseLabel":	"Net	Income	(Loss)	Per	Share	of	Common	Stock",	"terseLabel":	"Basic	and	Diluted	EPS	[Abstract]",	"label":	"Earnings	Per	Share	[Abstract]"	}	}	},
"auth_ref":	[]	},	"us-gaap_EarningsPerShareBasic":	{	"xbrltype":	"perShareItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"EarningsPerShareBasic",
"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],
"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Basic	(in	dollars	per	share)",	"label":	"Earnings	Per	Share,	Basic",	"documentation":	"The	amount	of	net	income	(loss)	for	the	period
per	each	share	of	common	stock	or	unit	outstanding	during	the	reporting	period."	}	}	},	"auth_ref":	[	"r228",	"r251",	"r252",	"r253",	"r254",	"r255",	"r256",	"r260",	"r263",
"r271",	"r274",	"r275",	"r277",	"r528",	"r532",	"r553",	"r554",	"r690",	"r715",	"r908"	]	},	"us-gaap_EarningsPerShareDiluted":	{	"xbrltype":	"perShareItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"EarningsPerShareDiluted",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Diluted	(in	dollars	per	share)",	"label":
"Earnings	Per	Share,	Diluted",	"documentation":	"The	amount	of	net	income	(loss)	for	the	period	available	to	each	share	of	common	stock	or	common	unit	outstanding	during
the	reporting	period	and	to	each	share	or	unit	that	would	have	been	outstanding	assuming	the	issuance	of	common	shares	or	units	for	all	dilutive	potential	common	shares	or
units	outstanding	during	the	reporting	period."	}	}	},	"auth_ref":	[	"r228",	"r251",	"r252",	"r253",	"r254",	"r255",	"r256",	"r263",	"r271",	"r274",	"r275",	"r277",	"r528",	"r532",
"r553",	"r554",	"r690",	"r715",	"r908"	]	},	"us-gaap_EarningsPerShareDilutedLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EarningsPerShareDilutedLineItems",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Earnings	Per	Share,	Diluted,	by	Common	Class,	Including	Two	Class	Method	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a
table.	These	concepts	are	used	to	disclose	reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[	"r263",
"r264",	"r271"	]	},	"us-gaap_EffectiveIncomeTaxRateContinuingOperations":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EffectiveIncomeTaxRateContinuingOperations",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Provision	for
Effective	Tax	Rate",	"label":	"Effective	Income	Tax	Rate	Reconciliation,	Percent",	"documentation":	"Percentage	of	current	income	tax	expense	(benefit)	and	deferred	income
tax	expense	(benefit)	pertaining	to	continuing	operations."	}	}	},	"auth_ref":	[	"r501",	"r938"	]	},	"us-
gaap_EffectiveIncomeTaxRateContinuingOperationsTaxRateReconciliationAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EffectiveIncomeTaxRateContinuingOperationsTaxRateReconciliationAbstract",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Effective	Income	Tax	Rate	Reconciliation,	Percent	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_EffectiveIncomeTaxRateReconciliationAtFederalStatutoryIncomeTaxRate":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EffectiveIncomeTaxRateReconciliationAtFederalStatutoryIncomeTaxRate",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Computed	income	tax	expense	(benefit)	at	federal	rate",	"label":	"Effective	Income	Tax	Rate	Reconciliation,	at	Federal	Statutory	Income	Tax	Rate,	Percent",
"documentation":	"Percentage	of	domestic	federal	statutory	tax	rate	applicable	to	pretax	income	(loss)."	}	}	},	"auth_ref":	[	"r242",	"r501",	"r519",	"r938"	]	},	"us-
gaap_EffectiveIncomeTaxRateReconciliationStateAndLocalIncomeTaxes":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EffectiveIncomeTaxRateReconciliationStateAndLocalIncomeTaxes",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"State	tax	expense,	net	of	federal	tax,	if	applicable",	"label":	"Effective	Income	Tax	Rate	Reconciliation,	State	and	Local	Income	Taxes,	Percent",
"documentation":	"Percentage	of	the	difference	between	reported	income	tax	expense	(benefit)	and	expected	income	tax	expense	(benefit)	computed	by	applying	the	domestic
federal	statutory	income	tax	rates	to	pretax	income	(loss)	from	continuing	operations	applicable	to	state	and	local	income	tax	expense	(benefit),	net	of	federal	tax	expense
(benefit)."	}	}	},	"auth_ref":	[	"r503",	"r938",	"r1027",	"r1098"	]	},
"chmi_EffectiveIncomeTaxRateReconciliationTaxCutsAndJobsActOf2017ProvisionToReturnAdjustmentAmount":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"EffectiveIncomeTaxRateReconciliationTaxCutsAndJobsActOf2017ProvisionToReturnAdjustmentAmount",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Amount	of	reported	income	tax	expense	(benefit)	in	excess	of
(less	than)	expected	income	tax	expense	(benefit)	computed	by	applying	domestic	federal	statutory	income	tax	rate	to	pretax	income	(loss)	from	continuing	operations,
attributable	to	increase	(decrease)	in	income	tax	rate	and	transition	tax	on	accumulated	earnings	of	controlled	foreign	corporation	deemed	repatriated	pursuant	to	Tax	Cuts
and	Jobs	Act	of	2017.",	"label":	"Effective	Income	Tax	Rate	Reconciliation	Tax	Cuts	And	Jobs	Act	Of2017	Provision	to	Return	Adjustment	Amount",	"terseLabel":	"Provision	to
return	adjustment"	}	}	},	"auth_ref":	[]	},	"chmi_EffectiveIncomeTaxRateReconciliationTaxCutsAndJobsActOf2017ProvisionToReturnAdjustmentPercent":	{	"xbrltype":
"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"EffectiveIncomeTaxRateReconciliationTaxCutsAndJobsActOf2017ProvisionToReturnAdjustmentPercent",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],
"lang":	{	"en-us":	{	"role":	{	"documentation":	"Percentage	of	reported	income	tax	expense	(benefit)	in	excess	of	(less	than)	expected	income	tax	expense	(benefit)	computed
by	applying	domestic	federal	statutory	income	tax	rate	to	pretax	income	(loss)	from	continuing	operations,	attributable	to	increase	(decrease)	from	transition	tax	on
accumulated	earnings	of	controlled	foreign	corporation	deemed	repatriated	pursuant	to	Tax	Cuts	and	Jobs	Act	of	2017.",	"label":	"Effective	Income	Tax	Rate	Reconciliation
Tax	Cuts	And	Jobs	Act	Of2017,	Provision	to	Return	Adjustment,	Percent",	"terseLabel":	"Provision	to	return	adjustment"	}	}	},	"auth_ref":	[]	},	"us-
gaap_EffectiveIncomeTaxRateReconciliationTaxExemptIncome":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EffectiveIncomeTaxRateReconciliationTaxExemptIncome",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":
"REIT	income	not	subject	to	tax	expense	(benefit)",	"label":	"Effective	Income	Tax	Rate	Reconciliation,	Tax	Exempt	Income,	Percent",	"documentation":	"Percentage	of	the
difference	between	reported	income	tax	expense	(benefit)	and	expected	income	tax	expense	(benefit)	computed	by	applying	the	domestic	federal	statutory	income	tax	rates	to
pretax	income	(loss)	from	continuing	operations	attributable	to	income	(loss)	exempt	from	income	taxes."	}	}	},	"auth_ref":	[	"r504",	"r505",	"r1027",	"r1098"	]	},	"us-
gaap_EmployeeServiceShareBasedCompensationNonvestedAwardsTotalCompensationCostNotYetRecognizedPeriodForRecognition1":	{	"xbrltype":	"durationItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EmployeeServiceShareBasedCompensationNonvestedAwardsTotalCompensationCostNotYetRecognizedPeriodForRecognition1",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Period	of	recognition	of	unrecognized
share-based	compensation	expense",	"label":	"Share-Based	Payment	Arrangement,	Nonvested	Award,	Cost	Not	yet	Recognized,	Period	for	Recognition",	"documentation":
"Weighted-average	period	over	which	cost	not	yet	recognized	is	expected	to	be	recognized	for	award	under	share-based	payment	arrangement,	in	'PnYnMnDTnHnMnS'	format,
for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen	days."	}	}	},	"auth_ref":	[	"r494"	]	},	"us-
gaap_EmployeeServiceShareBasedCompensationNonvestedAwardsTotalCompensationCostNotYetRecognizedShareBasedAwardsOtherThanOptions":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EmployeeServiceShareBasedCompensationNonvestedAwardsTotalCompensationCostNotYetRecognizedShareBasedAwardsOtherThanOptions",	"crdr":	"debit",	"presentation":
[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Unrecognized	share-based
compensation	expense",	"label":	"Share-Based	Payment	Arrangement,	Nonvested	Award,	Excluding	Option,	Cost	Not	yet	Recognized,	Amount",	"documentation":	"Amount	of
cost	to	be	recognized	for	nonvested	award	under	share-based	payment	arrangement.	Excludes	share	and	unit	options."	}	}	},	"auth_ref":	[	"r1096"	]	},
"dei_EntityAddressAddressLine1":	{	"xbrltype":	"normalizedStringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityAddressAddressLine1",	"presentation":
[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Address,	Address	Line	One",	"documentation":	"Address	Line	1	such
as	Attn,	Building	Name,	Street	Name"	}	}	},	"auth_ref":	[]	},	"dei_EntityAddressAddressLine2":	{	"xbrltype":	"normalizedStringItemType",	"nsuri":
"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityAddressAddressLine2",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Entity	Address,	Address	Line	Two",	"documentation":	"Address	Line	2	such	as	Street	or	Suite	number"	}	}	},	"auth_ref":	[]	},	"dei_EntityAddressCityOrTown":
{	"xbrltype":	"normalizedStringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityAddressCityOrTown",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Address,	City	or	Town",	"documentation":	"Name	of	the	City	or	Town"
}	}	},	"auth_ref":	[]	},	"dei_EntityAddressPostalZipCode":	{	"xbrltype":	"normalizedStringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":
"EntityAddressPostalZipCode",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Address,	Postal	Zip
Code",	"documentation":	"Code	for	the	postal	or	zip	code"	}	}	},	"auth_ref":	[]	},	"dei_EntityAddressStateOrProvince":	{	"xbrltype":	"stateOrProvinceItemType",	"nsuri":



"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityAddressStateOrProvince",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Entity	Address,	State	or	Province",	"documentation":	"Name	of	the	state	or	province."	}	}	},	"auth_ref":	[]	},	"dei_EntityAddressesAddressTypeAxis":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityAddressesAddressTypeAxis",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Addresses,	Address	Type	[Axis]",	"documentation":	"The	axis	of	a
table	defines	the	relationship	between	the	domain	members	or	categories	in	the	table	and	the	line	items	or	concepts	that	complete	the	table."	}	}	},	"auth_ref":	[]	},
"dei_EntityCentralIndexKey":	{	"xbrltype":	"centralIndexKeyItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityCentralIndexKey",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Central	Index	Key",	"documentation":	"A	unique	10-digit	SEC-issued
value	to	identify	entities	that	have	filed	disclosures	with	the	SEC.	It	is	commonly	abbreviated	as	CIK."	}	}	},	"auth_ref":	[	"r984"	]	},
"dei_EntityCommonStockSharesOutstanding":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityCommonStockSharesOutstanding",
"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Common	Stock,	Shares	Outstanding",
"documentation":	"Indicate	number	of	shares	or	other	units	outstanding	of	each	of	registrant's	classes	of	capital	or	common	stock	or	other	ownership	interests,	if	and	as
stated	on	cover	of	related	periodic	report.	Where	multiple	classes	or	units	exist	define	each	class/interest	by	adding	class	of	stock	items	such	as	Common	Class	A	[Member],
Common	Class	B	[Member]	or	Partnership	Interest	[Member]	onto	the	Instrument	[Domain]	of	the	Entity	Listings,	Instrument."	}	}	},	"auth_ref":	[]	},
"dei_EntityCurrentReportingStatus":	{	"xbrltype":	"yesNoItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityCurrentReportingStatus",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Current	Reporting	Status",	"documentation":	"Indicate	'Yes'	or	'No'
whether	registrants	(1)	have	filed	all	reports	required	to	be	filed	by	Section	13	or	15(d)	of	the	Securities	Exchange	Act	of	1934	during	the	preceding	12	months	(or	for	such
shorter	period	that	registrants	were	required	to	file	such	reports),	and	(2)	have	been	subject	to	such	filing	requirements	for	the	past	90	days.	This	information	should	be
based	on	the	registrant's	current	or	most	recent	filing	containing	the	related	disclosure."	}	}	},	"auth_ref":	[]	},	"dei_EntityEmergingGrowthCompany":	{	"xbrltype":
"booleanItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityEmergingGrowthCompany",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Emerging	Growth	Company",	"documentation":	"Indicate	if	registrant
meets	the	emerging	growth	company	criteria."	}	}	},	"auth_ref":	[	"r984"	]	},	"dei_EntityFileNumber":	{	"xbrltype":	"fileNumberItemType",	"nsuri":
"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityFileNumber",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Entity	File	Number",	"documentation":	"Commission	file	number.	The	field	allows	up	to	17	characters.	The	prefix	may	contain	1-3	digits,	the	sequence	number	may
contain	1-8	digits,	the	optional	suffix	may	contain	1-4	characters,	and	the	fields	are	separated	with	a	hyphen."	}	}	},	"auth_ref":	[]	},	"dei_EntityFilerCategory":	{	"xbrltype":
"filerCategoryItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityFilerCategory",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Filer	Category",	"documentation":	"Indicate	whether	the	registrant	is
one	of	the	following:	Large	Accelerated	Filer,	Accelerated	Filer,	Non-accelerated	Filer.	Definitions	of	these	categories	are	stated	in	Rule	12b-2	of	the	Exchange	Act.	This
information	should	be	based	on	the	registrant's	current	or	most	recent	filing	containing	the	related	disclosure."	}	}	},	"auth_ref":	[	"r984"	]	},
"dei_EntityIncorporationStateCountryCode":	{	"xbrltype":	"edgarStateCountryItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":
"EntityIncorporationStateCountryCode",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity
Incorporation,	State	or	Country	Code",	"documentation":	"Two-character	EDGAR	code	representing	the	state	or	country	of	incorporation."	}	}	},	"auth_ref":	[]	},
"dei_EntityInteractiveDataCurrent":	{	"xbrltype":	"yesNoItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityInteractiveDataCurrent",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Interactive	Data	Current",	"documentation":	"Boolean	flag	that	is
true	when	the	registrant	has	submitted	electronically	every	Interactive	Data	File	required	to	be	submitted	pursuant	to	Rule	405	of	Regulation	S-T	during	the	preceding	12
months	(or	for	such	shorter	period	that	the	registrant	was	required	to	submit	such	files)."	}	}	},	"auth_ref":	[	"r992"	]	},	"dei_EntityListingsLineItems":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityListingsLineItems",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"
],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Listings	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to
disclose	reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[]	},	"dei_EntityListingsTable":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityListingsTable",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Listings	[Table]",	"documentation":	"Container	for	exchange	listing	information	for	an	entity"	}	}	},	"auth_ref":	[]	},
"dei_EntityRegistrantName":	{	"xbrltype":	"normalizedStringItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityRegistrantName",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Registrant	Name",	"documentation":	"The	exact	name	of	the	entity
filing	the	report	as	specified	in	its	charter,	which	is	required	by	forms	filed	with	the	SEC."	}	}	},	"auth_ref":	[	"r984"	]	},	"dei_EntityShellCompany":	{	"xbrltype":
"booleanItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityShellCompany",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Shell	Company",	"documentation":	"Boolean	flag	that	is	true	when	the	registrant	is	a	shell	company	as	defined	in	Rule	12b-2	of	the
Exchange	Act."	}	}	},	"auth_ref":	[	"r984"	]	},	"dei_EntitySmallBusiness":	{	"xbrltype":	"booleanItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":
"EntitySmallBusiness",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Small	Business",
"documentation":	"Indicates	that	the	company	is	a	Smaller	Reporting	Company	(SRC)."	}	}	},	"auth_ref":	[	"r984"	]	},	"dei_EntityTaxIdentificationNumber":	{	"xbrltype":
"employerIdItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"EntityTaxIdentificationNumber",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Entity	Tax	Identification	Number",	"documentation":	"The	Tax	Identification
Number	(TIN),	also	known	as	an	Employer	Identification	Number	(EIN),	is	a	unique	9-digit	value	assigned	by	the	IRS."	}	}	},	"auth_ref":	[	"r984"	]	},	"us-gaap_EquityAbstract":
{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"EquityAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Equity	and	Earnings	per	Common
Share	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_EquityComponentDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EquityComponentDomain",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Equity	Component	[Domain]",	"documentation":
"Components	of	equity	are	the	parts	of	the	total	Equity	balance	including	that	which	is	allocated	to	common,	preferred,	treasury	stock,	retained	earnings,	etc."	}	}	},
"auth_ref":	[	"r10",	"r198",	"r222",	"r223",	"r224",	"r246",	"r247",	"r248",	"r250",	"r255",	"r257",	"r259",	"r279",	"r352",	"r353",	"r378",	"r455",	"r517",	"r518",	"r525",	"r526",
"r527",	"r529",	"r531",	"r532",	"r544",	"r545",	"r546",	"r547",	"r548",	"r549",	"r552",	"r583",	"r585",	"r586",	"r587",	"r588",	"r589",	"r592",	"r594",	"r604",	"r711",	"r735",
"r736",	"r737",	"r760",	"r836"	]	},	"us-gaap_EquityMethodInvestments":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"EquityMethodInvestments",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Investments
in	Servicing	Related	Assets,	at	fair	value	(including	pledged	assets	of	$226,782	and	$253,629,	respectively)",	"label":	"Equity	Method	Investments",	"documentation":	"This
item	represents	the	carrying	amount	on	the	entity's	balance	sheet	of	its	investment	in	common	stock	of	an	equity	method	investee.	This	is	not	an	indicator	of	the	fair	value	of
the	investment,	rather	it	is	the	initial	cost	adjusted	for	the	entity's	share	of	earnings	and	losses	of	the	investee,	adjusted	for	any	distributions	(dividends)	and	other	than
temporary	impairment	(OTTI)	losses	recognized."	}	}	},	"auth_ref":	[	"r278",	"r296",	"r308",	"r350",	"r1007",	"r1051"	]	},
"chmi_EstimatedFairValueOfEarnOutPaymentPayableRate":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"EstimatedFairValueOfEarnOutPaymentPayableRate",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	estimated
fair	value	of	earn-out	payment	payable	rate.",	"label":	"Estimated	Fair	Value	Of	Earn-out	Payment	Payable	Rate",	"terseLabel":	"Uncollected	Payments"	}	}	},	"auth_ref":	[]	},
"chmi_EstimatedFutureCostToServiceOnAnnualBasisPerLoan":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"EstimatedFutureCostToServiceOnAnnualBasisPerLoan",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Estimated	future
cost	to	service	on	annual	basis	per	loan.",	"label":	"Estimated	Future	Cost	To	Service	On	Annual	Basis	Per	Loan",	"terseLabel":	"Annual	cost	to	service,	per	loan"	}	}	},
"auth_ref":	[]	},	"stpr_FL":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://xbrl.sec.gov/stpr/2024",	"localname":	"FL",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Florida	[Member]"	}	}	},	"auth_ref":	[]
},	"us-gaap_FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisAbstract",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Derivative
Instruments	Classified	as	Fair	Value	Assets	and	Liabilities	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisLineItems",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value,	Assets
and	Liabilities	Measured	on	Recurring	and	Nonrecurring	Basis	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts
are	used	to	disclose	reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[	"r556",	"r557",	"r570",	"r941"	]	},
"us-gaap_FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisTable",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value,	Recurring
and	Nonrecurring	[Table]",	"documentation":	"Disclosure	of	information	about	asset	and	liability	measured	at	fair	value	on	recurring	and	nonrecurring	basis."	}	}	},
"auth_ref":	[	"r556",	"r557",	"r570",	"r941"	]	},	"us-gaap_FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisValuationTechniquesLineItems":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisValuationTechniquesLineItems",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value	Measurement
Inputs	and	Valuation	Techniques	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable
information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[	"r558",	"r559",	"r560",	"r944"	]	},	"us-
gaap_FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisValuationTechniquesTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisValuationTechniquesTable",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Fair	Value	Measurement
Inputs	and	Valuation	Techniques	[Table]",	"label":	"Fair	Value	Measurement	Inputs	and	Valuation	Techniques	[Table]",	"documentation":	"Disclosure	of	information	about
input	and	valuation	technique	used	to	measure	fair	value	and	change	in	valuation	approach	and	technique	for	each	separate	class	of	asset	and	liability	measured	on	recurring
and	nonrecurring	basis."	}	}	},	"auth_ref":	[	"r558",	"r559",	"r560",	"r944"	]	},	"us-
gaap_FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisValuationTechniquesTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"FairValueAssetsAndLiabilitiesMeasuredOnRecurringAndNonrecurringBasisValuationTechniquesTableTextBlock",	"presentation":
[	"http://chmireit.com/role/FairValueTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Significant	Unobservable	Inputs	Used	in	Fair	Value	Measurement",	"label":	"Fair
Value	Measurement	Inputs	and	Valuation	Techniques	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	input	and	valuation	technique	used	to	measure	fair	value
and	change	in	valuation	approach	and	technique	for	each	separate	class	of	asset	and	liability	measured	on	recurring	and	nonrecurring	basis."	}	}	},	"auth_ref":	[	"r558",
"r559",	"r944"	]	},	"us-gaap_FairValueAssetsMeasuredOnRecurringBasisUnobservableInputReconciliationByAssetClassDomain":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"FairValueAssetsMeasuredOnRecurringBasisUnobservableInputReconciliationByAssetClassDomain",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Asset	Class	[Domain]",
"documentation":	"Class	of	asset."	}	}	},	"auth_ref":	[	"r561",	"r562",	"r563",	"r564",	"r565",	"r566",	"r571",	"r942"	]	},	"us-
gaap_FairValueAssetsMeasuredOnRecurringBasisUnobservableInputReconciliationLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"FairValueAssetsMeasuredOnRecurringBasisUnobservableInputReconciliationLineItems",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value,
Assets	Measured	on	Recurring	Basis,	Unobservable	Input	Reconciliation	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These
concepts	are	used	to	disclose	reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[	"r561",	"r562",	"r563",



"r564",	"r565",	"r566",	"r571",	"r942"	]	},	"us-gaap_FairValueAssetsMeasuredOnRecurringBasisUnobservableInputReconciliationTable":	{	"xbrltype":	"stringItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"FairValueAssetsMeasuredOnRecurringBasisUnobservableInputReconciliationTable",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value,
Assets	Measured	on	Recurring	Basis,	Unobservable	Input	Reconciliation	[Table]",	"documentation":	"Disclosure	of	information	about	financial	instrument	asset	measured	at
fair	value	on	recurring	basis	using	unobservable	input."	}	}	},	"auth_ref":	[	"r561",	"r562",	"r563",	"r564",	"r565",	"r566",	"r571",	"r942"	]	},	"us-
gaap_FairValueAssetsMeasuredOnRecurringBasisUnobservableInputReconciliationTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"FairValueAssetsMeasuredOnRecurringBasisUnobservableInputReconciliationTextBlock",	"presentation":	[	"http://chmireit.com/role/FairValueTables"	],	"lang":	{
"en-us":	{	"role":	{	"terseLabel":	"Company's	Level	3	Assets	(Servicing	Related	Assets)	Measured	at	Fair	Value	on	Recurring	Basis",	"label":	"Fair	Value,	Assets	Measured	on
Recurring	Basis,	Unobservable	Input	Reconciliation	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	the	fair	value	measurement	of	assets	using	significant
unobservable	inputs	(Level	3),	a	reconciliation	of	the	beginning	and	ending	balances,	separately	presenting	changes	during	the	period	attributable	to	the	following:	(1)	total
gains	or	losses	for	the	period	(realized	and	unrealized),	segregating	those	gains	or	losses	included	in	earnings	(or	changes	in	net	assets)	and	gains	or	losses	recognized	in
other	comprehensive	income	(loss),	and	a	description	of	where	those	gains	or	losses	included	in	earnings	(or	changes	in	net	assets)	are	reported	in	the	statement	of	income
(or	activities);	(2)	purchases,	sales,	issues,	and	settlements	(each	type	disclosed	separately);	and	(3)	transfers	in	and	transfers	out	of	Level	3	(for	example,	transfers	due	to
changes	in	the	observability	of	significant	inputs),	by	class	of	asset."	}	}	},	"auth_ref":	[	"r561",	"r566",	"r571",	"r942"	]	},	"us-gaap_FairValueByAssetClassAxis":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"FairValueByAssetClassAxis",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Asset	Class	[Axis]",
"documentation":	"Information	by	class	of	asset."	}	}	},	"auth_ref":	[	"r561",	"r562",	"r563",	"r564",	"r565",	"r566",	"r571",	"r942"	]	},	"us-
gaap_FairValueByFairValueHierarchyLevelAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FairValueByFairValueHierarchyLevelAxis",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value	Hierarchy	and	NAV
[Axis]",	"documentation":	"Information	by	level	within	fair	value	hierarchy	and	fair	value	measured	at	net	asset	value	per	share	as	practical	expedient."	}	}	},	"auth_ref":	[
"r423",	"r457",	"r458",	"r459",	"r460",	"r461",	"r462",	"r555",	"r557",	"r558",	"r559",	"r560",	"r569",	"r570",	"r572",	"r617",	"r618",	"r619",	"r924",	"r925",	"r930",	"r931",
"r932",	"r941",	"r944"	]	},	"us-gaap_FairValueByMeasurementBasisAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FairValueByMeasurementBasisAxis",	"presentation":	[	"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Measurement	Basis	[Axis]",	"documentation":	"Information	by	measurement	basis."	}	}	},	"auth_ref":	[	"r423",	"r924",	"r925"	]	},	"us-
gaap_FairValueByMeasurementFrequencyAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FairValueByMeasurementFrequencyAxis",	"presentation":	[	"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Measurement
Frequency	[Axis]",	"documentation":	"Information	by	measurement	frequency."	}	}	},	"auth_ref":	[	"r556",	"r557",	"r558",	"r560",	"r941",	"r1114",	"r1125"	]	},	"us-
gaap_FairValueDisclosureItemAmountsDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FairValueDisclosureItemAmountsDomain",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value
Measurement	[Domain]",	"documentation":	"Measurement	basis,	for	example,	but	not	limited	to,	reported	value,	fair	value,	portion	at	fair	value,	portion	at	other	than	fair
value."	}	}	},	"auth_ref":	[	"r423",	"r924",	"r925"	]	},	"us-gaap_FairValueDisclosuresAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"FairValueDisclosuresAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_FairValueDisclosuresTextBlock":	{
"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"FairValueDisclosuresTextBlock",	"presentation":	[	"http://chmireit.com/role/FairValue"
],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Fair	Value",	"label":	"Fair	Value	Disclosures	[Text	Block]",	"documentation":	"The	entire	disclosure	for	the	fair	value	of	financial
instruments	(as	defined),	including	financial	assets	and	financial	liabilities	(collectively,	as	defined),	and	the	measurements	of	those	instruments	as	well	as	disclosures	related
to	the	fair	value	of	non-financial	assets	and	liabilities.	Such	disclosures	about	the	financial	instruments,	assets,	and	liabilities	would	include:	(1)	the	fair	value	of	the	required
items	together	with	their	carrying	amounts	(as	appropriate);	(2)	for	items	for	which	it	is	not	practicable	to	estimate	fair	value,	disclosure	would	include:	(a)	information
pertinent	to	estimating	fair	value	(including,	carrying	amount,	effective	interest	rate,	and	maturity,	and	(b)	the	reasons	why	it	is	not	practicable	to	estimate	fair	value;	(3)
significant	concentrations	of	credit	risk	including:	(a)	information	about	the	activity,	region,	or	economic	characteristics	identifying	a	concentration,	(b)	the	maximum
amount	of	loss	the	entity	is	exposed	to	based	on	the	gross	fair	value	of	the	related	item,	(c)	policy	for	requiring	collateral	or	other	security	and	information	as	to	accessing
such	collateral	or	security,	and	(d)	the	nature	and	brief	description	of	such	collateral	or	security;	(4)	quantitative	information	about	market	risks	and	how	such	risks	are
managed;	(5)	for	items	measured	on	both	a	recurring	and	nonrecurring	basis	information	regarding	the	inputs	used	to	develop	the	fair	value	measurement;	and	(6)	for	items
presented	in	the	financial	statement	for	which	fair	value	measurement	is	elected:	(a)	information	necessary	to	understand	the	reasons	for	the	election,	(b)	discussion	of	the
effect	of	fair	value	changes	on	earnings,	(c)	a	description	of	[similar	groups]	items	for	which	the	election	is	made	and	the	relation	thereof	to	the	balance	sheet,	the	aggregate
carrying	value	of	items	included	in	the	balance	sheet	that	are	not	eligible	for	the	election;	(7)	all	other	required	(as	defined)	and	desired	information."	}	}	},	"auth_ref":	[
"r565",	"r567",	"r568",	"r569",	"r572",	"r573",	"r574",	"r575",	"r576",	"r684",	"r941",	"r945"	]	},	"us-gaap_FairValueInputsLevel1Member":	{	"xbrltype":	"domainItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"FairValueInputsLevel1Member",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Level	1	[Member]",
"documentation":	"Quoted	prices	in	active	markets	for	identical	assets	or	liabilities	that	the	reporting	entity	can	access	at	the	measurement	date."	}	}	},	"auth_ref":	[	"r423",
"r457",	"r462",	"r557",	"r570",	"r617",	"r930",	"r931",	"r932",	"r941"	]	},	"us-gaap_FairValueInputsLevel2Member":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"FairValueInputsLevel2Member",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Level	2
[Member]",	"label":	"Fair	Value,	Inputs,	Level	2	[Member]",	"documentation":	"Inputs	other	than	quoted	prices	included	within	level	1	that	are	observable	for	an	asset	or
liability,	either	directly	or	indirectly,	including,	but	not	limited	to,	quoted	prices	for	similar	assets	or	liabilities	in	active	markets,	or	quoted	prices	for	identical	or	similar
assets	or	liabilities	in	inactive	markets."	}	}	},	"auth_ref":	[	"r423",	"r457",	"r462",	"r557",	"r558",	"r570",	"r618",	"r924",	"r925",	"r930",	"r931",	"r932",	"r941"	]	},	"us-
gaap_FairValueInputsLevel3Member":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"FairValueInputsLevel3Member",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Level	3	[Member]",
"label":	"Fair	Value,	Inputs,	Level	3	[Member]",	"documentation":	"Unobservable	inputs	that	reflect	the	entity's	own	assumption	about	the	assumptions	market	participants
would	use	in	pricing."	}	}	},	"auth_ref":	[	"r423",	"r457",	"r458",	"r459",	"r460",	"r461",	"r462",	"r557",	"r558",	"r559",	"r560",	"r570",	"r619",	"r924",	"r925",	"r930",	"r931",
"r932",	"r941",	"r944"	]	},	"chmi_FairValueInputsPortfolioAssetClassification":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"FairValueInputsPortfolioAssetClassification",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to
the	percentage	of	derivative	instruments	classified	as	fair	value	assets	and	liabilities	under	fair	value	inputs	portfolio.",	"label":	"Fair	Value	Inputs	Portfolio	Asset
Classification",	"terseLabel":	"Percentage	of	derivative	instruments	classified	as	fair	value	assets	and	liabilities"	}	}	},	"auth_ref":	[]	},	"us-
gaap_FairValueMeasurementFrequencyDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FairValueMeasurementFrequencyDomain",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Measurement
Frequency	[Domain]",	"documentation":	"Measurement	frequency."	}	}	},	"auth_ref":	[	"r556",	"r557",	"r558",	"r560",	"r941",	"r1114",	"r1125"	]	},	"us-
gaap_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchases":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchases",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Purchases",
"documentation":	"Amount	of	purchases	of	financial	instrument	classified	as	an	asset	measured	using	unobservable	inputs	that	reflect	the	entity's	own	assumption	about	the
assumptions	market	participants	would	use	in	pricing."	}	}	},	"auth_ref":	[	"r564",	"r571",	"r942"	]	},	"us-
gaap_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchasesSalesIssuancesSettlements":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchasesSalesIssuancesSettlements",	"crdr":
"debit",	"presentation":	[	"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":
{	"totalLabel":	"Purchases	and	sales",	"label":	"Fair	Value,	Measurement	with	Unobservable	Inputs	Reconciliation,	Recurring	Basis,	Asset,	Purchases,	(Sales),	Issuances,
(Settlements)",	"documentation":	"Amount	of	purchases,	(sales),	issuances	and	(settlements)	of	financial	instrument	classified	as	an	asset	measured	using	unobservable
inputs	that	reflect	the	entity's	own	assumption	about	the	assumptions	market	participants	would	use	in	pricing."	}	}	},	"auth_ref":	[	"r1119",	"r1124"	]	},	"us-
gaap_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchasesSalesIssuancesSettlementsAbstract":	{	"xbrltype":	"stringItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetPurchasesSalesIssuancesSettlementsAbstract",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":
"Purchases	and	sales	[Abstract]",	"label":	"Fair	Value,	Measurement	with	Unobservable	Inputs	Reconciliation,	Recurring	Basis,	Asset,	Purchases,	(Sales),	Issuances,
(Settlements)	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetSales":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisAssetSales",	"crdr":
"credit",	"presentation":	[	"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":
{	"negatedLabel":	"Sales",	"label":	"Fair	Value,	Measurement	with	Unobservable	Inputs	Reconciliation,	Recurring	Basis,	Asset,	Sales",	"documentation":	"Amount	of	sale	of
financial	instrument	classified	as	an	asset	measured	using	unobservable	inputs	that	reflect	the	entity's	own	assumption	about	the	assumptions	market	participants	would	use
in	pricing."	}	}	},	"auth_ref":	[	"r564",	"r571",	"r942"	]	},	"chmi_FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisOtherChanges":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"FairValueMeasurementWithUnobservableInputsReconciliationRecurringBasisOtherChanges",
"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Amount	of	other	changes	of	financial	instrument	classified	as	an	asset	measured	using	unobservable	inputs	that	reflect	the	entity's	own
assumption	about	the	assumptions	market	participants	would	use	in	pricing.",	"label":	"Fair	Value	Measurement	With	Unobservable	Inputs	Reconciliation	Recurring	Basis
Other	Changes",	"negatedLabel":	"Other	changes"	}	}	},	"auth_ref":	[]	},	"us-gaap_FairValueMeasurementsFairValueHierarchyDomain":	{	"xbrltype":	"domainItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"FairValueMeasurementsFairValueHierarchyDomain",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Fair	Value	Hierarchy	and	NAV
[Domain]",	"documentation":	"Categories	used	to	prioritize	the	inputs	to	valuation	techniques	to	measure	fair	value."	}	}	},	"auth_ref":	[	"r423",	"r457",	"r458",	"r459",	"r460",
"r461",	"r462",	"r555",	"r557",	"r558",	"r559",	"r560",	"r569",	"r570",	"r572",	"r617",	"r618",	"r619",	"r924",	"r925",	"r930",	"r931",	"r932",	"r941",	"r944"	]	},	"us-
gaap_FairValueMeasurementsRecurringMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FairValueMeasurementsRecurringMember",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Fair
Value,	Measurements,	Recurring	[Member]",	"label":	"Fair	Value,	Recurring	[Member]",	"documentation":	"Frequent	fair	value	measurement.	Includes,	but	is	not	limited	to,



fair	value	adjustment	for	impairment	of	asset,	liability	or	equity,	frequently	measured	at	fair	value."	}	}	},	"auth_ref":	[	"r941",	"r1111",	"r1112",	"r1113",	"r1114",	"r1115",
"r1125"	]	},	"chmi_FairValueThroughEarningsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"FairValueThroughEarningsMember",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Total/weighted	average	RMBS,	measured	at	fair	value
through	earnings.",	"label":	"Fair	Value	through	Earnings	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_FairValueThroughOCIMember":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"FairValueThroughOCIMember",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Total/weighted	average	RMBS,	available-for-sale,	measured	at
fair	value	through	OCI.",	"label":	"Fair	Value	through	OCI	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_FannieMaeMSRFinancingFacilityMember":	{	"xbrltype":	"domainItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"FannieMaeMSRFinancingFacilityMember",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{
"en-us":	{	"role":	{	"documentation":	"Arrangement	in	which	loan	proceeds	can	continuously	be	obtained	repayments	and	having	maturity	period.",	"label":	"Fannie	Mae	MSR
Financing	Facility	[Member]",	"terseLabel":	"Fannie	Mae	MSR	Financing	Facility	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_FannieMaeMSRRevolvingFacilityMember":	{
"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"FannieMaeMSRRevolvingFacilityMember",	"presentation":	[
"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Arrangement	in	which	loan	proceeds	can	continuously	be	obtained
repayments	and	having	maturity	period.",	"label":	"Fannie	Mae	MSR	Revolving	Facility	[Member]",	"terseLabel":	"Fannie	Mae	MSR	Revolving	Facility	[Member]"	}	}	},
"auth_ref":	[]	},	"us-gaap_FederalHomeLoanMortgageCorporationCertificatesAndObligationsFHLMCMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"FederalHomeLoanMortgageCorporationCertificatesAndObligationsFHLMCMember",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Freddie	Mac	[Member]",	"label":	"Federal	Home	Loan	Mortgage
Corporation	Certificates	and	Obligations	(FHLMC)	[Member]",	"documentation":	"Investments	in	debentures,	bonds	and	other	debt	securities	issued	by	the	Federal	Home
Loan	Mortgage	Corporation	(FHLMC	or	Freddie	Mac)."	}	}	},	"auth_ref":	[	"r143",	"r146"	]	},	"us-
gaap_FederalNationalMortgageAssociationCertificatesAndObligationsFNMAMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FederalNationalMortgageAssociationCertificatesAndObligationsFNMAMember",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Fannie	Mae	[Member]",	"label":	"Federal	National	Mortgage
Association	Certificates	and	Obligations	(FNMA)	[Member]",	"documentation":	"Investments	in	debentures,	bonds	and	other	debt	securities	issued	by	the	Federal	National
Mortgage	Association	(FNMA	or	Fannie	Mae)."	}	}	},	"auth_ref":	[	"r143",	"r146"	]	},	"us-gaap_FinancialInstrumentAxis":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"FinancialInstrumentAxis",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Financial	Instrument	[Axis]",	"documentation":
"Information	by	type	of	financial	instrument."	}	}	},	"auth_ref":	[	"r319",	"r320",	"r321",	"r322",	"r323",	"r324",	"r325",	"r326",	"r327",	"r328",	"r329",	"r330",	"r331",	"r332",
"r333",	"r334",	"r335",	"r336",	"r337",	"r338",	"r339",	"r340",	"r341",	"r342",	"r343",	"r344",	"r345",	"r346",	"r347",	"r348",	"r354",	"r355",	"r356",	"r357",	"r358",	"r360",
"r361",	"r362",	"r434",	"r451",	"r550",	"r577",	"r614",	"r615",	"r616",	"r617",	"r618",	"r619",	"r620",	"r621",	"r622",	"r623",	"r624",	"r625",	"r626",	"r627",	"r630",	"r636",
"r637",	"r638",	"r639",	"r641",	"r642",	"r643",	"r644",	"r645",	"r646",	"r647",	"r648",	"r649",	"r650",	"r651",	"r712",	"r921",	"r941",	"r942",	"r944",	"r945",	"r946",	"r947",
"r948",	"r949",	"r950",	"r954",	"r997",	"r998",	"r999",	"r1000",	"r1001",	"r1002",	"r1003",	"r1047",	"r1048",	"r1049",	"r1050",	"r1110",	"r1113",	"r1114",	"r1115",	"r1122",
"r1125"	]	},	"us-gaap_FinancialLiabilitiesFairValueDisclosure":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"FinancialLiabilitiesFairValueDisclosure",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Total
Liabilities",	"label":	"Financial	Liabilities	Fair	Value	Disclosure",	"documentation":	"Fair	value	of	financial	obligations,	including,	but	not	limited	to,	debt	instruments,
derivative	liabilities,	federal	funds	purchased	and	sold	under	agreements	to	repurchase,	securities	loaned	or	sold	under	agreements	to	repurchase,	financial	instruments	sold
not	yet	purchased,	guarantees,	line	of	credit,	loans	and	notes	payable,	servicing	liability,	and	trading	liabilities."	}	}	},	"auth_ref":	[	"r1111",	"r1112",	"r1122"	]	},
"chmi_FlowAgreementMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"FlowAgreementMember",	"presentation":	[
"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	agreement	between	sub-servicers	and	sellers.",	"label":
"Flow	Agreement	[Member]"	}	}	},	"auth_ref":	[]	},	"dei_FormerAddressMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":
"FormerAddressMember",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Former	Address	[Member]",
"documentation":	"Former	address	for	entity"	}	}	},	"auth_ref":	[	"r987",	"r988"	]	},	"chmi_FreddieMacMSRRevolverMember":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"FreddieMacMSRRevolverMember",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Arrangement	in	which	loan	proceeds	can	continuously	be	obtained	repayments	and	having	maturity	period.",	"label":	"Freddie	Mac	MSR	Revolver
[Member]",	"terseLabel":	"Freddie	Mac	MSR	Revolver	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_FreedomMortgageExcessServiceRightMember":	{	"xbrltype":	"domainItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"FreedomMortgageExcessServiceRightMember",	"presentation":	[
"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	Freedom	mortgage	excess	service	right.",	"label":
"Freedom	Mortgage	Excess	Service	Right	[Member]",	"terseLabel":	"Freedom	Mortgage	Excess	Service	Right	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_FutureAgreementPeriod":
{	"xbrltype":	"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"FutureAgreementPeriod",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Information	about	the
future	agreement	period,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.",	"label":	"Future
Agreement	Period",	"terseLabel":	"Future	agreement	period"	}	}	},	"auth_ref":	[]	},	"us-gaap_FutureMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"FutureMember",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",
"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails",	"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"U.S.	Treasury
Futures	[Member]",	"verboseLabel":	"Notional	Amount	of	U.S.	Treasury	Futures	[Member]",	"documentation":	"Futures	contracts	are	forward-based	contracts	to	make	or	take
delivery	of	a	specified	financial	instrument,	foreign	currency,	or	commodity	at	a	specified	future	date	or	during	a	specified	period	at	as	specified	price	or	yield.	Futures	are
standardized	contracts	traded	on	an	organized	exchange."	}	}	},	"auth_ref":	[	"r797",	"r801",	"r806",	"r825",	"r831",	"r863",	"r968",	"r969",	"r970",	"r1106"	]	},	"us-
gaap_GainLossOnDerivativeInstrumentsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"GainLossOnDerivativeInstrumentsMember",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"label":	"Realized	Gain	(Loss)	on	Derivatives	[Member]",	"documentation":	"Primary	financial	statement	caption	encompassing	gain	(loss)	on	derivative
instruments."	}	}	},	"auth_ref":	[]	},	"us-gaap_GainLossOnInvestmentsAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"GainLossOnInvestmentsAbstract",	"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Realized	loss	on	RMBS,	net	[Abstract]",	"label":	"Gain	(Loss)	on	Investments	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_GainLossOnInvestmentsTextBlock":	{
"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"GainLossOnInvestmentsTextBlock",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Realized	Gains	and	Losses	on	RMBS",
"label":	"Gain	(Loss)	on	Securities	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	realized	and	unrealized	gain	(loss)	on	investment	in	security."	}	}	},
"auth_ref":	[	"r1016",	"r1017"	]	},	"chmi_GainLossOnRepurchaseAndRetirementOfPreferredStock":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"GainLossOnRepurchaseAndRetirementOfPreferredStock",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	amount	of	gain	(loss)	on
repurchase	and	retirement	of	preferred	stock.",	"label":	"Gain	(Loss)	on	Repurchase	and	Retirement	of	Preferred	Stock",	"terseLabel":	"Gain	on	repurchase	and	retirement	of
preferred	stock"	}	}	},	"auth_ref":	[]	},	"us-gaap_GainLossOnSaleOfDerivatives":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"GainLossOnSaleOfDerivatives",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",	"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{
"en-us":	{	"role":	{	"terseLabel":	"Realized	gain	(loss)	on	derivatives,	net",	"negatedLabel":	"Realized	gain	on	derivatives,	net",	"label":	"Realized	gain	(loss)	on	derivatives,
net",	"documentation":	"The	difference	between	the	book	value	and	the	sale	price	of	options,	swaps,	futures,	forward	contracts,	and	other	derivative	instruments.	This	element
refers	to	the	gain	(loss)	included	in	earnings."	}	}	},	"auth_ref":	[	"r6",	"r148",	"r824",	"r825",	"r826",	"r827"	]	},	"us-gaap_GainLossOnSalesOfMortgageBackedSecuritiesMBS":
{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"GainLossOnSalesOfMortgageBackedSecuritiesMBS",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails",	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Realized	loss	on	RMBS,	net",	"negatedLabel":	"Realized	loss	on
RMBS,	net",	"totalLabel":	"Realized	loss	on	RMBS,	net",	"label":	"Gain	(Loss)	on	Sales	of	Mortgage-Backed	Securities	(MBS)",	"documentation":	"Net	gain	(loss)	resulting
from	the	sales	of	securitized,	pay-through	debt	securities	collateralized	by	real	estate	mortgage	loans	(mortgages)."	}	}	},	"auth_ref":	[	"r148"	]	},
"chmi_GainOnRepurchaseAndRetirementOfPreferredStock":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"GainOnRepurchaseAndRetirementOfPreferredStock",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss",
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"The	amount	of	gain	on	repurchase	and	retirement	of	preferred	stock.",	"label":	"Gain	on	Repurchase	and	Retirement	of	Preferred	Stock",
"terseLabel":	"Gain	on	repurchase	and	retirement	of	preferred	stock",	"verboseLabel":	"Gain	on	repurchase	of	preferred	stock"	}	}	},	"auth_ref":	[]	},	"us-
gaap_GeneralAndAdministrativeExpense":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"GeneralAndAdministrativeExpense",	"crdr":
"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"General	and	administrative	expense",
"label":	"General	and	Administrative	Expense",	"documentation":	"The	aggregate	total	of	expenses	of	managing	and	administering	the	affairs	of	an	entity,	including	affiliates
of	the	reporting	entity,	which	are	not	directly	or	indirectly	associated	with	the	manufacture,	sale	or	creation	of	a	product	or	product	line."	}	}	},	"auth_ref":	[	"r111",	"r816"	]
},	"us-gaap_HedgingDesignationAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"HedgingDesignationAxis",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Hedging	Designation	[Axis]",
"documentation":	"Information	by	designation	of	purpose	of	derivative	instrument."	}	}	},	"auth_ref":	[	"r11",	"r541"	]	},	"us-gaap_HedgingDesignationDomain":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"HedgingDesignationDomain",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Hedging	Designation	[Domain]",
"documentation":	"Designation	of	purpose	of	derivative	instrument."	}	}	},	"auth_ref":	[	"r11"	]	},	"us-
gaap_IncomeLossFromContinuingOperationsBeforeIncomeTaxesExtraordinaryItemsNoncontrollingInterest":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"IncomeLossFromContinuingOperationsBeforeIncomeTaxesExtraordinaryItemsNoncontrollingInterest",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Income	(Loss)	Before	Income	Taxes",	"label":	"Income	(Loss)
from	Continuing	Operations	before	Income	Taxes,	Noncontrolling	Interest",	"documentation":	"Amount	of	income	(loss)	from	continuing	operations,	including	income	(loss)
from	equity	method	investments,	before	deduction	of	income	tax	expense	(benefit),	and	income	(loss)	attributable	to	noncontrolling	interest."	}	}	},	"auth_ref":	[	"r106",
"r150",	"r155",	"r692",	"r708",	"r910",	"r915",	"r1036",	"r1037",	"r1038",	"r1039",	"r1040"	]	},	"us-gaap_IncomeStatementAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":



"http://fasb.org/us-gaap/2024",	"localname":	"IncomeStatementAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Consolidated	Statements	of	Income	(Loss)	[Abstract]"	}	}	},
"auth_ref":	[]	},	"us-gaap_IncomeStatementLocationAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"IncomeStatementLocationAxis",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":
{	"label":	"Statement	of	Income	Location,	Balance	[Axis]",	"documentation":	"Information	by	location	in	statement	of	income	where	disaggregated	amount	has	been	reported."
}	}	},	"auth_ref":	[	"r379",	"r386",	"r387",	"r562",	"r566",	"r571",	"r732",	"r734",	"r821",	"r902",	"r943",	"r1150"	]	},	"us-gaap_IncomeStatementLocationDomain":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"IncomeStatementLocationDomain",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Statement	of	Income	Location,	Balance
[Domain]",	"documentation":	"Location	in	statement	of	income	where	disaggregated	amount	has	been	reported."	}	}	},	"auth_ref":	[	"r386",	"r387",	"r562",	"r566",	"r571",
"r732",	"r734",	"r821",	"r902",	"r943",	"r1150"	]	},	"us-gaap_IncomeTaxDisclosureAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"IncomeTaxDisclosureAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Income	Taxes	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_IncomeTaxDisclosureTextBlock":
{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"IncomeTaxDisclosureTextBlock",	"presentation":	[
"http://chmireit.com/role/IncomeTaxes"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Income	Taxes",	"label":	"Income	Tax	Disclosure	[Text	Block]",	"documentation":	"The
entire	disclosure	for	income	tax."	}	}	},	"auth_ref":	[	"r242",	"r497",	"r501",	"r506",	"r507",	"r508",	"r509",	"r512",	"r520",	"r522",	"r523",	"r524",	"r754",	"r938"	]	},	"us-
gaap_IncomeTaxExpenseBenefit":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"IncomeTaxExpenseBenefit",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",	"http://chmireit.com/role/IncomeTaxesDetails",
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Provision	for	corporate	business	taxes",	"negatedLabel":	"Provision	for
corporate	business	taxes",	"totalLabel":	"Provision	for	Corporate	Business	Taxes",	"label":	"Income	Tax	Expense	(Benefit)",	"documentation":	"Amount	of	current	income	tax
expense	(benefit)	and	deferred	income	tax	expense	(benefit)	pertaining	to	continuing	operations."	}	}	},	"auth_ref":	[	"r158",	"r164",	"r258",	"r259",	"r278",	"r294",	"r308",
"r500",	"r501",	"r521",	"r719",	"r938"	]	},	"us-gaap_IncomeTaxExpenseBenefitContinuingOperationsAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"IncomeTaxExpenseBenefitContinuingOperationsAbstract",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Components	of	Income	Tax	Expense	(Benefit)	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_IncomeTaxExpenseBenefitContinuingOperationsIncomeTaxReconciliationAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"IncomeTaxExpenseBenefitContinuingOperationsIncomeTaxReconciliationAbstract",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Effective	Income	Tax	Rate	Reconciliation,	Amount	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_IncomeTaxPolicyTextBlock":	{	"xbrltype":	"textBlockItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"IncomeTaxPolicyTextBlock",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Income	Taxes",	"label":	"Income	Tax,
Policy	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	for	income	taxes,	which	may	include	its	accounting	policies	for	recognizing	and	measuring
deferred	tax	assets	and	liabilities	and	related	valuation	allowances,	recognizing	investment	tax	credits,	operating	loss	carryforwards,	tax	credit	carryforwards,	and	other
carryforwards,	methodologies	for	determining	its	effective	income	tax	rate	and	the	characterization	of	interest	and	penalties	in	the	financial	statements."	}	}	},	"auth_ref":	[
"r221",	"r498",	"r499",	"r509",	"r510",	"r511",	"r516",	"r748"	]	},	"us-gaap_IncomeTaxReconciliationIncomeTaxExpenseBenefitAtFederalStatutoryIncomeTaxRate":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"IncomeTaxReconciliationIncomeTaxExpenseBenefitAtFederalStatutoryIncomeTaxRate",
"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Computed	income	tax	expense	(benefit)	at	federal
rate",	"label":	"Effective	Income	Tax	Rate	Reconciliation	at	Federal	Statutory	Income	Tax	Rate,	Amount",	"documentation":	"The	amount	of	income	tax	expense	or	benefit	for
the	period	computed	by	applying	the	domestic	federal	statutory	tax	rates	to	pretax	income	from	continuing	operations."	}	}	},	"auth_ref":	[	"r501",	"r938"	]	},	"us-
gaap_IncomeTaxReconciliationStateAndLocalIncomeTaxes":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"IncomeTaxReconciliationStateAndLocalIncomeTaxes",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":
"State	tax	expense,	net	of	federal	tax,	if	applicable",	"documentation":	"Amount	of	the	difference	between	reported	income	tax	expense	(benefit)	and	expected	income	tax
expense	(benefit)	computed	by	applying	the	domestic	federal	statutory	income	tax	rates	to	pretax	income	(loss)	from	continuing	operations	attributable	to	state	and	local
income	tax	expense	(benefit)."	}	}	},	"auth_ref":	[	"r503",	"r938",	"r1098"	]	},	"us-gaap_IncomeTaxReconciliationTaxExemptIncome":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"IncomeTaxReconciliationTaxExemptIncome",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"REIT	income	not	subject	to	tax	expense	(benefit)",	"label":	"Effective	Income
Tax	Rate	Reconciliation,	Tax	Exempt	Income,	Amount",	"documentation":	"Amount	of	the	difference	between	reported	income	tax	expense	(benefit)	and	expected	income	tax
expense	(benefit)	computed	by	applying	the	domestic	federal	statutory	income	tax	rates	to	pretax	income	(loss)	from	continuing	operations	attributable	to	income	(loss)
exempt	from	income	taxes."	}	}	},	"auth_ref":	[	"r504",	"r505",	"r1098"	]	},	"us-gaap_IncomeTaxesPaidNet":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"IncomeTaxesPaidNet",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Cash	paid	during	the	period	for	income	taxes",	"documentation":	"Amount,	after	refund,	of	cash	paid	to	foreign,	federal,	state,	and	local	jurisdictions	as
income	tax."	}	}	},	"auth_ref":	[	"r32",	"r236",	"r513",	"r514"	]	},	"us-gaap_IncreaseDecreaseInAccountsReceivableAndOtherOperatingAssets":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"IncreaseDecreaseInAccountsReceivableAndOtherOperatingAssets",	"crdr":	"credit",	"presentation":
[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Receivables	and	other	assets,	net",	"label":	"Increase
(Decrease)	in	Accounts	Receivable	and	Other	Operating	Assets",	"documentation":	"Amount	of	increase	(decrease)	in	receivables,	and	operating	assets	classified	as	other."	}	}
},	"auth_ref":	[	"r1021"	]	},	"us-gaap_IncreaseDecreaseInAccruedLiabilitiesAndOtherOperatingLiabilities":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"IncreaseDecreaseInAccruedLiabilitiesAndOtherOperatingLiabilities",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Accrued	expenses	and	other	liabilities,	net",	"label":	"Increase
(Decrease)	in	Accrued	Liabilities	and	Other	Operating	Liabilities",	"documentation":	"Amount	of	increase	(decrease)	in	accrued	expenses,	and	obligations	classified	as	other."
}	}	},	"auth_ref":	[	"r1021"	]	},	"us-gaap_IncreaseDecreaseInDueToAffiliates":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"IncreaseDecreaseInDueToAffiliates",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Due	to	manager",	"label":	"Increase	(Decrease)	in	Due	to	Affiliates",	"documentation":	"The	increase	(decrease)	in	obligations	owed	to	an	entity	that	is
controlling,	under	the	control	of,	or	within	the	same	control	group	as	the	reporting	entity	by	means	of	direct	or	indirect	ownership."	}	}	},	"auth_ref":	[	"r5"	]	},	"us-
gaap_IncreaseDecreaseInOperatingCapitalAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"IncreaseDecreaseInOperatingCapitalAbstract",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":
"Changes	in:",	"label":	"Increase	(Decrease)	in	Operating	Capital	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_IncreaseDecreaseInStockholdersEquityRollForward":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"IncreaseDecreaseInStockholdersEquityRollForward",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity",
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquityParenthetical"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Increase	(Decrease)	in	Stockholders'
Equity	[Roll	Forward]",	"documentation":	"A	roll	forward	is	a	reconciliation	of	a	concept	from	the	beginning	of	a	period	to	the	end	of	a	period."	}	}	},	"auth_ref":	[]	},
"ecd_InsiderTradingArrLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://xbrl.sec.gov/ecd/2024",	"localname":	"InsiderTradingArrLineItems",	"lang":	{	"en-us":	{
"role":	{	"label":	"Insider	Trading	Arrangements	[Line	Items]"	}	}	},	"auth_ref":	[	"r990"	]	},	"us-gaap_InterestExpenseOperating":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"InterestExpenseOperating",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Interest	expense",	"label":	"Interest	Expense,	Operating",	"documentation":
"Amount	of	interest	expense	classified	as	operating."	}	}	},	"auth_ref":	[	"r290",	"r691",	"r1015"	]	},	"us-gaap_InterestIncomeExpenseNet":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InterestIncomeExpenseNet",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Net	interest	income	(expense)",	"label":	"Interest	Income
(Expense),	Operating",	"documentation":	"Amount	of	interest	income	(expense)	classified	as	operating."	}	}	},	"auth_ref":	[	"r686",	"r1037"	]	},	"us-
gaap_InterestIncomeOperating":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InterestIncomeOperating",	"crdr":	"credit",
"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Interest	income",	"label":	"Interest	Income,	Operating",	"documentation":	"Amount	of	operating	interest	income,	including,	but	not	limited	to,	amortization	and
accretion	of	premiums	and	discounts	on	securities."	}	}	},	"auth_ref":	[	"r289",	"r814",	"r874",	"r875",	"r915",	"r979",	"r980",	"r1014",	"r1187"	]	},	"us-gaap_InterestPaidNet":
{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InterestPaidNet",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Cash	paid	during	the	period	for	interest	expense",	"label":
"Interest	Paid,	Excluding	Capitalized	Interest,	Operating	Activities",	"documentation":	"Amount	of	cash	paid	for	interest,	excluding	capitalized	interest,	classified	as	operating
activity.	Includes,	but	is	not	limited	to,	payment	to	settle	zero-coupon	bond	for	accreted	interest	of	debt	discount	and	debt	instrument	with	insignificant	coupon	interest	rate
in	relation	to	effective	interest	rate	of	borrowing	attributable	to	accreted	interest	of	debt	discount."	}	}	},	"auth_ref":	[	"r230",	"r233",	"r235"	]	},
"chmi_InterestPayableOnRepurchaseAgreements":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"InterestPayableOnRepurchaseAgreements",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/AccruedExpensesAndOtherLiabilitiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"The	amount	of	interest	payable	of	repurchase	agreements.",	"label":	"Interest	Payable	on	Repurchase	Agreements",	"terseLabel":	"Accrued	interest
on	repurchase	agreements"	}	}	},	"auth_ref":	[]	},	"us-gaap_InterestRateDerivativeInstrumentsNotDesignatedAsHedgingInstrumentsAbstract":	{	"xbrltype":	"stringItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InterestRateDerivativeInstrumentsNotDesignatedAsHedgingInstrumentsAbstract",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Outstanding	Notional	Amounts	and	Interest	Rate	Swap	Agreements	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_InterestRateSwapMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InterestRateSwapMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails",	"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{
"en-us":	{	"role":	{	"terseLabel":	"Interest	Rate	Swaps	[Member]",	"verboseLabel":	"Notional	Amount	of	Interest	Rate	Swaps	[Member]",	"label":	"Interest	Rate	Swaps
[Member]",	"documentation":	"Forward	based	contracts	in	which	two	parties	agree	to	swap	periodic	payments	that	are	fixed	at	the	outset	of	the	swap	contract	with	variable
payments	based	on	a	market	interest	rate	(index	rate)	over	a	specified	period."	}	}	},	"auth_ref":	[	"r903",	"r975",	"r976"	]	},	"us-gaap_InterestRateSwaptionMember":	{
"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InterestRateSwaptionMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails",	"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],
"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Swaptions	[Member]",	"label":	"Interest	Rate	Swaptions	[Member]",	"documentation":	"An	option	granting	the	owner	the	right	but
not	the	obligation	to	enter	into	an	interest	rate	swap."	}	}	},	"auth_ref":	[	"r903"	]	},	"us-gaap_InterestReceivable":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"InterestReceivable",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ReceivablesAndOtherAssetsDetails"	],	"lang":	{
"en-us":	{	"role":	{	"label":	"Interest	receivable",	"documentation":	"Carrying	amount	as	of	the	balance	sheet	date	of	interest	earned	but	not	received.	Also	called	accrued
interest	or	accrued	interest	receivable."	}	}	},	"auth_ref":	[	"r1010",	"r1186"	]	},	"us-gaap_InterestRevenueExpenseNet":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"InterestRevenueExpenseNet",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{
"en-us":	{	"role":	{	"totalLabel":	"Net	interest	income	(expense)",	"label":	"Interest	Income	(Expense),	Operating	and	Nonoperating",	"documentation":	"Amount	of	interest
income	(expense)	classified	as	operating	and	nonoperating."	}	}	},	"auth_ref":	[	"r278",	"r286",	"r308"	]	},	"chmi_InvestmentInResidentialMortgageBackedSecurityAbstract":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"InvestmentInResidentialMortgageBackedSecurityAbstract",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Investment	in	Residential	Mortgage	Backed
Security	[Abstract]",	"terseLabel":	"Investments	in	RMBS	[Abstract]"	}	}	},	"auth_ref":	[]	},
"chmi_InvestmentInServicingRelatedAssetsChangeInFairValueInOtherIncomeLoss":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"InvestmentInServicingRelatedAssetsChangeInFairValueInOtherIncomeLoss",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	net	Increase	or	Decrease	in	fair	value	as
a	result	of	other	changes	that	are	not	additions,	disposals,	or	a	result	of	change	in	the	inputs,	assumptions,	or	model	used	to	calculate	the	fair	value	of	servicing	assets.",



"label":	"Investment	In	Servicing	Related	Assets	Change	In	Fair	Value	In	Other	Income	(Loss)",	"terseLabel":	"Year	to	date	changes	in	fair	value	recorded	in	other	income
(loss)"	}	}	},	"auth_ref":	[]	},	"chmi_InvestmentInServicingRelatedAssetsDisclosureTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"InvestmentInServicingRelatedAssetsDisclosureTextBlock",	"presentation":	[	"http://chmireit.com/role/InvestmentsInServicingRelatedAssets"	],	"lang":	{	"en-us":
{	"role":	{	"documentation":	"The	entire	disclosure	for	investment	in	servicing	related	assets.",	"label":	"Investment	In	Servicing	Related	Assets	[Disclosure	Text	Block]	[Text
Block]	[Text	Block]",	"terseLabel":	"Investments	in	Servicing	Related	Assets"	}	}	},	"auth_ref":	[]	},
"chmi_InvestmentInServicingRelatedAssetsUnpaidPrincipalBalancePercentage":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"InvestmentInServicingRelatedAssetsUnpaidPrincipalBalancePercentage",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	the	percentage	of
Investment	in	servicing	related	assets	unpaid	principal	balance.",	"label":	"Investment	In	Servicing	Related	Assets	Unpaid	Principal	Balance	Percentage",	"terseLabel":
"Outstanding	unpaid	principal	balance"	}	}	},	"auth_ref":	[]	},	"chmi_InvestmentInServicingRelatedAssetsWeightedAverageCoupon":	{	"xbrltype":	"percentItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"InvestmentInServicingRelatedAssetsWeightedAverageCoupon",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	amount	of	weighted	average	coupon
inventory	present	at	the	reporting	date	when	inventory	is	valued	using	different	valuation	methods.",	"label":	"Investment	In	Servicing	Related	Assets	Weighted	Average
Coupon",	"terseLabel":	"Weighted	average	coupon"	}	}	},	"auth_ref":	[]	},	"chmi_InvestmentInServicingRelatedAssetsWeightedAverageMaturityPeriod":	{	"xbrltype":
"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"InvestmentInServicingRelatedAssetsWeightedAverageMaturityPeriod",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Weighted	average	maturity	(weighted	by
amount	of	the	agreement)	of	repurchase	agreements	with	the	counterparty,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,
five	months,	and	thirteen	days.",	"label":	"Investment	In	Servicing	Related	Assets	Weighted	Average	Maturity	Period",	"terseLabel":	"Weighted	average	maturity"	}	}	},
"auth_ref":	[]	},	"chmi_InvestmentLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"InvestmentLineItems",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsPortfolioOfServicingRelatedAssetsDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Investment	[Line	Items]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_InvestmentOwnedUnderlyingFaceAmountAtMarketValue":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"InvestmentOwnedUnderlyingFaceAmountAtMarketValue",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",	"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Original	face	value",	"label":	"Investment	Owned,	Face	Amount",	"documentation":	"Nominal	or	face	amount	on	the	investment	owned."	}	}	},	"auth_ref":	[	"r60",
"r77"	]	},	"us-gaap_InvestmentPolicyTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InvestmentPolicyTextBlock",
"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Investments	in	RMBS",
"label":	"Investment,	Policy	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	for	investment	in	financial	asset."	}	}	},	"auth_ref":	[	"r717",	"r744",
"r745",	"r746",	"r747",	"r849",	"r850"	]	},	"chmi_InvestmentTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"InvestmentTable",
"presentation":	[	"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsPortfolioOfServicingRelatedAssetsDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Investment	[Table]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_InvestmentTypeAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InvestmentTypeAxis",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Investment	Type	[Axis]",	"documentation":	"Information	by	type	of	investments."	}	}	},	"auth_ref":	[	"r773",	"r775",	"r776",	"r779",	"r782",	"r844",	"r848",
"r853",	"r858",	"r859",	"r871",	"r876",	"r877",	"r878",	"r879",	"r880",	"r970"	]	},	"us-gaap_InvestmentTypeCategorizationMember":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"InvestmentTypeCategorizationMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Investments	[Domain]",	"documentation":	"Asset	obtained	to	generate	income	or	appreciate	in	value."	}	}	},	"auth_ref":	[	"r773",	"r775",	"r776",	"r779",
"r782",	"r844",	"r848",	"r853",	"r858",	"r859",	"r871",	"r876",	"r877",	"r878",	"r879",	"r880",	"r970"	]	},	"us-gaap_InvestmentTypeExtensibleEnumeration":	{	"xbrltype":
"enumerationSetItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"InvestmentTypeExtensibleEnumeration",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsPortfolioOfServicingRelatedAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Investment,	Type	[Extensible
Enumeration]",	"documentation":	"Indicates	type	of	investment.	Includes,	but	is	not	limited	to,	common	stock,	preferred	stock,	convertible	security,	fixed	income	security,
government	security,	option	purchased,	warrant,	loan	participation	and	assignment,	commercial	paper,	bankers'	acceptance,	certificates	of	deposit,	short-term	security,
repurchase	agreement,	and	other	investment	company."	}	}	},	"auth_ref":	[	"r773",	"r779",	"r845",	"r848",	"r851",	"r853",	"r854",	"r859",	"r872",	"r876"	]	},	"us-
gaap_Investments":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"Investments",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Investments",	"label":	"Investments",	"documentation":	"Sum	of	the	carrying
amounts	as	of	the	balance	sheet	date	of	all	investments."	}	}	},	"auth_ref":	[	"r693",	"r694",	"r966",	"r967"	]	},	"us-
gaap_InvestmentsClassifiedByContractualMaturityDateTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"InvestmentsClassifiedByContractualMaturityDateTableTextBlock",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsTables"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Summary	of	RMBS	Investments	by	Maturity",	"label":	"Investments	Classified	by	Contractual	Maturity	Date	[Table	Text	Block]",	"documentation":	"Tabular
disclosure	of	maturities	of	an	entity's	investments	as	well	as	any	other	information	pertinent	to	the	investments."	}	}	},	"auth_ref":	[]	},	"us-
gaap_InvestmentsDebtAndEquitySecuritiesAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"InvestmentsDebtAndEquitySecuritiesAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Investments	in	RMBS	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
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fixed	or	determinable	price	and	date,	maturing	in	remainder	of	current	fiscal	year."	}	}	},	"auth_ref":	[	"r1028"	]	},	"chmi_LongTermIncentivePlanDistributionsPaid":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"LongTermIncentivePlanDistributionsPaid",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	cash	outflow	in	the	form	of	capital	distributions	to	long
term	incentive	plan	units	during	the	period.",	"label":	"Long	Term	Incentive	Plan	Distributions	Paid",	"negatedLabel":	"LTIP-OP	Units	distributions	paid"	}	}	},	"auth_ref":	[]	},
"chmi_LongTermIncentivePlanUnitsAwardsEquivalentShares":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"LongTermIncentivePlanUnitsAwardsEquivalentShares",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":
{	"en-us":	{	"role":	{	"documentation":	"Refers	to	the	number	of	equivalent	shares	of	long	term	incentive	plan.",	"label":	"Long	Term	Incentive	Plan	Units	Awards	Equivalent
Shares",	"terseLabel":	"Number	of	shares	equivalent	to	unit	awarded	(in	shares)"	}	}	},	"auth_ref":	[]	},	"chmi_LongTermIncentivePlanUnitsMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"LongTermIncentivePlanUnitsMember",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":
"Represents	long	term	incentive	plan	-	operating	partnership	units.",	"label":	"Long	Term	Incentive	Plan	Units	[Member]",	"terseLabel":	"LTIP-OP	Units	[Member]"	}	}	},
"auth_ref":	[]	},	"chmi_LossOnRMBSMeasuredAtFairValueThroughEarnings":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"LossOnRMBSMeasuredAtFairValueThroughEarnings",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Realized	loss	on	RMBS,	measured	at
fair	value	through	earnings,	net.",	"label":	"Loss	on	RMBS,	Measured	at	Fair	Value	Through	Earnings",	"negatedLabel":	"Loss	on	RMBS	measured	at	fair	value	through
earnings"	}	}	},	"auth_ref":	[]	},	"chmi_LossOnSalesOfRealEstateMortgageBackedSecurities":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"LossOnSalesOfRealEstateMortgageBackedSecurities",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Amount	of	loss	on	sale	or	disposal	of
real	estate	mortgage	backed	securities.",	"label":	"Loss	On	Sales	Of	Real	Estate	Mortgage	Backed	Securities",	"negatedLabel":	"Loss	on	RMBS,	available-for-sale,	measured	at
fair	value	through	OCI"	}	}	},	"auth_ref":	[]	},	"stpr_MD":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://xbrl.sec.gov/stpr/2024",	"localname":	"MD",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Maryland	[Member]"	}	}	},	"auth_ref":
[]	},	"chmi_ManagementAgreementRenewalPeriod":	{	"xbrltype":	"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ManagementAgreementRenewalPeriod",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":
"Term	of	the	management	arrangement	renewal,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen
days.",	"label":	"Management	Agreement	Renewal	Period",	"terseLabel":	"Renew	of	management	agreement	subject	to	termination"	}	}	},	"auth_ref":	[]	},
"chmi_ManagementAgreementSubjectToNonRenewalPeriodOfNotice":	{	"xbrltype":	"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ManagementAgreementSubjectToNonRenewalPeriodOfNotice",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Term	of	the	notice	for	management	arrangement	non-renewal,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported
fact	of	one	year,	five	months,	and	thirteen	days.",	"label":	"Management	Agreement	Subject	to	Non	Renewal,	Period	of	Notice",	"terseLabel":	"Management	agreement	subject
to	non-renewal,	notice	period"	}	}	},	"auth_ref":	[]	},	"chmi_ManagementAgreementSubjectToTerminationNoticePeriodForTerminationToManager":	{	"xbrltype":
"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ManagementAgreementSubjectToTerminationNoticePeriodForTerminationToManager",
"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Term	of	the	notice	to	manager	for
termination	of	management	arrangement	renewal,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and
thirteen	days.",	"label":	"Management	Agreement	Subject	to	Termination,	Notice	Period	for	Termination	to	Manager",	"terseLabel":	"Management	agreement	subject	to
termination,	notice	period	for	termination	to	manager"	}	}	},	"auth_ref":	[]	},
"chmi_ManagementAgreementSubjectToTerminationPeriodOfNoticeByManagerInTheEventOfDefault":	{	"xbrltype":	"durationItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ManagementAgreementSubjectToTerminationPeriodOfNoticeByManagerInTheEventOfDefault",	"presentation":	[
"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Term	of	the	notice	of	termination	of	agreement	by	the
manager	to	entity	in	the	event	of	default,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.",
"label":	"Management	Agreement	Subject	to	Termination,	Period	of	Notice	by	Manager	in	the	Event	of	Default",	"terseLabel":	"Management	agreement	subject	to	termination,
period	of	notice	by	manager	in	the	event	of	default"	}	}	},	"auth_ref":	[]	},
"chmi_ManagementAgreementSubjectToTerminationPeriodOfTerminationFeePaymentInTheEventOfDefault":	{	"xbrltype":	"durationItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ManagementAgreementSubjectToTerminationPeriodOfTerminationFeePaymentInTheEventOfDefault",	"presentation":	[
"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Period	of	termination	fee	payment	by	the	manager	to
entity	in	the	event	of	default,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and	thirteen	days.",	"label":
"Management	Agreement	Subject	to	Termination,	Period	of	Termination	Fee	Payment	in	the	Event	of	Default",	"terseLabel":	"Management	agreement	subject	to	termination,
period	of	termination	fee	payment	in	the	event	of	default"	}	}	},	"auth_ref":	[]	},	"chmi_ManagementFeeAndExpenseReimbursementToAffiliate":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ManagementFeeAndExpenseReimbursementToAffiliate",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"The	total	amount	of	management	fee	and	expense	reimbursement	to	affiliate.",	"label":	"Management	Fee	And	Expense	Reimbursement	To	Affiliate",
"terseLabel":	"Management	fee	to	affiliate",	"totalLabel":	"Total"	}	}	},	"auth_ref":	[]	},	"us-gaap_ManagementFeeExpense":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ManagementFeeExpense",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],



"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Management	fees",	"label":	"Management	Fee	Expense",	"documentation":	"Amount	of	expense	for	investment	management	fee,
including,	but	not	limited	to,	expense	in	connection	with	research,	selection,	supervision,	and	custody	of	investment."	}	}	},	"auth_ref":	[	"r81",	"r816",	"r980",	"r1183"	]	},
"chmi_ManagementFeesAndCompensationReimbursementToManagerAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ManagementFeesAndCompensationReimbursementToManagerAbstract",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"label":	"Management	Fees	and	Compensation	Reimbursement	to	Manager	[Abstract]",	"terseLabel":	"Management	Fees	and	Compensation	Reimbursement	to
Manager	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_MaturitiesOfLongTermDebtAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"MaturitiesOfLongTermDebtAbstract",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Maturities	of	Notes	Payable
[Abstract]"	}	}	},	"auth_ref":	[]	},	"chmi_MaturityAfterFiveYearsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"MaturityAfterFiveYearsMember",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Maturity	period.",	"label":	"Maturity	After	Five	Years	[Member]",	"terseLabel":	"5	years	[Member]"	}	}	},	"auth_ref":	[]	},
"chmi_MaturityAfterTenYearsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"MaturityAfterTenYearsMember",
"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Maturity
period.",	"label":	"Maturity	After	Ten	Years	[Member]",	"terseLabel":	"10	years	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_MaturityAfterTwoYearsMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"MaturityAfterTwoYearsMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Maturity	period.",	"label":
"Maturity	After	Two	Years	[Member]",	"terseLabel":	"2	years	[Member]"	}	}	},	"auth_ref":	[]	},	"srt_MaximumMember":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://fasb.org/srt/2024",	"localname":	"MaximumMember",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails",
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],
"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Maximum	[Member]",	"label":	"Maximum	[Member]",	"documentation":	"Upper	limit	of	the	provided	range."	}	}	},	"auth_ref":	[
"r168",	"r170",	"r172",	"r173",	"r175",	"r196",	"r197",	"r392",	"r393",	"r394",	"r395",	"r464",	"r496",	"r560",	"r652",	"r731",	"r733",	"r741",	"r783",	"r784",	"r846",	"r851",
"r856",	"r857",	"r872",	"r900",	"r901",	"r920",	"r928",	"r935",	"r944",	"r945",	"r949",	"r950",	"r963",	"r1064",	"r1135",	"r1136",	"r1137",	"r1139",	"r1140",	"r1141"	]	},	"us-
gaap_MeasurementInputTypeAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"MeasurementInputTypeAxis",	"presentation":	[
"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":
"Measurement	Input	Type	[Axis]",	"documentation":	"Information	by	type	of	measurement	input	used	to	determine	value	of	asset	and	liability."	}	}	},	"auth_ref":	[	"r558",
"r559",	"r560",	"r944"	]	},	"us-gaap_MeasurementInputTypeDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"MeasurementInputTypeDomain",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Measurement	Input	Type	[Domain]",	"documentation":	"Measurement
input	used	to	determine	value	of	asset	and	liability."	}	}	},	"auth_ref":	[	"r558",	"r559",	"r560",	"r944"	]	},	"srt_MinimumMember":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://fasb.org/srt/2024",	"localname":	"MinimumMember",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],
"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Minimum	[Member]",	"label":	"Minimum	[Member]",	"documentation":	"Lower	limit	of	the	provided	range."	}	}	},	"auth_ref":	[
"r168",	"r170",	"r172",	"r173",	"r175",	"r196",	"r197",	"r392",	"r393",	"r394",	"r395",	"r464",	"r496",	"r560",	"r652",	"r731",	"r733",	"r741",	"r783",	"r784",	"r846",	"r851",
"r856",	"r857",	"r872",	"r900",	"r901",	"r920",	"r928",	"r935",	"r944",	"r945",	"r949",	"r963",	"r1064",	"r1135",	"r1136",	"r1137",	"r1139",	"r1140",	"r1141"	]	},	"us-
gaap_MinorityInterestAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"MinorityInterestAbstract",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Noncontrolling
Interest	in	Operating	Partnership	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_MinorityInterestInOperatingPartnerships":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"MinorityInterestInOperatingPartnerships",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Non-controlling	interests	in	Operating	Partnership",	"label":
"Noncontrolling	Interest	in	Operating	Partnerships",	"documentation":	"Carrying	amount	of	the	equity	interests	owned	by	noncontrolling	partners	in	an	operating	partnership
included	in	the	entity's	consolidated	financial	statements."	}	}	},	"auth_ref":	[]	},	"us-gaap_MinorityInterestLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"MinorityInterestLineItems",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Noncontrolling
Interest	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable	information	associated
with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[]	},	"us-gaap_MinorityInterestOwnershipPercentageByNoncontrollingOwners":	{	"xbrltype":
"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"MinorityInterestOwnershipPercentageByNoncontrollingOwners",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Percentage	of
operating	partnership",	"documentation":	"The	equity	interest	of	noncontrolling	shareholders,	partners	or	other	equity	holders	in	consolidated	entity."	}	}	},	"auth_ref":	[]	},
"us-gaap_MinorityInterestOwnershipPercentageByParent":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"MinorityInterestOwnershipPercentageByParent",	"presentation":	[	"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":
"Ownership	percentage",	"documentation":	"The	parent	entity's	interest	in	net	assets	of	the	subsidiary,	expressed	as	a	percentage."	}	}	},	"auth_ref":	[]	},	"us-
gaap_MinorityInterestTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"MinorityInterestTable",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Noncontrolling
Interest	[Table]",	"documentation":	"Disclosure	of	information	about	noncontrolling	interest,	including,	but	not	limited	to,	name	of	subsidiary,	ownership	percentage	held	by
parent,	ownership	percentage	held	by	noncontrolling	owner,	amount	of	noncontrolling	interest	and	its	location	in	statement	of	financial	position,	explanation	of	increase
(decrease)	in	noncontrolling	interest,	noncontrolling	interest	share	of	net	income	(loss)	of	subsidiary	and	its	location	in	statement	of	income,	amount	of	noncontrolling
interest	represented	by	preferred	stock,	description	and	dividend	requirement	of	preferred	stock,	and	nature	of	noncontrolling	interest."	}	}	},	"auth_ref":	[	"r54",	"r56",
"r100",	"r107"	]	},	"us-gaap_MortgageBackedSecuritiesAvailableForSaleFairValueDisclosure":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"MortgageBackedSecuritiesAvailableForSaleFairValueDisclosure",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"RMBS	total",
"label":	"Debt	Security,	Mortgage-Backed,	Available-for-Sale,	Fair	Value	Disclosure",	"documentation":	"Fair	value	of	securitized,	pay-through	debt	securities	collateralized	by
real	estate	mortgage	loans	classified	as	available-for-sale."	}	}	},	"auth_ref":	[	"r556",	"r557"	]	},	"us-gaap_MortgageLoansOnRealEstate":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"MortgageLoansOnRealEstate",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsPortfolioOfServicingRelatedAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Aggregate	unpaid
principal	balance",	"label":	"SEC	Schedule,	12-29,	Real	Estate	Companies,	Investment	in	Mortgage	Loans	on	Real	Estate",	"documentation":	"Amount	of	investment	in
mortgage	loan	on	real	estate	by	entity	with	substantial	portion	of	business	acquiring	and	holding	investment	real	estate	or	interest	in	real	estate."	}	}	},	"auth_ref":	[	"r889"	]
},	"srt_MortgageLoansOnRealEstateAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/srt/2024",	"localname":	"MortgageLoansOnRealEstateAbstract",
"presentation":	[	"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsPortfolioOfServicingRelatedAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Mortgage
Loans	on	Real	Estate	[Abstract]"	}	}	},	"auth_ref":	[]	},	"chmi_MortgageServiceRightMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"MortgageServiceRightMember",	"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Securities	collateralized	by	mortgage	servicing	rights.",	"label":	"Mortgage	Service	Right	[Member]",	"verboseLabel":	"MSRs	[Member]",
"terseLabel":	"Mortgage	Servicing	Rights	(MSRs)	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_MsrFacilityMember":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"MsrFacilityMember",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Arrangement	in	which	loan	proceeds	can	continuously	be	obtained	repayments	and	having	maturity	period.",	"label":	"Msr	Facility	[Member]",	"terseLabel":
"MSR	Financing	Facility	[Member]"	}	}	},	"auth_ref":	[]	},	"stpr_NC":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://xbrl.sec.gov/stpr/2024",	"localname":	"NC",
"presentation":	[	"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"North	Carolina
[Member]"	}	}	},	"auth_ref":	[]	},	"stpr_NY":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://xbrl.sec.gov/stpr/2024",	"localname":	"NY",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"New	York	[Member]"	}	}	},	"auth_ref":
[]	},	"us-gaap_NetCashProvidedByUsedInFinancingActivities":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"NetCashProvidedByUsedInFinancingActivities",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":
{	"totalLabel":	"Net	cash	provided	by	financing	activities",	"label":	"Net	Cash	Provided	by	(Used	in)	Financing	Activities",	"documentation":	"Amount	of	cash	inflow	(outflow)
from	financing	activities,	including	discontinued	operations.	Financing	activity	cash	flows	include	obtaining	resources	from	owners	and	providing	them	with	a	return	on,	and	a
return	of,	their	investment;	borrowing	money	and	repaying	amounts	borrowed,	or	settling	the	obligation;	and	obtaining	and	paying	for	other	resources	obtained	from	creditors
on	long-term	credit."	}	}	},	"auth_ref":	[	"r232"	]	},	"us-gaap_NetCashProvidedByUsedInFinancingActivitiesAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"NetCashProvidedByUsedInFinancingActivitiesAbstract",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Cash	Flows	From	Financing	Activities",	"label":	"Net	Cash
Provided	by	(Used	in)	Financing	Activities	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_NetCashProvidedByUsedInInvestingActivities":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"NetCashProvidedByUsedInInvestingActivities",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Net	cash	used	in	investing	activities",	"label":	"Net	Cash	Provided
by	(Used	in)	Investing	Activities",	"documentation":	"Amount	of	cash	inflow	(outflow)	from	investing	activities,	including	discontinued	operations.	Investing	activity	cash	flows
include	making	and	collecting	loans	and	acquiring	and	disposing	of	debt	or	equity	instruments	and	property,	plant,	and	equipment	and	other	productive	assets."	}	}	},
"auth_ref":	[	"r232"	]	},	"us-gaap_NetCashProvidedByUsedInInvestingActivitiesAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"NetCashProvidedByUsedInInvestingActivitiesAbstract",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Cash	Flows	From	Investing	Activities",	"label":	"Net	Cash	Provided	by	(Used	in)	Investing	Activities	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_NetCashProvidedByUsedInOperatingActivities":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"NetCashProvidedByUsedInOperatingActivities",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":
"Net	cash	provided	by	(used	in)	operating	activities",	"label":	"Net	Cash	Provided	by	(Used	in)	Operating	Activities",	"documentation":	"Amount	of	cash	inflow	(outflow)	from
operating	activities,	including	discontinued	operations.	Operating	activity	cash	flows	include	transactions,	adjustments,	and	changes	in	value	not	defined	as	investing	or
financing	activities."	}	}	},	"auth_ref":	[	"r115",	"r116",	"r117"	]	},	"us-gaap_NetCashProvidedByUsedInOperatingActivitiesAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"NetCashProvidedByUsedInOperatingActivitiesAbstract",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Cash	Flows	From	Operating	Activities",	"label":	"Net	Cash
Provided	by	(Used	in)	Operating	Activities	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_NetIncomeLossAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"NetIncomeLossAbstract",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"terseLabel":	"Numerator	[Abstract]",	"label":	"Net	Income	(Loss)	Attributable	to	Parent	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_NetIncomeLossAttributableToNoncontrollingInterest":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"NetIncomeLossAttributableToNoncontrollingInterest",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Net	(income)	loss	allocated	to
noncontrolling	interests	in	Operating	Partnership",	"negatedTerseLabel":	"Net	(income)	loss	allocated	to	noncontrolling	interests	in	Operating	Partnership",	"label":	"Net
Income	(Loss)	Attributable	to	Noncontrolling	Interest",	"documentation":	"Amount	of	Net	Income	(Loss)	attributable	to	noncontrolling	interest."	}	}	},	"auth_ref":	[	"r58",
"r132",	"r216",	"r219",	"r255",	"r258",	"r259",	"r710",	"r1013"	]	},	"us-gaap_NetIncomeLossAttributableToReportingEntityAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"NetIncomeLossAttributableToReportingEntityAbstract",	"presentation":	[



"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Income"	}	}	},	"auth_ref":	[]	},	"us-
gaap_NetIncomeLossAvailableToCommonStockholdersBasic":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"NetIncomeLossAvailableToCommonStockholdersBasic",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Net	Income	(Loss)	Applicable	to
Common	Stockholders",	"label":	"Net	Income	(Loss)	Available	to	Common	Stockholders,	Basic",	"documentation":	"Amount,	after	deduction	of	tax,	noncontrolling	interests,
dividends	on	preferred	stock	and	participating	securities;	of	income	(loss)	available	to	common	shareholders."	}	}	},	"auth_ref":	[	"r229",	"r251",	"r252",	"r253",	"r254",
"r260",	"r261",	"r270",	"r275",	"r532"	]	},	"us-gaap_NetIncomeLossAvailableToCommonStockholdersDiluted":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"NetIncomeLossAvailableToCommonStockholdersDiluted",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Numerator	for	diluted	EPS	-	net	income
applicable	to	common	stockholders	after	assumed	conversion",	"label":	"Net	Income	(Loss)	Available	to	Common	Stockholders,	Diluted",	"documentation":	"Amount,	after
deduction	of	tax,	noncontrolling	interests,	dividends	on	preferred	stock	and	participating	securities,	and	addition	from	assumption	of	issuance	of	common	shares	for	dilutive
potential	common	shares;	of	income	(loss)	available	to	common	shareholders."	}	}	},	"auth_ref":	[	"r229",	"r262",	"r265",	"r266",	"r267",	"r268",	"r270",	"r275"	]	},
"chmi_NetServicingIncome":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"NetServicingIncome",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":
"Aggregate	revenue	during	the	period	from	services	rendered	in	the	normal	course	of	business,	after	deducting	allowances	and	discounts.",	"label":	"Net	Servicing	Income",
"terseLabel":	"Net	servicing	income",	"totalLabel":	"Net	servicing	income"	}	}	},	"auth_ref":	[]	},	"us-gaap_NewAccountingPronouncementsPolicyPolicyTextBlock":	{	"xbrltype":
"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"NewAccountingPronouncementsPolicyPolicyTextBlock",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Recent	Accounting	Pronouncements",
"label":	"New	Accounting	Pronouncements,	Policy	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	pertaining	to	new	accounting	pronouncements	that
may	impact	the	entity's	financial	reporting.	Includes,	but	is	not	limited	to,	quantification	of	the	expected	or	actual	impact."	}	}	},	"auth_ref":	[]	},
"chmi_NonParticipatingRestrictedStockUnitsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"NonParticipatingRestrictedStockUnitsMember",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"documentation":	"Non-participating	restricted	stock	units	including	a	provision	that	prohibits	sale	or	substantive	sale	of	an	equity	instrument	for	a	specified
period	of	time	or	until	specified	performance	conditions	are	met.",	"label":	"Non-participating	Restricted	Stock	Units	[Member]",	"terseLabel":	"Non-participating	Restricted
Stock	Units	[Member]"	}	}	},	"auth_ref":	[]	},	"ecd_NonRule10b51ArrAdoptedFlag":	{	"xbrltype":	"booleanItemType",	"nsuri":	"http://xbrl.sec.gov/ecd/2024",	"localname":
"NonRule10b51ArrAdoptedFlag",	"presentation":	[	"http://chmireit.com/role/InsiderTradingArrangements"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Non-Rule	10b5-1
Arrangement	Adopted",	"label":	"Non-Rule	10b5-1	Arrangement	Adopted	[Flag]"	}	}	},	"auth_ref":	[	"r991"	]	},	"ecd_NonRule10b51ArrTrmntdFlag":	{	"xbrltype":
"booleanItemType",	"nsuri":	"http://xbrl.sec.gov/ecd/2024",	"localname":	"NonRule10b51ArrTrmntdFlag",	"presentation":	[
"http://chmireit.com/role/InsiderTradingArrangements"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Non-Rule	10b5-1	Arrangement	Terminated",	"label":	"Non-Rule	10b5-1
Arrangement	Terminated	[Flag]"	}	}	},	"auth_ref":	[	"r991"	]	},	"us-gaap_NoncashInvestingAndFinancingItemsAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"NoncashInvestingAndFinancingItemsAbstract",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"
],	"lang":	{	"en-us":	{	"role":	{	"label":	"Supplemental	Schedule	of	Non-Cash	Investing	and	Financing	Activities"	}	}	},	"auth_ref":	[]	},
"chmi_NoncontrollingInterestInOperatingPartnershipRedemptionOfUnits":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"NoncontrollingInterestInOperatingPartnershipRedemptionOfUnits",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Non-controlling	interest	decrease	from
redemption	of	OP	units	for	cash.",	"label":	"Noncontrolling	Interest	in	Operating	Partnership,	Redemption	of	Units",	"negatedLabel":	"Redemption	of	OP	units	for	cash"	}	}	},
"auth_ref":	[]	},	"chmi_NoncontrollingInterestIncreaseFromLongTermIncentivePlanUnits":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"NoncontrollingInterestIncreaseFromLongTermIncentivePlanUnits",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Noncontrolling	interest	increase	from
long	term	incentive	plan	units.",	"label":	"Noncontrolling	Interest	Increase	From	Long	Term	Incentive	Plan	Units",	"terseLabel":	"LTIP-OP	Unit	awards"	}	}	},	"auth_ref":	[]	},
"us-gaap_NoncontrollingInterestMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"NoncontrollingInterestMember",
"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Non-Controlling	Interest	in
Operating	Partnership	[Member]",	"label":	"Noncontrolling	Interest	[Member]",	"documentation":	"This	element	represents	that	portion	of	equity	(net	assets)	in	a	subsidiary
not	attributable,	directly	or	indirectly,	to	the	parent.	A	noncontrolling	interest	is	sometimes	called	a	minority	interest."	}	}	},	"auth_ref":	[	"r53",	"r455",	"r1029",	"r1030",
"r1031",	"r1032",	"r1184"	]	},	"us-gaap_NondesignatedMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"NondesignatedMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Not	Designated	as	Hedging
Instrument	[Member]",	"label":	"Not	Designated	as	Hedging	Instrument	[Member]",	"documentation":	"Derivative	instrument	not	designated	as	hedging	instrument	under
Generally	Accepted	Accounting	Principles	(GAAP)."	}	}	},	"auth_ref":	[	"r11"	]	},	"us-gaap_NoninterestIncomeOther":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"NoninterestIncomeOther",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"terseLabel":	"Other	income	(expense)",	"label":	"Noninterest	Income,	Other",	"documentation":	"Represents	the	total	of	noninterest	income	derived	from
certain	activities	and	assets	including	(for	example):	(1)	venture	capital	investments;	(2)	bank	owned	life	insurance;	(3)	foreign	currency	transactions;	and	(4)	mortgage
servicing	rights."	}	}	},	"auth_ref":	[	"r149"	]	},	"us-gaap_NotesPayable":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"NotesPayable",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Notes	payable",	"label":
"Notes	Payable",	"documentation":	"Including	the	current	and	noncurrent	portions,	aggregate	carrying	amount	of	all	types	of	notes	payable,	as	of	the	balance	sheet	date,	with
initial	maturities	beyond	one	year	or	beyond	the	normal	operating	cycle,	if	longer."	}	}	},	"auth_ref":	[	"r24",	"r146",	"r1145",	"r1146"	]	},
"chmi_NumberOfAvailableForSaleSecurities":	{	"xbrltype":	"integerItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"NumberOfAvailableForSaleSecurities",
"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"This	element	represents	the	number	of
investment	in	securities.",	"label":	"Number	Of	Available	For	Sale	Securities",	"terseLabel":	"Number	of	securities"	}	}	},	"auth_ref":	[]	},
"chmi_NumberOfBorrowersOptionRenewals":	{	"xbrltype":	"integerItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"NumberOfBorrowersOptionRenewals",
"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	renewals	at	the	borrowers'	option	in	credit
facility.",	"label":	"Number	of	Borrowers	Option	Renewals",	"terseLabel":	"Number	of	Borrowers	option	renewals"	}	}	},	"auth_ref":	[]	},
"chmi_NumberOfEmployeesLeasesFromMortgage":	{	"xbrltype":	"integerItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"NumberOfEmployeesLeasesFromMortgage",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"The	number	of	employees	leases	from	the	mortgage.",	"label":	"Number	of	Employees	Leases	from	Mortgage",	"terseLabel":	"Number	of	employees	leases
from	mortgage"	}	}	},	"auth_ref":	[]	},	"chmi_NumberOfOvernightAndDemandSecurities":	{	"xbrltype":	"integerItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"NumberOfOvernightAndDemandSecurities",	"presentation":	[	"http://chmireit.com/role/RepurchaseAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Refers	to	the	number	of	overnight	and	demand	securities.",	"label":	"Number	of	Overnight	and	Demand	Securities",	"terseLabel":	"Number	of	overnight	or
demand	securities"	}	}	},	"auth_ref":	[]	},	"chmi_NumberOfRightToReceiveCommonStockForEachRestrictedStockUnit":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"NumberOfRightToReceiveCommonStockForEachRestrictedStockUnit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	rights	to	received
common	stock	for	each	restricted	stock	unit.",	"label":	"Number	of	Right	to	Receive	Common	Stock	for	Each	Restricted	Stock	Unit",	"terseLabel":	"Number	of	right	to	receive
common	stock	for	each	RSU	(in	shares)"	}	}	},	"auth_ref":	[]	},	"chmi_NumberOfSeparateMSRFinancingFacilities":	{	"xbrltype":	"integerItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"NumberOfSeparateMSRFinancingFacilities",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"documentation":	"Number	of	separate	MSR	financing	facilities	to	the	company.",	"label":	"Number	of	Separate	MSR	Financing	Facilities",	"terseLabel":
"Number	of	separate	MSR	financing	facilities"	}	}	},	"auth_ref":	[]	},
"chmi_NumberOfUnitsAndSharesRemainingAvailableForFutureIssuanceUnderEquityCompensationPlansInShares":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"NumberOfUnitsAndSharesRemainingAvailableForFutureIssuanceUnderEquityCompensationPlansInShares",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	common	shares	and
units	reserved	for	future	issuance	during	the	period.",	"label":	"Number	of	units	and	shares	remaining	available	for	future	issuance	under	equity	compensation	plans	(in
shares)",	"negatedLabel":	"Number	of	Securities	Remaining	Available	for	Future	Issuance	under	Equity	Compensation	Plans,	During	the	Period	(in	shares)"	}	}	},	"auth_ref":	[]
},	"chmi_O2024Q2DividendsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"O2024Q2DividendsMember",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Distribution
of	earnings	in	the	form	of	cash	declared	by	the	board	of	directors	in	the	second	quarter	ending	June	30,	2024.",	"label":	"O	2024	Q2	Dividends	[Member]",	"terseLabel":	"Q2
Dividends	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_O2024Q3DividendsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"O2024Q3DividendsMember",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"documentation":	"Distribution	of	earnings	in	the	form	of	cash	declared	by	the	board	of	directors	in	the	third	quarter	ending	September	30,	2024.",	"label":	"O
2024	Q3	Dividends	[Member]",	"terseLabel":	"Q3	Dividends	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_OffsettingAssetsLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"OffsettingAssetsLineItems",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{
"en-us":	{	"role":	{	"label":	"Offsetting	Assets	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose
reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[]	},	"us-gaap_OffsettingAssetsTable":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OffsettingAssetsTable",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Offsetting	Assets	[Table]",	"documentation":	"Disclosure	of
information	about	derivative	and	financial	assets	that	are	subject	to	offsetting,	including	enforceable	master	netting	arrangements."	}	}	},	"auth_ref":	[	"r102",	"r103"	]	},	"us-
gaap_OffsettingAssetsTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OffsettingAssetsTableTextBlock",
"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsTables"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Offsetting	Assets",	"documentation":	"Tabular	disclosure	of
derivative	and	other	financial	assets	that	are	subject	to	offsetting,	including	master	netting	arrangements."	}	}	},	"auth_ref":	[	"r102",	"r212"	]	},	"us-
gaap_OffsettingDerivativeAssetsAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OffsettingDerivativeAssetsAbstract",
"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Offsetting	Derivative	Assets	[Abstract]"	}	}	},
"auth_ref":	[]	},	"us-gaap_OffsettingDerivativeLiabilitiesAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"OffsettingDerivativeLiabilitiesAbstract",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":
"Offsetting	Derivative	Liabilities	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_OffsettingLiabilitiesLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"OffsettingLiabilitiesLineItems",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Offsetting	Liabilities	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose
reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[]	},	"us-gaap_OffsettingLiabilitiesTable":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OffsettingLiabilitiesTable",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Offsetting	Liabilities	[Table]",	"documentation":
"Disclosure	of	information	about	derivative	and	financial	liabilities	that	are	subject	to	offsetting,	including	enforceable	master	netting	arrangements."	}	}	},	"auth_ref":	[
"r102",	"r103"	]	},	"us-gaap_OffsettingLiabilitiesTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"OffsettingLiabilitiesTableTextBlock",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsTables"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Offsetting	Liabilities",
"documentation":	"Tabular	disclosure	of	derivative	and	other	financial	liabilities	that	are	subject	to	offsetting,	including	master	netting	arrangements."	}	}	},	"auth_ref":	[
"r102",	"r212"	]	},	"us-gaap_OperatingExpenses":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OperatingExpenses",	"crdr":	"debit",



"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Total	Expenses",	"label":	"Operating	Expenses",
"documentation":	"Generally	recurring	costs	associated	with	normal	operations	except	for	the	portion	of	these	expenses	which	can	be	clearly	related	to	production	and
included	in	cost	of	sales	or	services.	Includes	selling,	general	and	administrative	expense."	}	}	},	"auth_ref":	[]	},	"us-gaap_OperatingExpensesAbstract":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OperatingExpensesAbstract",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Expenses",	"label":	"Operating	Expenses	[Abstract]"	}	}	},
"auth_ref":	[]	},	"us-gaap_OperatingIncomeLossAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"OperatingIncomeLossAbstract",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Other	income
(loss)",	"label":	"Operating	Income	(Loss)	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_OperatingLeaseCost":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"OperatingLeaseCost",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/CommitmentsAndContingenciesOperatingLeaseDetails"	],	"lang":	{
"en-us":	{	"role":	{	"label":	"Operating	lease	cost",	"documentation":	"Amount	of	single	lease	cost,	calculated	by	allocation	of	remaining	cost	of	lease	over	remaining	lease
term.	Includes,	but	is	not	limited	to,	single	lease	cost,	after	impairment	of	right-of-use	asset,	calculated	by	amortization	of	remaining	right-of-use	asset	and	accretion	of	lease
liability."	}	}	},	"auth_ref":	[	"r599",	"r952"	]	},	"us-gaap_OperatingLeaseLiabilitiesPaymentsDueAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"OperatingLeaseLiabilitiesPaymentsDueAbstract",	"presentation":	[	"http://chmireit.com/role/CommitmentsAndContingenciesOperatingLeaseDetails"
],	"lang":	{	"en-us":	{	"role":	{	"label":	"Future	Commitments	Under	Operating	Lease	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_OperatingLeaseLiability":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OperatingLeaseLiability",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/CommitmentsAndContingenciesOperatingLeaseDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Lease	Liabilities",	"label":	"Remaining
discounted	lease	payments",	"documentation":	"Present	value	of	lessee's	discounted	obligation	for	lease	payments	from	operating	lease."	}	}	},	"auth_ref":	[	"r596"	]	},	"us-
gaap_OperatingLeaseLiabilityStatementOfFinancialPositionExtensibleList":	{	"xbrltype":	"enumerationSetItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"OperatingLeaseLiabilityStatementOfFinancialPositionExtensibleList",	"presentation":	[	"http://chmireit.com/role/CommitmentsAndContingenciesOperatingLeaseDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Operating	Lease,	Liability,	Statement	of	Financial	Position	[Extensible	Enumeration]",	"documentation":	"Indicates	line	item	in	statement
of	financial	position	that	includes	operating	lease	liability."	}	}	},	"auth_ref":	[	"r597"	]	},	"us-gaap_OperatingLeaseRightOfUseAsset":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OperatingLeaseRightOfUseAsset",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/CommitmentsAndContingenciesOperatingLeaseDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"ROU	Assets",	"documentation":	"Amount	of	lessee's
right	to	use	underlying	asset	under	operating	lease."	}	}	},	"auth_ref":	[	"r595"	]	},	"us-gaap_OperatingLeaseRightOfUseAssetStatementOfFinancialPositionExtensibleList":	{
"xbrltype":	"enumerationSetItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OperatingLeaseRightOfUseAssetStatementOfFinancialPositionExtensibleList",
"presentation":	[	"http://chmireit.com/role/CommitmentsAndContingenciesOperatingLeaseDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Operating	Lease,	Right-of-Use	Asset,
Statement	of	Financial	Position	[Extensible	Enumeration]",	"documentation":	"Indicates	line	item	in	statement	of	financial	position	that	includes	operating	lease	right-of-use
asset."	}	}	},	"auth_ref":	[	"r597"	]	},	"us-gaap_OperatingLeaseWeightedAverageDiscountRatePercent":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"OperatingLeaseWeightedAverageDiscountRatePercent",	"presentation":	[
"http://chmireit.com/role/CommitmentsAndContingenciesOperatingLeaseDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Weighted	average	discount	rate",	"documentation":
"Weighted	average	discount	rate	for	operating	lease	calculated	at	point	in	time."	}	}	},	"auth_ref":	[	"r601",	"r952"	]	},	"us-
gaap_OperatingLeaseWeightedAverageRemainingLeaseTerm1":	{	"xbrltype":	"durationItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"OperatingLeaseWeightedAverageRemainingLeaseTerm1",	"presentation":	[	"http://chmireit.com/role/CommitmentsAndContingenciesOperatingLeaseDetails"	],	"lang":	{	"en-
us":	{	"role":	{	"label":	"Weighted	average	remaining	lease	term	in	years",	"documentation":	"Weighted	average	remaining	lease	term	for	operating	lease,	in
'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen	days."	}	}	},	"auth_ref":	[	"r600",	"r952"	]	},	"us-
gaap_OperatingLossCarryforwards":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OperatingLossCarryforwards",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Net	operating	loss	carryforwards",	"documentation":	"Amount	of
operating	loss	carryforward,	before	tax	effects,	available	to	reduce	future	taxable	income	under	enacted	tax	laws."	}	}	},	"auth_ref":	[	"r515"	]	},
"chmi_OperatingPartnershipMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"OperatingPartnershipMember",	"presentation":
[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	the	entity	in	which	there	are	non-controlling	interest
holders.",	"label":	"Operating	Partnership	[Member]",	"terseLabel":	"Operating	Partnership	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_OperatingSegmentsMember":	{
"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OperatingSegmentsMember",	"presentation":	[
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Operating	Segments	[Member]",	"documentation":	"Identifies	components	of	an
entity	that	engage	in	business	activities	from	which	they	may	earn	revenue	and	incur	expenses,	including	transactions	with	other	components	of	the	same	entity."	}	}	},
"auth_ref":	[	"r302",	"r303",	"r304",	"r305",	"r306",	"r309",	"r915",	"r916"	]	},	"us-gaap_OrganizationConsolidationAndPresentationOfFinancialStatementsAbstract":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OrganizationConsolidationAndPresentationOfFinancialStatementsAbstract",	"lang":	{	"en-
us":	{	"role":	{	"label":	"Organization	and	Operations	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
gaap_OrganizationConsolidationAndPresentationOfFinancialStatementsDisclosureTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"OrganizationConsolidationAndPresentationOfFinancialStatementsDisclosureTextBlock",	"presentation":	[	"http://chmireit.com/role/OrganizationAndOperations"
],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Organization	and	Operations",	"label":	"Organization,	Consolidation	and	Presentation	of	Financial	Statements	Disclosure	[Text
Block]",	"documentation":	"The	entire	disclosure	for	organization,	consolidation	and	basis	of	presentation	of	financial	statements	disclosure."	}	}	},	"auth_ref":	[	"r84",	"r130",
"r742",	"r743"	]	},	"us-gaap_OtherAssets":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OtherAssets",	"crdr":	"debit",
"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Other	assets",	"label":	"Other	Assets",	"documentation":
"Amount	of	assets	classified	as	other."	}	}	},	"auth_ref":	[	"r140",	"r203",	"r696",	"r916",	"r982"	]	},	"us-gaap_OtherComprehensiveIncomeLossNetOfTax":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OtherComprehensiveIncomeLossNetOfTax",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Net	other	comprehensive	income	(loss)",	"label":
"Other	Comprehensive	Income	(Loss),	Net	of	Tax",	"documentation":	"Amount	after	tax	and	reclassification	adjustments	of	other	comprehensive	income	(loss)."	}	}	},
"auth_ref":	[	"r10",	"r21",	"r217",	"r220",	"r225",	"r255",	"r583",	"r584",	"r589",	"r687",	"r711",	"r1011",	"r1012"	]	},	"us-
gaap_OtherComprehensiveIncomeLossNetOfTaxPeriodIncreaseDecreaseAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"OtherComprehensiveIncomeLossNetOfTaxPeriodIncreaseDecreaseAbstract",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Other	comprehensive	income	(loss):",	"label":
"Other	Comprehensive	Income	(Loss),	Net	of	Tax	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_OtherComprehensiveIncomeLossNetOfTaxPortionAttributableToParent":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"OtherComprehensiveIncomeLossNetOfTaxPortionAttributableToParent",	"crdr":
"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Net	Other
Comprehensive	Income	(Loss)",	"label":	"Other	Comprehensive	Income	(Loss),	Net	of	Tax,	Portion	Attributable	to	Parent",	"documentation":	"Amount	after	tax	of	other
comprehensive	income	(loss)	attributable	to	parent	entity."	}	}	},	"auth_ref":	[	"r4",	"r9",	"r131",	"r217",	"r220",	"r255"	]	},	"us-
gaap_OtherComprehensiveIncomeUnrealizedHoldingGainLossOnSecuritiesArisingDuringPeriodNetOfTax":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"OtherComprehensiveIncomeUnrealizedHoldingGainLossOnSecuritiesArisingDuringPeriodNetOfTax",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Unrealized	gain	(loss)	on	RMBS,	available-for-
sale,	net",	"label":	"OCI,	Debt	Securities,	Available-for-Sale,	Unrealized	Holding	Gain	(Loss),	before	Adjustment,	after	Tax",	"documentation":	"Amount,	after	tax	and	before
adjustment,	of	unrealized	holding	gain	(loss)	on	investment	in	debt	security	measured	at	fair	value	with	change	in	fair	value	recognized	in	other	comprehensive	income
(available-for-sale).	Excludes	unrealized	gain	(loss)	on	investment	in	debt	security	measured	at	amortized	cost	(held-to-maturity)	from	transfer	to	available-for-sale."	}	}	},
"auth_ref":	[	"r214",	"r215",	"r349"	]	},	"us-gaap_OtherCostAndExpenseOperating":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"OtherCostAndExpenseOperating",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Other
operating	expenses",	"label":	"Other	Cost	and	Expense,	Operating",	"documentation":	"The	total	amount	of	other	operating	cost	and	expense	items	that	are	associated	with	the
entity's	normal	revenue	producing	operation."	}	}	},	"auth_ref":	[	"r110",	"r718",	"r915"	]	},	"us-gaap_OtherLiabilities":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"OtherLiabilities",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{
"role":	{	"terseLabel":	"Other	liabilities",	"label":	"Other	Liabilities",	"documentation":	"Amount	of	liabilities	classified	as	other."	}	}	},	"auth_ref":	[	"r145",	"r698",	"r787",
"r788",	"r982",	"r1146",	"r1181"	]	},	"chmi_OtherTransactionsWithRelatedPartiesAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"OtherTransactionsWithRelatedPartiesAbstract",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":
{	"label":	"Other	Transactions	with	Related	Parties	[Abstract]",	"terseLabel":	"Other	Transactions	with	Related	Parties	[Abstract]"	}	}	},	"auth_ref":	[]	},	"srt_OwnershipAxis":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/srt/2024",	"localname":	"OwnershipAxis",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Ownership	[Axis]",	"documentation":	"Information	by	name	of	entity	in
which	ownership	interest	is	disclosed.	Excludes	equity	method	investee	and	named	security	investment."	}	}	},	"auth_ref":	[]	},	"srt_OwnershipDomain":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://fasb.org/srt/2024",	"localname":	"OwnershipDomain",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Ownership	[Domain]",	"documentation":	"Name	of	entity	in	which
ownership	interest	is	disclosed.	Excludes	equity	method	investee	and	named	security	investment."	}	}	},	"auth_ref":	[]	},	"chmi_ParticipatingRestrictedCommonStockMember":
{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ParticipatingRestrictedCommonStockMember",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Participating	restricted	common
stock	including	a	provision	that	prohibits	sale	or	substantive	sale	of	an	equity	instrument	for	a	specified	period	of	time	or	until	specified	performance	conditions	are	met.",
"label":	"Participating	Restricted	Common	Stock	[Member]",	"terseLabel":	"Participating	Restricted	Common	Stock	[Member]"	}	}	},	"auth_ref":	[]	},
"chmi_PaySecuredOvernightFinancingRateSOFROvernightIndexSwapRateMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"PaySecuredOvernightFinancingRateSOFROvernightIndexSwapRateMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Pay	fixed	rate	on	U.S.	dollar,	constant-notional	interest	rate	swap	that	has	its	variable-rate	leg	referenced	to	Secured	Overnight	Financing	Rate	(SOFR)	with
no	additional	spread	over	SOFR	on	variable-rate	leg.",	"label":	"Pay	Secured	Overnight	Financing	Rate	(SOFR)	Overnight	Index	Swap	Rate	[Member]",	"terseLabel":	"Pay	SOFR
[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_PaymentOfRedemptionOfOperatingPartnershipSUnits":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"PaymentOfRedemptionOfOperatingPartnershipSUnits",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],
"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	cash	outflow	from	redemption	of	operating	partnership's	common	units	of	limited	partnership	interest	during	the	period.",
"label":	"Payment	of	Redemption	of	Operating	Partnership's	Units",	"negatedLabel":	"Redemption	of	OP	units	for	cash"	}	}	},	"auth_ref":	[]	},	"us-
gaap_PaymentsForHedgeInvestingActivities":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"PaymentsForHedgeInvestingActivities",
"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Payments	for	settlement	of
derivatives",	"label":	"Payments	for	Hedge,	Investing	Activities",	"documentation":	"The	cash	outflow	for	a	financial	contract	that	meets	the	hedge	criteria	as	either	a	cash	flow
hedge,	fair	value	hedge,	or	hedge	of	a	net	investment	in	a	foreign	operation."	}	}	},	"auth_ref":	[	"r234",	"r1019"	]	},	"us-
gaap_PaymentsForProceedsFromDerivativeInstrumentFinancingActivities":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PaymentsForProceedsFromDerivativeInstrumentFinancingActivities",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],
"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Proceeds	from	derivative	financing",	"label":	"Payments	for	(Proceeds	from)	Derivative	Instrument,	Financing	Activities",
"documentation":	"The	net	cash	outflow	or	inflow	from	derivative	instruments	during	the	period,	which	are	classified	as	financing	activities,	excluding	those	designated	as
hedging	instruments."	}	}	},	"auth_ref":	[]	},	"us-gaap_PaymentsForProceedsFromDerivativeInstrumentInvestingActivities":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"PaymentsForProceedsFromDerivativeInstrumentInvestingActivities",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Proceeds	from	settlement	of	derivatives",	"label":	"Payments



for	(Proceeds	from)	Derivative	Instrument,	Investing	Activities",	"documentation":	"The	net	cash	outflow	or	inflow	from	derivative	instruments	during	the	period,	which	are
classified	as	investing	activities,	excluding	those	designated	as	hedging	instruments."	}	}	},	"auth_ref":	[]	},	"us-
gaap_PaymentsForRepurchaseOfPreferredStockAndPreferenceStock":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PaymentsForRepurchaseOfPreferredStockAndPreferenceStock",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{
"en-us":	{	"role":	{	"negatedLabel":	"Repurchase	and	retirement	of	preferred	stock",	"label":	"Payments	for	Repurchase	of	Preferred	Stock	and	Preference	Stock",
"documentation":	"The	cash	outflow	to	reacquire	preferred	stock	during	the	period."	}	}	},	"auth_ref":	[	"r113"	]	},	"us-gaap_PaymentsOfDividends":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"PaymentsOfDividends",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Dividends	paid",	"label":	"Payments	of	Dividends",
"documentation":	"Cash	outflow	in	the	form	of	capital	distributions	and	dividends	to	common	shareholders,	preferred	shareholders	and	noncontrolling	interests."	}	}	},
"auth_ref":	[	"r113"	]	},	"us-gaap_PaymentsOfDividendsCommonStock":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PaymentsOfDividendsCommonStock",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Dividends	declared	but	not	paid",	"label":	"Payments	of	Ordinary	Dividends,	Common	Stock",	"documentation":	"Amount	of	cash	outflow	in	the	form	of	ordinary
dividends	to	common	shareholders	of	the	parent	entity."	}	}	},	"auth_ref":	[	"r113"	]	},	"us-
gaap_PaymentsToAcquireMortgageBackedSecuritiesMBSCategorizedAsAvailableForSale":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"PaymentsToAcquireMortgageBackedSecuritiesMBSCategorizedAsAvailableForSale",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Purchase	of	RMBS",	"label":	"Payments	to	Acquire	Mortgage-
Backed	Securities	(MBS),	Available-for-Sale",	"documentation":	"Amount	of	cash	outflow	for	purchase	of	mortgage-backed	security	measured	at	fair	value	with	change	in	fair
value	recognized	in	other	comprehensive	income	(available-for-sale)."	}	}	},	"auth_ref":	[	"r1018",	"r1020"	]	},	"chmi_PaymentsToAcquireMortgageServicingRights":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"PaymentsToAcquireMortgageServicingRights",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"The	cash	outflow	associated	with	the	acquisition	of	payments	to	acquire	MSRs.",	"label":	"Payments	To	Acquire	Mortgage	Servicing	Rights",
"negatedLabel":	"Acquisition	of	MSRs",	"terseLabel":	"Agreement	purchase	price"	}	}	},	"auth_ref":	[]	},
"chmi_PercentageOfGrossEquityPaidToManagerAsAnnualManagementFee":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"PercentageOfGrossEquityPaidToManagerAsAnnualManagementFee",	"presentation":	[	"http://chmireit.com/role/CommitmentsAndContingenciesDetails",
"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Percentage	of	annual	management	fee	paid	equal	to	gross
equity.",	"label":	"Percentage	Of	Gross	Equity	Paid	To	Manager	As	Annual	Management	Fee",	"terseLabel":	"Percentage	of	annual	management	fee	paid	equal	to	gross	equity"
}	}	},	"auth_ref":	[]	},	"chmi_PercentageOfOfferingOfFixedToFloatingRateCumulativeRedeemableStock":	{	"xbrltype":	"percentItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"PercentageOfOfferingOfFixedToFloatingRateCumulativeRedeemableStock",	"presentation":	[
"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	percentage	of	offering	of	fixed-to-floating	rate
cumulative	redeemable	preferred	stock.",	"label":	"Percentage	of	Offering	of	Fixed-to-Floating	Rate	Cumulative	Redeemable	Stock",	"terseLabel":	"Percentage	of	offering	of
fixed-to-floating	rate	cumulative	redeemable	stock"	}	}	},	"auth_ref":	[]	},	"chmi_PercentageOfTaxableIncomeThatMustBeDistributedToQualifyAsAREIT":	{	"xbrltype":
"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"PercentageOfTaxableIncomeThatMustBeDistributedToQualifyAsAREIT",	"presentation":	[
"http://chmireit.com/role/IncomeTaxesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Percentage	of	taxable	income	that	must	be	distributed	to	qualify	as	a	REIT.",
"label":	"Percentage	of	taxable	income	that	must	be	distributed	to	qualify	as	a	REIT"	}	}	},	"auth_ref":	[]	},	"us-gaap_PlanNameAxis":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"PlanNameAxis",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Plan	Name	[Axis]",	"documentation":	"Information	by	plan	name	for	share-based	payment	arrangement."	}	}	},	"auth_ref":	[	"r1070",
"r1071",	"r1072",	"r1073",	"r1074",	"r1075",	"r1076",	"r1077",	"r1078",	"r1079",	"r1080",	"r1081",	"r1082",	"r1083",	"r1084",	"r1085",	"r1086",	"r1087",	"r1088",	"r1089",
"r1090",	"r1091",	"r1092",	"r1093",	"r1094",	"r1095"	]	},	"us-gaap_PlanNameDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PlanNameDomain",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Plan
Name	[Domain]",	"documentation":	"Plan	name	for	share-based	payment	arrangement."	}	}	},	"auth_ref":	[	"r1070",	"r1071",	"r1072",	"r1073",	"r1074",	"r1075",	"r1076",
"r1077",	"r1078",	"r1079",	"r1080",	"r1081",	"r1082",	"r1083",	"r1084",	"r1085",	"r1086",	"r1087",	"r1088",	"r1089",	"r1090",	"r1091",	"r1092",	"r1093",	"r1094",	"r1095"	]	},
"us-gaap_PortionAtFairValueFairValueDisclosureMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PortionAtFairValueFairValueDisclosureMember",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Portion	at	Fair
Value	Measurement	[Member]",	"label":	"Portion	at	Fair	Value	Measurement	[Member]",	"documentation":	"Measured	at	fair	value	for	financial	reporting	purposes."	}	}	},
"auth_ref":	[	"r580"	]	},	"us-gaap_PositionAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"PositionAxis",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Position	[Axis]",	"documentation":
"Information	by	position	taken	for	a	security."	}	}	},	"auth_ref":	[]	},	"us-gaap_PositionDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"PositionDomain",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Position	[Domain]",
"documentation":	"Indicates	position	taken	for	a	security."	}	}	},	"auth_ref":	[]	},	"us-gaap_PreferredStockDividendRatePerDollarAmount":	{	"xbrltype":	"perShareItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"PreferredStockDividendRatePerDollarAmount",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Dividend	per	share
(in	dollars	per	share)",	"label":	"Cumulative	cash	dividends	(in	dollars	per	share)",	"documentation":	"The	amount	per	share	used	to	calculated	dividend	payments	on	preferred
stock."	}	}	},	"auth_ref":	[	"r439"	]	},	"us-gaap_PreferredStockDividendRatePercentage":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PreferredStockDividendRatePercentage",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Preferred	stock
dividend	rate",	"label":	"Percentage	of	cash	dividends	rate",	"verboseLabel":	"Preferred	stock,	dividend	rate,	percentage",	"documentation":	"The	percentage	rate	used	to
calculate	dividend	payments	on	preferred	stock."	}	}	},	"auth_ref":	[	"r439",	"r847",	"r852",	"r855",	"r873"	]	},	"us-gaap_PreferredStockDividendsAndOtherAdjustments":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"PreferredStockDividendsAndOtherAdjustments",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss",	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Dividends	on	preferred	stock",
"label":	"Preferred	Stock	Dividends	and	Other	Adjustments",	"documentation":	"The	aggregate	value	of	preferred	stock	dividends	and	other	adjustments	necessary	to	derive
net	income	apportioned	to	common	stockholders."	}	}	},	"auth_ref":	[	"r34",	"r993",	"r1035"	]	},	"us-gaap_PreferredStockDividendsPerShareCashPaid":	{	"xbrltype":
"perShareItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"PreferredStockDividendsPerShareCashPaid",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Dividend	paid	per	share
(in	dollars	per	share)",	"documentation":	"Aggregate	dividends	paid	during	the	period	for	each	share	of	preferred	stock	outstanding."	}	}	},	"auth_ref":	[]	},	"us-
gaap_PreferredStockDividendsPerShareDeclared":	{	"xbrltype":	"perShareItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PreferredStockDividendsPerShareDeclared",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquityParenthetical"	],	"lang":	{
"en-us":	{	"role":	{	"label":	"Preferred	dividends	declared	(in	dollars	per	share)",	"documentation":	"Aggregate	dividends	declared	during	the	period	for	each	share	of	preferred
stock	outstanding."	}	}	},	"auth_ref":	[]	},	"us-gaap_PreferredStockLiquidationPreference":	{	"xbrltype":	"perShareItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"PreferredStockLiquidationPreference",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Liquidation	preference
per	share	(in	dollars	per	share)",	"documentation":	"The	per	share	liquidation	preference	(or	restrictions)	of	nonredeemable	preferred	stock	(or	preferred	stock	redeemable
solely	at	the	option	of	the	issuer)	that	has	a	preference	in	involuntary	liquidation	considerably	in	excess	of	the	par	or	stated	value	of	the	shares.	The	liquidation	preference	is
the	difference	between	the	preference	in	liquidation	and	the	par	or	stated	values	of	the	share."	}	}	},	"auth_ref":	[	"r46",	"r47",	"r95",	"r1023",	"r1065"	]	},	"us-
gaap_PreferredStockLiquidationPreferenceValue":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PreferredStockLiquidationPreferenceValue",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Preferred	stock,	liquidation	preference",	"documentation":	"Value	of	the	difference	between	preference	in	liquidation	and	the	par	or	stated	values	of	the
preferred	shares."	}	}	},	"auth_ref":	[	"r239",	"r442",	"r454"	]	},	"us-gaap_PreferredStockMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"PreferredStockMember",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Preferred	Stock	[Member]",	"documentation":	"Preferred	shares	may	provide	a	preferential	dividend	to	the	dividend	on	common	stock	and	may	take
precedence	over	common	stock	in	the	event	of	a	liquidation.	Preferred	shares	typically	represent	an	ownership	interest	in	the	company."	}	}	},	"auth_ref":	[	"r968",	"r969",
"r972",	"r973",	"r974",	"r977",	"r1179",	"r1184"	]	},	"us-gaap_PreferredStockParOrStatedValuePerShare":	{	"xbrltype":	"perShareItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"PreferredStockParOrStatedValuePerShare",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",	"http://chmireit.com/role/OrganizationAndOperationsDetails"
],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Preferred	stock,	par	value	(in	dollars	per	share)",	"label":	"Preferred	Stock,	Par	or	Stated	Value	Per	Share",	"documentation":
"Face	amount	or	stated	value	per	share	of	preferred	stock	nonredeemable	or	redeemable	solely	at	the	option	of	the	issuer."	}	}	},	"auth_ref":	[	"r95",	"r438"	]	},	"us-
gaap_PreferredStockRedemptionPricePerShare":	{	"xbrltype":	"perShareItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PreferredStockRedemptionPricePerShare",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Cash	redemption	price	(in	dollars	per	share)",	"documentation":	"The	price	per	share	at	which	the	preferred	stock	of	an	entity	that	has
priority	over	common	stock	in	the	distribution	of	dividends	and	in	the	event	of	liquidation	of	the	entity	is	redeemed	or	may	be	called	at.	The	redemption	features	of	this
preferred	stock	are	solely	within	the	control	of	the	issuer."	}	}	},	"auth_ref":	[	"r45",	"r46",	"r49"	]	},	"us-gaap_PreferredStockSharesAuthorized":	{	"xbrltype":
"sharesItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"PreferredStockSharesAuthorized",	"presentation":	[
"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",	"http://chmireit.com/role/OrganizationAndOperationsDetails"
],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Preferred	stock,	shares	authorized	(in	shares)",	"label":	"Preferred	Stock,	Shares	Authorized",	"documentation":	"The	maximum
number	of	nonredeemable	preferred	shares	(or	preferred	stock	redeemable	solely	at	the	option	of	the	issuer)	permitted	to	be	issued	by	an	entity's	charter	and	bylaws."	}	}	},
"auth_ref":	[	"r95",	"r792"	]	},	"us-gaap_PreferredStockSharesIssued":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"PreferredStockSharesIssued",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Preferred
stock,	shares	issued	(in	shares)",	"label":	"Preferred	Stock,	Shares	Issued",	"documentation":	"Number	of	shares	issued	for	nonredeemable	preferred	shares	and	preferred
shares	redeemable	solely	at	option	of	issuer.	Includes,	but	is	not	limited	to,	preferred	shares	issued,	repurchased,	and	held	as	treasury	shares.	Excludes	preferred	shares
classified	as	debt."	}	}	},	"auth_ref":	[	"r95",	"r438"	]	},	"us-gaap_PreferredStockSharesOutstanding":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"PreferredStockSharesOutstanding",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Preferred	stock,	shares	outstanding	(in	shares)",	"label":	"Preferred	Stock,	Shares	Outstanding",	"documentation":	"Aggregate	share	number	for	all
nonredeemable	preferred	stock	(or	preferred	stock	redeemable	solely	at	the	option	of	the	issuer)	held	by	stockholders.	Does	not	include	preferred	shares	that	have	been
repurchased."	}	}	},	"auth_ref":	[	"r95",	"r792",	"r810",	"r1184",	"r1185"	]	},	"us-gaap_PreferredStockValue":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"PreferredStockValue",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Preferred	stock",	"label":	"Preferred	Stock,	Value,	Issued",	"documentation":	"Aggregate	par	or	stated	value	of	issued	nonredeemable	preferred	stock	(or
preferred	stock	redeemable	solely	at	the	option	of	the	issuer).	This	item	includes	treasury	stock	repurchased	by	the	entity.	Note:	elements	for	number	of	nonredeemable
preferred	shares,	par	value	and	other	disclosure	concepts	are	in	another	section	within	stockholders'	equity."	}	}	},	"auth_ref":	[	"r95",	"r701",	"r953"	]	},
"chmi_PrepaymentRateOfFairValueInputs":	{	"xbrltype":	"percentItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"PrepaymentRateOfFairValueInputs",



"presentation":	[	"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":
"Rate	at	which	loans	or	a	loan	portfolio	are	expected	to	prepay	principal	balances,	used	as	an	input	to	measure	fair	value.",	"label":	"Prepayment	Rate	of	Fair	Value	Inputs",
"terseLabel":	"Constant	prepayment	speed"	}	}	},	"auth_ref":	[]	},	"us-gaap_PriorPeriodReclassificationAdjustmentDescription":	{	"xbrltype":	"textBlockItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"PriorPeriodReclassificationAdjustmentDescription",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Changes	in	Presentation",	"label":
"Reclassification,	Comparability	Adjustment	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	for	reclassification	affecting	comparability	of	financial
statement.	Excludes	amendment	to	accounting	standards,	other	change	in	accounting	principle,	and	correction	of	error."	}	}	},	"auth_ref":	[	"r1006"	]	},
"chmi_ProceedsFromBorrowingsOfSecuritiesSoldUnderAgreementsToRepurchase":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ProceedsFromBorrowingsOfSecuritiesSoldUnderAgreementsToRepurchase",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"
],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	cash	inflow	from	borrowings	under	repurchase	agreements	during	the	period.",	"label":	"Proceeds	from	Borrowings	of
Securities	Sold	Under	Agreements	to	Repurchase",	"terseLabel":	"Borrowings	under	repurchase	agreements"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ProceedsFromIssuanceOfCommonStock":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ProceedsFromIssuanceOfCommonStock",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"terseLabel":	"Issuance	of	common	stock,	net	of	offering	costs",	"verboseLabel":	"Issuance	of	common	stock,	net	of	offering	costs",	"label":	"Proceeds	from	Issuance
of	Common	Stock",	"documentation":	"The	cash	inflow	from	the	additional	capital	contribution	to	the	entity."	}	}	},	"auth_ref":	[	"r2"	]	},
"chmi_ProceedsFromPrincipalPaydownOfAgencyResidentialMortgageBackedSecurity":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"ProceedsFromPrincipalPaydownOfAgencyResidentialMortgageBackedSecurity",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	cash	inflow	from	principal	paydown	of	agency	residential
mortgage	backed	security	during	the	period.",	"label":	"Proceeds	From	Principal	Paydown	of	Agency	Residential	Mortgage	Backed	Security",	"terseLabel":	"Principal	paydown
of	RMBS"	}	}	},	"auth_ref":	[]	},	"us-gaap_ProceedsFromSaleOfMortgageBackedSecuritiesMBSCategorizedAsAvailableForSale":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ProceedsFromSaleOfMortgageBackedSecuritiesMBSCategorizedAsAvailableForSale",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Proceeds	from	sale	of	RMBS",	"label":	"Proceeds	from	Sale	of
Mortgage-Backed	Securities	(MBS),	Available-for-Sale",	"documentation":	"Amount	of	cash	inflow	from	sale	of	investment	in	mortgage-backed	security	measured	at	fair	value
with	change	in	fair	value	recognized	in	other	comprehensive	income	(available-for-sale)."	}	}	},	"auth_ref":	[	"r29"	]	},	"us-
gaap_ProceedsFromSaleOfMortgageServicingRightsMSR":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ProceedsFromSaleOfMortgageServicingRightsMSR",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Proceeds	from
sale	of	MSRs",	"documentation":	"The	cash	inflow	from	the	sale	of	servicing	rights,	which	contractually	entitle	the	servicer	to	receive	fees	and	ancillary	revenues	for
performing	billing,	collection,	disbursement	and	recordkeeping	services	in	connection	with	a	mortgage	portfolio.	Rights	may	be	obtained	via	(1)	acquisition	or	assumption	of
a	servicing	obligation	that	does	not	relate	to	financial	assets	of	the	servicer	or	its	consolidated	affiliates;	or	(2)	by	originating	mortgage	loans	and	then	(a)	transferring	the
loans	to	a	Variable	Interest	Entity	(VIE)	in	a	transaction	that	meets	the	necessary	transfer	and	classification	requirements,	or	(b)	transferring	the	loans	in	a	transaction	that
meets	the	requirements	for	sale	accounting."	}	}	},	"auth_ref":	[	"r28",	"r1138"	]	},	"us-gaap_ProfitLoss":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"ProfitLoss",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity",	"http://chmireit.com/role/ConsolidatedStatementsOfComprehensiveIncomeLoss",
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails",
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"verboseLabel":	"Net	income	(loss)",	"totalLabel":	"Net	Income	(Loss)",	"terseLabel":	"Net
Income	(Loss)",	"label":	"Net	Income	(Loss),	Including	Portion	Attributable	to	Noncontrolling	Interest",	"documentation":	"The	consolidated	profit	or	loss	for	the	period,	net
of	income	taxes,	including	the	portion	attributable	to	the	noncontrolling	interest."	}	}	},	"auth_ref":	[	"r201",	"r216",	"r219",	"r231",	"r241",	"r249",	"r255",	"r258",	"r259",
"r351",	"r398",	"r399",	"r401",	"r402",	"r403",	"r404",	"r405",	"r407",	"r408",	"r528",	"r532",	"r534",	"r537",	"r538",	"r554",	"r582",	"r692",	"r709",	"r759",	"r812",	"r834",
"r835",	"r939",	"r940",	"r981",	"r1013",	"r1062"	]	},	"chmi_PurchaseOfResidentialMortgageBackedSecuritySettled":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"PurchaseOfResidentialMortgageBackedSecuritySettled",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails",	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Purchase	of	Residential	Mortgage	Backed	Security,	that	have	been	settled	after	the	reporting	period.",	"label":	"Purchase	of	Residential	Mortgage
Backed	Security,	Settled",	"terseLabel":	"Purchase	of	RMBS,	settled	after	period	end"	}	}	},	"auth_ref":	[]	},	"chmi_RMBSSegmentMember":	{	"xbrltype":	"domainItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"RMBSSegmentMember",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Securities	collateralized	by	residential	real	estate	mortgage	loans.",	"label":	"RMBS	Segment	[Member]",	"terseLabel":	"RMBS	[Member]"	}	}	},
"auth_ref":	[]	},	"srt_RangeAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/srt/2024",	"localname":	"RangeAxis",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails",
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Statistical	Measurement	[Axis]",	"documentation":	"Information	by	statistical	measurement.	Includes,	but	is	not	limited	to,	minimum,
maximum,	weighted	average,	arithmetic	average,	and	median."	}	}	},	"auth_ref":	[	"r168",	"r170",	"r172",	"r173",	"r175",	"r196",	"r197",	"r392",	"r393",	"r394",	"r395",	"r456",
"r464",	"r489",	"r490",	"r491",	"r496",	"r560",	"r620",	"r631",	"r652",	"r731",	"r733",	"r741",	"r783",	"r784",	"r846",	"r851",	"r856",	"r857",	"r872",	"r900",	"r901",	"r920",
"r928",	"r935",	"r944",	"r945",	"r949",	"r950",	"r963",	"r970",	"r1058",	"r1064",	"r1114",	"r1136",	"r1137",	"r1139",	"r1140",	"r1141"	]	},	"srt_RangeMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://fasb.org/srt/2024",	"localname":	"RangeMember",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails",
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Statistical	Measurement	[Domain]",	"documentation":	"Statistical	measurement.	Includes,	but	is	not	limited	to,	minimum,	maximum,
weighted	average,	arithmetic	average,	and	median."	}	}	},	"auth_ref":	[	"r168",	"r170",	"r172",	"r173",	"r175",	"r196",	"r197",	"r392",	"r393",	"r394",	"r395",	"r456",	"r464",
"r489",	"r490",	"r491",	"r496",	"r560",	"r620",	"r631",	"r652",	"r731",	"r733",	"r741",	"r783",	"r784",	"r846",	"r851",	"r856",	"r857",	"r872",	"r900",	"r901",	"r920",	"r928",
"r935",	"r944",	"r945",	"r949",	"r950",	"r963",	"r970",	"r1058",	"r1064",	"r1114",	"r1136",	"r1137",	"r1139",	"r1140",	"r1141"	]	},
"chmi_RatioOfCommonStockIssuableAgainstEachLongTermIncentivePlanUnit":	{	"xbrltype":	"pureItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"RatioOfCommonStockIssuableAgainstEachLongTermIncentivePlanUnit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Ratio	applied	for	issuance	of
common	stock	against	each	LTIP-OP	units	in	compensation	plan.",	"label":	"Ratio	of	Common	Stock	Issuable	Against	Each	Long	Term	Incentive	Plan	Unit",	"terseLabel":
"Ratio	of	common	stock	issuable	against	LTIP-OP	units"	}	}	},	"auth_ref":	[]	},	"chmi_RealizedGainLossOnAcquiredAssets":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"RealizedGainLossOnAcquiredAssets",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Amount	of	realized	gain	(loss)	on	acquired	assets.",	"label":	"Realized	Gain	(Loss)	on	Acquired	Assets",	"terseLabel":	"Realized	gain	on	acquired	assets,
net",	"negatedLabel":	"Realized	gain	on	acquired	assets,	net"	}	}	},	"auth_ref":	[]	},	"chmi_RealizedGainLossOnRMBSPolicyTextBlock":	{	"xbrltype":	"textBlockItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"RealizedGainLossOnRMBSPolicyTextBlock",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Disclosure	of	accounting	policy	for
realized	gain	(loss)	on	RMBS.",	"label":	"Realized	Gain	(Loss)	On	RMBS	[Policy	Text	Block]",	"terseLabel":	"Realized	Gain	(Loss)	on	RMBS"	}	}	},	"auth_ref":	[]	},	"us-
gaap_RealizedInvestmentGainsLosses":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"RealizedInvestmentGainsLosses",	"crdr":
"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Realized	gain
(loss)	on	investments	in	MSRs,	net",	"negatedLabel":	"Realized	gain	on	investments	in	MSRs,	net",	"verboseLabel":	"Gain	on	sale	of	MSRs",	"documentation":	"Amount	of
realized	gain	(loss)	on	investment."	}	}	},	"auth_ref":	[	"r716"	]	},	"chmi_ReceivablesAndOtherAssets":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ReceivablesAndOtherAssets",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets",
"http://chmireit.com/role/ReceivablesAndOtherAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	aggregate	carrying	amounts,	as	of	the	balance	sheet	date,
of	receivables	and	other	assets	not	separately	disclosed	in	the	balance	sheet.",	"label":	"Receivables	And	Other	Assets",	"terseLabel":	"Receivables	and	other	assets",
"totalLabel":	"Total	other	assets"	}	}	},	"auth_ref":	[]	},	"chmi_ReceivablesAndOtherAssetsAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"ReceivablesAndOtherAssetsAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Receivables	and	Other	Assets	[Abstract]"	}	}	},	"auth_ref":	[]	},
"chmi_ReceivablesAndOtherAssetsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ReceivablesAndOtherAssetsMember",
"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	other
assets	and	due	from	customers	or	clients	for	goods	or	services	that	have	been	delivered	or	sold.",	"label":	"Receivables	And	Other	Assets	[Member]",	"terseLabel":	"Receivables
and	Other	Assets	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_ReceivablesAndOtherAssetsTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ReceivablesAndOtherAssetsTableTextBlock",	"presentation":	[	"http://chmireit.com/role/ReceivablesAndOtherAssetsTables"	],
"lang":	{	"en-us":	{	"role":	{	"documentation":	"Tabular	disclosure	of	receivables	and	other	assets	and	due	from	customers	or	clients	for	goods	or	services	that	have	been
delivered	or	sold.",	"label":	"Receivables	and	Other	Assets	[Table	Text	Block]",	"terseLabel":	"Receivables	and	Other	Assets"	}	}	},	"auth_ref":	[]	},
"chmi_ReceivablesAndOtherAssetsTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ReceivablesAndOtherAssetsTextBlock",	"presentation":	[	"http://chmireit.com/role/ReceivablesAndOtherAssets"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	entire
disclosure	for	information	about	receivables	other	assets	and	due	from	customers	or	clients	for	goods	or	services	that	have	been	delivered	or	sold.",	"label":	"Receivables	and
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earnings	(deficit)."	}	}	},	"auth_ref":	[	"r198",	"r246",	"r247",	"r248",	"r250",	"r255",	"r257",	"r259",	"r352",	"r353",	"r378",	"r517",	"r518",	"r525",	"r526",	"r527",	"r529",
"r531",	"r532",	"r544",	"r546",	"r547",	"r549",	"r552",	"r592",	"r594",	"r735",	"r737",	"r760",	"r1184"	]	},	"us-gaap_RevenueRecognitionDividends":	{	"xbrltype":
"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"RevenueRecognitionDividends",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Dividends	Payable",	"label":	"Revenue
Recognition,	Dividends	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	for	revenue	recognition	for	dividend	revenue."	}	}	},	"auth_ref":	[]	},	"us-
gaap_RevenuesNetOfInterestExpense":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"RevenuesNetOfInterestExpense",	"crdr":
"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"totalLabel":	"Total	Income	(Loss)",	"label":
"Revenues,	Net	of	Interest	Expense",	"documentation":	"Amount	of	revenue	recognized	from	goods	sold,	services	rendered,	insurance	premiums,	or	other	activities	that
constitute	an	earning	process.	Includes,	but	is	not	limited	to,	investment	and	interest	income	after	deduction	of	interest	expense	when	recognized	as	a	component	of	revenue,
and	sales	and	trading	gain	(loss)."	}	}	},	"auth_ref":	[	"r153",	"r154",	"r278",	"r287",	"r288",	"r302",	"r308",	"r311",	"r313",	"r315"	]	},
"chmi_RisksAndUncertaintiesPolicyTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"RisksAndUncertaintiesPolicyTextBlock",	"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{



"role":	{	"documentation":	"Disclosure	of	accounting	policy	for	risks	and	uncertainties.",	"label":	"Risks	And	Uncertainties	[Policy	Text	Block]",	"terseLabel":	"Risks	and
Uncertainties"	}	}	},	"auth_ref":	[]	},	"chmi_RoundPointMortgageServicingCorporationMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"RoundPointMortgageServicingCorporationMember",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"RoundPoint	Mortgage	Servicing	Corporation	is	a	website	for	home	loans,	mortgages,	electronic	lending,	and	loans	using	the	best	mortgage	tools
on	the	Internet.",	"label":	"RoundPoint	Mortgage	Servicing	Corporation	[Member]"	}	}	},	"auth_ref":	[]	},	"ecd_Rule10b51ArrAdoptedFlag":	{	"xbrltype":	"booleanItemType",
"nsuri":	"http://xbrl.sec.gov/ecd/2024",	"localname":	"Rule10b51ArrAdoptedFlag",	"presentation":	[	"http://chmireit.com/role/InsiderTradingArrangements"	],	"lang":	{	"en-us":
{	"role":	{	"terseLabel":	"Rule	10b5-1	Arrangement	Adopted",	"label":	"Rule	10b5-1	Arrangement	Adopted	[Flag]"	}	}	},	"auth_ref":	[	"r991"	]	},
"ecd_Rule10b51ArrTrmntdFlag":	{	"xbrltype":	"booleanItemType",	"nsuri":	"http://xbrl.sec.gov/ecd/2024",	"localname":	"Rule10b51ArrTrmntdFlag",	"presentation":	[
"http://chmireit.com/role/InsiderTradingArrangements"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Rule	10b5-1	Arrangement	Terminated",	"label":	"Rule	10b5-1
Arrangement	Terminated	[Flag]"	}	}	},	"auth_ref":	[	"r991"	]	},	"chmi_S2024Q3DividendsMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"S2024Q3DividendsMember",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],
"lang":	{	"en-us":	{	"role":	{	"documentation":	"Distribution	of	earnings	in	the	form	of	cash	declared	by	the	board	of	directors	in	the	third	quarter	ending	September	30,
2024.",	"label":	"S	2024	Q3	Dividends	[Member]",	"verboseLabel":	"Q3	Dividends	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_SaleOfResidentialMortgageBackedSecuritySettled":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"SaleOfResidentialMortgageBackedSecuritySettled",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Sale	of	Residential	Mortgage	Backed	Security,	that	have
been	settled	after	the	reporting	period.",	"label":	"Sale	of	Residential	Mortgage	Backed	Security,	Settled",	"terseLabel":	"Sale	of	RMBS,	settled	after	period	end"	}	}	},
"auth_ref":	[]	},	"us-gaap_SaleOfStockNameOfTransactionDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"SaleOfStockNameOfTransactionDomain",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Sale	of	Stock	[Domain]",	"documentation":	"Sale	of	the	entity's	stock,	including,	but	not	limited	to,	initial	public	offering	(IPO)	and	private	placement."	}	}	},
"auth_ref":	[]	},	"us-gaap_SaleOfStockPricePerShare":	{	"xbrltype":	"perShareItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"SaleOfStockPricePerShare",
"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Weighted	Average
Issuance	Price	(in	dollars	per	share)",	"documentation":	"Per	share	amount	received	by	subsidiary	or	equity	investee	for	each	share	of	common	stock	issued	or	sold	in	the
stock	transaction."	}	}	},	"auth_ref":	[]	},	"us-gaap_SaleOfStockTransactionDate":	{	"xbrltype":	"dateItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"SaleOfStockTransactionDate",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{
"en-us":	{	"role":	{	"terseLabel":	"Date	of	conducting	IPO	and	concurrent	private	placement	of	common	stock",	"label":	"Sale	of	Stock,	Transaction	Date",	"documentation":
"Date	the	subsidiary	or	equity	investee	issued	or	sold	stock,	in	YYYY-MM-DD	format."	}	}	},	"auth_ref":	[]	},	"us-gaap_ScheduleOfAccruedLiabilitiesTableTextBlock":	{
"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ScheduleOfAccruedLiabilitiesTableTextBlock",	"presentation":	[
"http://chmireit.com/role/AccruedExpensesAndOtherLiabilitiesTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Accrued	Expenses	and	Other	Liabilities",	"label":	"Schedule
of	Accrued	Liabilities	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	the	components	of	accrued	liabilities."	}	}	},	"auth_ref":	[]	},	"us-
gaap_ScheduleOfAvailableForSaleSecuritiesLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ScheduleOfAvailableForSaleSecuritiesLineItems",	"presentation":	[	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",
"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",	"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Debt	Securities,	Available-for-Sale	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose
reportable	information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[	"r319",	"r320",	"r321",	"r322",	"r323",	"r324",	"r325",
"r326",	"r327",	"r328",	"r329",	"r330"	]	},	"us-gaap_ScheduleOfAvailableForSaleSecuritiesReconciliationTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ScheduleOfAvailableForSaleSecuritiesReconciliationTableTextBlock",	"presentation":	[
"http://chmireit.com/role/InvestmentsInRmbsTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Summary	of	RMBS	Investments",	"label":	"Schedule	of	Available-for-Sale
Securities	Reconciliation	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	the	reconciliation	of	available-for-sale	securities	from	cost	basis	to	fair	value."	}	}	},
"auth_ref":	[]	},	"us-gaap_ScheduleOfComponentsOfIncomeTaxExpenseBenefitTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"ScheduleOfComponentsOfIncomeTaxExpenseBenefitTableTextBlock",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesTables"	],	"lang":	{	"en-us":	{
"role":	{	"terseLabel":	"Income	Tax	Expense	(Benefit)",	"label":	"Schedule	of	Components	of	Income	Tax	Expense	(Benefit)	[Table	Text	Block]",	"documentation":	"Tabular
disclosure	of	the	components	of	income	tax	expense	attributable	to	continuing	operations	for	each	year	presented	including,	but	not	limited	to:	current	tax	expense	(benefit),
deferred	tax	expense	(benefit),	investment	tax	credits,	government	grants,	the	benefits	of	operating	loss	carryforwards,	tax	expense	that	results	from	allocating	certain	tax
benefits	either	directly	to	contributed	capital	or	to	reduce	goodwill	or	other	noncurrent	intangible	assets	of	an	acquired	entity,	adjustments	of	a	deferred	tax	liability	or	asset
for	enacted	changes	in	tax	laws	or	rates	or	a	change	in	the	tax	status	of	the	entity,	and	adjustments	of	the	beginning-of-the-year	balances	of	a	valuation	allowance	because	of	a
change	in	circumstances	that	causes	a	change	in	judgment	about	the	realizability	of	the	related	deferred	tax	asset	in	future	years."	}	}	},	"auth_ref":	[	"r1101"	]	},	"us-
gaap_ScheduleOfDeferredTaxAssetsAndLiabilitiesTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ScheduleOfDeferredTaxAssetsAndLiabilitiesTableTextBlock",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":
"Deferred	Tax	Assets	and	Liabilities",	"label":	"Schedule	of	Deferred	Tax	Assets	and	Liabilities	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	the	components	of
net	deferred	tax	asset	or	liability	recognized	in	an	entity's	statement	of	financial	position,	including	the	following:	the	total	of	all	deferred	tax	liabilities,	the	total	of	all
deferred	tax	assets,	the	total	valuation	allowance	recognized	for	deferred	tax	assets."	}	}	},	"auth_ref":	[	"r1099"	]	},	"us-
gaap_ScheduleOfDerivativeInstrumentsGainLossInStatementOfFinancialPerformanceTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"ScheduleOfDerivativeInstrumentsGainLossInStatementOfFinancialPerformanceTextBlock",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Realized	Gain	(Loss)	Related	to	Derivatives",	"label":	"Derivative
Instruments,	Gain	(Loss)	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	the	location	and	amount	of	derivative	instruments	and	nonderivative	instruments
designated	as	hedging	instruments	reported	before	netting	adjustments,	and	the	amount	of	gain	(loss)	on	derivative	instruments	and	nonderivative	instruments	designated
and	qualified	as	hedging	instruments."	}	}	},	"auth_ref":	[	"r66",	"r69",	"r541"	]	},	"us-gaap_ScheduleOfDerivativeInstrumentsTextBlock":	{	"xbrltype":	"textBlockItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ScheduleOfDerivativeInstrumentsTextBlock",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsTables"	],
"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Outstanding	Notional	Amounts	of	Derivative	Instruments",	"label":	"Schedule	of	Derivative	Instruments	[Table	Text	Block]",
"documentation":	"Tabular	disclosure	of	pertinent	information	about	a	derivative	or	group	of	derivatives	on	a	disaggregated	basis,	such	as	for	individual	instruments,	or	small
groups	of	similar	instruments.	May	include	a	combination	of	the	type	of	instrument,	risks	being	hedged,	notional	amount,	hedge	designation,	related	hedged	item,	inception
date,	maturity	date,	or	other	relevant	item."	}	}	},	"auth_ref":	[	"r11",	"r61",	"r62",	"r63",	"r64",	"r67",	"r69",	"r71",	"r72"	]	},	"us-
gaap_ScheduleOfEarningsPerShareBasicAndDilutedTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ScheduleOfEarningsPerShareBasicAndDilutedTableTextBlock",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareTables"	],	"lang":	{	"en-us":	{
"role":	{	"terseLabel":	"Basic	and	Diluted	Earnings	per	Share	of	Common	Stock",	"label":	"Schedule	of	Earnings	Per	Share,	Basic	and	Diluted	[Table	Text	Block]",
"documentation":	"Tabular	disclosure	of	an	entity's	basic	and	diluted	earnings	per	share	calculations,	including	a	reconciliation	of	numerators	and	denominators	of	the	basic
and	diluted	per-share	computations	for	income	from	continuing	operations."	}	}	},	"auth_ref":	[	"r1034"	]	},	"us-
gaap_ScheduleOfEarningsPerShareDilutedByCommonClassTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ScheduleOfEarningsPerShareDilutedByCommonClassTable",	"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Earnings	Per	Share,	Diluted,	by	Common	Class,	Including	Two-Class	Method	[Table]",	"documentation":	"Disclosure	of	information	about
diluted	earnings	per	share	by	class	of	stock.	Includes,	but	is	not	limited	to,	two-class	method."	}	}	},	"auth_ref":	[	"r35",	"r36",	"r263",	"r264",	"r271"	]	},	"us-
gaap_ScheduleOfEffectiveIncomeTaxRateReconciliationTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ScheduleOfEffectiveIncomeTaxRateReconciliationTableTextBlock",	"presentation":	[	"http://chmireit.com/role/IncomeTaxesTables"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Reconciliation	of	Statutory	Federal	Rate	to	Effective	Rate",	"label":	"Schedule	of	Effective	Income	Tax	Rate	Reconciliation	[Table	Text	Block]",	"documentation":
"Tabular	disclosure	of	the	reconciliation	using	percentage	or	dollar	amounts	of	the	reported	amount	of	income	tax	expense	attributable	to	continuing	operations	for	the	year
to	the	amount	of	income	tax	expense	that	would	result	from	applying	domestic	federal	statutory	tax	rates	to	pretax	income	from	continuing	operations."	}	}	},	"auth_ref":	[
"r502",	"r938",	"r1098"	]	},	"us-gaap_ScheduleOfFairValueAssetsAndLiabilitiesMeasuredOnRecurringBasisTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ScheduleOfFairValueAssetsAndLiabilitiesMeasuredOnRecurringBasisTableTextBlock",	"presentation":	[
"http://chmireit.com/role/FairValueTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Company's	Assets	and	Liabilities	Measured	at	Fair	Value	on	Recurring	Basis",	"label":
"Schedule	of	Fair	Value,	Assets	and	Liabilities	Measured	on	Recurring	Basis	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	assets	and	liabilities,	including
[financial]	instruments	measured	at	fair	value	that	are	classified	in	stockholders'	equity,	if	any,	that	are	measured	at	fair	value	on	a	recurring	basis.	The	disclosures
contemplated	herein	include	the	fair	value	measurements	at	the	reporting	date	by	the	level	within	the	fair	value	hierarchy	in	which	the	fair	value	measurements	in	their
entirety	fall,	segregating	fair	value	measurements	using	quoted	prices	in	active	markets	for	identical	assets	(Level	1),	significant	other	observable	inputs	(Level	2),	and
significant	unobservable	inputs	(Level	3)."	}	}	},	"auth_ref":	[	"r1111",	"r1112"	]	},	"chmi_ScheduleOfInformationOfTBADerivativesTableTextBlock":	{	"xbrltype":
"textBlockItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ScheduleOfInformationOfTBADerivativesTableTextBlock",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsTables"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Tabular	disclosure	of	to	be	announced	securities	(TBAs)	derivatives.",
"label":	"Schedule	of	Information	of	TBA	derivatives	[Table	Text	Block]",	"terseLabel":	"Information	of	TBA	Derivatives"	}	}	},	"auth_ref":	[]	},
"chmi_ScheduleOfInformationOfTreasuryFuturesAgreementsTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ScheduleOfInformationOfTreasuryFuturesAgreementsTableTextBlock",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsTables"	],	"lang":	{	"en-us":	{	"role":
{	"documentation":	"Tabular	disclosure	of	treasury	futures	agreements,	including,	but	not	limited	to,	the	fair	value	of	the	derivatives,	statement	of	financial	position	location,
and	statement	of	financial	performance	location	of	these	instruments.",	"label":	"Schedule	of	Information	of	Treasury	Futures	Agreements	[Table	Text	Block]",	"terseLabel":
"Information	of	U.S.	Treasury	Futures	Agreements"	}	}	},	"auth_ref":	[]	},	"us-gaap_ScheduleOfInterestRateDerivativesTableTextBlock":	{	"xbrltype":	"textBlockItemType",
"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ScheduleOfInterestRateDerivativesTableTextBlock",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Information	about	Company's	Interest	Rate	Swap	Agreements",	"label":
"Schedule	of	Interest	Rate	Derivatives	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	of	interest	rate	derivatives,	including,	but	not	limited	to,	the	fair	value	of	the
derivatives,	statement	of	financial	position	location,	and	statement	of	financial	performance	location	of	these	instruments."	}	}	},	"auth_ref":	[	"r69"	]	},
"chmi_ScheduleOfInvestmentInServicingRelatedAssetsTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ScheduleOfInvestmentInServicingRelatedAssetsTextBlock",	"presentation":	[	"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsTables"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Tabular	disclosure	of	investment	in	servicing	related	assets.",	"label":	"Schedule	Of	Investment	In	Servicing	Related	Assets	Table	[Text	Block]",
"terseLabel":	"Servicing	Related	Assets"	}	}	},	"auth_ref":	[]	},
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"http://chmireit.com/20240930",	"localname":	"ScheduleOfInvestmentInServicingRelatedAssetsUnpaidPrincipalBalancePercentageByGeographicDistributionTextBlock",
"presentation":	[	"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsTables"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Tabular	disclosure	of	investment	in
servicing	related	assets	unpaid	principal	balance	percentage	by	geographic	distribution.",	"label":	"Schedule	Of	Investment	In	Servicing	Related	Assets	Unpaid	Principal
Balance	Percentage	By	Geographic	Distribution	Table	[Text	Block]",	"terseLabel":	"Geographic	Concentration	of	Servicing	Related	Assets"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ScheduleOfMaturitiesOfLongTermDebtTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ScheduleOfMaturitiesOfLongTermDebtTableTextBlock",	"presentation":	[	"http://chmireit.com/role/NotesPayableTables"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Outstanding
Notes	Payable	Remaining	Maturities",	"documentation":	"Tabular	disclosure	of	maturity	and	sinking	fund	requirement	for	long-term	debt."	}	}	},	"auth_ref":	[	"r8"	]	},
"chmi_ScheduleOfReimbursementForCostsAndExpensesToAffiliatesTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ScheduleOfReimbursementForCostsAndExpensesToAffiliatesTableTextBlock",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesTables"	],	"lang":	{
"en-us":	{	"role":	{	"documentation":	"Tabular	disclosure	of	reimbursement	for	costs	and	expenses	to	affiliates.",	"label":	"Schedule	Of	Reimbursement	For	Costs	And	Expenses
To	Affiliates	Table	[Table	Text	Block]",	"terseLabel":	"Management	Fees	and	Compensation	Reimbursement	to	Manager"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ScheduleOfRelatedPartyTransactionsByRelatedPartyTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":



"ScheduleOfRelatedPartyTransactionsByRelatedPartyTable",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"label":	"Related	Party	Transaction	[Table]",	"documentation":	"Disclosure	of	information	about	related	party	transaction."	}	}	},	"auth_ref":	[	"r81",	"r82",	"r817",	"r818",
"r821"	]	},	"us-gaap_ScheduleOfRepurchaseAgreements":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ScheduleOfRepurchaseAgreements",	"presentation":	[	"http://chmireit.com/role/RepurchaseAgreementsTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Repurchase
Agreements	Remaining	Maturities	and	Weighted	Average	Rates",	"label":	"Schedule	of	Repurchase	Agreements	[Table	Text	Block]",	"documentation":	"The	entire	disclosure
for	repurchase	agreements."	}	}	},	"auth_ref":	[]	},	"us-gaap_ScheduleOfSegmentReportingInformationBySegmentTable":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ScheduleOfSegmentReportingInformationBySegmentTable",	"presentation":	[
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Schedule	of	Segment	Reporting	Information,	by	Segment	[Table]",
"documentation":	"Disclosure	of	information	about	profit	(loss)	and	total	assets	by	reportable	segment."	}	}	},	"auth_ref":	[	"r40",	"r41",	"r42"	]	},	"us-
gaap_ScheduleOfSegmentReportingInformationBySegmentTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ScheduleOfSegmentReportingInformationBySegmentTextBlock",	"presentation":	[	"http://chmireit.com/role/SegmentReportingTables"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Financial	Data	on	CHMI's	Segments	with	Reconciliation",	"label":	"Schedule	of	Segment	Reporting	Information,	by	Segment	[Table	Text	Block]",
"documentation":	"Tabular	disclosure	of	the	profit	or	loss	and	total	assets	for	each	reportable	segment.	An	entity	discloses	certain	information	on	each	reportable	segment	if
the	amounts	(a)	are	included	in	the	measure	of	segment	profit	or	loss	reviewed	by	the	chief	operating	decision	maker	or	(b)	are	otherwise	regularly	provided	to	the	chief
operating	decision	maker,	even	if	not	included	in	that	measure	of	segment	profit	or	loss."	}	}	},	"auth_ref":	[	"r40",	"r41",	"r42"	]	},	"us-
gaap_ScheduleOfShareBasedCompensationArrangementsByShareBasedPaymentAwardTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"ScheduleOfShareBasedCompensationArrangementsByShareBasedPaymentAwardTable",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Schedule	of	Share-based	Compensation
Arrangements	by	Share-based	Payment	Award	[Table]",	"documentation":	"Disclosure	of	information	about	share-based	payment	arrangement."	}	}	},	"auth_ref":	[	"r465",
"r466",	"r467",	"r468",	"r469",	"r470",	"r471",	"r472",	"r473",	"r474",	"r475",	"r476",	"r477",	"r478",	"r479",	"r480",	"r481",	"r482",	"r483",	"r484",	"r485",	"r486",	"r487",
"r488",	"r489",	"r490",	"r491",	"r492"	]	},	"us-gaap_ScheduleOfShareBasedCompensationStockOptionsActivityTableTextBlock":	{	"xbrltype":	"textBlockItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ScheduleOfShareBasedCompensationStockOptionsActivityTableTextBlock",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareTables"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Equity	Incentive	Plan	Information",	"label":	"Share-Based
Payment	Arrangement,	Option,	Activity	[Table	Text	Block]",	"documentation":	"Tabular	disclosure	for	stock	option	plans.	Includes,	but	is	not	limited	to,	outstanding	awards	at
beginning	and	end	of	year,	grants,	exercises,	forfeitures,	and	weighted-average	grant	date	fair	value."	}	}	},	"auth_ref":	[	"r13",	"r14",	"r128"	]	},	"us-
gaap_ScheduleOfStockByClassTable":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ScheduleOfStockByClassTable",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Stock,	Class	of	Stock	[Table]",	"documentation":	"Disclosure	of
information	about	stock	by	class.	Includes,	but	is	not	limited	to,	common,	convertible,	and	preferred	stocks."	}	}	},	"auth_ref":	[	"r43",	"r44",	"r46",	"r47",	"r48",	"r50",	"r122",
"r124",	"r126",	"r127",	"r205",	"r206",	"r207",	"r280",	"r438",	"r439",	"r440",	"r442",	"r445",	"r451",	"r453",	"r749",	"r750",	"r751",	"r752",	"r928",	"r995",	"r1023"	]	},	"us-
gaap_SecuredOvernightFinancingRateSofrOvernightIndexSwapRateMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"SecuredOvernightFinancingRateSofrOvernightIndexSwapRateMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"verboseLabel":	"SOFR
[Member]",	"label":	"SOFR	Rate	[Member]",	"documentation":	"Fixed	rate	on	U.S.	dollar,	constant-notional	interest	rate	swap	that	has	its	variable-rate	leg	referenced	to
Secured	Overnight	Financing	Rate	(SOFR)	with	no	additional	spread	over	SOFR	on	variable-rate	leg."	}	}	},	"auth_ref":	[	"r1107"	]	},	"us-
gaap_SecuritiesSoldUnderAgreementsToRepurchase":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"SecuritiesSoldUnderAgreementsToRepurchase",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets"	],	"lang":	{	"en-us":	{	"role":	{
"verboseLabel":	"Repurchase	agreements",	"label":	"Securities	Sold	under	Agreements	to	Repurchase",	"documentation":	"Amount,	after	the	effects	of	master	netting
arrangements,	of	funds	outstanding	borrowed	in	the	form	of	a	security	repurchase	agreement	between	the	entity	and	another	party	for	the	sale	and	repurchase	of	identical	or
substantially	the	same	securities	at	a	date	certain	for	a	specified	price.	Includes	liabilities	not	subject	to	a	master	netting	arrangement	and	not	elected	to	be	offset."	}	}	},
"auth_ref":	[	"r142",	"r210",	"r213",	"r243",	"r244",	"r846",	"r851",	"r857",	"r872"	]	},	"chmi_SecuritiesSoldUnderAgreementsToRepurchaseCarryingValueOfCollateral":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"SecuritiesSoldUnderAgreementsToRepurchaseCarryingValueOfCollateral",	"crdr":
"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",	"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails"	],	"lang":
{	"en-us":	{	"role":	{	"documentation":	"Carrying	value	of	securities	pledged	as	collateral	against	securities	sold	under	agreement	to	repurchase.",	"label":	"Securities	Sold
Under	Agreements	To	Repurchase	carrying	Value	Of	Collateral",	"verboseLabel":	"RMBS,	pledged	assets",	"terseLabel":	"Carrying	value	of	collateral	for	repurchase
agreements"	}	}	},	"auth_ref":	[]	},	"us-gaap_SecuritiesSoldUnderAgreementsToRepurchaseGross":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"SecuritiesSoldUnderAgreementsToRepurchaseGross",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/RepurchaseAgreementsDetails"	],	"lang":	{
"en-us":	{	"role":	{	"totalLabel":	"Total	repurchase	agreements",	"label":	"Security	Sold	under	Agreement	to	Repurchase,	Subject	to	Master	Netting	Arrangement,	before
Offset",	"documentation":	"Amount,	before	effects	of	master	netting	arrangements,	of	funds	outstanding	borrowed	in	the	form	of	a	security	repurchase	agreement	between	the
entity	and	another	party	for	the	sale	and	repurchase	of	identical	or	substantially	the	same	securities	at	a	date	certain	for	a	specified	price.	Includes	liabilities	elected	not	to	be
offset.	Excludes	liabilities	not	subject	to	a	master	netting	arrangement."	}	}	},	"auth_ref":	[	"r104",	"r209"	]	},	"dei_Security12bTitle":	{	"xbrltype":	"securityTitleItemType",
"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"Security12bTitle",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Title	of	12(b)	Security",	"documentation":	"Title	of	a	12(b)	registered	security."	}	}	},	"auth_ref":	[	"r983"	]	},	"dei_SecurityExchangeName":	{	"xbrltype":
"edgarExchangeCodeItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"SecurityExchangeName",	"presentation":	[
"http://chmireit.com/role/DocumentAndEntityInformation"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Security	Exchange	Name",	"documentation":	"Name	of	the	Exchange	on
which	a	security	is	registered."	}	}	},	"auth_ref":	[	"r985"	]	},	"us-gaap_SegmentDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"SegmentDomain",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Segments	[Domain]",	"documentation":
"Components	of	an	entity	that	engage	in	business	activities	from	which	they	may	earn	revenue	and	incur	expenses,	including	transactions	with	other	components	of	the	same
entity."	}	}	},	"auth_ref":	[	"r153",	"r154",	"r155",	"r156",	"r278",	"r283",	"r286",	"r287",	"r288",	"r289",	"r290",	"r291",	"r292",	"r293",	"r294",	"r295",	"r296",	"r297",	"r299",
"r300",	"r301",	"r302",	"r303",	"r304",	"r305",	"r306",	"r308",	"r309",	"r310",	"r315",	"r363",	"r364",	"r365",	"r366",	"r367",	"r368",	"r369",	"r370",	"r371",	"r377",	"r388",
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"r1154",	"r1155",	"r1156",	"r1157",	"r1158",	"r1159",	"r1160",	"r1161",	"r1162",	"r1163",	"r1164",	"r1165",	"r1166",	"r1167",	"r1168",	"r1169",	"r1170",	"r1171",	"r1172",
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"SegmentGeographicalDomain",	"presentation":	[	"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Geographical	[Domain]",	"documentation":	"Geographical	area."	}	}	},	"auth_ref":	[	"r169",	"r171",	"r174",	"r176",	"r177",	"r178",	"r179",	"r180",	"r181",
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"r888",	"r891",	"r892",	"r893",	"r894",	"r895",	"r896",	"r897",	"r898",	"r899",	"r904",	"r929",	"r955",	"r956",	"r957",	"r958",	"r959",	"r960",	"r961",	"r962",	"r964",	"r970",
"r1068",	"r1147",	"r1151",	"r1152",	"r1154",	"r1155",	"r1156",	"r1157",	"r1158",	"r1159",	"r1160",	"r1161",	"r1162",	"r1163",	"r1164",	"r1165",	"r1166",	"r1167",	"r1168",
"r1169",	"r1170",	"r1171",	"r1172",	"r1173",	"r1174",	"r1175",	"r1176",	"r1177",	"r1178"	]	},	"us-gaap_SegmentReportingAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"SegmentReportingAbstract",	"lang":	{	"en-us":	{	"role":	{	"label":	"Segment	Reporting	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-
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"SegmentReportingDisclosureTextBlock",	"presentation":	[	"http://chmireit.com/role/SegmentReporting"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Segment	Reporting",
"label":	"Segment	Reporting	Disclosure	[Text	Block]",	"documentation":	"The	entire	disclosure	for	reporting	segments	including	data	and	tables.	Reportable	segments	include
those	that	meet	any	of	the	following	quantitative	thresholds	a)	it's	reported	revenue,	including	sales	to	external	customers	and	intersegment	sales	or	transfers	is	10	percent	or
more	of	the	combined	revenue,	internal	and	external,	of	all	operating	segments	b)	the	absolute	amount	of	its	reported	profit	or	loss	is	10	percent	or	more	of	the	greater,	in
absolute	amount	of	1)	the	combined	reported	profit	of	all	operating	segments	that	did	not	report	a	loss	or	2)	the	combined	reported	loss	of	all	operating	segments	that	did
report	a	loss	c)	its	assets	are	10	percent	or	more	of	the	combined	assets	of	all	operating	segments."	}	}	},	"auth_ref":	[	"r156",	"r278",	"r282",	"r283",	"r284",	"r285",	"r286",
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"SegmentReportingInformationLineItems",	"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Segment	Reporting
Information	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable	information
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"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Segment	Reporting	Profit	(Loss)	and	Other	Information	[Abstract]",	"label":
"Segment	Reporting	Information,	Profit	(Loss)	[Abstract]"	}	}	},	"auth_ref":	[]	},	"chmi_SeriesACumulativeRedeemablePreferredStockMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"SeriesACumulativeRedeemablePreferredStockMember",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Series	A
cumulative	redeemable	preferred	stock.",	"label":	"Series	A	Cumulative	Redeemable	Preferred	Stock	[Member]",	"terseLabel":	"8.20%	Series	A	Cumulative	Redeemable
Preferred	Stock	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_SeriesAPreferredStockMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"SeriesAPreferredStockMember",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheets",
"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",	"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquity",
"http://chmireit.com/role/ConsolidatedStatementsOfChangesInStockholdersEquityParenthetical",	"http://chmireit.com/role/DocumentAndEntityInformation",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails",
"http://chmireit.com/role/OrganizationAndOperationsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Series	A	Preferred	Stock	[Member]",	"documentation":	"Series	A
preferred	stock."	}	}	},	"auth_ref":	[	"r1008",	"r1009",	"r1066"	]	},	"chmi_SeriesBFixedToFloatingRateCumulativeRedeemablePreferredStockMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"SeriesBFixedToFloatingRateCumulativeRedeemablePreferredStockMember",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Series	B
fixed-to-floating	rate	cumulative	redeemable	preferred	stock.",	"label":	"Series	B	Fixed-to-Floating	Rate	Cumulative	Redeemable	Preferred	Stock	[Member]",	"terseLabel":
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"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Series	B	Preferred	Stock	[Member]",	"documentation":	"Series	B	preferred	stock."	}	}	},	"auth_ref":	[	"r1008",	"r1009",	"r1066"	]	},
"chmi_ServicingAdvances":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ServicingAdvances",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/ReceivablesAndOtherAssetsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	the	amount	of	servicing	advances	receivables	from
client	or	customers	that	are	to	be	treated	as	receivables.",	"label":	"Servicing	advances",	"terseLabel":	"Servicing	advances"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ServicingAssetAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ServicingAssetAbstract",	"presentation":	[



"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Servicing	Related	Assets	[Abstract]",	"label":
"Servicing	Asset	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_ServicingAssetAtFairValueAmount":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"ServicingAssetAtFairValueAmount",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedBalanceSheetsParenthetical",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Investments	in	Servicing	Related	pledged	assets	at
fair	value",	"periodEndLabel":	"Ending	Balance",	"periodStartLabel":	"Beginning	Balance",	"terseLabel":	"Carrying	value",	"verboseLabel":	"Servicing	related	assets",
"documentation":	"Fair	value	of	an	asset	representing	net	future	revenue	from	contractually	specified	servicing	fees,	late	charges,	and	other	ancillary	revenues,	in	excess	of
future	costs	related	to	servicing	arrangements."	}	}	},	"auth_ref":	[	"r556",	"r557",	"r632",	"r633",	"r634",	"r636"	]	},	"us-
gaap_ServicingAssetAtFairValueChangesInFairValueResultingFromChangesInValuationInputsOrChangesInAssumptions":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ServicingAssetAtFairValueChangesInFairValueResultingFromChangesInValuationInputsOrChangesInAssumptions",	"crdr":
"debit",	"presentation":	[	"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":
{	"terseLabel":	"Changes	in	valuation	inputs	or	assumptions	used	in	valuation	model",	"label":	"Servicing	Asset	at	Fair	Value,	Changes	in	Fair	Value	Resulting	from	Changes	in
Valuation	Inputs	or	Changes	in	Assumptions",	"documentation":	"Amount	of	increase	(decrease)	in	fair	value	from	changes	in	the	inputs,	assumptions,	or	model	used	to
calculate	the	fair	value	of	the	contract	to	service	financial	assets	under	which	the	benefits	of	servicing	are	expected	to	more	than	adequately	compensate	the	servicer."	}	}	},
"auth_ref":	[	"r1142"	]	},	"us-gaap_ServicingAssetAtFairValueOtherChangeInFairValueStatementOfIncomeOrComprehensiveIncomeExtensibleEnumeration":	{	"xbrltype":
"enumerationSetItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ServicingAssetAtFairValueOtherChangeInFairValueStatementOfIncomeOrComprehensiveIncomeExtensibleEnumeration",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Servicing
Asset,	Fair	Value,	Change	in	Fair	Value,	Other,	Statement	of	Income	or	Comprehensive	Income	[Extensible	Enumeration]",	"documentation":	"Indicates	line	item	in	statement
of	income	or	comprehensive	income	that	includes	increase	(decrease)	in	fair	value	classified	as	other	for	contract	to	service	financial	asset	under	which	benefit	of	servicing	is
expected	to	more	than	adequately	compensate	servicer."	}	}	},	"auth_ref":	[	"r635"	]	},	"us-gaap_ServicingAssetAtFairValueOtherChangesInFairValue":	{	"xbrltype":
"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ServicingAssetAtFairValueOtherChangesInFairValue",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Other
changes	in	fair	value",	"label":	"Servicing	Asset	at	Fair	Value,	Other	Changes	in	Fair	Value",	"documentation":	"Amount	of	increase	(decrease)	from	changes	in	fair	value
classified	as	other	for	a	contract	to	service	financial	assets	under	which	the	benefits	of	servicing	are	expected	to	more	than	adequately	compensate	the	servicer."	}	}	},
"auth_ref":	[	"r640"	]	},	"chmi_ServicingAssetAtFairValueUnrealizedGainLossIncludedInNetIncome":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ServicingAssetAtFairValueUnrealizedGainLossIncludedInNetIncome",	"crdr":	"credit",	"presentation":	[
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":
"Amount	of	unrealized	gain	(loss)	included	in	Net	Income	from	changes	in	fair	value.",	"label":	"Servicing	Asset	At	Fair	Value	Unrealized	Gain	(Loss)	Included	in	Net	Income",
"terseLabel":	"Unrealized	gain	(loss)	included	in	Net	Income"	}	}	},	"auth_ref":	[]	},	"chmi_ServicingAssetsUnpaidPrincipalBalance":	{	"xbrltype":	"monetaryItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"ServicingAssetsUnpaidPrincipalBalance",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsSummaryDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Amount	of	unpaid	principal	balance	of
servicing	assets	with	related	allowance	for	credit	losses	and	without	related	allowance	for	credit	losses.",	"label":	"Servicing	Assets,	Unpaid	Principal	Balance",	"terseLabel":
"Unpaid	principal	balance"	}	}	},	"auth_ref":	[]	},	"chmi_ServicingFeeIncome":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ServicingFeeIncome",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss",
"http://chmireit.com/role/SegmentReportingDetails",	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":
"Amount	of	fees	from	providing	shareholder	services,	including,	but	not	limited	to,	answering	shareholder	inquiries	and	providing	shareholders	with	information	about	their
investments.",	"label":	"Servicing	Fee	Income",	"terseLabel":	"Servicing	fee	income"	}	}	},	"auth_ref":	[]	},	"chmi_ServicingRelatedAssetsGeographicConcentrationAbstract":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ServicingRelatedAssetsGeographicConcentrationAbstract",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Servicing	Related	Assets,	Geographic
Concentration	[Abstract]",	"terseLabel":	"Servicing	Related	Assets,	Geographic	Concentration	[Abstract]"	}	}	},	"auth_ref":	[]	},	"chmi_ServicingRelatedAssetsMember":	{
"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"ServicingRelatedAssetsMember",	"presentation":	[
"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	servicing	related	assets.",	"label":	"Servicing	Related	Assets
[Member]",	"terseLabel":	"Servicing	Related	Assets	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_ShareBasedArrangementsToObtainGoodsAndServicesAbstract":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ShareBasedArrangementsToObtainGoodsAndServicesAbstract",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Equity	Incentive	Plan	Information
[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_ShareBasedCompensation":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ShareBasedCompensation",	"crdr":	"debit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":
"LTIP-OP	Unit	awards",	"label":	"Share-Based	Payment	Arrangement,	Noncash	Expense",	"documentation":	"Amount	of	noncash	expense	for	share-based	payment
arrangement."	}	}	},	"auth_ref":	[	"r5"	]	},	"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardAwardVestingAndnNonforfeitablePeriod":	{	"xbrltype":
"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ShareBasedCompensationArrangementByShareBasedPaymentAwardAwardVestingAndnNonforfeitablePeriod",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Period	after	which	the	grantee's
right	can	be	exercisable	and	it	became	nonforfeitable	under	share-based	payment	arrangement	is	no	longer	contingent	on	satisfaction	of	service	or	performance	condition,	in
'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Includes,	but	is	not	limited	to,	combination	of
market,	performance	or	service	condition.",	"label":	"Share	Based	Compensation	Arrangement	by	Share	Based	Payment	Award,	Award	Vesting	and	Nonforfeitable	Period",
"terseLabel":	"Vested	and	nonforfeitable	period	from	grant	date"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardAwardVestingPeriod1":	{	"xbrltype":	"durationItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardAwardVestingPeriod1",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Vesting	period",	"documentation":	"Period
over	which	grantee's	right	to	exercise	award	under	share-based	payment	arrangement	is	no	longer	contingent	on	satisfaction	of	service	or	performance	condition,	in
'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	reported	fact	of	one	year,	five	months,	and	thirteen	days.	Includes,	but	is	not	limited	to,	combination	of
market,	performance	or	service	condition."	}	}	},	"auth_ref":	[	"r936"	]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsAwardsGrantedToEachDirector":	{	"xbrltype":
"sharesItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsAwardsGrantedToEachDirector",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	number	of	grants	made	to
each	director	other	than	stock	(or	unit)	option	plans	(for	example,	phantom	stock	or	unit	plan,	stock	or	unit	appreciation	rights	plan,	performance	target	plan).",	"label":
"Share	Based	Compensation	Arrangement	By	Share	Based	Payment	Award,	Equity	Instruments,	Other	Than	Options.	awards	Granted	to	Each	Director",	"terseLabel":	"Awards
granted	to	each	director	(in	shares)"	}	}	},	"auth_ref":	[]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsExercised":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsExercised",
"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	other
than	options	exercised	by	participants",	"label":	"Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Equity	Instruments	Other	than	Options,
Exercised",	"negatedLabel":	"Restricted	Stock	Units	Issued,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsGrantsInPeriod":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardEquityInstrumentsOtherThanOptionsGrantsInPeriod",
"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"RSU	granted	(in
shares)",	"label":	"Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Equity	Instruments	Other	than	Options,	Grants	in	Period",	"documentation":	"The
number	of	grants	made	during	the	period	on	other	than	stock	(or	unit)	option	plans	(for	example,	phantom	stock	or	unit	plan,	stock	or	unit	appreciation	rights	plan,
performance	target	plan)."	}	}	},	"auth_ref":	[	"r481"	]	},	"us-gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardLineItems":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardLineItems",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Share-based	Compensation	Arrangement	by
Share-based	Payment	Award	[Line	Items]",	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable
information	associated	with	domain	members	defined	in	one	or	many	axes	to	the	table."	}	}	},	"auth_ref":	[	"r465",	"r466",	"r467",	"r468",	"r469",	"r470",	"r471",	"r472",
"r473",	"r474",	"r475",	"r476",	"r477",	"r478",	"r479",	"r480",	"r481",	"r482",	"r483",	"r484",	"r485",	"r486",	"r487",	"r488",	"r489",	"r490",	"r491",	"r492"	]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsConverted":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsConverted",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	non-
option	equity	instrument	agreements	that	were	converted	by	participants.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option
Equity	Instruments,	Converted",	"terseLabel":	"LTIP-OP	Units	Converted,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)"	}	}	},	"auth_ref":	[]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsConvertedBalance":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsConvertedBalance",
"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of
shares	under	non-option	equity	instrument	agreements	that	were	converted	by	participants.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment
Award,	Non-Option	Equity	Instruments,	Converted,	Balance",	"periodEndLabel":	"LTIP-OP	Units	Converted,	Ending	Balance	(in	shares)",	"periodStartLabel":	"LTIP-OP	Units
Converted,	Beginning	Balance	(in	shares)"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsExercised":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsExercised",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"LTIP-OP	Units,	number	of
securities	issued	or	to	be	issued	upon	exercise	(in	shares)",	"label":	"Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Non-Option	Equity
Instruments,	Exercised",	"documentation":	"Number	of	non-option	equity	instruments	exercised	by	participants."	}	}	},	"auth_ref":	[	"r12"	]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsForfeitedOrRedeemedBalance":	{	"xbrltype":	"sharesItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":
"ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsForfeitedOrRedeemedBalance",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	non-
option	equity	instrument	agreements	that	were	redeemed	or	cancelled	as	a	result	of	occurrence	of	a	terminating	event.",	"label":	"Share-based	Compensation	Arrangement	by
Share-based	Payment	Award,	Non-Option	Equity	Instruments,	Forfeited	or	Redeemed,	Balance",	"periodStartLabel":	"LTIP-OP	Units	Forfeited	or	Redeemed,	Beginning
Balance	(in	shares)",	"periodEndLabel":	"LTIP-OP	Units	Forfeited	or	Redeemed,	Ending	Balance	(in	shares)"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsForfeitures":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsForfeitures",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"LTIP-OP	Units	Forfeited	or	Redeemed,



number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)",	"documentation":	"Number	of	shares	under	non-option	equity	instrument	agreements	that	were
cancelled	as	a	result	of	occurrence	of	a	terminating	event."	}	}	},	"auth_ref":	[	"r129"	]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsIncrease":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsIncrease",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	increase	in	shares
under	non-option	equity	instrument	agreements	by	participants.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option	Equity
Instruments,	Increase",	"terseLabel":	"Number	of	Securities	Remaining	Available	for	Future	Issuance	under	Equity	Compensation	Plans,	Increase	in	Securities	Available	for
issuance	(in	shares)"	}	}	},	"auth_ref":	[]	},	"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsIssuedNumber":	{
"xbrltype":	"sharesItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsIssuedNumber",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	equity	instruments
other	than	options	issued.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option	Equity	Instruments,	Issued,	Number",
"negatedPeriodEndLabel":	"LTIP-OP	Units,	Ending	Balance	(in	shares)",	"negatedPeriodStartLabel":	"LTIP-OP	Units,	Beginning	Balance	(in	shares)"	}	}	},	"auth_ref":	[]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsRedeemed":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardNonOptionEquityInstrumentsRedeemed",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	non-
option	equity	instrument	agreements	that	were	redeemed	by	participants.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Non-Option
Equity	Instruments,	Redeemed",	"terseLabel":	"Number	of	Securities	Remaining	Available	for	Future	Issuance	under	Equity	Compensation	Plans,	Number	of	securities
redeemed	(in	shares)"	}	}	},	"auth_ref":	[]	},	"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardNumberOfSecuritiesRedeemed":	{	"xbrltype":
"sharesItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ShareBasedCompensationArrangementByShareBasedPaymentAwardNumberOfSecuritiesRedeemed",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	non-
option	equity	instrument	agreements	that	were	redeemed	by	participants.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Number	of
Securities	Redeemed",	"terseLabel":	"LTIP-OP	Units	Redeemed,	Number	of	securities	redeemed	(in	shares)"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardNumberOfSharesAuthorized":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardNumberOfSharesAuthorized",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Maximum	aggregate	number	of
common	shares	issuable	(in	shares)",	"label":	"Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Number	of	Shares	Authorized",	"documentation":
"Number	of	shares	authorized	for	issuance	under	share-based	payment	arrangement."	}	}	},	"auth_ref":	[	"r937"	]	},	"us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsForfeituresInPeriod":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsForfeituresInPeriod",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Shares	of	Common	Stock	Forfeited,	number
of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)",	"documentation":	"The	number	of	shares	under	options	that	were	cancelled	during	the	reporting	period	as	a
result	of	occurrence	of	a	terminating	event	specified	in	contractual	agreements	pertaining	to	the	stock	option	plan."	}	}	},	"auth_ref":	[	"r476"	]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsForfeituresInPeriodBalance":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsForfeituresInPeriodBalance",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Balance	of	the	number	of	options
forfeited.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Options,	Forfeitures	in	Period,	Balance",	"periodEndLabel":	"Shares	of	Common
Stock	Forfeited,	Ending	Balance	(in	shares)",	"periodStartLabel":	"Shares	of	Common	Stock	Forfeited,	Beginning	Balance	(in	shares)"	}	}	},	"auth_ref":	[]	},	"us-
gaap_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsGrantsInPeriodGross":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://fasb.org/us-
gaap/2024",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsGrantsInPeriodGross",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Common	stock	granted	(in	shares)",
"label":	"Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Options,	Grants	in	Period,	Gross",	"documentation":	"Gross	number	of	share	options	(or
share	units)	granted	during	the	period."	}	}	},	"auth_ref":	[	"r474"	]	},	"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsIssuedBalance":	{
"xbrltype":	"sharesItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsIssuedBalance",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Balance	of	the	number	of	options
issued.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Options,	Issued,	Balance",	"negatedPeriodEndLabel":	"Shares	of	Common	Stock
Issued,	Ending	Balance	(in	shares)",	"negatedPeriodStartLabel":	"Shares	of	Common	Stock	Issued,	Beginning	Balance	(in	shares)"	}	}	},	"auth_ref":	[]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsWitheldInPeriod":	{	"xbrltype":	"sharesItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsWitheldInPeriod",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	share	options	(or
share	units)	Witheld	during	the	current	period.",	"label":	"Share-Based	Compensation	Arrangement	by	Share-Based	Payment	Award,	Options,	Witheld	in	Period",	"terseLabel":
"Shares	of	Common	Stock	Witheld,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)"	}	}	},	"auth_ref":	[]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsWitheldInPeriodBalance":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOptionsWitheldInPeriodBalance",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Balance	of	the	number	of	options
witheld.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Options,	Witheld	in	Period,	Balance",	"periodStartLabel":	"Shares	of	Common
Stock	Witheld,	Beginning	Balance	(in	shares)",	"periodEndLabel":	"Shares	of	Common	Stock	Witheld,	Ending	Balance	(in	shares)"	}	}	},	"auth_ref":	[]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsForfeited":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsForfeited",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	Other
than	Options	agreements	that	were	cancelled	as	a	result	of	occurrence	of	a	terminating	event.",	"label":	"Share-Based	Compensation	Arrangement	by	Share-Based	Payment
Award,	Other	Than	Options,	Forfeited",	"terseLabel":	"Restricted	Stock	Units	Forfeited,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)"	}	}	},	"auth_ref":
[]	},	"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsForfeituresBalance":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsForfeituresBalance",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	other
than	options	agreements	that	were	cancelled	as	a	result	of	occurrence	of	a	terminating	event.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment
Award,	Other	than	Options,	Forfeitures,	Balance",	"periodStartLabel":	"Restricted	Stock	Units	Forfeited,	Beginning	Balance	(in	shares)",	"periodEndLabel":	"Restricted	Stock
Units	Forfeited,	Ending	Balance	(in	shares)"	}	}	},	"auth_ref":	[]	},
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"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	other	than	options
issued.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Other	Than	Options,	Issued,	Number",	"negatedPeriodEndLabel":	"Restricted
Stock	Units	Issued,	Ending	Balance	(in	shares)",	"periodStartLabel":	"Restricted	Stock	Units	Issued,	Beginning	Balance	(in	shares)"	}	}	},	"auth_ref":	[]	},
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"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsSettled",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	other
than	option	agreements	that	were	settled	by	participants.",	"label":	"Share	Based	Compensation	Arrangement	by	Share	Based	Payment	Award,	Other	Than	Options,	Settled",
"terseLabel":	"Restricted	Stock	Units	Settled,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)"	}	}	},	"auth_ref":	[]	},
"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsUnitsSettledBalance":	{	"xbrltype":	"sharesItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsUnitsSettledBalance",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	other
than	options	agreements	that	were	settled	by	participants.",	"label":	"Share-based	Compensation	Arrangement	by	Share-based	Payment	Award,	Other	Than	Options,	Units
Settled,	Balance",	"periodEndLabel":	"Restricted	Stock	Units	Settled,	Ending	Balance	(in	shares)",	"periodStartLabel":	"Restricted	Stock	Units	Settled,	Beginning	Balance	(in
shares)"	}	}	},	"auth_ref":	[]	},	"chmi_ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsWithheld":	{	"xbrltype":	"sharesItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"ShareBasedCompensationArrangementByShareBasedPaymentAwardOtherThanOptionsWithheld",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Number	of	shares	under	other
than	options	agreements	that	were	withheld	by	participants.",	"label":	"Share	Based	Compensation	Arrangement	by	Share	Based	Payment	Award,	Other	Than	Options,
Withheld",	"terseLabel":	"Restricted	Stock	Units	Witheld,	number	of	securities	issued	or	to	be	issued	upon	exercise	(in	shares)"	}	}	},	"auth_ref":	[]	},
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than	option	agreements	that	were	withheld	by	participants.",	"label":	"Share	Based	Compensation	Arrangement	by	Share	Based	Payment	Award,	Other	Than	Options,	Withheld
Balance",	"periodStartLabel":	"Restricted	Stock	Units	Witheld,	Beginning	Balance	(in	shares)",	"periodEndLabel":	"Restricted	Stock	Units	Witheld,	Ending	Balance	(in
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"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Equity	Award
[Domain]",	"documentation":	"Award	under	share-based	payment	arrangement."	}	}	},	"auth_ref":	[	"r467",	"r468",	"r469",	"r470",	"r471",	"r472",	"r473",	"r474",	"r475",
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"http://chmireit.com/role/EquityAndEarningsPerCommonShareNoncontrollingInterestsInOperatingPartnershipDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":
"Number	of	shares	held	by	non-controlling	interest	holders	in	operating	partnerships.",	"label":	"Shares	Held	By	Minority	Interest	In	Operating	Partnerships",	"terseLabel":
"Number	of	LTIP	units	owned	by	non-controlling	interest	holders	in	Operating	Partnership	(in	shares)"	}	}	},	"auth_ref":	[]	},
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"SharesIssuedAndSoldWeightedAveragePricePerShare",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"The	weighted	average	price	per	share	for	shares	issued	and	sold	under	the	program.",	"label":	"Shares	Issued	and	Sold,	Weighted	Average	Price



per	Share",	"terseLabel":	"Weighted	average	price	(in	dollars	per	share)"	}	}	},	"auth_ref":	[]	},	"us-gaap_ShortMember":	{	"xbrltype":	"domainItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"ShortMember",	"presentation":	[	"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Short	Positions	[Member]",
"verboseLabel":	"Sale	Contracts	[Member]",	"documentation":	"Indicates	the	sale	of	a	borrowed	security	or	written	option."	}	}	},	"auth_ref":	[]	},
"chmi_SignificantAccountingPoliciesLineItems":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"SignificantAccountingPoliciesLineItems",	"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Line	items	represent	financial	concepts	included	in	a	table.	These	concepts	are	used	to	disclose	reportable	information	associated	with	domain
members	defined	in	one	or	many	axes	to	the	table.",	"label":	"Significant	Accounting	Policies	[Line	Items]"	}	}	},	"auth_ref":	[]	},	"chmi_SignificantAccountingPoliciesTable":	{
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"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"This	table	lists	the	significant
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"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"U.S.	Treasury
Futures	Options	[Member]",	"verboseLabel":	"Notional	Amount	of	Options	on	Treasury	Futures	[Member]",	"label":	"Single-Stock	Future	[Member]",	"documentation":	"A
standardized	contract,	traded	on	a	futures	exchange,	to	buy	or	sell	a	certain	stock,	at	a	specified	future	date	in	the	future,	at	a	certain	price."	}	}	},	"auth_ref":	[]	},	"us-
gaap_StatementBusinessSegmentsAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"StatementBusinessSegmentsAxis",
"presentation":	[	"http://chmireit.com/role/SegmentReportingDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Segments	[Axis]",	"documentation":	"Information	by	business
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"r241",	"r263",	"r264",	"r271",	"r275",	"r280",	"r281",	"r351",	"r398",	"r401",	"r402",	"r403",	"r407",	"r408",	"r438",	"r439",	"r442",	"r445",	"r453",	"r582",	"r749",	"r750",
"r751",	"r752",	"r760",	"r761",	"r762",	"r763",	"r764",	"r765",	"r766",	"r767",	"r768",	"r769",	"r770",	"r771",	"r792",	"r813",	"r836",	"r881",	"r882",	"r883",	"r884",	"r885",
"r995",	"r1023",	"r1033"	]	},	"us-gaap_StatementEquityComponentsAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
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Financial	Assets	Agreements	Additional	Term",	"terseLabel":	"Subservicing	agreement	term"	}	}	},	"auth_ref":	[]	},
"chmi_SubservicingOfFinancialAssetsAgreementsRenewalTerm":	{	"xbrltype":	"durationItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":
"SubservicingOfFinancialAssetsAgreementsRenewalTerm",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":	{	"role":	{
"documentation":	"Refers	to	the	automatic	renewal	term	of	subservicing	agreements	after	renewal,	in	PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the
reported	fact	of	one	year,	five	months,	and	thirteen	days.",	"label":	"Subservicing	of	Financial	Assets	Agreements	Renewal	Term",	"terseLabel":	"Subservicing	agreement
renewal	term"	}	}	},	"auth_ref":	[]	},	"us-gaap_SubsidiarySaleOfStockAxis":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"SubsidiarySaleOfStockAxis",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonStockAtmProgramCommonStockAndPreferredStockRepurchaseProgramDetails"	],	"lang":	{	"en-us":	{
"role":	{	"label":	"Sale	of	Stock	[Axis]",	"documentation":	"Information	by	type	of	sale	of	the	entity's	stock."	}	}	},	"auth_ref":	[]	},	"us-
gaap_SupplementalCashFlowInformationAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"SupplementalCashFlowInformationAbstract",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":
"Supplemental	Disclosure	of	Cash	Flow	Information",	"label":	"Supplemental	Cash	Flow	Information	[Abstract]"	}	}	},	"auth_ref":	[]	},	"chmi_TBADerivativesAbstract":	{
"xbrltype":	"stringItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"TBADerivativesAbstract",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"TBA	Derivatives	[Abstract]",	"terseLabel":	"TBA
Derivatives	[Abstract]"	}	}	},	"auth_ref":	[]	},	"stpr_TX":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://xbrl.sec.gov/stpr/2024",	"localname":	"TX",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Texas	[Member]",	"label":
"TEXAS"	}	}	},	"auth_ref":	[]	},	"us-gaap_TaxesPayableCurrent":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"TaxesPayableCurrent",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/AccruedExpensesAndOtherLiabilitiesDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Net
current	tax	payable",	"documentation":	"Carrying	value	as	of	the	balance	sheet	date	of	obligations	incurred	and	payable	for	statutory	income,	sales,	use,	payroll,	excise,	real,
property	and	other	taxes.	Used	to	reflect	the	current	portion	of	the	liabilities	(due	within	one	year	or	within	the	normal	operating	cycle	if	longer)."	}	}	},	"auth_ref":	[	"r87",
"r88"	]	},	"chmi_TbaMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"TbaMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTbaDerivativesDetails",	"http://chmireit.com/role/DerivativeInstrumentsOffsettingAssetsDetails",
"http://chmireit.com/role/DerivativeInstrumentsOffsettingLiabilitiesDetails",
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/DerivativeInstrumentsRealizedGainLossRelatedToDerivativesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Defines	to
be	announced	securities	(TBAs)	used	for	duration	risk	and	basis	risk	management	purposes.",	"label":	"Tba	[Member]",	"terseLabel":	"TBAs	[Member]",	"verboseLabel":
"Notional	Amount	of	TBAs,	Net	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_TermOutFeatureOfCreditFacility":	{	"xbrltype":	"durationItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"TermOutFeatureOfCreditFacility",	"presentation":	[	"http://chmireit.com/role/NotesPayableDetails"	],	"lang":	{	"en-us":	{	"role":
{	"documentation":	"The	term	out	feature	of	credit	facility,	in	'PnYnMnDTnHnMnS'	format,	for	example,	'P1Y5M13D'	represents	the	reported	fact	of	one	year,	five	months,	and
thirteen	days.",	"label":	"Term	Out	Feature	of	Credit	Facility",	"terseLabel":	"Term	out	feature	of	credit	facility"	}	}	},	"auth_ref":	[]	},	"dei_TradingSymbol":	{	"xbrltype":
"tradingSymbolItemType",	"nsuri":	"http://xbrl.sec.gov/dei/2024",	"localname":	"TradingSymbol",	"presentation":	[	"http://chmireit.com/role/DocumentAndEntityInformation"	],
"lang":	{	"en-us":	{	"role":	{	"label":	"Trading	Symbol",	"documentation":	"Trading	symbol	of	an	instrument	as	listed	on	an	exchange."	}	}	},	"auth_ref":	[]	},	"us-
gaap_TransfersAndServicingOfFinancialInstrumentsTypesOfFinancialInstrumentsDomain":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"TransfersAndServicingOfFinancialInstrumentsTypesOfFinancialInstrumentsDomain",	"presentation":	[
"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesDetails",
"http://chmireit.com/role/FairValueCompanySAssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/FairValueCompanySLevel3AssetsAndLiabilitiesMeasuredAtFairValueOnRecurringBasisDetails",
"http://chmireit.com/role/InvestmentsInRmbsAssetsByMaturityDetails",	"http://chmireit.com/role/InvestmentsInRmbsSummaryDetails",
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Financial	Instruments	[Domain]",	"documentation":
"Instrument	or	contract	that	imposes	a	contractual	obligation	to	deliver	cash	or	another	financial	instrument	or	to	exchange	other	financial	instruments	on	potentially
unfavorable	terms	and	conveys	a	contractual	right	to	receive	cash	or	another	financial	instrument	or	to	exchange	other	financial	instruments	on	potentially	favorable	terms."
}	}	},	"auth_ref":	[	"r319",	"r320",	"r321",	"r322",	"r323",	"r324",	"r325",	"r326",	"r327",	"r328",	"r329",	"r330",	"r331",	"r332",	"r333",	"r334",	"r335",	"r336",	"r337",	"r338",
"r339",	"r340",	"r341",	"r342",	"r343",	"r344",	"r345",	"r346",	"r347",	"r348",	"r434",	"r451",	"r550",	"r577",	"r614",	"r615",	"r616",	"r617",	"r618",	"r619",	"r620",	"r621",
"r622",	"r623",	"r624",	"r625",	"r626",	"r627",	"r630",	"r636",	"r637",	"r638",	"r639",	"r641",	"r642",	"r643",	"r644",	"r645",	"r646",	"r647",	"r648",	"r649",	"r650",	"r651",
"r712",	"r941",	"r942",	"r944",	"r945",	"r946",	"r947",	"r948",	"r949",	"r950",	"r954",	"r997",	"r998",	"r999",	"r1000",	"r1001",	"r1002",	"r1003",	"r1047",	"r1048",	"r1049",
"r1050",	"r1110",	"r1113",	"r1114",	"r1115",	"r1122",	"r1125"	]	},	"chmi_TreasuryFuturesAgreementsAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://chmireit.com/20240930",	"localname":	"TreasuryFuturesAgreementsAbstract",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Treasury	Futures	Agreements
[Abstract]"	}	}	},	"auth_ref":	[]	},	"chmi_Two023PlanMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"Two023PlanMember",
"presentation":	[	"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Represents	2023
equity	incentive	plan.",	"label":	"2023	Plan	[Member]",	"terseLabel":	"2023	Plan	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_TwoThousandThirteenPlanMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"TwoThousandThirteenPlanMember",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEquityIncentivePlanDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Represents	2013	equity	incentive
plan.",	"label":	"2013	Plan	[Member]",	"terseLabel":	"2013	Plan	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_TypeOfArrangementAxis":	{	"xbrltype":	"stringItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"TypeOfArrangementAxis",	"presentation":	[	"http://chmireit.com/role/TransactionsWithRelatedPartiesDetails"	],	"lang":	{	"en-us":
{	"role":	{	"label":	"Collaborative	Arrangement	and	Arrangement	Other	than	Collaborative	[Axis]",	"documentation":	"Information	by	collaborative	arrangement	and
arrangement	other	than	collaborative	applicable	to	revenue-generating	activity	or	operations."	}	}	},	"auth_ref":	[	"r533"	]	},	"chmi_UltraFuturesContractsMember":	{
"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"UltraFuturesContractsMember",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsInformationOfTreasuryFuturesAgreementsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Ultra	futures	contracts
are	forward-based	contracts	to	make	or	take	delivery	of	a	specified	financial	instrument,	foreign	currency,	or	commodity	at	a	specified	future	date	or	during	a	specified	period
at	as	specified	price	or	yield.	Futures	are	standardized	contracts	traded	on	an	organized	exchange.",	"label":	"Ultra	Futures	Contracts	[Member]",	"terseLabel":	"Ultra	Futures
Contracts	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_UndistributedEarningsLossAllocatedToParticipatingSecuritiesBasic":	{	"xbrltype":	"monetaryItemType",	"nsuri":
"http://fasb.org/us-gaap/2024",	"localname":	"UndistributedEarningsLossAllocatedToParticipatingSecuritiesBasic",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Net	income	allocated	to	participating
securities",	"label":	"Undistributed	Earnings	(Loss)	Allocated	to	Participating	Securities,	Basic",	"documentation":	"Amount	of	undistributed	earnings	(loss)	allocated	to
participating	securities	for	the	basic	earnings	(loss)	per	share	or	per	unit	calculation	under	the	two-class	method."	}	}	},	"auth_ref":	[	"r269",	"r272",	"r273"	]	},	"us-
gaap_UndistributedEarningsLossAllocatedToParticipatingSecuritiesDiluted":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"UndistributedEarningsLossAllocatedToParticipatingSecuritiesDiluted",	"crdr":	"debit",	"presentation":	[
"http://chmireit.com/role/EquityAndEarningsPerCommonShareEarningsPerShareDetails"	],	"lang":	{	"en-us":	{	"role":	{	"negatedLabel":	"Add	back	net	income	allocated	to
participating	securities",	"label":	"Undistributed	Earnings	(Loss)	Allocated	to	Participating	Securities,	Diluted",	"documentation":	"Amount	of	undistributed	earnings	(loss)
allocated	to	participating	securities	for	the	diluted	earnings	(loss)	per	share	or	per	unit	calculation	under	the	two-class	method."	}	}	},	"auth_ref":	[	"r269",	"r272",	"r273",
"r994"	]	},	"us-gaap_UnrealizedGainLossOnDerivatives":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"UnrealizedGainLossOnDerivatives",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Unrealized	gain	(loss)	on	derivatives,	net",	"negatedLabel":
"Unrealized	(gain)	loss	on	derivatives,	net",	"label":	"Unrealized	Gain	(Loss)	on	Derivatives",	"documentation":	"The	net	change	in	the	difference	between	the	fair	value	and	the
carrying	value,	or	in	the	comparative	fair	values,	of	derivative	instruments,	including	options,	swaps,	futures,	and	forward	contracts,	held	at	each	balance	sheet	date,	that	was



included	in	earnings	for	the	period."	}	}	},	"auth_ref":	[	"r6",	"r830",	"r831",	"r832",	"r833",	"r865"	]	},	"chmi_UnrealizedGainLossOnInvestmentsInServicingRelatedAssets":	{
"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"UnrealizedGainLossOnInvestmentsInServicingRelatedAssets",	"crdr":	"credit",
"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",	"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{
"role":	{	"documentation":	"Refers	to	the	amount	of	unrealized	gain	(loss)	on	investments	in	servicing	related	assets.",	"label":	"Unrealized	Gain	(Loss)	On	Investments	In
Servicing	Related	Assets",	"verboseLabel":	"Unrealized	gain	(loss)	on	investments	in	Servicing	Related	Assets",	"negatedLabel":	"Unrealized	loss	on	investments	in	Servicing
Related	Assets"	}	}	},	"auth_ref":	[]	},	"chmi_UnrealizedGainLossOnRMBSMeasuredAtFairValue":	{	"xbrltype":	"monetaryItemType",	"nsuri":	"http://chmireit.com/20240930",
"localname":	"UnrealizedGainLossOnRMBSMeasuredAtFairValue",	"crdr":	"credit",	"presentation":	[	"http://chmireit.com/role/ConsolidatedStatementsOfCashFlows",
"http://chmireit.com/role/ConsolidatedStatementsOfIncomeLoss"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	unrealized	loss	on	RMBS,	measured	at	fair	value
through	earnings,	net.",	"label":	"Unrealized	Gain	(Loss)	on	RMBS,	Measured	at	Fair	Value",	"terseLabel":	"Unrealized	gain	(loss)	on	RMBS,	measured	at	fair	value	through
earnings,	net",	"negatedLabel":	"Unrealized	(gain)	loss	on	RMBS,	measured	at	fair	value	through	earnings,	net"	}	}	},	"auth_ref":	[]	},	"chmi_UnrealizedLossPositionsMember":
{	"xbrltype":	"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"UnrealizedLossPositionsMember",	"presentation":	[
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"The	change	in	the	value	of	the	assets	which
have	not	become	actual	but	would	happen	if	the	investor	sold	the	security	or	asset	that	an	entity	currently	holds.	Increases	and	decreases	in	equity	(net	assets)	from	the
change	in	fair	value	of	peripheral	or	incidental	transactions	of	an	entity	except	those	that	result	from	revenues	or	investments	by	owners.",	"label":	"Unrealized	Loss	Positions
[Member]",	"terseLabel":	"Unrealized	Loss	Positions	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_UnrealizedLossesOfSecuritiesLessThanTwelveMonthsMember":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://chmireit.com/20240930",	"localname":	"UnrealizedLossesOfSecuritiesLessThanTwelveMonthsMember",	"presentation":	[
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	unrealized	loss	on	investments	in
available-for-sale	securities	that	have	been	in	a	loss	position	for	less	than	twelve	months.",	"label":	"Unrealized	Losses	Of	Securities	Less	Than	Twelve	Months	[Member]",
"terseLabel":	"Less	than	Twelve	Months	[Member]"	}	}	},	"auth_ref":	[]	},	"chmi_UnrealizedLossesOfSecuritiesTwelveMonthsOrMoreMember":	{	"xbrltype":	"domainItemType",
"nsuri":	"http://chmireit.com/20240930",	"localname":	"UnrealizedLossesOfSecuritiesTwelveMonthsOrMoreMember",	"presentation":	[
"http://chmireit.com/role/InvestmentsInRmbsUnrealizedLossPositionsDetails"	],	"lang":	{	"en-us":	{	"role":	{	"documentation":	"Refers	to	unrealized	loss	on	securities
classified	as	available-for-sale	that	have	been	in	a	loss	position	for	twelve	months	or	longer.",	"label":	"Unrealized	Losses	Of	Securities	Twelve	Months	Or	More	[Member]",
"terseLabel":	"Twelve	or	More	Months	[Member]"	}	}	},	"auth_ref":	[]	},	"us-gaap_UseOfEstimates":	{	"xbrltype":	"textBlockItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",
"localname":	"UseOfEstimates",	"presentation":	[	"http://chmireit.com/role/BasisOfPresentationAndSignificantAccountingPoliciesPolicies"	],	"lang":	{	"en-us":	{	"role":	{
"terseLabel":	"Use	of	Estimates",	"label":	"Use	of	Estimates,	Policy	[Policy	Text	Block]",	"documentation":	"Disclosure	of	accounting	policy	for	the	use	of	estimates	in	the
preparation	of	financial	statements	in	conformity	with	generally	accepted	accounting	principles."	}	}	},	"auth_ref":	[	"r37",	"r38",	"r39",	"r159",	"r160",	"r161",	"r162"	]	},
"country_VA":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://xbrl.sec.gov/country/2024",	"localname":	"VA",	"presentation":	[
"http://chmireit.com/role/InvestmentsInServicingRelatedAssetsGeographicConcentrationDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Virginia	[Member]"	}	}	},	"auth_ref":
[]	},	"us-gaap_ValuationTechniqueAndInputDescriptionAbstract":	{	"xbrltype":	"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ValuationTechniqueAndInputDescriptionAbstract",	"presentation":	[	"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"
],	"lang":	{	"en-us":	{	"role":	{	"label":	"Valuation	Technique	and	Input,	Description	[Abstract]"	}	}	},	"auth_ref":	[]	},	"us-gaap_ValuationTechniqueAxis":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ValuationTechniqueAxis",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Valuation	Approach	and
Technique	[Axis]",	"documentation":	"Information	by	valuation	approach	and	technique."	}	}	},	"auth_ref":	[	"r558",	"r559",	"r944",	"r1115"	]	},	"us-
gaap_ValuationTechniqueDiscountedCashFlowMember":	{	"xbrltype":	"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":
"ValuationTechniqueDiscountedCashFlowMember",	"presentation":	[	"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"
],	"lang":	{	"en-us":	{	"role":	{	"terseLabel":	"Discounted	Cash	Flow	[Member]",	"label":	"Valuation	Technique,	Discounted	Cash	Flow	[Member]",	"documentation":	"Valuation
technique	calculating	present	value	of	future	cash	flows."	}	}	},	"auth_ref":	[	"r944",	"r1113",	"r1114",	"r1115"	]	},	"us-gaap_ValuationTechniqueDomain":	{	"xbrltype":
"domainItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"ValuationTechniqueDomain",	"presentation":	[
"http://chmireit.com/role/FairValueSignificantUnobservableInputsUsedInFairValueMeasurementDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Valuation	Approach	and
Technique	[Domain]",	"documentation":	"Valuation	approach	and	technique."	}	}	},	"auth_ref":	[	"r558",	"r559",	"r944",	"r1115"	]	},	"us-gaap_VariableRateAxis":	{	"xbrltype":
"stringItemType",	"nsuri":	"http://fasb.org/us-gaap/2024",	"localname":	"VariableRateAxis",	"presentation":	[
"http://chmireit.com/role/DerivativeInstrumentsOutstandingNotionalAmountsAndInterestRateSwapAgreementsOfDerivativeInstrumentsDetails",
"http://chmireit.com/role/EquityAndEarningsPerCommonShareCommonAndRedeemablePreferredStockDetails"	],	"lang":	{	"en-us":	{	"role":	{	"label":	"Variable	Rate	[Axis]",
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<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Note	1	—	Organization	and
Operations</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">Cherry	Hill	Mortgage	Investment	Corporation	(together	with	its	consolidated
subsidiaries,	the	“Company”)	was	incorporated	in	Maryland	on	October	31,	2012	and	was	organized	to	invest	in	residential	mortgage
assets	in	the	United	States.	Under	the	Company’s	charter,	the	Company	is	authorized	to	issue	up	to	500,000,000	shares	of	common
stock	and	100,000,000	shares	of	preferred	stock,	each	with	a	par	value	of	$0.01	per	share.</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	accompanying	consolidated	financial	statements	include	the	accounts	of	the	Company’s	subsidiaries,	Cherry	Hill
Operating	Partnership,	LP	(the	“Operating	Partnership”),	CHMI	Sub-REIT,	Inc.	(the	“Sub-REIT”),	Cherry	Hill	QRS	I,	LLC,	Cherry	Hill
QRS	II,	LLC,	Cherry	Hill	QRS	III,	LLC	(“QRS	III”),	Cherry	Hill	QRS	IV,	LLC	(“QRS	IV”),	Cherry	Hill	QRS	V,	LLC	(“QRS	V”),	CHMI
Solutions,	Inc.	(“CHMI	Solutions”)	and	Aurora	Financial	Group,	Inc.	(“Aurora”).</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	Company	is	party	to	the	Management	Agreement	and	is	externally	managed	by	the	Manager,	a	Delaware	limited	liability
company	established	by	Mr.	Stanley	Middleman.	The	Manager	is	a	party	to	a	services	agreement	(the	“Services	Agreement”)	with
Freedom	Mortgage	Corporation	(“Freedom	Mortgage”)	(in	such	capacity,	the	“Services	Provider”),	which	is	owned	and	controlled	by
Mr.	Middleman.	Prior	to	April	18,	2024,	the	Manager	was	owned	by	a	“blind	trust”	for	the	benefit	of	Mr.	Middleman.	On	April	18,
2024,	ownership	of	the	Manager	was	transferred	to	Mr.	Middleman.	For	further	discussion	of	the	Management	Agreement,	see	Note
7.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;	text-indent:	36pt;">On	July	9,	2024,	the	Company	announced	that	the	special	committee	of	the	Company’s	board	of
directors,	which	committee	is	comprised	entirely	of	independent	and	disinterested	members	of	the	board,	after	consultation	with	its
independent	legal	and	financial	advisors	and	as	part	of	the	special	committee’s	previously	announced	exploration	of	strategic
alternatives,	determined	and	recommended	to	the	board	of	directors	that	it	is	advisable	and	in	the	best	interests	of	the	Company	and
its	stockholders	to	internalize	management	of	the	Company,	terminate	the	Management	Agreement	and	the	Manager	and	take	all
steps	necessary	to	begin	operating	the	Company	as	a	fully	integrated,	internally	managed	mortgage	REIT	(the	“Internalization”).	
Following	such	recommendation	from	the	special	committee,	the	Company’s	board	of	directors	authorized	and	approved	the
Internalization	and	authorized	and	directed	the	Company’s	officers	to	take	all	actions	necessary	to	cause	the	Company	to	effect	the
Internalization.	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	Company	has	elected	to	be	taxed	as	a	REIT	for	U.S.	federal	income	tax	purposes,	commencing	with	its	short	taxable	year
ended	December	31,	2013.	As	long	as	the	Company	continues	to	comply	with	a	number	of	requirements	under	federal	tax	law	and
maintains	its	qualification	as	a	REIT,	the	Company	generally	will	not	be	subject	to	U.S.	federal	income	taxes	to	the	extent	that	the
Company	distributes	its	taxable	income	to	its	stockholders	on	an	annual	basis	and	does	not	engage	in	prohibited	transactions.
However,	certain	activities	that	the	Company	may	perform	may	cause	it	to	earn	income	that	will	not	be	qualifying	income	for	REIT
purposes.</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
text-indent:	36pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">	We	conduct	substantially	all	of	our	operations	and	own	substantially	all	of	our	assets
through	our	Operating	Partnership.	We	are	the	sole	general	partner	of	our	Operating	Partnership.	As	of	September	30,	2024,	we
owned	98.0%	of	our	Operating	Partnership.	Our	Operating	Partnership,	in	turn,	owns	all	of	the	outstanding	common	stock	of	the
Sub-REIT.	The	Sub-REIT	elected	to	be	taxed	as	a	REIT	under	the	Code	commencing	with	the	taxable	year	ended	December	31,	2020.
</div>	5000000001000000000.010.010.98	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Note	2	—	Basis	of	Presentation	and	Significant	Accounting	Policies</div>	<div><br/>	</div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Basis	of	Accounting</div>	<div><br/>	</div>
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">The	accompanying	consolidated	financial	statements	are
prepared	in	accordance	with	U.S.	generally	accepted	accounting	principles	(“GAAP”)	for	financial	information	and	pursuant	to	the
requirements	for	reporting	on	Form	10-Q	and	Article	10	of	Regulation	S-X.	The	consolidated	financial	statements	include	the
accounts	of	the	Company	and	its	consolidated	subsidiaries.	All	significant	intercompany	transactions	and	balances	have	been
eliminated.	The	Company	consolidates	those	entities	in	which	it	has	an	investment	of	50%	or	more	and	has	control	over	significant
operating,	financial	and	investing	decisions	of	the	entity.	The	consolidated	financial	statements	reflect	all	necessary	and	recurring
adjustments	for	fair	presentation	of	the	results	for	the	periods	presented	herein</span>.</div>	<div><br/>	</div>	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Use	of	Estimates</div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;">The	preparation	of	financial	statements	in	conformity	with	GAAP	requires	management	to	make	a	number	of



significant	estimates	and	assumptions.	These	include	estimates	of	the	fair	value	of	Servicing	Related	Assets,	RMBS	and	derivatives;
credit	losses	and	other	estimates	that	affect	the	reported	amounts	of	certain	assets,	revenues,	liabilities	and	expenses	as	of	the	date
of,	and	for	the	periods	covered	by,	the	consolidated	financial	statements.	It	is	likely	that	changes	in	these	estimates	will	occur	in	the
near	term.	The	Company’s	estimates	are	inherently	subjective.	Actual	results	could	differ	from	the	Company’s	estimates,	and	the
differences	may	be	material.</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-style:	italic;	font-weight:	bold;">Risks	and	Uncertainties</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">In	the	normal	course	of	business,	the
Company	encounters	primarily	two	significant	types	of	economic	risk:	credit	and	market.	Credit	risk	is	the	risk	of	default	on	the
Company’s	investments	in	RMBS,	Servicing	Related	Assets	and	derivatives	that	results	from	a	borrower’s	or	derivative	counterparty’s
inability	or	unwillingness	to	make	contractually	required	payments.	Market	risk	reflects	changes	in	the	value	of	investments	in
RMBS,	Servicing	Related	Assets	and	derivatives	due	to	changes	in	interest	rates,	spreads	or	other	market	factors,	including
prepayment	speeds	on	the	Company’s	RMBS	and	Servicing	Related	Assets.	The	Company	is	subject	to	the	risks	involved	with	real
estate	and	real	estate-related	debt	instruments.	These	include,	among	others,	the	risks	normally	associated	with	changes	in	the
general	economic	climate,	changes	in	the	mortgage	market,	changes	in	tax	laws,	interest	rate	levels,	and	the	availability	of
financing.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	also	is	subject	to	certain	risks	relating	to	its	status	as	a	REIT	for	U.S.
federal	income	tax	purposes.	If	the	Company	were	to	fail	to	qualify	as	a	REIT	in	any	taxable	year,	the	Company	would	be	subject	to
U.S.	federal	income	tax	on	its	REIT	income,	which	could	be	material.	Unless	entitled	to	relief	under	certain	statutory	provisions,	the
Company	would	also	be	disqualified	from	treatment	as	a	REIT	for	the	four	taxable	years	following	the	year	during	which	qualification
is	lost.</div>	<div><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-
weight:	bold;">Investments	in	RMBS</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">
<span	style="text-decoration:	underline;">Classification</span></span>	–	<span	style="font-size:	10pt;	font-family:	'Times	New
Roman';">The	Company	reports	all	of	its	investments	in	RMBS	at	fair	value	on	its	consolidated	balance	sheets.	Pursuant	to
Accounting	Standards	Codification	(“ASC”)	320,	Investments	–	Debt	and	Equity	Securities,	the	Company	may	designate	a	security	as
held-to-maturity,	available-for-sale	or	trading,	at	the	time	of	purchase,	depending	on	the	Company’s	ability	and	intent	to	hold	the
security	to	maturity.	Alternatively,	the	Company	may	elect	the	fair	value	option	of	accounting	for	securities	pursuant	to	ASC	825,
Financial	Instruments.	Prior	to	January	1,	2023,	the	Company	designated	its	RMBS	as	available-for	sale.	On	January	1,	2023,	the
Company	elected	the	fair	value	option	of	accounting	for	all	RMBS	acquired	after	such	date.	Unrealized	gains	and	losses	on	securities
classified	as	available-for	sale	are	reported	in	“Other	comprehensive	income	(loss)”	within	the	consolidated	statements	of
comprehensive	income	(loss),	whereas	unrealized	gains	and	losses	on	securities	for	which	the	Company	elected	the	fair	value	option
are	reported	in	“Unrealized	loss	on	RMBS,	measured	at	fair	value	through	earnings,	net”	within	the	consolidated	statements	of
income	(loss).</span></div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:
none;	text-indent:	36pt;">Fair	value	is	determined	under	the	guidance	of	ASC	820,	Fair	Value	Measurements	and	Disclosures.
Management’s	judgment	is	used	to	arrive	at	the	fair	value	of	the	Company’s	RMBS	investments,	taking	into	account	prices	obtained
from	third-party	pricing	providers	and	other	applicable	market	data.	The	third-party	pricing	providers	use	pricing	models	that
generally	incorporate	such	factors	as	coupons,	primary	and	secondary	mortgage	rates,	rate	reset	periods,	issuer,	prepayment	speeds,
credit	enhancements	and	expected	life	of	the	security.	The	Company’s	application	of	ASC	820	guidance	is	discussed	in	further	detail
in	Note	9.</div>	<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-
indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">Investment	securities	transactions	are	recorded	on
the	trade	date.	At	disposition,	the	net	realized	gain	or	loss	on	securities	is	determined	on	the	basis	of	the	cost	of	the	specific
investment	and	for	securities	designated	as	available-for-sale,	the	unrealized	gain	or	loss	is	reclassified	out	of	accumulated	other
comprehensive	income	into	earnings.	RMBS	with	a	fair	value	of	$28.3	million	purchased	during	the	nine-month	period	ended
September	30,	2024	were	settled	after	period-end.	All	RMBS	purchased	and	sold	during	the	year	ended	December	31,	2023,	were
settled	prior	to	period-end</span>.</div>	<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">
<span	style="text-decoration:	underline;">Revenue	Recognition</span></span>	–	Interest	income	from	coupon	payments	is	accrued
based	on	the	outstanding	principal	amount	of	the	RMBS	and	their	contractual	terms.	Premiums	and	discounts	associated	with	the
purchase	of	the	RMBS	are	amortized	and	accreted,	respectively,	into	interest	income	over	the	projected	lives	of	the	securities	using
the	effective	interest	method.	The	Company’s	policy	for	estimating	prepayment	speeds	for	calculating	the	effective	yield	is	to
evaluate	historical	performance,	consensus	on	prepayment	speeds,	and	current	market	conditions.	Adjustments	are	made	for	actual
prepayment	activity.	We	recognized	interest	receivable	of	approximately	$4.8	million	and	$4.0	million	at	September	30,	2024	and
December	31,	2023,	respectively.	Interest	income	receivable	has	been	classified	within	“Receivables	and	other	assets”	on	the
consolidated	balance	sheets.	For	further	discussion	of	Receivables	and	other	assets,	see	Note	13.</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">
<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';"><span	style="text-decoration:	underline;">Impairment</span>
</span>	–	<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">When	the	fair	value	of	an	available-for-sale	designated
security	is	less	than	its	amortized	cost	basis	as	of	the	balance	sheet	date,	the	security’s	cost	basis	is	considered	impaired.	If	the
Company	determines	that	it	intends	to	sell	the	security	or	it	is	more	likely	than	not	that	it	will	be	required	to	sell	before	recovery,	the
Company	recognizes	the	difference	between	the	fair	value	and	amortized	cost	as	a	loss	in	the	consolidated	statements	of	income
(loss).	If	the	Company	determines	it	does	not	intend	to	sell	the	security	or	it	is	not	more	likely	than	not	it	will	be	required	to	sell	the
security	before	recovery,	the	Company	must	evaluate	the	decline	in	the	fair	value	of	the	impaired	security	and	determine	whether
such	decline	resulted	from	a	credit	loss	or	non-credit	related	factors.	In	its	assessment	of	whether	a	credit	loss	exists,	the	Company
performs	a	qualitative	assessment	around	whether	a	credit	loss	exists	and	if	necessary,	it	compares	the	present	value	of	estimated
future	cash	flows	of	the	impaired	security	with	the	amortized	cost	basis	of	such	security.	The	estimated	future	cash	flows	reflect
those	that	a	“market	participant”	would	use	and	typically	include	assumptions	related	to	fluctuations	in	interest	rates,	prepayment
speeds,	default	rates,	collateral	performance,	and	the	timing	and	amount	of	projected	credit	losses,	as	well	as	incorporating
observations	of	current	market	developments	and	events.	Cash	flows	are	discounted	at	an	interest	rate	equal	to	the	current	yield
used	to	accrete	interest	income.	If	the	present	value	of	estimated	future	cash	flows	is	less	than	the	amortized	cost	basis	of	the
security,	an	expected	credit	loss	exists	and	is	included	in	provision	for	credit	losses	on	securities	in	the	consolidated	statements	of
income	(loss)</span>.	Since	all	of	the	Company’s	available-for-sale	designated	securities	are	Agency	RMBS,	the	Company	does	not
have	an	allowance	for	credit	losses.</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-style:	italic;	font-weight:	bold;">Investments	in	MSRs</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-
family:	'Times	New	Roman';"><span	style="text-decoration:	underline;">Classification</span></span>	–	MSRs	represent	the
contractual	right	to	service	mortgage	loans.	The	Company	has	elected	the	fair	value	option	to	record	its	investments	in	MSRs	in
order	to	provide	users	of	the	consolidated	financial	statements	with	better	information	regarding	the	effects	of	prepayment	risk	and
other	market	factors	on	the	MSRs.	Under	this	election,	the	Company	records	a	valuation	adjustment	on	its	investments	in	MSRs	on	a
quarterly	basis	to	recognize	the	changes	in	fair	value	of	its	MSRs	in	net	income	as	described	below.<br/>	</div>	<div><br/></div>
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">Although	transactions	in	MSRs	are	observable	in	the	marketplace,	the	valuation	includes	unobservable	market	data	inputs
(prepayment	speeds,	delinquency	levels,	costs	to	service	and	discount	rates).	Changes	in	the	fair	value	of	MSRs	are	reported	on	the
consolidated	statements	of	income	(loss).	Fluctuations	in	the	fair	value	of	MSRs	are	recorded	within	“Unrealized	gain	(loss)	on
investments	in	Servicing	Related	Assets”	on	the	consolidated	statements	of	income	(loss).	Fair	value	is	generally	determined	by
discounting	the	expected	future	cash	flows	using	discount	rates	that	incorporate	the	market	risks	and	liquidity	premium	specific	to
the	MSRs	and,	therefore,	may	differ	from	their	effective	yields.	In	determining	the	valuation	of	MSRs	in	accordance	with	ASC	820,
management	uses	internally	developed	pricing	models	that	are	based	on	certain	unobservable	market-based	inputs.	The	Company
classifies	these	valuations	as	Level	3	in	the	fair	value	hierarchy.	The	Company’s	application	of	ASC	820	guidance	is	discussed	in
further	detail	in	Note	9.</div>	<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;"><span



style="font-size:	10pt;	font-family:	'Times	New	Roman';"><span	style="text-decoration:	underline;">Revenue	Recognition</span>
</span>	–	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;">Mortgage	servicing	fee	income	represents	revenue	earned	for	servicing	mortgage	loans.
The	servicing	fees	are	based	on	a	contractual	percentage	o<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">f	the	outstanding	principal	balance	and
are	recognized	as	revenue	as	the	related	mortgage	payments	are	collected.</span>	Corresponding	costs	to	service	are	charged	to
expense	as	incurred.	Servicing	fee	income	received	and	servicing	expenses	incurred	are	reported	on	the	consolidated	statements	of
income	(loss).	Float	income	from	custodial	accounts	associated	with	MSRs	is	included	in	“Net	interest	income”	on	the	consolidated
statements	of	income	(loss).	Late	fees	and	ancillary	income	are	included	in	“Servicing	fee	income”	on	the	consolidated	statements	of
income	(loss).</span></div>	<div><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">	<br/>	</span></div>	<div	style="display:none;"><br/></div>
<div	style="text-indent:	36pt;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">As	an	owner	of	MSRs,	the	Company	may	be	obligated	to	fund
advances	of	principal	and	interest	payments	due	to	third-party	owners	of	the	loans	underlying	the	MSRs,	but	not	yet	received	from
the	individual	borrowers.	These	advances	are	reported	as	servicing	advances	within	the	“Receivables	and	other	assets”	line	item	on
the	cons<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">olidated	balance	sheets.	Reimbursable	servicing
advances,	other	than	principal	and	interest	advances,	also	have	been	classified	within	“Receivables	and	other	assets”	on	the
consolidated	balance	sheets.	Advances	on	Federal	National	Mortgage	Association	(“Fannie	Mae”)	and	Federal	Home	Loan	Mortgage
Corporation	(“Freddie	Mac”)	MSRs	made	in	accordance	with	the	relevant	guidelines	are	generally	recoverable.	The	Company’s
servicing	related	assets	were	composed	entirely	of	Fannie	Mae	and	Freddie	</span>Mac	MSRs	as	of	<span	style="font-weight:
normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:
none;">September	30,	2024</span>	and	December	31,	2023.	As	a	result,	the	Company	has	determined	that	no	reserves	for
unrec</span>overable	advances	for	the	related	underlying	loans	are	necessary	at	September	30,	2024	and	December	31,	2023.	For
further	discussion	on	the	Company’s	receivables	and	other	assets,	including	the	Company’s	servicing	advances,	see	Note	13.</span>
</div>	<div>	<br/>	</div>	<div	style="font-weight:	bold;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	italic;	font-variant:	normal;	text-transform:	none;">Derivatives	and	Hedging	Activities</div>	<div>	<br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">Derivative	transactions	include	swaps,	swaptions,	U.S.	treasury	futures	and	“to-be-announced”	securities	(“TBAs”).	<span
style="font-variant-ligatures:	normal;	font-variant-caps:	normal;	letter-spacing:	normal;	text-align:	left;	white-space:	normal;	word-
spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">A	TBA	contract	is
an	agreement	to	purchase	or	sell,	for	future	delivery,	an	Agency	RMBS	with	a	specified	issuer,	term	and	coupon.	</span>Swaps	and
swaptions	are	entered	into	by	the	Company	solely	for	interest	rate	risk	management	purposes.	TBAs	and	U.S.	treasury	futures	are
used	to	manage	duration	risk	as	well	as	basis	risk	and	pricing	risk	on	the	Company’s	financing	facilities	for	MSRs.	The	decision	as	to
whether	or	not	a	given	transaction/position	(or	portion	thereof)	is	economically	hedged	is	made	on	a	case-by-case	basis,	based	on	the
risks	involved	and	other	factors	as	determined	by	senior	management,	including	restrictions	imposed	by	the	Code	on	REITs.	In
determining	whether	to	economically	hedge	a	risk,	the	Company	may	consider	whether	other	assets,	liabilities,	firm	commitments
and	anticipated	transactions	already	offset	or	reduce	the	risk.	All	transactions	undertaken	as	economic	hedges	are	entered	into	with
a	view	towards	minimizing	the	potential	for	economic	losses	that	could	be	incurred	by	the	Company.	Generally,	derivatives	entered
into	are	not	intended	to	qualify	as	hedges	under	GAAP,	unless	specifically	stated	otherwise.</div>	<div><br/></div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">
From	<span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	font-
weight:	normal;	letter-spacing:	normal;	text-align:	left;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	text-
decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">time	to	time,	the	Company	enters	into
a	TBA	dollar	roll	which	represents	a	transaction	where	TBA	contracts	with	the	same	terms	but	different	settlement	dates	are
simultaneously	bought	and	sold.	The	TBA	contract	settling	in	the	later	month	typically	prices	at	a	discount	to	the	earlier	month
contract	with	the	difference	in	price	commonly	referred	to	as	the	“drop”.	The	drop	is	a	reflection	of	the	expected	net	interest	income
from	an	investment	in	similar	Agency	RMBS,	net	of	an	implied	financing	cost,	that	would	be	foregone	as	a	result	of	settling	the
contract	in	the	later	month	rather	than	in	the	earlier	month.	The	drop	between	the	current	settlement	month	price	and	the	forward
settlement	month	price	occurs	because	in	the	TBA	dollar	roll	market,	the	party	providing	the	financing	is	the	party	that	would	retain
all	principal	and	interest	payments	accrued	during	the	financing	period.	Accordingly,	drop	income	on	TBA	dollar	rolls	generally
represents	the	economic	equivalent	of	the	net	interest	income	earned	on	the	underlying	Agency	RMBS	less	an	implied	financing
cost.	TBA	dollar	roll	transactions	are	accounted	for	under	GAAP	as	a	series	of	derivatives	transactions.</span></div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;">The	Company’s	bi-lateral	derivative	financial	instruments	contain	credit	risk	to	the	extent	that	its	counterparties	may
be	unable	to	meet	the	terms	of	the	agreements.	The	Company	reduces	such	risk	by	limiting	its	exposure	to	any	one	counterparty.	In
addition,	the	potential	risk	of	loss	with	any	one	party	resulting	from	this	type	of	credit	risk	is	monitored.	The	Company’s	interest	rate
swaps	and	U.S.	treasury	futures	are	required	to	be	cleared	on	an	exchange,	which	further	mitigates,	but	does	not	eliminate,	credit
risk.	Management	does	not	expect	any	material	losses	as	a	result	of	default	by	other	parties	to	its	derivative	financial	instruments.
</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;">	<span	style="text-decoration:
underline;"><span	style="color:	#000000;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;
font-weight:	normal;	text-transform:	none;">Classification</span></span>	–	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">All	derivatives,
including	TBAs,	are	recognized	as	either	assets	or	liabilities	on	the	consolidated	balance	sheets	and	measured	at	fair	value.	<span
style="font-variant-ligatures:	normal;	font-variant-caps:	normal;	letter-spacing:	normal;	text-align:	left;	white-space:	normal;	word-
spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">The	fair	value	of
TBA	derivatives	is	determined	using	methods	similar	to	those	used	to	value	Agency	RMBS.	</span>Due	to	the	nature	of	these
instruments,	they	may	be	in	a	receivable/asset	position	or	a	payable/liability	position	at	the	end	of	an	accounting	period.	Derivative
amounts	payable	to,	and	receivable	from,	the	same	party	under	a	contract	may	be	offset	as	long	as	the	following	conditions	are	met:
(i)	each	of	the	two	parties	owes	the	other	determinable	amounts;	(ii)	the	reporting	party	has	the	right	to	offset	the	amount	owed	with
the	amount	owed	by	the	other	party;	(iii)	the	reporting	party	intends	to	offset;	and	(iv)	the	right	to	offset	is	enforceable	by	law.	The
Company	reports	the	fair	value	of	derivative	instruments	gross	of	cash	paid	or	received	pursuant	to	credit	support	agreements,	and
fair	value	may	be	reflected	on	a	net	counterparty	basis	when	the	Company	believes	a	legal	right	of	offset	exists	under	an	enforceable
master	netting	agreement.	For	further	discussion	on	offsetting	assets	and	liabilities,	see	Note	8.</span></div>	<div
style="display:none;"><br/></div>	<div	style="text-indent:	36pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-indent:	36pt;">	<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';"><span	style="text-decoration:
underline;">Revenue	Recognition</span></span>	–	<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	font-weight:
normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;">With	respect	to	derivatives	that	have	not
been	designated	as	hedges,	any	payments	under,	or	fluctuations	in	the	fair	value	of,	such	derivatives	have	been	recognized	currently
in	“Realized	gain	(loss)	on	derivatives,	net”	and	“Unrealized	gain	(loss)	on	derivatives,	net”,	respectively,	in	the	consolidated
statements	of	income	(loss).</span>	<span	style="color:	#000000;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:
normal;	font-variant:	normal;	font-weight:	normal;	text-transform:	none;">Interest	rate	swap	periodic	interest	income	(expense)	is
included	in	“Realized	gain	(loss)	on	derivatives,	net”	in	the	consolidated	statements	of	income	(loss).</span></div>	<div><br/>
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Cash	and
Cash	Equivalents	and	Restricted	Cash</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	considers	all	highly	liquid	short-term	investments
with	maturities	of	90	days	or	less	when	purchased	to	be	cash	equivalents.	Substantially	all	amounts	on	deposit	with	major	financial
institutions	exceed	insured	limits.	Restricted	cash	represents	the	Company’s	cash	held	by	counterparties	(i)	as	collateral	against	the
Company’s	derivatives	(approximately	$3.0	million	and	$16.4	million	at	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;"><span	style="font-



weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-
transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:
normal;	font-variant:	normal;	text-transform:	none;">September	30,	2024</span></span></span>	and	December	31,	2023,
respectively)	and	(ii)	as	collateral	for	borrowings	under	its	repurchase	agreements	(approximately	$1.5	million	and	$0	at	<span
style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:
normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">September	30,
2024</span></span></span>	and	December	31,	2023,	respectively).</div>	<div><br/>	</div>	<div	style="display:none;"><br/>
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company’s	centrally
cleared	interest	rate	swaps	require	that	the	Company	post	an	“initial	margin”	amount	determined	by	the	clearing	exchange,	which	is
generally	intended	to	be	set	at	a	level	sufficient	to	protect	the	exchange	from	the	interest	rate	swap’s	maximum	estimated	single-day
price	movement.	The	Company	also	exchanges	“variation	margin”	based	upon	daily	changes	in	fair	value,	as	measured	by	the
exchange.	As	a	result	of	amendments	to	rules	governing	certain	central	clearing	activities,	the	exchange	of	variation	margin	is	a
settlement	of	the	interest	rate	swap,	as	opposed	to	pledged	collateral.	The	Company	has	accounted	for	the	receipt	or	payment	of
variation	margin	on	interest	rate	swaps	as	a	direct	reduction	or	increase	to	the	carrying	value	of	the	interest	rate	swap	asset	or
liability.	At	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">September	30,
2024</span></span></span>	and	December	31,	2023,	approximately	$46.6	million	and	$75.8	million,	respectively,	of	variation
margin	was	reported	as	a	decrease	to	the	interest	rate	swap	asset,	at	fair	value.</div>	<div><br/>	</div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Due	to	Manager</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">
<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">The	sum	under	“Due	to	manager”	on	the	c<span	style="font-weight:
normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:
none;">onsolidated	balance	sheets	represents	amounts	due	to	the	Manager	pursuant	to	the	Management	Agreement.	For	further
information	on	the	Management	Agree</span>ment,	see	Note	7</span>.</div>	<div><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Income	Taxes</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">
<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">The	Company	elected	to	be	taxed	as	a	REIT	under	Code	Sections	856
through	860	beginning	with	its	short	taxable	year	ended	December	31,	2013.	U.S.	federal	income	tax	law	generally	requires	that	a
REIT	distribute	annually	at	least	90%	of	its	REIT	taxable	income,	without	regard	to	the	deduction	for	dividends	paid	and	excluding
net	capital	gains,	and	that	it	pay	tax	at	regular	corporate	income	tax	rates	to	the	extent	that	it	annually	distributes	less	than	100%	of
its	taxable	income.	The	Company’s	TRS,	CHMI	Solutions,	as	well	as	CHMI	Solutions’	wholly-owned	subsidiary,	Aurora,	are	subject	to
U.S.	federal	income	taxes	on	their	taxable	income.	To	maintain	qualification	as	a	REIT,	the	Company	must	distribute	at	least	90%	of
its	annual	REIT	taxable	income	to	its	stockholders	and	meet	certain	other	requirements	such	as	assets	it	may	hold,	income	it	may
generate	and	its	stockholder	composition.	In	2017,	the	Internal	Revenue	Service	issued	a	revenue	procedure	permitting	“publicly
offered”	REITs	to	make	elective	stock	dividends	(i.e.,	dividends	paid	in	a	mixture	of	stock	and	cash),	with	at	least	20%	of	the	total
distribution	being	paid	in	cash,	to	satisfy	their	REIT	distribution	requirements.	In	December	2021,	the	Internal	Revenue	Service
issued	a	revenue	procedure	that	temporarily	reduced	the	minimum	amount	of	the	total	distribution	that	must	be	paid	in	cash	to	10%
for	distributions	declared	on	or	after	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">November	</span></span><span	style="font-size:	10pt;
font-family:	'Times	New	Roman';	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:
none;">1,	2021,	and	on	or	before	June	30,	2022,	provided	certain	other	parameters	detailed	in	the	Revenue	Procedure	are
satisfied</span><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';"><span	style="font-weight:	normal;	color:	rgb(0,	0,
0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">.	Pursuant	to
these	revenue	procedures,	the	Company	has	in	the	past	electe</span>d	to	make	distributions	of	its	taxable	income	in	a	mixture	of
stock	and	cash</span>.</div>	<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	accounts	for	income	taxes	in	accordance	with	ASC	740,	<span
style="font-size:	10pt;	font-family:	'Times	New	Roman';	font-style:	italic;">Income	Taxes</span>.	ASC	740	requires	the	recording	of
deferred	income	taxes	that	reflect	the	net	tax	effect	of	temporary	differences	between	the	carrying	amounts	of	the	Company’s	assets
and	liabilities	for	financial	reporting	purposes	and	the	amounts	used	for	income	tax	purposes,	including	operating	loss	carry
forwards.	Deferred	tax	assets	and	liabilities	are	measured	using	enacted	tax	rates	expected	to	apply	to	taxable	income	in	the	years	in
which	those	temporary	differences	are	expected	to	be	recovered	or	settled.	The	effect	of	a	change	in	tax	rates	on	deferred	tax	assets
and	liabilities	is	recognized	in	earnings	in	the	period	that	includes	the	enactment	date.	The	Company	assesses	its	tax	positions	for	all
open	tax	years	and	determines	if	it	has	any	material	unrecognized	liabilities	in	accordance	with	ASC	740.	The	Company	records	these
liabilities	to	the	extent	it	deems	them	more-likely-than-not	to	be	incurred.	The	Company	records	interest	and	penalties	related	to
income	taxes	within	the	provision	for	income	taxes	in	the	consolidated	statements	of	income	(loss).	The	Company	has	not	incurred
any	interest	or	penalties.</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	italic;	font-weight:	bold;">Realized	Gain	(Loss)	on	RMBS</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	table	presents	realized
gains	or	losses	on	RMBS	for	the	periods	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<table	cellpadding="0"
cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:
100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	middle;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	middle;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-7pt;"><span	style="text-indent:	0pt;">Nine	Months	Ended	September	30,
</span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-
align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-
indent:	-7pt;"><span	style="text-indent:	0pt;">2024</span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;	text-indent:	-7pt;"><span	style="text-indent:	0pt;">2023</span></div>	</td>	<td	colspan="1"



style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Realized	loss	on	RMBS,	net</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Loss	on	RMBS,
available-for-sale,	measured	at	fair	value	through	OCI	<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(3,499</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(10,209</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(3,499</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(21,464</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>
<div>	<div	style="margin-left:	9pt;">Loss	on	RMBS	measured	at	fair	value	through	earnings<br/>	</div>	</div>	</div>	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);"	valign="bottom">(152</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">(2,011</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;"><span	style="font-weight:	bold;">Realized	loss	on	RMBS,
net</span><br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(3,651</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">(10,209</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(5,510</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">(21,464</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>
<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="width:	100%;	font-family:	'Times
New	Roman';	font-size:	10pt;">	<tr	style="vertical-align:	top;">	<td	style="vertical-align:	top;	width:	36pt;">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</div>	</td>	<td	style="align:	left;	vertical-align:	top;	width:	auto;">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Reclassified	from	accumulated	other	comprehensive	income



into	earnings.</div>	</td>	</tr>	</table>	</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Repurchase	Agreements	and	Interest	Expense</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">T<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;">he	Company	finances	its	investments	in	RMBS	with	short-term	borrowings	under
master	repurchase	agreements.	Borrowings	under	the	repurchase	agreements	are	generally	short-term	debt	due	within	one	year.
These	borrowings	generally	bear	interest	rates	offered	by	the	“lending”	counterparty	from	time	to	time	for	the	term	of	the	proposed
repurchase	transaction	(e.g.	30	days,	60	days	etc.)	of	a	specified	margin	over	the	overnight	SOFR	rate.	The	repurchase	agreements
represent	uncommitted	financing.	Borrowings	under	these	agreements	are	treated	as	collateralized	financing	transactions	and	are
carried	at	their	contractual	amounts,	as	specified	in	the	respective	agreements.	Interest	is	recorded	at	the	contractual	amount	on	an
accrual	basis.</span></div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	italic;	font-weight:	bold;">Dividends	Payable</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">Because	the	Company	is	organized	as	a
REIT	under	the	Code,	it	is	required	by	law	to	distribute	annually	at	least	90%	of	its	REIT	taxable	income,	which	it	does	in	the	form	of
quarterly	dividend	payments.	The	Company	accrues	the	dividend	payable	on	outstanding	shares	on	the	accounting	date,	which
causes	an	offsetting	reduction	in	retained	earnings.</div>	<div><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Comprehensive	Income</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">Comprehensive	income	is	defined	as	the	change	in	equity	of	a	business	enterprise	during	a	period	resulting	from
transactions	and	other	events	and	circumstances,	excluding	those	resulting	from	investments	by	and	distributions	to	owners.	For	the
Company’s	purposes,	comprehensive	income	represents	net	income	(loss),	as	presented	in	the	consolidated	statements	of	income
(loss),	adjusted	for	unrealized	gains	or	losses	on	RMBS,	which	are	designated	as	available	for	sale.</div>	<div><br/>	</div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Recent	Accounting
Pronouncements</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times
New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="text-decoration:	underline;"><span	style="font-weight:	normal;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant:	normal;	text-transform:
none;">Segment	Reporting</span></span>		-	In	November	2023,	the	FASB	issued	ASU	2023-07,	Segment	Reporting	(Topic	280):
Improvements	to	Reportable	Segment	Disclosures.	This	standard	requires	public	companies	to	disclose	information	about	their
reportable	segments’	significant	expenses	on	an	interim	and	annual	basis	to	provide	more	transparency	about	the	expenses	they
incur	from	revenue	generating	business	units.	The	new	standard	is	effective	for	fiscal	years	beginning	after	December	15,	2023,	and
interim	periods	within	fiscal	years	beginning	after	December	15,	2024,	with	early	adoption	permitted.	The	Company	does	not	expect
the	adoption	of	the	new	standard	to	have	a	material	effect	on	its	Consolidated	Financial	Statements.	</div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="text-decoration:	underline;">Income
Taxes</span>	-	In	December	2023,	the	FASB	issued	ASU	No.	2023-09,	Income	Taxes	(Topic	740):	Improvements	to	Income	Tax
Disclosures.	This	standard	requires	entities	to	provide	additional	information	about	federal,	state	and	foreign	income	taxes	and
reconciling	items	in	the	rate	reconciliation	table,	and	to	disclose	further	disaggregation	of	income	taxes	paid	(net	of	refunds
received)	by	federal	(national),	state	and	foreign	taxes	by	jurisdiction.	For	public	business	entities,	the	ASU	is	effective	for	fiscal
years	beginning	after	December	15,	2024,	with	early	adoption	permitted.	The	guidance	should	be	applied	prospectively,	but	entities
have	the	option	to	apply	it	retrospectively	for	each	period	presented.	The	Company	has	determined	this	ASU	will	not	have	a	material
impact	on	its	Consolidated	Financial	Statements.</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Changes	in	Presentation</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">Certain	prior	period	amounts	have	been	reclassified	to	conform	to	current	period	presentation.</div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Basis	of	Accounting</div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">The	accompanying	consolidated	financial	statements
are	prepared	in	accordance	with	U.S.	generally	accepted	accounting	principles	(“GAAP”)	for	financial	information	and	pursuant	to
the	requirements	for	reporting	on	Form	10-Q	and	Article	10	of	Regulation	S-X.	The	consolidated	financial	statements	include	the
accounts	of	the	Company	and	its	consolidated	subsidiaries.	All	significant	intercompany	transactions	and	balances	have	been
eliminated.	The	Company	consolidates	those	entities	in	which	it	has	an	investment	of	50%	or	more	and	has	control	over	significant
operating,	financial	and	investing	decisions	of	the	entity.	The	consolidated	financial	statements	reflect	all	necessary	and	recurring
adjustments	for	fair	presentation	of	the	results	for	the	periods	presented	herein</span>.</div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Use	of	Estimates</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	preparation	of	financial	statements	in	conformity	with	GAAP	requires	management	to	make	a	number	of	significant
estimates	and	assumptions.	These	include	estimates	of	the	fair	value	of	Servicing	Related	Assets,	RMBS	and	derivatives;	credit	losses
and	other	estimates	that	affect	the	reported	amounts	of	certain	assets,	revenues,	liabilities	and	expenses	as	of	the	date	of,	and	for
the	periods	covered	by,	the	consolidated	financial	statements.	It	is	likely	that	changes	in	these	estimates	will	occur	in	the	near	term.
The	Company’s	estimates	are	inherently	subjective.	Actual	results	could	differ	from	the	Company’s	estimates,	and	the	differences
may	be	material.</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:
bold;">Risks	and	Uncertainties</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">In	the	normal	course	of	business,	the	Company	encounters	primarily
two	significant	types	of	economic	risk:	credit	and	market.	Credit	risk	is	the	risk	of	default	on	the	Company’s	investments	in	RMBS,
Servicing	Related	Assets	and	derivatives	that	results	from	a	borrower’s	or	derivative	counterparty’s	inability	or	unwillingness	to
make	contractually	required	payments.	Market	risk	reflects	changes	in	the	value	of	investments	in	RMBS,	Servicing	Related	Assets
and	derivatives	due	to	changes	in	interest	rates,	spreads	or	other	market	factors,	including	prepayment	speeds	on	the	Company’s
RMBS	and	Servicing	Related	Assets.	The	Company	is	subject	to	the	risks	involved	with	real	estate	and	real	estate-related	debt
instruments.	These	include,	among	others,	the	risks	normally	associated	with	changes	in	the	general	economic	climate,	changes	in
the	mortgage	market,	changes	in	tax	laws,	interest	rate	levels,	and	the	availability	of	financing.</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	Company	also	is	subject	to	certain	risks	relating	to	its	status	as	a	REIT	for	U.S.	federal	income	tax	purposes.	If	the
Company	were	to	fail	to	qualify	as	a	REIT	in	any	taxable	year,	the	Company	would	be	subject	to	U.S.	federal	income	tax	on	its	REIT
income,	which	could	be	material.	Unless	entitled	to	relief	under	certain	statutory	provisions,	the	Company	would	also	be	disqualified
from	treatment	as	a	REIT	for	the	four	taxable	years	following	the	year	during	which	qualification	is	lost.</div>	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Investments	in	RMBS</div>	<div>
<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';"><span	style="text-decoration:
underline;">Classification</span></span>	–	<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">The	Company	reports
all	of	its	investments	in	RMBS	at	fair	value	on	its	consolidated	balance	sheets.	Pursuant	to	Accounting	Standards	Codification
(“ASC”)	320,	Investments	–	Debt	and	Equity	Securities,	the	Company	may	designate	a	security	as	held-to-maturity,	available-for-sale
or	trading,	at	the	time	of	purchase,	depending	on	the	Company’s	ability	and	intent	to	hold	the	security	to	maturity.	Alternatively,	the
Company	may	elect	the	fair	value	option	of	accounting	for	securities	pursuant	to	ASC	825,	Financial	Instruments.	Prior	to	January	1,
2023,	the	Company	designated	its	RMBS	as	available-for	sale.	On	January	1,	2023,	the	Company	elected	the	fair	value	option	of
accounting	for	all	RMBS	acquired	after	such	date.	Unrealized	gains	and	losses	on	securities	classified	as	available-for	sale	are
reported	in	“Other	comprehensive	income	(loss)”	within	the	consolidated	statements	of	comprehensive	income	(loss),	whereas
unrealized	gains	and	losses	on	securities	for	which	the	Company	elected	the	fair	value	option	are	reported	in	“Unrealized	loss	on
RMBS,	measured	at	fair	value	through	earnings,	net”	within	the	consolidated	statements	of	income	(loss).</span></div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-indent:	36pt;">Fair	value	is
determined	under	the	guidance	of	ASC	820,	Fair	Value	Measurements	and	Disclosures.	Management’s	judgment	is	used	to	arrive	at



the	fair	value	of	the	Company’s	RMBS	investments,	taking	into	account	prices	obtained	from	third-party	pricing	providers	and	other
applicable	market	data.	The	third-party	pricing	providers	use	pricing	models	that	generally	incorporate	such	factors	as	coupons,
primary	and	secondary	mortgage	rates,	rate	reset	periods,	issuer,	prepayment	speeds,	credit	enhancements	and	expected	life	of	the
security.	The	Company’s	application	of	ASC	820	guidance	is	discussed	in	further	detail	in	Note	9.</div>	<div><br/></div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	normal;
color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-indent:	36pt;"><span	style="font-size:	10pt;
font-family:	'Times	New	Roman';">Investment	securities	transactions	are	recorded	on	the	trade	date.	At	disposition,	the	net	realized
gain	or	loss	on	securities	is	determined	on	the	basis	of	the	cost	of	the	specific	investment	and	for	securities	designated	as	available-
for-sale,	the	unrealized	gain	or	loss	is	reclassified	out	of	accumulated	other	comprehensive	income	into	earnings.	RMBS	with	a	fair
value	of	$28.3	million	purchased	during	the	nine-month	period	ended	September	30,	2024	were	settled	after	period-end.	All	RMBS
purchased	and	sold	during	the	year	ended	December	31,	2023,	were	settled	prior	to	period-end</span>.</div>	<div><br/></div>
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';"><span	style="text-decoration:	underline;">Revenue
Recognition</span></span>	–	Interest	income	from	coupon	payments	is	accrued	based	on	the	outstanding	principal	amount	of	the
RMBS	and	their	contractual	terms.	Premiums	and	discounts	associated	with	the	purchase	of	the	RMBS	are	amortized	and	accreted,
respectively,	into	interest	income	over	the	projected	lives	of	the	securities	using	the	effective	interest	method.	The	Company’s	policy
for	estimating	prepayment	speeds	for	calculating	the	effective	yield	is	to	evaluate	historical	performance,	consensus	on	prepayment
speeds,	and	current	market	conditions.	Adjustments	are	made	for	actual	prepayment	activity.	We	recognized	interest	receivable	of
approximately	$4.8	million	and	$4.0	million	at	September	30,	2024	and	December	31,	2023,	respectively.	Interest	income	receivable
has	been	classified	within	“Receivables	and	other	assets”	on	the	consolidated	balance	sheets.	For	further	discussion	of	Receivables
and	other	assets,	see	Note	13.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">
<span	style="text-decoration:	underline;">Impairment</span></span>	–	<span	style="font-size:	10pt;	font-family:	'Times	New
Roman';">When	the	fair	value	of	an	available-for-sale	designated	security	is	less	than	its	amortized	cost	basis	as	of	the	balance	sheet
date,	the	security’s	cost	basis	is	considered	impaired.	If	the	Company	determines	that	it	intends	to	sell	the	security	or	it	is	more
likely	than	not	that	it	will	be	required	to	sell	before	recovery,	the	Company	recognizes	the	difference	between	the	fair	value	and
amortized	cost	as	a	loss	in	the	consolidated	statements	of	income	(loss).	If	the	Company	determines	it	does	not	intend	to	sell	the
security	or	it	is	not	more	likely	than	not	it	will	be	required	to	sell	the	security	before	recovery,	the	Company	must	evaluate	the
decline	in	the	fair	value	of	the	impaired	security	and	determine	whether	such	decline	resulted	from	a	credit	loss	or	non-credit
related	factors.	In	its	assessment	of	whether	a	credit	loss	exists,	the	Company	performs	a	qualitative	assessment	around	whether	a
credit	loss	exists	and	if	necessary,	it	compares	the	present	value	of	estimated	future	cash	flows	of	the	impaired	security	with	the
amortized	cost	basis	of	such	security.	The	estimated	future	cash	flows	reflect	those	that	a	“market	participant”	would	use	and
typically	include	assumptions	related	to	fluctuations	in	interest	rates,	prepayment	speeds,	default	rates,	collateral	performance,	and
the	timing	and	amount	of	projected	credit	losses,	as	well	as	incorporating	observations	of	current	market	developments	and	events.
Cash	flows	are	discounted	at	an	interest	rate	equal	to	the	current	yield	used	to	accrete	interest	income.	If	the	present	value	of
estimated	future	cash	flows	is	less	than	the	amortized	cost	basis	of	the	security,	an	expected	credit	loss	exists	and	is	included	in
provision	for	credit	losses	on	securities	in	the	consolidated	statements	of	income	(loss)</span>.	Since	all	of	the	Company’s	available-
for-sale	designated	securities	are	Agency	RMBS,	the	Company	does	not	have	an	allowance	for	credit	losses.</div>
2830000048000004000000	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:
bold;">Investments	in	MSRs</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">
<span	style="text-decoration:	underline;">Classification</span></span>	–	MSRs	represent	the	contractual	right	to	service	mortgage
loans.	The	Company	has	elected	the	fair	value	option	to	record	its	investments	in	MSRs	in	order	to	provide	users	of	the	consolidated
financial	statements	with	better	information	regarding	the	effects	of	prepayment	risk	and	other	market	factors	on	the	MSRs.	Under
this	election,	the	Company	records	a	valuation	adjustment	on	its	investments	in	MSRs	on	a	quarterly	basis	to	recognize	the	changes
in	fair	value	of	its	MSRs	in	net	income	as	described	below.<br/>	</div>	<div><br/></div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">Although	transactions	in	MSRs	are
observable	in	the	marketplace,	the	valuation	includes	unobservable	market	data	inputs	(prepayment	speeds,	delinquency	levels,
costs	to	service	and	discount	rates).	Changes	in	the	fair	value	of	MSRs	are	reported	on	the	consolidated	statements	of	income	(loss).
Fluctuations	in	the	fair	value	of	MSRs	are	recorded	within	“Unrealized	gain	(loss)	on	investments	in	Servicing	Related	Assets”	on	the
consolidated	statements	of	income	(loss).	Fair	value	is	generally	determined	by	discounting	the	expected	future	cash	flows	using
discount	rates	that	incorporate	the	market	risks	and	liquidity	premium	specific	to	the	MSRs	and,	therefore,	may	differ	from	their
effective	yields.	In	determining	the	valuation	of	MSRs	in	accordance	with	ASC	820,	management	uses	internally	developed	pricing
models	that	are	based	on	certain	unobservable	market-based	inputs.	The	Company	classifies	these	valuations	as	Level	3	in	the	fair
value	hierarchy.	The	Company’s	application	of	ASC	820	guidance	is	discussed	in	further	detail	in	Note	9.</div>	<div><br/></div>
<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New
Roman';"><span	style="text-decoration:	underline;">Revenue	Recognition</span></span>	–	<span	style="font-weight:	normal;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:
none;">Mortgage	servicing	fee	income	represents	revenue	earned	for	servicing	mortgage	loans.	The	servicing	fees	are	based	on	a
contractual	percentage	o<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	normal;	font-variant:	normal;	text-transform:	none;">f	the	outstanding	principal	balance	and	are	recognized	as	revenue	as	the
related	mortgage	payments	are	collected.</span>	Corresponding	costs	to	service	are	charged	to	expense	as	incurred.	Servicing	fee
income	received	and	servicing	expenses	incurred	are	reported	on	the	consolidated	statements	of	income	(loss).	Float	income	from
custodial	accounts	associated	with	MSRs	is	included	in	“Net	interest	income”	on	the	consolidated	statements	of	income	(loss).	Late
fees	and	ancillary	income	are	included	in	“Servicing	fee	income”	on	the	consolidated	statements	of	income	(loss).</span></div>
<div><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-
variant:	normal;	text-transform:	none;">	<br/>	</span></div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:
36pt;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;">As	an	owner	of	MSRs,	the	Company	may	be	obligated	to	fund	advances	of	principal	and
interest	payments	due	to	third-party	owners	of	the	loans	underlying	the	MSRs,	but	not	yet	received	from	the	individual	borrowers.
These	advances	are	reported	as	servicing	advances	within	the	“Receivables	and	other	assets”	line	item	on	the	cons<span	style="font-
weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-
transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:
normal;	font-variant:	normal;	text-transform:	none;">olidated	balance	sheets.	Reimbursable	servicing	advances,	other	than	principal
and	interest	advances,	also	have	been	classified	within	“Receivables	and	other	assets”	on	the	consolidated	balance	sheets.	Advances
on	Federal	National	Mortgage	Association	(“Fannie	Mae”)	and	Federal	Home	Loan	Mortgage	Corporation	(“Freddie	Mac”)	MSRs
made	in	accordance	with	the	relevant	guidelines	are	generally	recoverable.	The	Company’s	servicing	related	assets	were	composed
entirely	of	Fannie	Mae	and	Freddie	</span>Mac	MSRs	as	of	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">September	30,	2024</span>	and
December	31,	2023.	As	a	result,	the	Company	has	determined	that	no	reserves	for	unrec</span>overable	advances	for	the	related
underlying	loans	are	necessary	at	September	30,	2024	and	December	31,	2023.	For	further	discussion	on	the	Company’s	receivables
and	other	assets,	including	the	Company’s	servicing	advances,	see	Note	13.</span></div>	00	<div	style="font-weight:	bold;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-variant:	normal;	text-transform:
none;">Derivatives	and	Hedging	Activities</div>	<div>	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">Derivative	transactions	include	swaps,	swaptions,	U.S.
treasury	futures	and	“to-be-announced”	securities	(“TBAs”).	<span	style="font-variant-ligatures:	normal;	font-variant-caps:	normal;
letter-spacing:	normal;	text-align:	left;	white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:
initial;	display:	inline	!	important;	float:	none;">A	TBA	contract	is	an	agreement	to	purchase	or	sell,	for	future	delivery,	an	Agency
RMBS	with	a	specified	issuer,	term	and	coupon.	</span>Swaps	and	swaptions	are	entered	into	by	the	Company	solely	for	interest
rate	risk	management	purposes.	TBAs	and	U.S.	treasury	futures	are	used	to	manage	duration	risk	as	well	as	basis	risk	and	pricing
risk	on	the	Company’s	financing	facilities	for	MSRs.	The	decision	as	to	whether	or	not	a	given	transaction/position	(or	portion



thereof)	is	economically	hedged	is	made	on	a	case-by-case	basis,	based	on	the	risks	involved	and	other	factors	as	determined	by
senior	management,	including	restrictions	imposed	by	the	Code	on	REITs.	In	determining	whether	to	economically	hedge	a	risk,	the
Company	may	consider	whether	other	assets,	liabilities,	firm	commitments	and	anticipated	transactions	already	offset	or	reduce	the
risk.	All	transactions	undertaken	as	economic	hedges	are	entered	into	with	a	view	towards	minimizing	the	potential	for	economic
losses	that	could	be	incurred	by	the	Company.	Generally,	derivatives	entered	into	are	not	intended	to	qualify	as	hedges	under	GAAP,
unless	specifically	stated	otherwise.</div>	<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">	From	<span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	font-weight:	normal;	letter-spacing:	normal;	text-align:	left;	text-
transform:	none;	white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!
important;	float:	none;">time	to	time,	the	Company	enters	into	a	TBA	dollar	roll	which	represents	a	transaction	where	TBA	contracts
with	the	same	terms	but	different	settlement	dates	are	simultaneously	bought	and	sold.	The	TBA	contract	settling	in	the	later	month
typically	prices	at	a	discount	to	the	earlier	month	contract	with	the	difference	in	price	commonly	referred	to	as	the	“drop”.	The	drop
is	a	reflection	of	the	expected	net	interest	income	from	an	investment	in	similar	Agency	RMBS,	net	of	an	implied	financing	cost,	that
would	be	foregone	as	a	result	of	settling	the	contract	in	the	later	month	rather	than	in	the	earlier	month.	The	drop	between	the
current	settlement	month	price	and	the	forward	settlement	month	price	occurs	because	in	the	TBA	dollar	roll	market,	the	party
providing	the	financing	is	the	party	that	would	retain	all	principal	and	interest	payments	accrued	during	the	financing	period.
Accordingly,	drop	income	on	TBA	dollar	rolls	generally	represents	the	economic	equivalent	of	the	net	interest	income	earned	on	the
underlying	Agency	RMBS	less	an	implied	financing	cost.	TBA	dollar	roll	transactions	are	accounted	for	under	GAAP	as	a	series	of
derivatives	transactions.</span></div>	<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company’s	bi-lateral	derivative	financial	instruments	contain
credit	risk	to	the	extent	that	its	counterparties	may	be	unable	to	meet	the	terms	of	the	agreements.	The	Company	reduces	such	risk
by	limiting	its	exposure	to	any	one	counterparty.	In	addition,	the	potential	risk	of	loss	with	any	one	party	resulting	from	this	type	of
credit	risk	is	monitored.	The	Company’s	interest	rate	swaps	and	U.S.	treasury	futures	are	required	to	be	cleared	on	an	exchange,
which	further	mitigates,	but	does	not	eliminate,	credit	risk.	Management	does	not	expect	any	material	losses	as	a	result	of	default	by
other	parties	to	its	derivative	financial	instruments.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-indent:	36pt;">	<span	style="text-decoration:	underline;"><span	style="color:	#000000;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-style:	normal;	font-variant:	normal;	font-weight:	normal;	text-transform:	none;">Classification</span></span>	–
<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-
variant:	normal;	text-transform:	none;">All	derivatives,	including	TBAs,	are	recognized	as	either	assets	or	liabilities	on	the
consolidated	balance	sheets	and	measured	at	fair	value.	<span	style="font-variant-ligatures:	normal;	font-variant-caps:	normal;
letter-spacing:	normal;	text-align:	left;	white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:
initial;	display:	inline	!	important;	float:	none;">The	fair	value	of	TBA	derivatives	is	determined	using	methods	similar	to	those	used
to	value	Agency	RMBS.	</span>Due	to	the	nature	of	these	instruments,	they	may	be	in	a	receivable/asset	position	or	a
payable/liability	position	at	the	end	of	an	accounting	period.	Derivative	amounts	payable	to,	and	receivable	from,	the	same	party
under	a	contract	may	be	offset	as	long	as	the	following	conditions	are	met:	(i)	each	of	the	two	parties	owes	the	other	determinable
amounts;	(ii)	the	reporting	party	has	the	right	to	offset	the	amount	owed	with	the	amount	owed	by	the	other	party;	(iii)	the	reporting
party	intends	to	offset;	and	(iv)	the	right	to	offset	is	enforceable	by	law.	The	Company	reports	the	fair	value	of	derivative	instruments
gross	of	cash	paid	or	received	pursuant	to	credit	support	agreements,	and	fair	value	may	be	reflected	on	a	net	counterparty	basis
when	the	Company	believes	a	legal	right	of	offset	exists	under	an	enforceable	master	netting	agreement.	For	further	discussion	on
offsetting	assets	and	liabilities,	see	Note	8.</span></div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;">
<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;">	<span	style="font-size:	10pt;	font-family:
'Times	New	Roman';"><span	style="text-decoration:	underline;">Revenue	Recognition</span></span>	–	<span	style="font-size:
10pt;	font-family:	'Times	New	Roman';	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-
transform:	none;">With	respect	to	derivatives	that	have	not	been	designated	as	hedges,	any	payments	under,	or	fluctuations	in	the
fair	value	of,	such	derivatives	have	been	recognized	currently	in	“Realized	gain	(loss)	on	derivatives,	net”	and	“Unrealized	gain	(loss)
on	derivatives,	net”,	respectively,	in	the	consolidated	statements	of	income	(loss).</span>	<span	style="color:	#000000;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	font-weight:	normal;	text-transform:	none;">Interest
rate	swap	periodic	interest	income	(expense)	is	included	in	“Realized	gain	(loss)	on	derivatives,	net”	in	the	consolidated	statements
of	income	(loss).</span></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-
weight:	bold;">Cash	and	Cash	Equivalents	and	Restricted	Cash</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	considers	all	highly
liquid	short-term	investments	with	maturities	of	90	days	or	less	when	purchased	to	be	cash	equivalents.	Substantially	all	amounts	on
deposit	with	major	financial	institutions	exceed	insured	limits.	Restricted	cash	represents	the	Company’s	cash	held	by	counterparties
(i)	as	collateral	against	the	Company’s	derivatives	(approximately	$3.0	million	and	$16.4	million	at	<span	style="font-weight:
normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:
none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">September	30,	2024</span></span></span>	and
December	31,	2023,	respectively)	and	(ii)	as	collateral	for	borrowings	under	its	repurchase	agreements	(approximately	$1.5	million
and	$0	at	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">September	30,
2024</span></span></span>	and	December	31,	2023,	respectively).</div>	<div><br/>	</div>	<div	style="display:none;"><br/>
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company’s	centrally
cleared	interest	rate	swaps	require	that	the	Company	post	an	“initial	margin”	amount	determined	by	the	clearing	exchange,	which	is
generally	intended	to	be	set	at	a	level	sufficient	to	protect	the	exchange	from	the	interest	rate	swap’s	maximum	estimated	single-day
price	movement.	The	Company	also	exchanges	“variation	margin”	based	upon	daily	changes	in	fair	value,	as	measured	by	the
exchange.	As	a	result	of	amendments	to	rules	governing	certain	central	clearing	activities,	the	exchange	of	variation	margin	is	a
settlement	of	the	interest	rate	swap,	as	opposed	to	pledged	collateral.	The	Company	has	accounted	for	the	receipt	or	payment	of
variation	margin	on	interest	rate	swaps	as	a	direct	reduction	or	increase	to	the	carrying	value	of	the	interest	rate	swap	asset	or
liability.	At	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">September	30,
2024</span></span></span>	and	December	31,	2023,	approximately	$46.6	million	and	$75.8	million,	respectively,	of	variation
margin	was	reported	as	a	decrease	to	the	interest	rate	swap	asset,	at	fair	value.</div>
300000016400000150000004660000075800000	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	italic;	font-weight:	bold;">Due	to	Manager</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New
Roman';">The	sum	under	“Due	to	manager”	on	the	c<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">onsolidated	balance	sheets	represents
amounts	due	to	the	Manager	pursuant	to	the	Management	Agreement.	For	further	information	on	the	Management
Agree</span>ment,	see	Note	7</span>.</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	italic;	font-weight:	bold;">Income	Taxes</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New
Roman';">The	Company	elected	to	be	taxed	as	a	REIT	under	Code	Sections	856	through	860	beginning	with	its	short	taxable	year
ended	December	31,	2013.	U.S.	federal	income	tax	law	generally	requires	that	a	REIT	distribute	annually	at	least	90%	of	its	REIT
taxable	income,	without	regard	to	the	deduction	for	dividends	paid	and	excluding	net	capital	gains,	and	that	it	pay	tax	at	regular
corporate	income	tax	rates	to	the	extent	that	it	annually	distributes	less	than	100%	of	its	taxable	income.	The	Company’s	TRS,	CHMI
Solutions,	as	well	as	CHMI	Solutions’	wholly-owned	subsidiary,	Aurora,	are	subject	to	U.S.	federal	income	taxes	on	their	taxable



income.	To	maintain	qualification	as	a	REIT,	the	Company	must	distribute	at	least	90%	of	its	annual	REIT	taxable	income	to	its
stockholders	and	meet	certain	other	requirements	such	as	assets	it	may	hold,	income	it	may	generate	and	its	stockholder
composition.	In	2017,	the	Internal	Revenue	Service	issued	a	revenue	procedure	permitting	“publicly	offered”	REITs	to	make	elective
stock	dividends	(i.e.,	dividends	paid	in	a	mixture	of	stock	and	cash),	with	at	least	20%	of	the	total	distribution	being	paid	in	cash,	to
satisfy	their	REIT	distribution	requirements.	In	December	2021,	the	Internal	Revenue	Service	issued	a	revenue	procedure	that
temporarily	reduced	the	minimum	amount	of	the	total	distribution	that	must	be	paid	in	cash	to	10%	for	distributions	declared	on	or
after	<span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-
variant:	normal;	text-transform:	none;">November	</span></span><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';
font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;">1,	2021,	and	on	or	before
June	30,	2022,	provided	certain	other	parameters	detailed	in	the	Revenue	Procedure	are	satisfied</span><span	style="font-size:
10pt;	font-family:	'Times	New	Roman';"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">.	Pursuant	to	these	revenue	procedures,	the	Company	has
in	the	past	electe</span>d	to	make	distributions	of	its	taxable	income	in	a	mixture	of	stock	and	cash</span>.</div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;">The	Company	accounts	for	income	taxes	in	accordance	with	ASC	740,	<span	style="font-size:	10pt;	font-family:	'Times
New	Roman';	font-style:	italic;">Income	Taxes</span>.	ASC	740	requires	the	recording	of	deferred	income	taxes	that	reflect	the	net
tax	effect	of	temporary	differences	between	the	carrying	amounts	of	the	Company’s	assets	and	liabilities	for	financial	reporting
purposes	and	the	amounts	used	for	income	tax	purposes,	including	operating	loss	carry	forwards.	Deferred	tax	assets	and	liabilities
are	measured	using	enacted	tax	rates	expected	to	apply	to	taxable	income	in	the	years	in	which	those	temporary	differences	are
expected	to	be	recovered	or	settled.	The	effect	of	a	change	in	tax	rates	on	deferred	tax	assets	and	liabilities	is	recognized	in	earnings
in	the	period	that	includes	the	enactment	date.	The	Company	assesses	its	tax	positions	for	all	open	tax	years	and	determines	if	it	has
any	material	unrecognized	liabilities	in	accordance	with	ASC	740.	The	Company	records	these	liabilities	to	the	extent	it	deems	them
more-likely-than-not	to	be	incurred.	The	Company	records	interest	and	penalties	related	to	income	taxes	within	the	provision	for
income	taxes	in	the	consolidated	statements	of	income	(loss).	The	Company	has	not	incurred	any	interest	or	penalties.</div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Realized	Gain	(Loss)	on
RMBS</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	table	presents	realized	gains	or	losses	on	RMBS	for	the	periods	indicated
(dollars	in	thousands):</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:
2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Three	Months
Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:
-7pt;"><span	style="text-indent:	0pt;">Nine	Months	Ended	September	30,</span></div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-
align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:
-7pt;"><span	style="text-indent:	0pt;">2024</span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;	text-indent:	-7pt;"><span	style="text-indent:	0pt;">2023</span></div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Realized	loss	on	RMBS,	net</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Loss	on	RMBS,	available-for-sale,
measured	at	fair	value	through	OCI	<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,499</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(10,209</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,499</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:



right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(21,464</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>	<div>	<div	style="margin-left:	9pt;">Loss	on
RMBS	measured	at	fair	value	through	earnings<br/>	</div>	</div>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">(152</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">(2,011</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;"><span	style="font-weight:	bold;">Realized	loss	on	RMBS,	net</span><br/>	</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(3,651</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">(10,209</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(5,510</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">(21,464</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>
<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="width:	100%;	font-family:	'Times
New	Roman';	font-size:	10pt;">	<tr	style="vertical-align:	top;">	<td	style="vertical-align:	top;	width:	36pt;">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</div>	</td>	<td	style="align:	left;	vertical-align:	top;	width:	auto;">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Reclassified	from	accumulated	other	comprehensive	income
into	earnings.</div>	</td>	</tr>	</table>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	table	presents	realized	gains	or	losses	on	RMBS	for	the
periods	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-
align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;	text-indent:	-7pt;"><span	style="text-indent:	0pt;">Nine	Months	Ended	September	30,</span></div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:
7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:
-7pt;"><span	style="text-indent:	0pt;">2024</span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;	text-indent:	-7pt;"><span	style="text-indent:	0pt;">2023</span></div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Realized	loss	on	RMBS,	net</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:



middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Loss	on	RMBS,	available-for-sale,
measured	at	fair	value	through	OCI	<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,499</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(10,209</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,499</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(21,464</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>	<div>	<div	style="margin-left:	9pt;">Loss	on
RMBS	measured	at	fair	value	through	earnings<br/>	</div>	</div>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">(152</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">(2,011</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;"><span	style="font-weight:	bold;">Realized	loss	on	RMBS,	net</span><br/>	</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(3,651</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">(10,209</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(5,510</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">(21,464</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>
<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="width:	100%;	font-family:	'Times
New	Roman';	font-size:	10pt;">	<tr	style="vertical-align:	top;">	<td	style="vertical-align:	top;	width:	36pt;">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</div>	</td>	<td	style="align:	left;	vertical-align:	top;	width:	auto;">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Reclassified	from	accumulated	other	comprehensive	income
into	earnings.</div>	</td>	</tr>	</table>	</div>	349900010209000349900021464000152000020110000-3651000-10209000-
5510000-21464000	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:
bold;">Repurchase	Agreements	and	Interest	Expense</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">T<span	style="font-weight:	normal;	color:



rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">he
Company	finances	its	investments	in	RMBS	with	short-term	borrowings	under	master	repurchase	agreements.	Borrowings	under	the
repurchase	agreements	are	generally	short-term	debt	due	within	one	year.	These	borrowings	generally	bear	interest	rates	offered	by
the	“lending”	counterparty	from	time	to	time	for	the	term	of	the	proposed	repurchase	transaction	(e.g.	30	days,	60	days	etc.)	of	a
specified	margin	over	the	overnight	SOFR	rate.	The	repurchase	agreements	represent	uncommitted	financing.	Borrowings	under
these	agreements	are	treated	as	collateralized	financing	transactions	and	are	carried	at	their	contractual	amounts,	as	specified	in
the	respective	agreements.	Interest	is	recorded	at	the	contractual	amount	on	an	accrual	basis.</span></div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Dividends	Payable</div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;">Because	the	Company	is	organized	as	a	REIT	under	the	Code,	it	is	required	by	law	to	distribute	annually	at	least	90%
of	its	REIT	taxable	income,	which	it	does	in	the	form	of	quarterly	dividend	payments.	The	Company	accrues	the	dividend	payable	on
outstanding	shares	on	the	accounting	date,	which	causes	an	offsetting	reduction	in	retained	earnings.</div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Comprehensive	Income</div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;">Comprehensive	income	is	defined	as	the	change	in	equity	of	a	business	enterprise	during	a	period	resulting	from
transactions	and	other	events	and	circumstances,	excluding	those	resulting	from	investments	by	and	distributions	to	owners.	For	the
Company’s	purposes,	comprehensive	income	represents	net	income	(loss),	as	presented	in	the	consolidated	statements	of	income
(loss),	adjusted	for	unrealized	gains	or	losses	on	RMBS,	which	are	designated	as	available	for	sale.</div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Recent	Accounting	Pronouncements</div>
<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	text-indent:	36pt;"><span	style="text-decoration:	underline;"><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">Segment
Reporting</span></span>		-	In	November	2023,	the	FASB	issued	ASU	2023-07,	Segment	Reporting	(Topic	280):	Improvements	to
Reportable	Segment	Disclosures.	This	standard	requires	public	companies	to	disclose	information	about	their	reportable	segments’
significant	expenses	on	an	interim	and	annual	basis	to	provide	more	transparency	about	the	expenses	they	incur	from	revenue
generating	business	units.	The	new	standard	is	effective	for	fiscal	years	beginning	after	December	15,	2023,	and	interim	periods
within	fiscal	years	beginning	after	December	15,	2024,	with	early	adoption	permitted.	The	Company	does	not	expect	the	adoption	of
the	new	standard	to	have	a	material	effect	on	its	Consolidated	Financial	Statements.	</div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="text-decoration:	underline;">Income	Taxes</span>	-	In
December	2023,	the	FASB	issued	ASU	No.	2023-09,	Income	Taxes	(Topic	740):	Improvements	to	Income	Tax	Disclosures.	This
standard	requires	entities	to	provide	additional	information	about	federal,	state	and	foreign	income	taxes	and	reconciling	items	in
the	rate	reconciliation	table,	and	to	disclose	further	disaggregation	of	income	taxes	paid	(net	of	refunds	received)	by	federal
(national),	state	and	foreign	taxes	by	jurisdiction.	For	public	business	entities,	the	ASU	is	effective	for	fiscal	years	beginning	after
December	15,	2024,	with	early	adoption	permitted.	The	guidance	should	be	applied	prospectively,	but	entities	have	the	option	to
apply	it	retrospectively	for	each	period	presented.	The	Company	has	determined	this	ASU	will	not	have	a	material	impact	on	its
Consolidated	Financial	Statements.</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:
italic;	font-weight:	bold;">Changes	in	Presentation</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">Certain	prior	period	amounts	have	been
reclassified	to	conform	to	current	period	presentation.</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Note	3	—	Segment	Reporting</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	conducts	its	business
through	the	following	segments:	(i)	investments	in	RMBS;	(ii)	investments	in	Servicing	Related	Assets;	and	(iii)	“All	Other,”	which
consists	primarily	of	general	and	administrative	expenses,	including	fees	paid	to	the	Company’s	directors	and	management	fees	and
reimbursements	paid	to	the	Manager	pursuant	to	the	Management	Agreement	(see	Note	7).	For	segment	reporting	purposes,	the
Company	does	not	allocate	interest	income	on	short-term	investments	or	general	and	administrative	expenses.</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">
<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
text-indent:	36pt;">Summary	financial	data	with	respect	to	the	Company’s	segments	is	given	below,	together	with	the	data	for	the
Company	as	a	whole	(dollars	in	thousands):</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	margin-left:	auto;	margin-right:	auto;	width:
100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Servicing</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Related
Assets</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">RMBS</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">All
Other</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Income	Statement</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;"	valign="bottom">	<div	style="text-align:	left;
text-indent:	-9pt;	margin-left:	18pt;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><span	style="text-indent:
0pt;">Three	Months	Ended	September	30,</span>	<span	style="text-indent:	0pt;">2024</span></div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td



style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest	income</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">14,327</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">14,327</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-
indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest	expense</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(57</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">14,275</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">14,218</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:
25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	interest	income<br/>	</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">57</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">52</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">109</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Servicing	fee	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">11,681</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">11,681</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">Servicing	costs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,206</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,206</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	servicing
income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">8,475</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">8,475</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:
'Times	New	Roman';	font-size:	10pt;">Other	expense<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(6,574</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(9,087</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(15,661</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Other	operating	expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(711</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(167</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(4,204</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(5,082</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)
</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Provision	for	corporate	business	taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">(285</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-
color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-



align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	background-color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">(285</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;
margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	Income	(Loss)</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">962</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(9,202</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(4,204</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(12,444</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	18pt;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;"><span	style="text-indent:	0pt;">Three	Months	Ended	September	30,</span>	<span	style="text-indent:
0pt;">2023</span></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest
income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">12,864</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">12,864</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Interest	expense</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:



2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(89</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">13,426</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">13,337</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-
indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	interest	income	(expense)<br/>	</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">89</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">(562</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">(473</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-
indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	fee	income</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">13,225</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">13,225</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	costs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,869</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">2,869</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Net	servicing	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">10,356</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td



colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">10,356</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Other	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">282</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<br/>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">10,362</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">10,644</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	operating
expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(561</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(174</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,631</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,366</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Provision	for	corporate	business	taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">(1,276</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-
color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	background-color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">(1,276</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;
margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	Income	(Loss)</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">8,890</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,626</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,631</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div



style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,885</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	18pt;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;"><span	style="text-indent:	0pt;">Nine	Months	Ended	September	30,</span>	<span	style="text-indent:
0pt;">2024</span></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest
income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">6</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">40,739</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">40,745</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Interest	expense</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">874</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">40,502</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">41,376</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">Net	interest	income	(expense)<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(868</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"



style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">237</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(631</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Servicing	fee	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">36,921</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">36,921</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">Servicing	costs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,295</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,295</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;
text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	servicing	income</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">27,626</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">27,626</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:
'Times	New	Roman';	font-size:	10pt;">Other	income	(expense)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(13,681</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">2,536</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:



#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(11,145</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Other	operating	expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(2,216</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(482</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(11,104</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(13,802</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)
</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Provision	for	corporate	business	taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,652</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,652</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Net	Income	(Loss)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,209</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">2,291</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(11,104</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">396</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"



valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	18pt;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;"><span	style="text-indent:	0pt;">Nine	Months	Ended	September	30,</span>	<span	style="text-indent:
0pt;">2023</span></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest
income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">37,193</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">37,193</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Interest	expense</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,143</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">37,317</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">38,460</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">Net	interest	expense<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(1,143</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">(124</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">(1,267</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-
indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	fee	income</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">40,535</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:



left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">40,535</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	costs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">8,098</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">8,098</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Net	servicing	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">32,437</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">32,437</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Other	expense</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(17,935</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(3,544</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(21,479</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Other	operating	expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,694</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(506</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(8,058</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"



valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(10,258</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">Provision	for	corporate	business	taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,244</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,244</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Net	Income	(Loss)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">10,421</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(4,174</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(8,058</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(1,811</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	</table>	<div><br/>
</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
left;	color:	rgb(0,	0,	0);	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	middle;	white-space:	nowrap;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-weight:	bold;	text-align:	center;">Servicing	<br/>	</div>
<div	style="text-align:	center;"><span	style="font-weight:	bold;">Related	Assets</span><br/>	</div>	</td>	<td	colspan="1"
rowspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;	text-align:	center;	border-bottom:	2px	solid	rgb(0,	0,
0);"><span	style="font-weight:	bold;">RMBS</span></td>	<td	colspan="1"	rowspan="1"	style="white-space:	nowrap;	text-align:
left;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="white-space:
nowrap;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:
bottom;	white-space:	nowrap;	text-align:	center;	border-bottom:	2px	solid	rgb(0,	0,	0);"><span	style="font-weight:	bold;">All
Other</span><br/>	</td>	<td	colspan="1"	rowspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;	font-weight:
bold;	text-align:	center;	border-bottom:	2px	solid	rgb(0,	0,	0);">Total</td>	<td	colspan="1"	rowspan="1"	style="white-space:
nowrap;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	style="white-space:
nowrap;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	middle;	white-space:	nowrap;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="white-
space:	nowrap;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	margin-left:	9pt;">September	30,
2024</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">Investments</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">226,782</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">1,214,123</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,440,905</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	assets</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">27,590</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">32,526</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">50,368</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">110,484</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:
left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Total	assets</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">254,372</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,246,649</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">50,368</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,551,389</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;
text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Debt</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">150,848</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,259,344</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;
margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	liabilities</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>



<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">3,874</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">36,632</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">11,843</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">52,349</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">Total	liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">154,722</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,145,128</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">11,843</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,311,693</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Net	Assets<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">99,650</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">101,521</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">38,525</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">239,696</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	background-
color:	rgb(204,	238,	255);"	valign="bottom"><span	style="font-weight:	bold;">Balance	Sheet	</span><br/>	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	rowspan="1"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	middle;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;"	valign="bottom">	<div	style="margin-left:	9pt;	font-weight:
bold;">December	31,	2023<br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:



nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Investments</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">253,629</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,012,130</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,265,759</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	assets</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">33,785</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">39,939</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">53,509</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">127,233</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Total
assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">287,414</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,052,069</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">53,509</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,392,992</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Debt</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">169,314</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">903,489</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,072,803</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:
23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,240</div>



</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">47,990</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,584</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">61,814</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Total	liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">173,554</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">951,479</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">9,584</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,134,617</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Net	Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">113,860</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">100,590</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">43,925</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">258,375</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">Summary	financial	data	with	respect	to	the	Company’s	segments	is	given	below,	together	with	the	data	for	the	Company	as	a
whole	(dollars	in	thousands):</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td
style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Servicing</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Related
Assets</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">RMBS</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">All
Other</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Income	Statement</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"



valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;"	valign="bottom">	<div	style="text-align:	left;
text-indent:	-9pt;	margin-left:	18pt;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><span	style="text-indent:
0pt;">Three	Months	Ended	September	30,</span>	<span	style="text-indent:	0pt;">2024</span></div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest	income</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">14,327</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">14,327</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-
indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest	expense</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(57</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">14,275</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">14,218</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:
25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	interest	income<br/>	</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">57</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">52</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">109</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Servicing	fee	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">11,681</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New



Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">11,681</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">Servicing	costs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,206</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,206</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	servicing
income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">8,475</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">8,475</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:
'Times	New	Roman';	font-size:	10pt;">Other	expense<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(6,574</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(9,087</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(15,661</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Other	operating	expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(711</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(167</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(4,204</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(5,082</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)
</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:	#CCEEFF;"



valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Provision	for	corporate	business	taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">(285</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-
color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	background-color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">(285</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;
margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	Income	(Loss)</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">962</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(9,202</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(4,204</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(12,444</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	18pt;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;"><span	style="text-indent:	0pt;">Three	Months	Ended	September	30,</span>	<span	style="text-indent:
0pt;">2023</span></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest
income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">12,864</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:



right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">12,864</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Interest	expense</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(89</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">13,426</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">13,337</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-
indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	interest	income	(expense)<br/>	</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">89</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">(562</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">(473</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-
indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	fee	income</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">13,225</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">13,225</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	costs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,869</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td



colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">2,869</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Net	servicing	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">10,356</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">10,356</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Other	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">282</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<br/>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">10,362</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">10,644</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	operating
expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(561</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(174</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,631</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,366</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Provision	for	corporate	business	taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">(1,276</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<br/>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-
color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	background-color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">(1,276</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;
margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	Income	(Loss)</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"



style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">8,890</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,626</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,631</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,885</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	18pt;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;"><span	style="text-indent:	0pt;">Nine	Months	Ended	September	30,</span>	<span	style="text-indent:
0pt;">2024</span></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest
income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">6</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">40,739</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">40,745</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Interest	expense</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">874</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">40,502</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;



vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">41,376</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">Net	interest	income	(expense)<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(868</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">237</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(631</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Servicing	fee	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">36,921</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">36,921</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">Servicing	costs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,295</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,295</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;
text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Net	servicing	income</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">27,626</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">27,626</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:
'Times	New	Roman';	font-size:	10pt;">Other	income	(expense)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:



right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(13,681</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">2,536</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(11,145</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Other	operating	expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(2,216</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(482</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(11,104</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(13,802</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)
</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Provision	for	corporate	business	taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,652</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,652</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Net	Income	(Loss)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,209</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">2,291</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(11,104</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">396</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;



vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	18pt;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;"><span	style="text-indent:	0pt;">Nine	Months	Ended	September	30,</span>	<span	style="text-indent:
0pt;">2023</span></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest
income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">37,193</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">37,193</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Interest	expense</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,143</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">37,317</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">38,460</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">Net	interest	expense<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(1,143</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">(124</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"



style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">(1,267</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-
indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	fee	income</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">40,535</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">40,535</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	costs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">8,098</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">8,098</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Net	servicing	income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">32,437</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">32,437</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Other	expense</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(17,935</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(3,544</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(21,479</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Other	operating	expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div



style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,694</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(506</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(8,058</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(10,258</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">Provision	for	corporate	business	taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,244</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,244</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	25.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Net	Income	(Loss)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">10,421</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(4,174</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(8,058</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(1,811</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	</table>	<div><br/>
</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
left;	color:	rgb(0,	0,	0);	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	middle;	white-space:	nowrap;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-weight:	bold;	text-align:	center;">Servicing	<br/>	</div>
<div	style="text-align:	center;"><span	style="font-weight:	bold;">Related	Assets</span><br/>	</div>	</td>	<td	colspan="1"
rowspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;	text-align:	center;	border-bottom:	2px	solid	rgb(0,	0,
0);"><span	style="font-weight:	bold;">RMBS</span></td>	<td	colspan="1"	rowspan="1"	style="white-space:	nowrap;	text-align:
left;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="white-space:
nowrap;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:
bottom;	white-space:	nowrap;	text-align:	center;	border-bottom:	2px	solid	rgb(0,	0,	0);"><span	style="font-weight:	bold;">All
Other</span><br/>	</td>	<td	colspan="1"	rowspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;	font-weight:
bold;	text-align:	center;	border-bottom:	2px	solid	rgb(0,	0,	0);">Total</td>	<td	colspan="1"	rowspan="1"	style="white-space:
nowrap;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	style="white-space:
nowrap;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	middle;	white-space:	nowrap;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="white-
space:	nowrap;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;	background-color:	rgb(204,	238,	255);"



valign="bottom">	</td>	<td	colspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="white-space:	nowrap;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="white-space:	nowrap;	text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	margin-left:	9pt;">September	30,
2024</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">Investments</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">226,782</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">1,214,123</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,440,905</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	assets</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">27,590</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">32,526</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">50,368</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">110,484</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:
left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Total	assets</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">254,372</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,246,649</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">50,368</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,551,389</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;
text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Debt</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">150,848</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div



style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,259,344</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;
margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	liabilities</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">3,874</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">36,632</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">11,843</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">52,349</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">Total	liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">154,722</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,145,128</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">11,843</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,311,693</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Net	Assets<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">99,650</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">101,521</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">38,525</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">239,696</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	background-
color:	rgb(204,	238,	255);"	valign="bottom"><span	style="font-weight:	bold;">Balance	Sheet	</span><br/>	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	rowspan="1"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	middle;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-



color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;"	valign="bottom">	<div	style="margin-left:	9pt;	font-weight:
bold;">December	31,	2023<br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Investments</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">253,629</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,012,130</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,265,759</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	assets</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">33,785</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">39,939</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">53,509</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">127,233</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Total
assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">287,414</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,052,069</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">53,509</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,392,992</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Debt</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">169,314</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">903,489</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:



bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,072,803</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:
23.4pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,240</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">47,990</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">9,584</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">61,814</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Total	liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">173,554</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">951,479</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">9,584</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,134,617</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	23.4pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Net	Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">113,860</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">100,590</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">43,925</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">258,375</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>
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<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Note	4	—	Investments	in
RMBS</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	background-color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-
variant:	normal;	text-transform:	none;	text-indent:	36pt;">At	September	30,	2024,	the	Company’s	investments	in	RMBS	consist	solely
of	Agency	RMBS.	The	Company’s	investments	in	RMBS	may	also	include,	from	time	to	time,	any	of	the	following:	CMOs,	which	are
either	loss	share	securities	issued	by	Fannie	Mae	or	Freddie	Mac;	or	non-Agency	RMBS,	sometimes	called	“private	label	MBS”,	which



are	structured	debt	instruments	representing	interests	in	specified	pools	of	mortgage	loans	subdivided	into	multiple	classes,	or
tranches,	of	securities,	with	each	tranche	having	different	maturities	or	risk	profiles	and	different	ratings	by	one	or	more	nationally
recognized	statistical	rating	organizations.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New
Roman';">The	following	is	a	summary	of	the	Company’s	investments	in	RMBS	as	of	the	dates	indicated	(dollars	in</span>
thousand<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">s):</span></div>	<div><br/>	</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Summary	of	RMBS	Assets</div>	<div><br/>
</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,
2024</div>	<div><br/>	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross
Unrealized</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="12"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted
Average</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Asset
Type</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Gains</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<span	style="font-style:
normal;"><sup>(A)</sup></span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Number	of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Securities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Coupon</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<span	style="font-style:	normal;"><sup>(C)</sup></span>
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	font-weight:	bold;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:
9pt;">RMBS,	available-for-sale,	measured	at	fair	value	through	OCI</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-



space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	5%;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-45.35pt;	margin-left:	52.55pt;	font-family:	'Times
New	Roman';	font-size:	10pt;">Fannie	Mae</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">188,869</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">158,818</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,912</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(153</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">162,577</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">13</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;"	valign="bottom">	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.63</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.78</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">27</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	5%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-45.35pt;	margin-left:	52.55pt;	font-family:	'Times
New	Roman';	font-size:	10pt;">Freddie	Mac</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">193,105</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">160,581</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,693</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(1,809</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">160,465</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15</div>	</td>	<td



colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">4.36</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.45</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">27</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	5%;	white-space:	nowrap;"	valign="bottom">	<div	style="margin-left:	9pt;	text-
indent:	-9pt;"><span	style="font-weight:	bold;">RMBS,	measured	at	fair	value	through	earnings	</span><br/>	</div>	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	width:	5%;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	5%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	9pt;">Fannie	Mae</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">305,920</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">278,839</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">7,648</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">(309</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">286,178</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">22</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	rowspan="1"	style="vertical-align:	middle;	text-align:	center;	width:	5%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	(B)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;



width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">4.86</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">4.99</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">28</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	text-indent:	9pt;	width:	5%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">Freddie	Mac	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">644,706</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">590,220</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">14,887</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(204</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">604,903</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">48</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	text-align:	center;	width:	5%;	padding-bottom:	2px;"
valign="bottom">	(B)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">4.96</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">5.06</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">28</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-
indent:	-9pt;	margin-left:	9pt;">Total/weighted	average	RMBS<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">1,332,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">1,188,458</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">28,140</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(2,475</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">1,214,123</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"



style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">98</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">4.81</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">4.93</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">28</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="text-align:	center;	background-color:	rgb(255,	255,
255);	font-weight:	bold;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;
text-transform:	none;">As	of	December	31,	2023</div>	<div><br/>	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"
class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Gross	Unrealized</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="12"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted
Average</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Asset
Type</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Gains</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<span	style="font-style:
normal;"><sup>(A)</sup></span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Number	of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Securities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Coupon</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<span	style="font-style:	normal;"><sup>(C)</sup></span>
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>



<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">RMBS,
available-for-sale,	measured	at	fair	value	through	OCI<br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	5%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9.35pt;	margin-left:	16.55pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Fannie	Mae</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">211,773</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">187,746</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,970</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,607</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">189,109</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.55</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.70</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	5%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9.35pt;
margin-left:	16.55pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Freddie	Mac</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">262,695</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">235,260</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,075</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-



align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(4,865</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">231,470</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">19</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.45</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.50</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	white-space:
nowrap;"	valign="bottom"><span	style="font-weight:	bold;">RMBS,	measured	at	fair	value	through	earnings</span></td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	text-align:	center;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="margin-left:	9pt">Fannie	Mae</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">221,965</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">208,487</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">4,606</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:



rgb(204,	238,	255);"	valign="bottom">(1,076</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">212,017</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">17</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:
top;	width:	5%;	text-align:	center;	background-color:	rgb(204,	238,	255);"	valign="bottom">(B)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">4.78</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">4.94</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">28</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	top;	width:	5%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="margin-left:
9pt">Freddie	Mac</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">401,287</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">373,310</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">7,515</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(1,291</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">379,534</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">29</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	padding-bottom:	2px;	text-align:	center;"
valign="bottom">(B)<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">4.72</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">4.88</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">29</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	font-weight:	bold;	width:	5%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">Total/weighted	average	RMBS</td>	<td	colspan="1"	rowspan="1"
style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">1,097,720</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">1,004,803</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">16,166</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:



bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">(8,839</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">1,012,130</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">80</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-
align:	top;	font-weight:	bold;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">4.64</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">4.77</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">28</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;
vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">See	Note	9	regarding	the
estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.</div>	</td>	</tr>	</table>	</div>	<div>	<table
cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-
align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)
</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">The
Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.</div>	</td>	</tr>	</table>	</div>	<div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(C)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">The
weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book
value	of	settled	securities.</div>	</td>	</tr>	</table>	</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Summary	of	RMBS	Assets	by	Maturity</div>	<div><br/>	</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	As	of	September	30,	2024</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><br/>	</div>	<table	border="0"	cellpadding="0"
cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:
100%;">	<tr>	<td	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-
align:	center;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="6"	rowspan="1"	style="vertical-
align:	bottom;	font-weight:	bold;	text-align:	center;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">Gross	Unrealized</td>
<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="12"	rowspan="1"	style="vertical-align:	bottom;	text-align:	center;	font-weight:	bold;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	<div>	<br/>	</div>	<div>Weighted	Average</div>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;
text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,
0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Years	to	Maturity</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Original</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book<span
style="font-size:	10pt;	font-family:	'Times	New	Roman';"><br/>	</span>Value</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Gains</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';



font-size:	10pt;	font-weight:	bold;">Carrying</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Value<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Number	of</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">	Securities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Rating</div>	</td>	<td	colspan="1"	style="text-align:	center;	font-weight:	bold;	vertical-align:	bottom;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	center;	font-weight:	bold;	border-bottom:
#000000	solid	2px;"	valign="bottom">Coupon</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">
<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<sup>(C)
</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">RMBS,
available-for-sale,	measured	at	fair	value	through	OCI</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	text-align:	left;	width:	5%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	text-indent:	-9pt;
margin-left:	18pt;">Over	10	Years</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">381,975</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">319,399</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">5,604</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">(1,961</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">323,042</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">28</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	middle;	width:	5%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">4.50</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div



style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">4.62</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	normal;">27</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	5%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="margin-top:	0px;	margin-bottom:	0px;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-align:	left;	text-indent:	-9pt;	margin-left:
9pt;"><span	style="font-weight:	bold;">RMBS,	measured	at	fair	value	through	earnings	</span></div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	5%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	18pt;">Over	10	Years</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;">950,625</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">869,059</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">22,536</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">(514</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">891,081</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-



space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">70</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">4.93</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">5.04</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">28</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;
margin-left:	9pt;">Total/weighted	average	RMBS</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,332,600</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,188,458</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">28,140</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(2,475</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,214,123</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">98</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	top;
width:	5%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">4.81</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">4.93</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<div	style="color:
#000000;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	font-weight:	bold;	text-align:



center;	text-transform:	none;">As	of	December	31,	2023</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;"><br/>	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Gross	Unrealized</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="12"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted
Average</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Years	to
Maturity</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Gains</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<sup>(A)</sup></div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Number
of<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Securities	</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Coupon</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<sup>(C)</sup></div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
padding-top:	0px;	padding-right:	0px;	padding-left:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	normal;	font-variant:	normal;	font-weight:	bold;	text-transform:	none;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	-9pt;">RMBS,	available-for-sale,	measured	at	fair	value
through	OCI<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"



rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	5%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	9pt;">Over	10	Years</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">474,467</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">423,006</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,045</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(6,472</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">420,579</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">34</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;"	valign="bottom">	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.59</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">	<div	style="margin-top:	0px;	margin-bottom:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;	text-align:	left;	text-indent:	-9pt;"><span	style="font-weight:	bold;">RMBS,
measured	at	fair	value	through	earnings	</span></div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;"><br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	style="vertical-align:	top;
width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"



style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="margin-left:	9pt">Over	10	Years</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">623,253</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">581,797</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">12,121</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">(2,367</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">591,551</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">46</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-
align:	top;	width:	5%;	padding-bottom:	2px;	text-align:	center;"	valign="bottom">(B)</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">4.74</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">4.90</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">28</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	top;	font-weight:	bold;	width:	5%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">Total/weighted	average	RMBS</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom">1,097,720</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"
valign="bottom">1,004,803</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">16,166</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">(8,839</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">1,012,130</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">80</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-



align:	top;	font-weight:	bold;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">4.64</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">4.77</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">28</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;
vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">See	Note	9	regarding	the
estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.</div>	</td>	</tr>	</table>	</div>	<table
cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-
align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)
</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">The	Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.</div>	</td>	</tr>	</table>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(C)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">The
weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book
value	of	settled	securities.</div>	</td>	</tr>	</table>	<div>			<br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,
0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-indent:	36pt;">At	September	30,	2024	and	December	31,
2023,	the	Company	pledged	Agency	RMBS	with	a	carrying	value	of	approximately	$1.2	billion	and	$973.2	million,	respectively,	as
collateral	for	borrowings	under	repurchase	agreements.	At	September	30,	2024	and	December	31,	2023,	the	Company	did	not	have
any	securities	purchased	from	and	financed	with	the	same	counterparty	that	did	not	meet	the	conditions	of	ASC	860,	Transfers	and
Servicing,	to	be	considered	linked	transactions	and,	therefore,	classified	as	derivatives.</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:
rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-
indent:	36pt;">Based	on	management’s	analysis	of	the	Company’s	available-for-sale	designated	securities,	the	performance	of	the
underlying	loans	and	changes	in	market	factors,	management	determined	that	unrealized	losses	as	of	the	balance	sheet	date	on	the
Company’s	available-for-sale	designated	securities	were	primarily	the	result	of	changes	in	market	factors,	rather	than	issuer-specific
credit	impairment.	The	Company	performed	analyses	in	relation	to	such	securities,	using	management’s	best	estimate	of	their	cash
flows,	which	support	its	belief	that	the	carrying	values	of	such	securities	were	fully	recoverable	over	their	expected	holding	periods.
Such	market	factors	include	changes	in	market	interest	rates	and	credit	spreads	and	certain	macroeconomic	events,	none	of	which
will	directly	impact	the	Company’s	ability	to	collect	amounts	contractually	due.	Management	continually	evaluates	the	credit	status
of	each	of	the	Company’s	securities	and	the	collateral	supporting	those	securities.	This	evaluation	includes	a	review	of	the	credit	of
the	issuer	of	the	security	(if	applicable),	the	credit	rating	of	the	security	(if	applicable),	the	key	terms	of	the	security	(including
credit	support),	debt	service	coverage	and	loan	to	value	ratios,	the	performance	of	the	pool	of	underlying	loans	and	the	estimated
value	of	the	collateral	supporting	such	loans,	including	the	effect	of	local,	industry	and	broader	economic	trends	and	factors.
Significant	judgment	is	required	in	this	analysis	for	available-for-sale	designated	investments	in	RMBS	that	are	not	guaranteed	by
U.S.	government	agencies	or	U.S.	government	sponsored	enterprises.	All	of	the	Company’s	available-for-sale	designated	investments
in	RMBS	are	guaranteed	by	U.S.	government	agencies	or	U.S.	government	sponsored	enterprises.</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:
rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-
indent:	36pt;">Both	credit	related	and	non-credit	related	unrealized	losses	on	available-for-sale	securities	that	the	Company	(i)
intends	to	sell,	or	(ii)	will	more	likely	than	not	be	required	to	sell	before	recovering	their	cost	basis,	are	recognized	in	earnings.	The
Company	did	not	record	an	allowance	for	credit	losses	on	the	balance	sheet	at	September	30,	2024	and	December	31,	2023,	nor	any
impairment	charges	in	earnings	during	the	three	and	nine-month	periods	ended	September	30,	2024	and	September	30,	2023.</div>
<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	background-color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-
transform:	none;	text-indent:	36pt;">The	following	tables	summarize	the	Company’s	available-for-sale	securities	measured	at	fair
value	through	OCI	in	an	unrealized	loss	position	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Available-For-Sale
RMBS	Unrealized	Loss	Positions</div>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">As	of	September	30,	2024	</div>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="12"	style="vertical-align:	middle;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
bottom;	font-family:	'Times	New	Roman';	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">Duration	in	Loss	Position</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>	<div	style="text-align:



center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book</div>	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Unrealized</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Value<sup>(A)</sup></div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Number	of	</div>	<div	style="text-
align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Securities</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>	</td>	<td	colspan="1"
style="text-align:	center;	font-weight:	bold;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	center;	font-weight:	bold;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">Coupon</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<sup>(C)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	font-family:
'Times	New	Roman';	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">RMBS,	available-for-sale,	measured	at	fair
value	through	OCI</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	text-indent:	9pt;	width:	10%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div><span	style="font-family:	'Times	New	Roman';">Twelve	or	More
Months	</span><br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">116,799</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">$	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">95,566</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">(1,962</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">93,604</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-



align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">8</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	text-align:
center;	width:	10%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">(B)<br/>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">3.68</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">3.80</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">27</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	10%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;"><span	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">Total/weighted	average	RMBS,	<span	style="display:	inline;	float:	none;	letter-spacing:	normal;	white-space:	nowrap;
word-spacing:	0px;	color:	rgb(0,	0,	0);	font-style:	normal;	font-weight:	700;	text-align:	left;	text-transform:	none;">available-for-sale,
</span>measured	at	fair	value	through	OCI</span>		</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">116,799</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,
0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">95,566</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">(1,962</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">93,604</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	top;	width:	10%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">3.68</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">3.80</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">27</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">		<br/>	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"



style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="12"	style="vertical-align:	middle;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted
Average</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Duration	in	Loss	Position</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Original</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Face</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	Book</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Gross	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Unrealized	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Losses</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Carrying	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Value<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Number	of</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">	Securities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Rating</div>	</td>	<td	colspan="1"	style="text-align:	center;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	center;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom"><span	style="font-weight:	bold;">Coupon</span></td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<sup>(C)</sup></div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	(Years)</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">RMBS,
available-for-sale,	measured	at	fair	value	through	OCI</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	10%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	8pt;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">Less	than	Twelve	Months</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">126,949</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:



10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">109,425</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">
(813</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">
<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">108,612</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	10%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">4.23</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">4.35</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">28</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	10%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="margin-left:	9pt;">Twelve	or	More	Months</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">163,190</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">148,241</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(5,659</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">142,582</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">12</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	width:	10%;	padding-bottom:	2px;	text-align:	center;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(B)</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">4.08</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">4.10</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">28</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;
width:	10%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';



font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;"><span	style="font-family:	'Times	New	Roman';	font-size:
10pt;">Total/weighted	average	RMBS<span	style="display:	inline;	float:	none;	letter-spacing:	normal;	white-space:	nowrap;	word-
spacing:	0px;	color:	rgb(0,	0,	0);	font-style:	normal;	font-weight:	700;	text-align:	left;	text-transform:	none;">,	available-for-
sale</span>,	measured	at	fair	value	through	OCI</span><br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">290,139</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">257,666</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(6,472</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">251,194</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">20</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	top;	width:	10%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">4.14</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">4.21</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><br/></div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;
vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:
justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">See	Note	9	regarding	the	estimation	of	fair	value,	which
approximates	carrying	value	for	all	securities.</div>	</td>	</tr>	</table>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="width:	100%;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<tr	style="vertical-align:	top;">	<td
style="vertical-align:	top;	width:	27pt;">	<div>(B)</div>	</td>	<td	style="align:	left;	vertical-align:	top;	width:	auto;">	<div>The
Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.</div>	</td>	</tr>	</table>	</div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(C)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">The
weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book
value	of	settled	securities.</div>	</td>	</tr>	</table>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">The
following	is	a	summary	of	the	Company’s	investments	in	RMBS	as	of	the	dates	indicated	(dollars	in</span>	thousand<span
style="font-size:	10pt;	font-family:	'Times	New	Roman';">s):</span></div>	<div><br/>	</div>	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Summary	of	RMBS	Assets</div>	<div><br/>	</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>
</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross
Unrealized</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="12"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted
Average</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Asset
Type</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Gains</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<span	style="font-style:
normal;"><sup>(A)</sup></span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Number	of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Securities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Coupon</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<span	style="font-style:	normal;"><sup>(C)</sup></span>
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	font-weight:	bold;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:
9pt;">RMBS,	available-for-sale,	measured	at	fair	value	through	OCI</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	5%;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-45.35pt;	margin-left:	52.55pt;	font-family:	'Times
New	Roman';	font-size:	10pt;">Fannie	Mae</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">188,869</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">158,818</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,912</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-



align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(153</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">162,577</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">13</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;"	valign="bottom">	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.63</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.78</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">27</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	5%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-45.35pt;	margin-left:	52.55pt;	font-family:	'Times
New	Roman';	font-size:	10pt;">Freddie	Mac</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">193,105</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">160,581</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,693</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(1,809</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">160,465</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">4.36</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.45</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">27</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	5%;	white-space:	nowrap;"	valign="bottom">	<div	style="margin-left:	9pt;	text-
indent:	-9pt;"><span	style="font-weight:	bold;">RMBS,	measured	at	fair	value	through	earnings	</span><br/>	</div>	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"



valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	width:	5%;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	5%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	9pt;">Fannie	Mae</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">305,920</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">278,839</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">7,648</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">(309</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">286,178</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">22</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	rowspan="1"	style="vertical-align:	middle;	text-align:	center;	width:	5%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	(B)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">4.86</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">4.99</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">28</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	text-indent:	9pt;	width:	5%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">Freddie	Mac	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">644,706</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">590,220</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">14,887</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(204</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"



style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">604,903</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">48</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	text-align:	center;	width:	5%;	padding-bottom:	2px;"
valign="bottom">	(B)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">4.96</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">5.06</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">28</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-
indent:	-9pt;	margin-left:	9pt;">Total/weighted	average	RMBS<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">1,332,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">1,188,458</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">28,140</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(2,475</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">1,214,123</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">98</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">4.81</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">4.93</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">28</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="text-align:	center;	background-color:	rgb(255,	255,
255);	font-weight:	bold;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;
text-transform:	none;">As	of	December	31,	2023</div>	<div><br/>	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"
class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-



space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Gross	Unrealized</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="12"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted
Average</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Asset
Type</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Gains</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<span	style="font-style:
normal;"><sup>(A)</sup></span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Number	of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Securities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Coupon</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<span	style="font-style:	normal;"><sup>(C)</sup></span>
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">RMBS,
available-for-sale,	measured	at	fair	value	through	OCI<br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	5%;	white-space:	nowrap;"



valign="bottom">	<div	style="text-align:	left;	text-indent:	-9.35pt;	margin-left:	16.55pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Fannie	Mae</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">211,773</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">187,746</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,970</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,607</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">189,109</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.55</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.70</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	5%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9.35pt;
margin-left:	16.55pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Freddie	Mac</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">262,695</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">235,260</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,075</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(4,865</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">231,470</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">19</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.45</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.50</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:



10pt;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	white-space:
nowrap;"	valign="bottom"><span	style="font-weight:	bold;">RMBS,	measured	at	fair	value	through	earnings</span></td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	text-align:	center;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="margin-left:	9pt">Fannie	Mae</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">221,965</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">208,487</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">4,606</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(1,076</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">212,017</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">17</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:
top;	width:	5%;	text-align:	center;	background-color:	rgb(204,	238,	255);"	valign="bottom">(B)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">4.78</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">4.94</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:
rgb(204,	238,	255);"	valign="bottom">28</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	top;	width:	5%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="margin-left:
9pt">Freddie	Mac</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">401,287</td>	<td	colspan="1"	rowspan="1"	style="text-align:



left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">373,310</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">7,515</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(1,291</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">379,534</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">29</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	padding-bottom:	2px;	text-align:	center;"
valign="bottom">(B)<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">4.72</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">4.88</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">29</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	font-weight:	bold;	width:	5%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">Total/weighted	average	RMBS</td>	<td	colspan="1"	rowspan="1"
style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">1,097,720</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">1,004,803</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">16,166</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">(8,839</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">1,012,130</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">80</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-
align:	top;	font-weight:	bold;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">4.64</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">4.77</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">28</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-



space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;
vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">See	Note	9	regarding	the
estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.</div>	</td>	</tr>	</table>	</div>	<div>	<table
cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-
align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)
</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">The
Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.</div>	</td>	</tr>	</table>	</div>	<div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(C)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">The
weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book
value	of	settled	securities.</div>	</td>	</tr>	</table>	</div>
1888690001588180003912000153000162577000130.04630.0478P27Y19310500016058100016930001809000160465000150.04360.0445
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Summary	of	RMBS	Assets	by
Maturity</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	As	of	September	30,	2024</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;"><br/>	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	rowspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	center;	vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="6"	rowspan="1"	style="vertical-align:	bottom;	font-weight:	bold;	text-align:	center;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">Gross	Unrealized</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="12"	rowspan="1"	style="vertical-align:	bottom;	text-align:	center;	font-
weight:	bold;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>	<br/>	</div>	<div>Weighted	Average</div>	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Years	to	Maturity</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Book<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';"><br/>	</span>Value</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gains</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Losses</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<sup>
(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Number	of</div>
<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">
Securities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-
align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>	</td>	<td
colspan="1"	style="text-align:	center;	font-weight:	bold;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	center;	font-weight:	bold;	border-bottom:	#000000	solid	2px;"
valign="bottom">Coupon</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<sup>(C)
</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">RMBS,
available-for-sale,	measured	at	fair	value	through	OCI</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"



valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	text-align:	left;	width:	5%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	text-indent:	-9pt;
margin-left:	18pt;">Over	10	Years</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">381,975</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">319,399</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">5,604</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">(1,961</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">323,042</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">28</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	middle;	width:	5%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">4.50</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">4.62</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	normal;">27</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	5%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="margin-top:	0px;	margin-bottom:	0px;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-align:	left;	text-indent:	-9pt;	margin-left:
9pt;"><span	style="font-weight:	bold;">RMBS,	measured	at	fair	value	through	earnings	</span></div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,



255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	5%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	18pt;">Over	10	Years</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;">950,625</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">869,059</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">22,536</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">(514</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">891,081</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">70</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">4.93</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">5.04</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">28</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;
margin-left:	9pt;">Total/weighted	average	RMBS</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-



align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,332,600</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,188,458</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">28,140</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(2,475</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,214,123</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">98</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	top;
width:	5%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">4.81</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">4.93</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<div	style="color:
#000000;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	font-weight:	bold;	text-align:
center;	text-transform:	none;">As	of	December	31,	2023</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;"><br/>	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Gross	Unrealized</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="12"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted
Average</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Years	to
Maturity</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"



style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Gains</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<sup>(A)</sup></div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Number
of<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Securities	</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Coupon</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<sup>(C)</sup></div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
padding-top:	0px;	padding-right:	0px;	padding-left:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	normal;	font-variant:	normal;	font-weight:	bold;	text-transform:	none;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	-9pt;">RMBS,	available-for-sale,	measured	at	fair	value
through	OCI<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	5%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	9pt;">Over	10	Years</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">474,467</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">423,006</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,045</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New



Roman';	font-size:	10pt;">(6,472</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">420,579</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">34</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	5%;"	valign="bottom">	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4.59</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	5%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">	<div	style="margin-top:	0px;	margin-bottom:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;	text-align:	left;	text-indent:	-9pt;"><span	style="font-weight:	bold;">RMBS,
measured	at	fair	value	through	earnings	</span></div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;"><br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	style="vertical-align:	top;
width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<br/>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	5%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="margin-left:	9pt">Over	10	Years</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">623,253</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">581,797</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">12,121</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">(2,367</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-



bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">591,551</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">46</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-
align:	top;	width:	5%;	padding-bottom:	2px;	text-align:	center;"	valign="bottom">(B)</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">4.74</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">4.90</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">28</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	top;	font-weight:	bold;	width:	5%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">Total/weighted	average	RMBS</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);"	valign="bottom">1,097,720</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"
valign="bottom">1,004,803</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">16,166</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">(8,839</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">1,012,130</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">80</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-
align:	top;	font-weight:	bold;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">4.64</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);"	valign="bottom">4.77</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	vertical-
align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);"	valign="bottom">28</td>	<td	colspan="1"
rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;
vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">See	Note	9	regarding	the
estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.</div>	</td>	</tr>	</table>	</div>	<table
cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-
align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)
</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">The	Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.</div>	</td>	</tr>	</table>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(C)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">The
weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book
value	of	settled	securities.</div>	</td>	</tr>	</table>
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<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-
color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-
indent:	36pt;">The	following	tables	summarize	the	Company’s	available-for-sale	securities	measured	at	fair	value	through	OCI	in	an
unrealized	loss	position	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Available-For-Sale	RMBS	Unrealized	Loss
Positions</div>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,
2024	</div>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<table
border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="12"	style="vertical-align:	middle;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
bottom;	font-family:	'Times	New	Roman';	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">Duration	in	Loss	Position</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Original</div>	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Face</div>	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Book</div>	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Unrealized</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Losses</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Value<sup>(A)</sup></div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Number	of	</div>	<div	style="text-
align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Securities</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rating</div>	</td>	<td	colspan="1"
style="text-align:	center;	font-weight:	bold;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	center;	font-weight:	bold;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">Coupon</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<sup>(C)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	font-family:
'Times	New	Roman';	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">RMBS,	available-for-sale,	measured	at	fair
value	through	OCI</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"



style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	text-indent:	9pt;	width:	10%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div><span	style="font-family:	'Times	New	Roman';">Twelve	or	More
Months	</span><br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">116,799</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">$	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">95,566</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">(1,962</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">93,604</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">8</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	text-align:
center;	width:	10%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">(B)<br/>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">3.68</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">3.80</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">27</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	10%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;"><span	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">Total/weighted	average	RMBS,	<span	style="display:	inline;	float:	none;	letter-spacing:	normal;	white-space:	nowrap;
word-spacing:	0px;	color:	rgb(0,	0,	0);	font-style:	normal;	font-weight:	700;	text-align:	left;	text-transform:	none;">available-for-sale,
</span>measured	at	fair	value	through	OCI</span>		</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">116,799</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,
0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">95,566</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">(1,962</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">93,604</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:



1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	top;	width:	10%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">3.68</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	7%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">3.80</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">27</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">		<br/>	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="12"	style="vertical-align:	middle;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted
Average</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Duration	in	Loss	Position</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Original</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Face</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">	Book</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Gross	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Unrealized	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Losses</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Carrying	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Value<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Number	of</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">	Securities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Rating</div>	</td>	<td	colspan="1"	style="text-align:	center;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	center;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom"><span	style="font-weight:	bold;">Coupon</span></td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Yield<sup>(C)</sup></div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	(Years)</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">RMBS,
available-for-sale,	measured	at	fair	value	through	OCI</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"



valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	10%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	8pt;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">Less	than	Twelve	Months</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">126,949</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">109,425</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">
(813</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">
<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">108,612</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	10%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;">4.23</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">4.35</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">28</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	10%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="margin-left:	9pt;">Twelve	or	More	Months</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">163,190</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">148,241</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(5,659</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-



align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">142,582</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">12</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	middle;	width:	10%;	padding-bottom:	2px;	text-align:	center;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(B)</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">4.08</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">4.10</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">28</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;
width:	10%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;"><span	style="font-family:	'Times	New	Roman';	font-size:
10pt;">Total/weighted	average	RMBS<span	style="display:	inline;	float:	none;	letter-spacing:	normal;	white-space:	nowrap;	word-
spacing:	0px;	color:	rgb(0,	0,	0);	font-style:	normal;	font-weight:	700;	text-align:	left;	text-transform:	none;">,	available-for-
sale</span>,	measured	at	fair	value	through	OCI</span><br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">290,139</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">257,666</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(6,472</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">251,194</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">20</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	top;	width:	10%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">4.14</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">4.21</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	7%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">28</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><br/></div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;
vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:
justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">See	Note	9	regarding	the	estimation	of	fair	value,	which
approximates	carrying	value	for	all	securities.</div>	</td>	</tr>	</table>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="width:	100%;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<tr	style="vertical-align:	top;">	<td
style="vertical-align:	top;	width:	27pt;">	<div>(B)</div>	</td>	<td	style="align:	left;	vertical-align:	top;	width:	auto;">	<div>The
Company	used	an	implied	AAA	rating	for	the	Agency	RMBS.</div>	</td>	</tr>	</table>	</div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(C)</td>	<td



style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">The
weighted	average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book
value	of	settled	securities.</div>	</td>	</tr>	</table>
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<div	style="text-align:	justify;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Note	5	—	Investments	in
Servicing	Related	Assets</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company’s	portfolio	of	Servicing	Related	Assets	consists	of	Fannie	Mae
and	Freddie	Mac	<span	style="-sec-ix-hidden:Fact_2f5ebc4d1c474dbe83d3d07ac01b4941">MSRs</span>	with	an	aggregate	UPB	of
approximately	$17.6	billion	as	of	September	30,	2024.</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	text-indent:	36pt;">The	following	is	a	summary	of	the	Company’s	Servicing	Related	Assets	as	of	the	dates	indicated	(dollars	in
thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Servicing	Related	Assets	Summary</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"
class="cfttable"	style="margin-left:	auto;	margin-right:	auto;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:
#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Unpaid</div>	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Principal</div>	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Balance</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Carrying</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Value<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Weighted</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Coupon</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Weighted</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Maturity</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)
<sup>(B)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Year	to
Date</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Changes	in	Fair
</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value	Recorded	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">in	Other	Income<br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Loss)</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	40%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">MSRs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">17,644,468</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">3.50</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">24.7</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(14,036</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	40%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">MSR	Total/Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">17,644,468</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:



bold;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">3.50</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">24.7</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(14,036</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>	<div><br/>
</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="margin-left:	auto;	margin-right:	auto;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Unpaid</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Principal</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Balance</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<sup>(A)</sup></div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Weighted</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Coupon</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Weighted</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Maturity</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)
<sup>(B)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Year	to
Date</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Changes	in	Fair
</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value	Recorded	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">in	Other	Income<br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Loss)</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	40%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">MSRs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">19,972,994</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">3.48</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">25.0</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(25,937</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	40%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">MSR	Total/Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">19,972,994</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-



space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">3.48</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">25.0</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(25,937</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;
vertical-align:	top;	text-align:	left;">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
left;">See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	pools.</div>	</td>	</tr>	</table>
</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';
font-size:	10pt;">(B)<br/>	</td>	<td	style="vertical-align:	top;	text-align:	justify;">	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;">Weighted	average	maturity	of	the	underlying	residential	mortgage	loans	in	the
pool	is	based	on	the	unpaid	principal	balance.</div>	</td>	</tr>	</table>	</div>	<div><br/>	</div>	<div	style="display:none;">
<br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	tables	below
summarize	the	geographic	distribution	for	the	states	representing	5%	or	greater	of	the	aggregate	UPB	of	the	residential	mortgage
loans	underlying	the	Servicing	Related	Assets	as	of	the	dates	indicated:</div>	<div><br/>	</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Geographic	Concentration	of	Servicing	Related	Assets</div>
<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of
September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td
style="vertical-align:	middle;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Percentage	of	Total	Outstanding</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Unpaid	Principal	Balance</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">California</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">14.5</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	88%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-
size:	10pt;">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Virginia<br/>	</div>	</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">8.7</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">New	York<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">8.4</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Maryland</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">6.7</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Texas</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.9</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	88%;"	valign="bottom">Florida</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;"	valign="bottom">5.3</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">%</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">North	Carolina</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.1</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;
padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">All	other</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-



bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">45.4</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:
'Times	New	Roman';	font-size:	10pt;">Total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">100.0</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	</table>	<div><br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>
<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	color:	#000000;	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Percentage	of	Total	Outstanding</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Unpaid	Principal	Balance</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">California</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">13.7</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Virginia</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">8.3</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">New	York</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">8.3</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	88%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">Maryland</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">6.4</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-
align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Texas</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">5.9</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	88%;"	valign="bottom">Florida	<br/>	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">5.4</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">%</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">North	Carolina</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">5.0</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	88%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;
margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">All	other</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">47.0</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Total</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">100.0</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>
</tr>	</table>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">Geographic	concentrations	of	investments	expose	the	Company	to	the	risk	of	economic
downturns	within	the	relevant	states.	Any	such	downturn	in	a	state	where	the	Company	holds	significant	investments	could	affect	the
underlying	borrower’s	ability	to	make	the	mortgage	payment	and,	therefore,	could	have	a	meaningful,	negative	impact	on	the
Company’s	Servicing	Related	Assets.</div>	17600000000	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	is	a	summary	of	the	Company’s	Servicing	Related
Assets	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Servicing	Related	Assets	Summary</div>	<div><br/>	</div>	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="margin-left:	auto;	margin-right:	auto;	font-family:	'Times	New



Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Unpaid</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Principal</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Balance</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<sup>(A)</sup></div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Weighted</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Coupon</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Weighted</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Maturity</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)
<sup>(B)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Year	to
Date</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Changes	in	Fair
</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value	Recorded	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">in	Other	Income<br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Loss)</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	40%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">MSRs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">17,644,468</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">3.50</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">24.7</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(14,036</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	40%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">MSR	Total/Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">17,644,468</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">3.50</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">24.7</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(14,036</div>	</td>	<td



colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>	<div><br/>
</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="margin-left:	auto;	margin-right:	auto;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Unpaid</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Principal</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Balance</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value<sup>(A)</sup></div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Weighted</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Coupon</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Weighted</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Maturity</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Years)
<sup>(B)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Year	to
Date</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Changes	in	Fair
</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value	Recorded	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">in	Other	Income<br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(Loss)</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	40%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">MSRs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">19,972,994</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">3.48</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">25.0</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(25,937</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	40%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">MSR	Total/Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">19,972,994</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">3.48</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">25.0</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"



style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(25,937</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;
vertical-align:	top;	text-align:	left;">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
left;">See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	pools.</div>	</td>	</tr>	</table>
</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';
font-size:	10pt;">(B)<br/>	</td>	<td	style="vertical-align:	top;	text-align:	justify;">	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;">Weighted	average	maturity	of	the	underlying	residential	mortgage	loans	in	the
pool	is	based	on	the	unpaid	principal	balance.</div>	</td>	</tr>	</table>	</div>	176444680002267820000.035P24Y8M12D-
14036000176444680002267820000.035P24Y8M12D-14036000199729940002536290000.0348P25Y-
25937000199729940002536290000.0348P25Y-25937000	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	tables	below	summarize	the	geographic	distribution	for	the
states	representing	5%	or	greater	of	the	aggregate	UPB	of	the	residential	mortgage	loans	underlying	the	Servicing	Related	Assets	as
of	the	dates	indicated:</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Geographic	Concentration	of	Servicing	Related	Assets</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table
cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:
#000000;	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Percentage	of
Total	Outstanding</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Unpaid
Principal	Balance</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">California</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">14.5</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">Virginia<br/>	</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">8.7</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-
align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">New	York<br/>	</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">8.4</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Maryland</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6.7</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Texas</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.9</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
width:	88%;"	valign="bottom">Florida</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">5.3</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">%</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">North	Carolina</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.1</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;
padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">All	other</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">45.4</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:
'Times	New	Roman';	font-size:	10pt;">Total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">100.0</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	</table>	<div><br/>	</div>



<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>
<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	color:	#000000;	margin-left:	auto;	margin-right:	auto;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Percentage	of	Total	Outstanding</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Unpaid	Principal	Balance</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">California</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">13.7</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">Virginia</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">8.3</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">New	York</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">8.3</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	88%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-
family:	'Times	New	Roman';	font-size:	10pt;">Maryland</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">6.4</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-
align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Texas</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">5.9</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	88%;"	valign="bottom">Florida	<br/>	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">5.4</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">%</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">North	Carolina</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">5.0</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	88%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;
margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">All	other</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">47.0</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	88%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Total</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">100.0</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>
</tr>	</table>	0.1450.0870.0840.0670.0590.0530.0510.45410.1370.0830.0830.0640.0590.0540.050.471	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Note	6	—	Equity	and	Earnings	per	Common	Share</div>	<div>
<br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:
bold;">Common	Stock</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">On	October	9,	2013,	the	Company	completed	an	initial	public	offering	(the
“IPO”)	and	a	concurrent	private	placement	of	its	common	stock.	The	Company	did	not	conduct	any	activity	prior	to	the	IPO	and	the
concurrent	private	placement.</div>	<div><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;
font-style:	italic;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	700;	letter-spacing:	normal;	orphans:	2;	text-
align:	left;	text-indent:	0px;	text-transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;
background-color:	rgb(255,	255,	255);	text-decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;
display:	inline	!important;	float:	none;">	<br/>	</span></div>	<div><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	13.3333px;	font-style:	italic;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	700;	letter-
spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-
stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-thickness:	initial;	text-decoration-
style:	initial;	text-decoration-color:	initial;	display:	inline	!important;	float:	none;">Redeemable	Preferred	Stock</span>	</div>
<div><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	italic;	font-variant-ligatures:
normal;	font-variant-caps:	normal;	font-weight:	700;	letter-spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-
transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,
255);	text-decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!important;	float:
none;">	<br/>	</span></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;	text-indent:	36pt;">The	Company’s	charter	provides	that	it	has	authority	to	issue	up	to	100,000,000	shares	of
preferred	stock,	$0.01	par	value	per	share,	of	which	2,781,635	shares	are	classified	as	shares	of	8.20%	Series	A	Cumulative



Redeemable	Preferred	Stock	(“Series	A	Preferred	Stock”)	and	1,604,103	shares	are	classified	as	shares	of	8.250%	Series	B	Fixed-to-
Floating	Rate	Cumulative	Redeemable	Preferred	Stock	(the	“Series	B	Preferred	Stock”).	</div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Series	A	Preferred	Stock	ranks	senior	to	the	Company’s	common
stock	with	respect	to	rights	to	the	payment	of	dividends	and	the	distribution	of	assets	upon	the	Company’s	liquidation,	dissolution	or
winding	up.	The	Series	A	Preferred	Stock	has	no	stated	maturity,	is	not	subject	to	any	sinking	fund	or	mandatory	redemption	and
will	remain	outstanding	indefinitely	unless	repurchased	or	redeemed	by	the	Company	or	converted	by	the	holders	of	the	Series	A
Preferred	Stock	into	the	Company’s	common	stock	in	connection	with	certain	changes	of	control.	Beginning	on	August	17,	2022,	the
Company	may,	at	its	option,	redeem	any	or	all	of	the	shares	of	Series	A	Preferred	Stock,	at	any	time	or	from	time	to	time,	for	cash	at
a	redemption	price	equal	to	$25.00	per	share,	plus	any	accumulated	and	unpaid	dividends	to,	but	not	including,	the	date	fixed	for
redemption	of	the	shares	of	Series	A	Preferred	Stock.	The	Company	did	not	redeem	any	shares	of	Series	A	Preferred	Stock	during	the
three	and	nine-month	periods	ended	September	30,	2024	and	the	year	ended	December	31,	2023.	If	the	Company	does	not	exercise
its	option	redemption	right,	upon	certain	changes	in	control,	the	holders	of	the	Series	A	Preferred	Stock	have	the	right	to	convert
some	or	all	of	their	shares	of	Series	A	Preferred	Stock	into	a	number	of	shares	of	the	Company’s	common	stock	based	on	a	defined
formula,	subject	to	a	share	cap,	or	alternative	consideration.	The	share	cap	on	each	share	of	Series	A	Preferred	Stock	is	2.62881
shares	of	common	stock,	subject	to	certain	adjustments.	The	Company	pays	cumulative	cash	dividends	at	the	rate	of	8.20%	per
annum	of	the	$25.00	per	share	liquidation	preference	(equivalent	to	$2.05	per	annum	per	share)	on	the	Series	A	Preferred	Stock,	in
arrears,	on	or	about	the	15th	day	of	January,	April,	July	and	October	of	each	year.</div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;"><span
style="font-family:	'Times	New	Roman';	font-size:	10pt;">The	Series	B	Preferred	Stock	ranks	senior	to	the	Company’s	common	stock
with	respect	to	rights	to	the	payment	of	dividends	and	the	distribution	of	assets	upon	the	Company’s	liquidation,	dissolution	or
winding	up,	and	on	parity	with	the	Company’s	Series	A	Preferred	Stock	with	respect	to	rights	to	the	payment	of	dividends	and	the
distribution	of	assets	upon	the	Company’s	liquidation,	dissolution	or	winding	up.	The	Series	B	Preferred	Stock	has	no	stated
maturity,	is	not	subject	to	any	sinking	fund	or	mandatory	redemption	and	will	remain	outstanding	indefinitely	unless	repurchased	or
redeemed	by	the	Company	or	converted	by	the	holders	of	the	Series	B	Preferred	Stock	into	the	Company’s	common	stock	in
connection	with	certain	changes	of	control.	The	Series	B	Preferred	Stock	was	not	redeemable	by	the	Company	prior	to	April	15,
2024,	except	under	circumstances	intended	to	preserve	the	Company’s	qualification	as	a	REIT	for	U.S.	federal	income	tax	purposes
and	except	upon	the	occurrence	of	certain	changes	of	control.	On	and	after	April	15,	2024,	the	Company	may,	at	its	option,	redeem
the	Series	B	Preferred	Stock,	in	whole	or	in	part,	at	any	time	or	from	time	to	time,	for	cash	at	a	redemption	price	equal	to	$25.00	per
share,	plus	any	accumulated	and	unpaid	dividends	to,	but	not	including,	the	date	fixed	for	redemption.	If	the	Company	does	not
exercise	its	rights	to	redeem	the	Series	B	Preferred	Stock	upon	certain	changes	in	control,	the	holders	of	the	Series	B	Preferred
Stock	have	the	right	to	convert	some	or	all	of	their	shares	of	Series	B	Preferred	Stock	into	a	number	of	shares	of	the	Company’s
common	stock	based	on	a	defined	formula,	subject	to	a	share	cap,	or	alternative	consideration.	The	share	cap	on	each	share	of	Series
B	Preferred	Stock	is	2.68962	shares	of	common	stock,	subject	to	certain	adjustments.	Holders	of	shares	of	Series<span	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">	</span>B	Preferred	Stock	are	entitled	to	receive,	when,	as	and	if	authorized	by	the
Company’s	board	of	directors	and	declared	by	the	Company,	out	of	funds	legally	available	for	the	payment	of	dividends,	cumulative
cash	dividends.	<span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-
variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-transform:	none;
word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:
initial;	display:	inline	!	important;	float:	none;">The	initial	dividend	rate	for	the	Series	B	Preferred	Stock	from,</span>	and
including,	the	date	of	original	issuance	to,	but	excluding,	April	15,	2024	was	8.250%	of	the	$25.00	per	share	liquidation
preference<span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">	per	annum</span>	(equivalent	to	$2.0625	per	annum	per
share).	On	and	after	April	15,	2024	(the	“Floating	Rate	Period”),	dividends	on	the	Series	B	Preferred	Stock	accumulate	at	a
percentage	of	the	$<span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">25.00</span>	liquidation	preference	equal	to	an
annual	floating	rate	of	the	Three-month	CME	Term	SOFR	plus	a	spread	of	5.89261%.	<br/>	</span></div>	<div><span	style="font-
family:	'Times	New	Roman';	font-size:	10pt;"><span	style="color:	rgb(0,	0,	0);">	<br/>	</span></span></div>	<div
style="display:none;"><br/></div>	<div	style="text-indent:	36pt;"><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
<span	style="color:	rgb(0,	0,	0);">Dividends	on	the	Series	A	and	B	<span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:
normal;	text-align:	left;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-
decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">Preferred	Stock	are	</span>payable
quarterly	in	arrears	on	the	</span>15<sup	style="color:	rgb(0,	0,	0);">th</sup><span	style="color:	rgb(0,	0,	0);">	day	of	each
January,	April,	July	and	October,	when	and	as	authorized	by	the	Company’s	board	of	directors	and	declared	by	the	Company.</span>
</span>	</div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><span	style="color:	rgb(0,	0,	0);">	</span>
</span><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	text-indent:	36pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">On	September	27,	2024,	the	Company	announced	that	it	was	revising	its	third	quarter	dividend	on	the
Series	B	Preferred	Stock	from	$0.6986	per	share	to	$0.7152	per	share.		The	revised	dividend	in	the	amount	of	$0.7152	per	share	was
paid	in	cash	on	October	15,	2024	to	holders	of	record	of	the	Series	B	Preferred	Stock	as	of	the	close	of	business	on	September	30,
2024.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	text-indent:	36pt;	font-family:
'Times	New	Roman';	font-size:	10pt;">In	addition,	the	Company’s	previously	declared	and	paid	second	quarter	Series	B	Preferred
Stock	dividend	of	$0.6995	per	share,	which	was	paid	in	cash	on	July	15,	2024	to	holders	of	record	as	of	the	close	of	business	on	June
28,	2024,	required	an	additional	payment.		The	Company	has	declared	an	additional	cash	dividend	in	the	amount	of	$0.0096	per
share,	which	was	paid	on	October	15,	2024	to	holders	of	record	of	the	Series	B	Preferred	Stock	as	of	the	close	of	business	on	June	28,
2024.</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-
weight:	bold;">Common	Stock	ATM	Program</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New
Roman';	color:	rgb(0,	0,	0);">In	August	</span>2018,<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,
0);">	the	Company	instituted	an	at-the-market	offering	program	(the	“Common	Stock	ATM	Program”)	of	up	to	</span>$50.0	million
of	its	common	stock.	In	November	2022	and	August	2024,	the	Company	entered	into	amendments	to	the	existing	At	Market	Issuance
Sales	Agreements,	increasing	the	aggregate	offering	price	to	up	to	an	aggregate	of	$150.0	million	of	its	common	stock,	of	which,
approximately<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	</span>$49.3	million<span
style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	was	remaining	as	of	September	</span>30,<span
style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	</span>2024.<span	style="font-size:	10pt;	font-family:
'Times	New	Roman';	color:	rgb(0,	0,	0);">	Under	the	Common	Stock	ATM	Program,	the	Company	may,	but	is	not	obligated	to,	sell
shares	of	common	stock	from	time	to	time	through	</span>one<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:
rgb(0,	0,	0);">	or	more	selling	agents.	The	Common	Stock	ATM	Program	has	no	set	expiration	date	and	may	be	renewed	or
terminated	by	the	Company	at	any	time.	During	the	three	and	</span>nine-<span	style="font-size:	10pt;	font-family:	'Times	New
Roman';	color:	rgb(0,	0,	0);">month	periods	ended	September	</span>30,<span	style="font-size:	10pt;	font-family:	'Times	New
Roman';	color:	rgb(0,	0,	0);">	</span>2024<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	the
Company	issued	and	sold	1,530,917	shares	of	common	stock	under	the	Common	Stock	ATM	Program.	The	shares	were	sold	at	a
weighted	average	price	of	$3.59	per	share	for	aggregate	gross	proceeds	of	approximately	$5.5	million	before	fees	of	approximately
$110,000.	During	the	year	ended	December	</span>31,<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,
0);">	</span>2023,<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	the	Company	issued	and	sold
</span>6,470,004<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	shares	of	common	stock	under
the	Common	Stock	ATM	Program.	The	shares	were	sold	at	a	weighted	average	price	of	</span>$4.87<span	style="font-size:	10pt;
font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	per	share	for	aggregate	gross	proceeds	of	approximately	</span>$31.5
million<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	before	fees	of	approximately
</span>$631,000.</div>	<div><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:
italic;	font-weight:	bold;">Common	Stock	Repurchase	Program</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">	In	September	2019,	the	Company
instituted	a	share	repurchase	program	that	allows	for	the	repurchase	of	up	to	an	aggregate	of	$10.0	million	of	its	common	stock.



Shares	of	common	stock	may	be	repurchased	from	time	to	time	through	privately	negotiated	transactions	or	open	market
transactions,	pursuant	to	a	trading	plan	in	accordance	with	Rules	10b5-1	and	10b-18	under	the	Securities	Exchange	Act	of	1934,	as
amended,	or	the	Exchange	Act,	or	by	any	combination	of	such	methods.	The	manner,	price,	number	and	timing	of	share	repurchases
are	subject	to	a	variety	of	factors,	including	market	conditions	and	applicable	SEC	rules.	The	common	stock	repurchase	program
does	not	require	the	purchase	of	any	minimum	number	of	shares	of	common	stock,	and,	subject	to	SEC	rules,	purchases	may	be
commenced	or	suspended	at	any	time	without	prior	notice.	During	the	three	and	nine-month	periods	ended	September	30,	2024	and
the	year	ended	December	31,	2023,	the	Company	did	<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,
0);">no</span>t	repurchase	any	shares	of	its	common	stock	pursuant	to	the	common	stock	repurchase	program.<br/>	</div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">	<br/>	</div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Preferred	Stock
Repurchase	Program</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">In
December	2023,	the	Company	initiated	a	preferred	stock	repurchase	program	that	allows	for	the	repurchase	of	up	to	an	aggregate	of
$50.0	million	of	its	shares	of	Series	A	Preferred	Stock	and	Series	B	Preferred	Stock.	Shares	of	preferred	stock	may	be	repurchased
from	time	to	time	through	privately	negotiated	transactions	or	open	market	transactions,	pursuant	to	a	trading	plan	in	accordance
with	Rules	10b5-1	under	the	Exchange	Act.	The	manner,	price,	number	and	timing	of	share	repurchases	are	subject	to	a	variety	of
factors,	including	market	conditions	and	applicable	SEC	rules.	The	preferred	stock	repurchase	program	does	not	require	the
purchase	of	any	minimum	number	of	shares	of	preferred	stock,	and,	subject	to	SEC	rules,	purchases	may	be	commenced	or
suspended	at	any	time	without	prior	notice.	</span>During	the	three-month	period	ended	September	30,	2024<span	style="font-
size:	10pt;	font-family:	'Times	New	Roman';">,	the	Company	did	not	repurchase	any	shares	of	its	preferred	stock	pursuant	to	the
preferred	stock	repurchase	program.	During	the	nine-month	period	ended	September	30,	2024,	the	Company	repurchased	395,897
shares	of	its	Series	B	Preferred	Stock,	at	a	weighted	average	purchase	price	<span	style="font-size:	10pt;	font-family:	'Times	New
Roman';">per	share	</span>of	$23.77,	and	paid	aggregate	brokerage	commissions	of	approximately	$11,900	on	such	repurchases.
The	difference	between	the	consideration	transferred	and	the	carrying	value	of	the	preferred	stock	repurchased	resulted	in	a	gain
attributable	to	common	stockholders	of	$78,000	for	the	nine-month	period	ended	September	30,	2024.	During	the	year	ended
December	31,	2023,	the	Company	did	<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">no</span>t	repurchase	any
shares	of	its	preferred	stock	pursuant	to	the	preferred	stock	repurchase	program.	Shares	of	preferred	stock	that	are	repurchased	by
the	Company	cease	to	be	outstanding	but	remain	authorized	for	future	issuance.</span></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">	</span><br/>	</div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Equity	Incentive
Plan</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-
spacing:	normal;	text-align:	left;	text-indent:	36pt;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:
rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;">During	2013,	the	board	of	directors	approved	and
the	Company	adopted	the	Cherry	Hill	Mortgage	Investment	Corporation	2013	Equity	Incentive	Plan	(the	“2013	Plan”).	The	2013
Plan,	which	expired	by	its	terms	in	October	2023,	provided	for	the	grant	of	options	to	purchase	shares	of	the	Company’s	common
stock,	stock	awards,	stock	appreciation	rights	(“SARs”),	performance	units,	incentive	awards	and	other	equity-based	awards,
including	long	term	incentive	plan	units	(“LTIP-OP	Units”)	of	the	Operating	Partnership.</div>	<div	style="display:none;"><br/>
</div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-
ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;
text-transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,
255,	255);	text-decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;">	</div>	<div
style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:
normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-
indent:	36pt;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-
style:	initial;	text-decoration-color:	initial;">In	April	2023,	the	Company’s	board	of	directors	adopted	the	Cherry	Hill	Mortgage
Investment	Corporation	2023	Equity	Incentive	Plan	(the	“2023	Plan”).	In	June	2023,	at	the	Company’s	annual	meeting	of
stockholders,	the	2023	Plan	was	approved.	The	2023	Plan,	which	expires	by	its	term	in	April	2033,	permits	the	Company	to	provide
equity-based	compensation	in	the	form	of	options	to	purchase	shares	of	the	Company’s	common	stock,	stock	awards,	SARs,
performance	units,	incentive	awards	and	other	equity-based	awards	(including	LTIP-OP	Units).	The	2023	Plan	replaced	the	2013	Plan
upon	the	2023	Plan’s	approval	by	stockholders	and	no	further	awards	will	be	made	by	the	Company	under	the	2013	Plan.	Currently
outstanding	awards	granted	under	the	2013	Plan	will	remain	effective	in	accordance	with	their	terms.</div>	<div
style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:
normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	orphans:	2;	text-align:
left;	text-indent:	0px;	text-transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;
background-color:	rgb(255,	255,	255);	text-decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:
initial;">	</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;
text-align:	left;	text-indent:	36pt;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,
255);	text-decoration-style:	initial;	text-decoration-color:	initial;">The	maximum	aggregate	number	of	shares	of	common	stock
issuable	pursuant	to	the	2023	Plan	pursuant	to	the	exercise	of	options	and	SARs,	the	grant	of	stock	awards	or	other	equity-based
awards	(including	LTIP-OP	Units)	and	the	settlement	of	incentive	awards	and	performance	units	is	equal	to	2,830,000	shares.	Other
equity-based	awards	that	are	LTIP-OP	Units	will	reduce	the	maximum	aggregate	number	of	shares	of	common	stock	issuable
pursuant	to	the	2023	Plan	on	a	one-for-one	basis—that	is,	each	such	LTIP-OP	Unit	will	be	treated	as	an	award	of	common	stock;
provided,	however,	for	the	avoidance	of	doubt,	the	conversion	of	any	such	LTIP-OP	Units	at	a	later	date	into	a	share	of	common	stock
will	not	count	as	an	award	of	common	stock	under	the	2023	Plan	for	purposes	of	determining	the	aggregate	limit	to	avoid	any	double
counting	of	the	same	award.	In	connection	with	stock	splits,	dividends,	recapitalizations	and	certain	other	events,	the	Company’s
board	of	directors	will	make	equitable	adjustments	that	it	deems	appropriate	in	the	aggregate	number	of	shares	of	common	stock
issuable	pursuant	to	the	2023	Plan	and	the	terms	of	outstanding	awards.</div>	<div	style="display:none;"><br/></div>	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;
font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-transform:
none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-
decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;">	</div>	<div	style="display:none;"><br/>
</div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-
ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-indent:	36pt;	text-
transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-
decoration-color:	initial;">If	any	options	or	stock	appreciation	rights	terminate,	expire	or	are	cancelled,	forfeited,	exchanged	or
surrendered	without	having	been	exercised	or	are	paid	in	cash	without	delivery	of	common	stock	or	if	any	stock	awards,	performance
units	or	other	equity-based	awards	(including	LTIP-OP	Units)	are	forfeited,	the	shares	of	common	stock	subject	to	such	awards	will
again	be	available	for	purposes	of	the	2023	Plan.	Shares	of	common	stock	tendered	or	withheld	to	satisfy	the	exercise	price	or	for	tax
withholding	are	not	available	for	future	grants	under	the	2023	Plan.</div>	<div	style="display:none;"><br/></div>	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;
font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-transform:
none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-
decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;">	<br/>	</div>	<div	style="display:none;">
<br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">LTIP-OP	Units	are	a
special	class	of	partnership	interest	in	the	Operating	Partnership.	LTIP-OP	Units	may	be	issued	to	eligible	participants	for	the
performance	of	services	to	or	for	the	benefit	of	the	Operating	Partnership.	Initially,	LTIP-OP	Units	do	not	have	full	parity	with	the
Operating	Partnership’s	common	units	of	limited	partnership	interest	(“OP	Units”)	with	respect	to	liquidating	distributions;
however,	LTIP-OP	Units	receive,	whether	vested	or	not,	the	same	per-unit	distributions	as	OP	Units	and	are	allocated	their	pro-rata
share	of	the	Operating	Partnership’s	net	income	or	loss.	Under	the	terms	of	the	LTIP-OP	Units,	the	Operating	Partnership	will



revalue	its	assets	upon	the	occurrence	of	certain	specified	events,	and	any	increase	in	the	Operating	Partnership’s	valuation	from	the
time	of	grant	of	the	LTIP-OP	Units	until	such	event	will	be	allocated	first	to	the	holders	of	LTIP-OP	Units	to	equalize	the	capital
accounts	of	such	holders	with	the	capital	accounts	of	the	holders	of	OP	Units.	Upon	equalization	of	the	capital	accounts	of	the
holders	of	LTIP-OP	Units	with	the	other	holders	of	OP	Units,	the	LTIP-OP	Units	will	achieve	full	parity	with	OP	Units	for	all	purposes,
including	with	respect	to	liquidating	distributions.	If	such	parity	is	reached,	vested	LTIP-OP	Units	may	be	converted	into	an	equal
number	of	OP	Units	at	any	time	and,	thereafter,	enjoy	all	the	rights	of	OP	Units,	including	redemption	rights.</div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;"><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">An	LTIP-OP	Unit	and	a	share	of
common	stock	of	the	Company	have	substantially	the	same	economic	characteristics	in	as	much	as	they	effectively	share	equally	in
the	net	income	or	loss	of	the	Operating	Partnership.	Holders	of	LTIP-OP	Units	that	have	reached	parity	with	OP	Units	have	the	right
to	redeem	their	LTIP-OP	Units,	subject	to	certain	restrictions.	The	redemption	is	required	to	be	satisfied	in	cash,	or	at	the
Company’s	option,	the	Company	may	purchase	the	OP	Units	for	common	stock,	calculated	as	follows:	</span>one<span	style="font-
size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	share	of	the	Company’s	common	stock,	or	cash	equal	to	the	fair
value	of	a	share	of	the	Company’s	common	stock	at	the	time	of	redemption,	for	each	LTIP-OP	Unit.	When	an	LTIP-OP	Unit	holder
redeems	an	OP	Unit	(as	described	above),	non-controlling	interest	in	the	Operating	Partnership	is	reduced	and	the	Company’s	equity
is	increased.</span></div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">LTIP-OP	Units	vest	ratably	over	the	first	<span	style="-sec-ix-
hidden:Fact_81b64f4891f84bad91e03baad1a8448c">three</span>	annual	anniversaries	of	the	grant	date.	The	fair	value	of	each
LTIP-OP	Unit	was	determined	based	on	the	closing	price	of	the	Company’s	common	stock	on	the	applicable	grant	date	in	all	other
cases.</div>	<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;	text-indent:	36pt;">On	May	30,	2024,	the	Company	granted	certain	eligible	participants	of	the	2023	Plan	other
equity-based	awards	in	the	form	of	a	total	of	181,942	restricted	stock	units	(“RSUs”)	under	the	2023	Plan.	Each	granted	RSU
represents	the	right	to	receive	one	share	of	common	stock.	Subject	to	the	terms	and	conditions	of	an	RSU	award	agreement	and	the
2023	Plan,	each	award	of	RSUs	vests	ratably	over	a	three-year	period	beginning	on	the	one-year	anniversary	of	the	grant	date	of	the
RSUs.	To	the	extent	the	RSUs	have	not	otherwise	been	forfeited	or	cancelled	prior	to	the	appliable	settlement	date,	each	award
recipient	will	be	paid	a	cash	payment	on	the	applicable	settlement	date	equal	to	the	number	of	shares	of	common	stock	delivered
multiplied	by	the	total	amount	of	dividend	payments	made	in	relation	to	one	share	of	common	stock	with	respect	to	record	dates
occurring	during	the	period	between	the	grant	date	and	the	applicable	settlement	date.</div>	<div>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">On	June	14,	2024,	the	Company	granted	an	aggregate	of	55,704	shares	of	restricted	common	stock	to	the	Company’s
independent	directors	(18,568	shares	each)	subject	to	the	terms	and	conditions	of	a	restricted	stock	award	agreement	and	the	2023
Plan.	Unless	sooner	vested	in	accordance	with	the	terms	of	the	restricted	stock	award	agreement	and	the	2023	Plan,	each
independent	director’s	interest	in	the	shares	of	common	stock	covered	by	the	June	14,	2024	stock	award	become	vested	and
nonforfeitable	on	the	one-year	anniversary	of	the	grant	date.</div>	<div>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">On	June	26,	2024,	the	Company	granted
7,712	shares	of	common	stock	to	the	Company’s	Chief	Financial	Officer,	Treasurer	and	Secretary	(“CFO”),	subject	to	the	terms	and
conditions	of	a	stock	award	agreement	and	the	2023	Plan.	The	shares	of	common	stock	granted	to	the	CFO	were	vested	and
nonforfeitable	as	of	the	grant	date.	Of	the	7,712	shares	of	common	stock	granted	to	the	CFO,	3,229	shares	of	common	stock	were
withheld	by	the	Company	to	satisfy	tax	withholding	requirements	on	the	grant	of	unrestricted	shares	of	common	stock.</div>
<div>	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:
normal;	text-align:	left;	text-indent:	36pt;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,
255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;">The	following	table	sets	forth	the	number	of	shares	of	the
Company’s	common	stock	as	well	as	LTIP-OP	Units	and	the	values	thereof	(based	on	the	closing	prices	on	the	respective	dates	of
grant)	granted	under	the	2013	Plan	and	the	2023	Plan.	As	noted	above,	effective	as	of	June	15,	2023,	(the	date	of	the	Company’s
2023	annual	meeting	of	stockholders)	the	2023	Plan	replaced	the	2013	Plan.	No	further	awards	will	be	made	by	the	Company	under
the	2013	Plan,	and	currently	outstanding	awards	granted	under	the	2013	Plan	will	remain	effective	in	accordance	with	their	terms.
Except	as	otherwise	indicated,	all	shares	shown	in	the	table	below	are	fully	vested.</div>	<div	style="display:none;"><br/></div>
<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:
normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-
transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,
255);	text-decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;">	</div>	<div
style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:
normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	letter-spacing:	normal;	orphans:	2;	text-indent:	0px;	text-
transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,
255);	text-decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;	text-align:	center;	font-weight:
bold;">Equity	Incentive	Plan	Information</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:
400;	letter-spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-
text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-thickness:	initial;	text-
decoration-style:	initial;	text-decoration-color:	initial;">	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"
style="background-color:	#FFFFFF;	letter-spacing:	normal;	word-spacing:	0px;	color:	#000000;	font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	text-transform:	none;	width:	100%;">	<tr>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:
9pt;	padding-bottom:	2px;	width:	13%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	center;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="11"	rowspan="1"	style="vertical-align:	bottom;	text-align:	center;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom"><span	style="font-weight:	bold;">LTIP-OP	Units</span><br/>	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-size:	9pt;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="11"	rowspan="1"
style="vertical-align:	bottom;	text-align:	center;	font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">Shares	of	Common	Stock<br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	center;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="15"	rowspan="1"	style="text-align:	center;	vertical-align:	bottom;	font-size:
9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom"><span	style="font-weight:	bold;">Restricted
Stock	Units</span><br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-
weight:	bold;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	rowspan="1"	style="text-align:	center;	vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-
size:	9pt;	padding-bottom:	2px;	width:	13%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">Issued</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-



align:	middle;	font-size:	9pt;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Forfeited/</div>	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Redeemed	<sup>(A)</sup><br/>	</div>	</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">Converted</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">Issued</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	font-size:	9pt;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">Forfeited	<sup>(A)
</sup><br/>	</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-size:	9pt;	vertical-
align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="text-align:	center;	vertical-align:	bottom;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom"><span	style="font-weight:	bold;">Witheld	<sup>(B)</sup></span>	<br/>	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-size:	9pt;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="text-
align:	center;	vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	Issued	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	center;
vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-size:	9pt;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="text-
align:	center;	vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	Forfeited	<sup>(A)</sup><br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="text-align:	center;	vertical-align:	bottom;	font-
weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">Settled	<br/>	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-
size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
rowspan="1"	style="text-align:	center;	vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	Witheld	<sup>(B)</sup>	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:
bold;	font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-weight:	bold;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;">Number	of
Securities<br/>	</div>	<div	style="text-align:	center;">	Remaining	Available	For<br/>	</div>	<div	style="text-align:	center;">
Future	Issuance	Under<br/>	</div>	<div	style="text-align:	center;">	Equity	Compensation	Plans	</div>	</td>	<td	colspan="1"
style="font-weight:	bold;	font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	vertical-align:	bottom;	padding-
bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;
font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-
align:	center;">Weighted	<br/>	</div>	<div	style="text-align:	center;">Average	<br/>	</div>	<div	style="text-align:
center;">Issuance</div>	<div	style="text-align:	center;">	Price</div>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;
font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	width:	13%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">December
31,	2022</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(459,897</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	background-color:	rgb(204,	238,	255);
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(178,421</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	background-color:	rgb(204,	238,	255);
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	background-



color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-size:	9pt;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;
text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,
238,	255);	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;
text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">915,464</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	font-size:	9pt;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-
align:	bottom;	width:	13%;	padding-bottom:	2px;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:
9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(92,200</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;"><sup	style="vertical-align:	text-top;
line-height:	1;	font-size:	smaller;">(C)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-
align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:



2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(92,200</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,
0);	font-size:	9pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px
solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">6.06</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	13%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:
9pt;">March	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(552,097</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(178,421</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">823,264</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	13%;"



valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:	9pt;">Number	of	securities	issued	or	to	be	issued	upon
exercise</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">
(41,835</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(41,835</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5.02</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	bottom;	width:	13%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="margin-left:	9pt;	font-size:	9pt;">Increase	in	the	number	of	securities	available	for	issuance<br/>
</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:
bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"
style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-



color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-
size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:
4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-
size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">2,006,736</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:
4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	13%;
white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;	color:	rgb(0,	0,	0);	font-weight:	bold;
font-size:	9pt;">June	30,	2023</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(552,097</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(220,256</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;



white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,788,165</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	13%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"
valign="bottom">	<div	style="margin-left:	9pt;	font-size:	9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise<br/>
</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"
style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px
solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-
bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;
font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:
4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:
9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;
vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	13%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	9pt;	font-weight:	bold;">September	30,	2023</div>	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">(552,097</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">5,832</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">44,795</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">(220,256</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">3,155</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:
bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">2,788,165</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-
size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	13%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-
align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-



align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	13%;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:
9pt;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(552,097</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(220,256</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>



<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,788,165</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	13%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:	9pt;">Number	of	securities	issued	or	to	be	issued	upon
exercise</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:
2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-size:	9pt;">(111,395</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)
</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;"><sup	style="vertical-align:	text-top;	line-
height:	1;	font-size:	smaller;">(D)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:
2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td



colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(111,395</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">3.92</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	13%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;
color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">March	31,	2024</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">
(663,492</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-size:	9pt;">(220,256</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,676,770</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	13%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:	9pt;">Number	of	securities	redeemed</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:



rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,
0);	font-size:	9pt;">2,660</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,660</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3.51</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	bottom;	width:	13%;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:
9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;
font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;



white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">(181,942</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	(E)</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(181,942</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:
bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">3.60</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	bottom;	width:	13%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin-left:	9pt;
font-size:	9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise	<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;
font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">(55,704</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(F)</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(55,704</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">3.77</td>	<td	colspan="1"	rowspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	bottom;	width:	13%;	padding-bottom:	2px;"
valign="bottom">	<div	style="margin-left:	9pt;	font-size:	9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise	<br/>
</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-
size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">(7,712</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">3,229</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">(7,712</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">3.89</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	13%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;
color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">June	30,	2024</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td



colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(663,492</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">8,492</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">44,795</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(283,672</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">3,229</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(181,942</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,434,072</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	13%;	padding-bottom:	2px;"	valign="bottom">	<div	style="margin-left:	9pt;	font-size:
9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-
size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-



align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px
solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
rowspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
width:	13%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	9pt;	font-weight:	bold;">September	30,	2024</div>	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">(663,492</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">8,492</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">44,795</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">
(283,672</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">3,155</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">3,229</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;



background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">(181,942</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">2,434,072</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:
18pt;"></td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">If	any	award
or	grant	under	the	2023	Plan	(including	LTIP-OP	Units)	expires,	is	forfeited	or	is	terminated	without	having	been	exercised	or	is	paid
in	cash	without	a	requirement	for	the	delivery	of	common	stock,	then	any	common	stock	covered	by	such	lapsed,	cancelled,	expired,
unexercised	or	cash-settled	portion	of	such	award	or	grant	and	any	forfeited,	lapsed,	cancelled	or	expired	LTIP-OP	Units	will	be
available	for	the	grant	or	settlement	of	other	awards	under	the	2023	Plan.</div>	</td>	</tr>	</table>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	18pt;"></td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-
size:	10pt;">(B)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">Any	shares	of	common	stock	tendered	or	withheld	to	satisfy	the	grant	or	exercise	price	or	tax	withholding	obligation
pursuant	to	any	award	reduces	the	number	of	shares	of	common	stock	available	under	the	2023	Plan	and	those	shares	will	not	be
available	for	future	grants	or	awards	under	the	2023	Plan.</div>	</td>	</tr>	</table>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	18pt;"><br/>	</td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">
(C)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Subject	to	forfeiture	in	certain	circumstances	prior	to
January	10,	2026.</div>	</div>	</td>	</tr>	</table>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	18pt;"><br/>
</td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(D)</td>	<td	style="width:	auto;
vertical-align:	top;	text-align:	left;">	Subject	to	forfeiture	in	certain	circumstances	prior	to	January	16,	2027.<br/>	</td>	</tr>
</table>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	18pt;"><br/>	</td>	<td	style="width:	27pt;	vertical-align:
top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(E)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	Subject
to	forfeiture	in	certain	circumstances	prior	to	May	30,	2027.<br/>	</td>	</tr>	</table>	<div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	18pt;"><br/>	</td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';
font-size:	10pt;">(F)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	Subject	to	forfeiture	in	certain	circumstances
prior	to	June	14,	2025.<br/>	</td>	</tr>	</table>	</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:
'Times	New	Roman';	color:	rgb(0,	0,	0);">The	Company	recognized	share-based	compensation	expense	of</span>	$230,809<span
style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	and	</span>$169,059<span	style="font-size:	10pt;	font-
family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	</span><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;
text-align:	left;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-
style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">during	the	three-month	periods	ended	<span
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;
font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-transform:	none;	word-spacing:	0px;	white-
space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!
important;	float:	none;">September	30,	2024	and	September	30,	2023</span>,	respectively	and</span><span	style="font-size:	10pt;
font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	</span>$601,455<span	style="font-size:	10pt;	font-family:	'Times	New
Roman';	color:	rgb(0,	0,	0);">	and	</span>$507,177<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,
0);">	</span><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-
ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-transform:	none;	word-
spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;
display:	inline	!	important;	float:	none;">during	the	nine-month	periods	ended	September	30,	2024	and	September	30,	2023,
respectively.	There	was	approximately</span><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">
</span>$1.3<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	million	of	total	unrecognized	share-
based	compensation	expense	</span><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-
style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;
text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;
text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">as	of	<span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New



Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-
spacing:	normal;	text-align:	left;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,
255);	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">September	30,
2024</span>,</span><span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">	which	was	related	to
unvested	LTIP-OP	Units,	directors	compensation	paid	in	stock	subject	to	forfeiture	and	unvested	RSUs.	This	unrecognized	share-
based	compensation	expense	is	expected	to	be	recognized	ratably	over	the	remaining	vesting	period	of	up	to	</span>three
years<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	color:	rgb(0,	0,	0);">.	The	aggregate	expense	related	to	the	LTIP-
OP	Unit	grants	and	the	RSUs	is	presented	as	“General	and	administrative	expense”	in	the	Company’s	consolidated</span>
statements	of	income	(loss).	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;
font-weight:	bold;">	<br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-
weight:	bold;">Non-Controlling	Interests	in	Operating	Partnership</div>	<div><br/>	</div>	<div	style="display:none;"><br/>
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">Non-controlling	interests	in
the	Operating	Partnership	in	the	accompanying	consolidated	financial	statements	relate	to	LTIP-OP	Units	and	OP	Units	issued	upon
conversion	of	LTIP-OP	Units,	in	either	case,	held	by	parties	other	than	the	Company.</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">As	of	<span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-
ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-transform:	none;	word-
spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;
display:	inline	!	important;	float:	none;">September	30,	2024,</span>	the	non-controlling	interest	holders	in	the	Operating
Partnership	owned	595,753	LTIP-OP	Units,	or	approximately	2.0%	of	the	units	of	the	Operating	Partnership.	Pursuant	to	ASC	810,
<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';	font-style:	italic;">	Consolidation</span>,	changes	in	a	parent’s
ownership	interest	(and	transactions	with	non-controlling	interest	unit	holders	in	the	Operating	Partnership)	while	the	parent
retains	its	controlling	interest	in	its	subsidiary	should	be	accounted	for	as	equity	transactions.	The	carrying	amount	of	the	non-
controlling	interest	will	be	adjusted	to	reflect	the	change	in	its	ownership	interest	in	the	subsidiary,	with	the	offset	to	equity
attributable	to	the	Company.</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-style:	italic;	font-weight:	bold;">Earnings	per	Common	Share</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	is	required	to	present
both	basic	and	diluted	earnings	per	common	share	(“EPS”).	Basic	EPS	is	calculated	by	dividing	net	income	applicable	to	common
stockholders	by	the	weighted	average	number	of	shares	of	common	stock	outstanding	during	each	period.	Diluted	EPS	is	calculated
by	dividing	net	income	applicable	to	common	stockholders	by	the	weighted	average	number	of	shares	of	common	stock	outstanding
plus	the	additional	dilutive	effect	of	common	stock	equivalents	during	each	period.	In	accordance	with	ASC	260,<span	style="font-
size:	10pt;	font-family:	'Times	New	Roman';	font-style:	italic;">	Earnings	Per	Share</span>,	if	there	is	a	loss	from	continuing
operations,	the	common	stock	equivalents	are	deemed	anti-dilutive	and	earnings	(loss)	per	share	is	calculated	excluding	the
potential	common	shares.</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	table	presents	basic	and	diluted	earnings	per	share	of
common	stock	for	the	periods	indicated	(dollars	in	thousands,	except	per	share	data):</div>	<div><br/>	</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Earnings	per	Common	Share	Information</div>
<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Nine	Months	Ended	September	30,</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Numerator:</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	18pt;">Net	income	(loss)<br/>
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(12,444</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,885</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;



width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">396</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(1,811</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:	-9pt;
margin-left:	18pt;">Net	(income)	loss	allocated	to	noncontrolling	interests	in	Operating	Partnership</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">246</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(306</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">34</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	18pt;">Dividends	on	preferred	stock</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,594</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(2,462</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(7,456</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(7,390</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin-left:
9pt;">Gain	on	repurchase	and	retirement	of	preferred	stock<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">78</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-
align:	middle;	text-indent:	9pt;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div>Net	income	allocated	to	participating
securities<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"



valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	0pt;">Numerator	for
basic	EPS	-	net	income	(loss)	applicable	to	common	stockholders	(A)<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(14,792</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">13,117</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(6,990</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(9,167</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	0pt;">Effect	of	dilutive
securities:<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	0pt;">Add	back	net	income
allocated	to	participating	securities<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	0pt;">Numerator	for	diluted
EPS	-	net	income	applicable	to	common	stockholders	after	assumed	conversion	(C)<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">(14,792</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">13,117</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
(6,990</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
(9,167</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">)</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Denominator:
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-



color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	18pt;">Denominator	for	basic	EPS	-	weighted	average	common	shares	(B)
<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">30,216,341</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">26,936,242</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">30,058,334</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">25,879,626</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:
52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:	-9pt;	margin-left:	18pt;">Effect	of	dilutive
securities:<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-indent:	-9pt;	margin-left:
18pt;">Participating	restricted	common	stock<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">41,835</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">28,012</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:	-9pt;	margin-left:	18pt;">Non-participating
restricted	stock	units<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px



solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	52%;"	valign="bottom">	<div	style="text-indent:	-9pt;	margin-left:	18pt;">	Denominator	for	diluted	EPS	-	adjusted	weighted
average	common	shares	(D)<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">30,216,341</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">26,978,077</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">30,058,334</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">25,907,638</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Basic	and	Diluted
EPS:</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9.35pt;	margin-
left:	16.55pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Basic	(A/B)<br/>	</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(0.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">0.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(0.23</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(0.35</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-9.35pt;	margin-left:	16.55pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Diluted	(C/D)
<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(0.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">0.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div>	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">(0.23</div>	</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div>	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div>	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div>	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(0.35</div>	</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div>	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</div>	</td>	</tr>	</table>	<div>
<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
text-indent:	36pt;">The	computations	of	diluted	EPS	for	the	three	and	nine-months	ended	September	30,	2024	excludes	237,646	of
potentially	dilutive	restricted	stock	units	and	restricted	stock	awards	because	their	effect	would	have	been	anti-dilutive.</div>	2013-
10-



091000000000.0127816350.08216041030.0825252.628810.082252.05252.689620.0825252.062525P3M0.05892610.69860.71520.7152
10-152024-09-300.69952024-07-152024-06-280.00962024-10-152024-06-
285000000015000000015000000049300000153091715309173.59550000011000064700044.87315000006310001000000000050000000
<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-
style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;
text-indent:	36pt;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-
decoration-style:	initial;	text-decoration-color:	initial;">The	following	table	sets	forth	the	number	of	shares	of	the	Company’s
common	stock	as	well	as	LTIP-OP	Units	and	the	values	thereof	(based	on	the	closing	prices	on	the	respective	dates	of	grant)	granted
under	the	2013	Plan	and	the	2023	Plan.	As	noted	above,	effective	as	of	June	15,	2023,	(the	date	of	the	Company’s	2023	annual
meeting	of	stockholders)	the	2023	Plan	replaced	the	2013	Plan.	No	further	awards	will	be	made	by	the	Company	under	the	2013
Plan,	and	currently	outstanding	awards	granted	under	the	2013	Plan	will	remain	effective	in	accordance	with	their	terms.	Except	as
otherwise	indicated,	all	shares	shown	in	the	table	below	are	fully	vested.</div>	<div	style="display:none;"><br/></div>	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;
font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-transform:
none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-
decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;">	</div>	<div	style="display:none;"><br/>
</div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-
ligatures:	normal;	font-variant-caps:	normal;	letter-spacing:	normal;	orphans:	2;	text-indent:	0px;	text-transform:	none;	widows:	2;
word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-
thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;	text-align:	center;	font-weight:	bold;">Equity	Incentive
Plan	Information</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:
normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:
0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-thickness:	initial;	text-decoration-style:	initial;	text-
decoration-color:	initial;">	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="background-color:
#FFFFFF;	letter-spacing:	normal;	word-spacing:	0px;	color:	#000000;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
text-transform:	none;	width:	100%;">	<tr>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	padding-bottom:	2px;
width:	13%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-size:	9pt;
vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="11"
rowspan="1"	style="vertical-align:	bottom;	text-align:	center;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom"><span	style="font-weight:	bold;">LTIP-OP	Units</span><br/>	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-size:	9pt;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="11"	rowspan="1"
style="vertical-align:	bottom;	text-align:	center;	font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">Shares	of	Common	Stock<br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	center;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="15"	rowspan="1"	style="text-align:	center;	vertical-align:	bottom;	font-size:
9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom"><span	style="font-weight:	bold;">Restricted
Stock	Units</span><br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-
weight:	bold;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	rowspan="1"	style="text-align:	center;	vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-
size:	9pt;	padding-bottom:	2px;	width:	13%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">Issued</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-
align:	middle;	font-size:	9pt;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Forfeited/</div>	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Redeemed	<sup>(A)</sup><br/>	</div>	</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">Converted</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">Issued</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	font-size:	9pt;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">Forfeited	<sup>(A)
</sup><br/>	</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-size:	9pt;	vertical-
align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="text-align:	center;	vertical-align:	bottom;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom"><span	style="font-weight:	bold;">Witheld	<sup>(B)</sup></span>	<br/>	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-size:	9pt;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="text-
align:	center;	vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	Issued	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	center;
vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-size:	9pt;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="text-
align:	center;	vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	Forfeited	<sup>(A)</sup><br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;



white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="text-align:	center;	vertical-align:	bottom;	font-
weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">Settled	<br/>	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-weight:	bold;	font-
size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
rowspan="1"	style="text-align:	center;	vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	Witheld	<sup>(B)</sup>	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:
bold;	font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-weight:	bold;	font-size:	9pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	font-weight:	bold;	font-size:	9pt;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;">Number	of
Securities<br/>	</div>	<div	style="text-align:	center;">	Remaining	Available	For<br/>	</div>	<div	style="text-align:	center;">
Future	Issuance	Under<br/>	</div>	<div	style="text-align:	center;">	Equity	Compensation	Plans	</div>	</td>	<td	colspan="1"
style="font-weight:	bold;	font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	font-size:	9pt;	vertical-align:	bottom;	padding-
bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;
font-weight:	bold;	font-size:	9pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-
align:	center;">Weighted	<br/>	</div>	<div	style="text-align:	center;">Average	<br/>	</div>	<div	style="text-align:
center;">Issuance</div>	<div	style="text-align:	center;">	Price</div>	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;
font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);	width:	13%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">December
31,	2022</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(459,897</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	background-color:	rgb(204,	238,	255);
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(178,421</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	background-color:	rgb(204,	238,	255);
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-size:	9pt;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;
text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,
238,	255);	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;
text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);	width:	4%;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">915,464</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	width:	1%;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	font-size:	9pt;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;



background-color:	rgb(204,	238,	255);	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-
align:	bottom;	width:	13%;	padding-bottom:	2px;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:
9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(92,200</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;"><sup	style="vertical-align:	text-top;
line-height:	1;	font-size:	smaller;">(C)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-
align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(92,200</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,
0);	font-size:	9pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px
solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">6.06</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	13%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:
9pt;">March	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(552,097</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"



valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(178,421</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">823,264</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	13%;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:	9pt;">Number	of	securities	issued	or	to	be	issued	upon
exercise</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">
(41,835</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;



vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(41,835</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5.02</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	bottom;	width:	13%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="margin-left:	9pt;	font-size:	9pt;">Increase	in	the	number	of	securities	available	for	issuance<br/>
</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:
bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"
style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-
size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:
4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-
size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"



rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">2,006,736</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:
4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	13%;
white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;	color:	rgb(0,	0,	0);	font-weight:	bold;
font-size:	9pt;">June	30,	2023</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(552,097</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(220,256</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,788,165</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	13%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"
valign="bottom">	<div	style="margin-left:	9pt;	font-size:	9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise<br/>
</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"
style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"



style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px
solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-
bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;
font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:
4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:
9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;
vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	13%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	9pt;	font-weight:	bold;">September	30,	2023</div>	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">(552,097</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">5,832</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">44,795</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>



<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">(220,256</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">3,155</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:
bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">2,788,165</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-
size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	13%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-
align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"



style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	13%;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;	color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:
9pt;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(552,097</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(220,256</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,788,165</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	13%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:	9pt;">Number	of	securities	issued	or	to	be	issued	upon
exercise</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:
2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-size:	9pt;">(111,395</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)
</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);



white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;"><sup	style="vertical-align:	text-top;	line-
height:	1;	font-size:	smaller;">(D)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:
2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(111,395</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">3.92</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	13%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;
color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">March	31,	2024</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">
(663,492</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">5,832</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:



nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">44,795</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-size:	9pt;">(220,256</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:
right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,676,770</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	13%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:	9pt;">Number	of	securities	redeemed</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,
0);	font-size:	9pt;">2,660</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-



align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,660</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3.51</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	bottom;	width:	13%;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;	margin-left:
9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;
font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">-</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">(181,942</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	font-size:	9pt;	width:	1%;	white-space:	nowrap;"	valign="bottom">	(E)</td>	<td	colspan="1"	style="text-align:	right;
font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(181,942</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:
bottom;	text-align:	right;	width:	4%;	white-space:	nowrap;"	valign="bottom">3.60</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	bottom;	width:	13%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin-left:	9pt;
font-size:	9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise	<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;



background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;
font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">(55,704</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(F)</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(55,704</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">3.77</td>	<td	colspan="1"	rowspan="1"	style="font-
size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	bottom;	width:	13%;	padding-bottom:	2px;"
valign="bottom">	<div	style="margin-left:	9pt;	font-size:	9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise	<br/>
</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-
size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>



<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">(7,712</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">3,229</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">(7,712</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">3.89</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	13%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	-7.2pt;	margin-left:	7.2pt;
color:	rgb(0,	0,	0);	font-weight:	bold;	font-size:	9pt;">June	30,	2024</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(663,492</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
9pt;">8,492</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">44,795</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">(283,672</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	9pt;">)</div>	</td>	<td	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">3,155</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">3,229</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;



vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">(181,942</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	9pt;">2,434,072</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	13%;	padding-bottom:	2px;"	valign="bottom">	<div	style="margin-left:	9pt;	font-size:
9pt;">Number	of	securities	issued	or	to	be	issued	upon	exercise<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-
size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px
solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
rowspan="1"	style="vertical-align:	bottom;	font-size:	9pt;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:
9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;
width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>



<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,
0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-
align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
width:	13%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	9pt;	font-weight:	bold;">September	30,	2024</div>	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">(663,492</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:
bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:
9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-
space:	nowrap;"	valign="bottom">8,492</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">44,795</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">
(283,672</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">)</td>	<td	rowspan="1"	style="vertical-align:	bottom;	font-size:
9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">3,155</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">3,229</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">(181,942</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	font-size:	9pt;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	4%;	background-color:
rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"	valign="bottom">2,434,072</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-size:	9pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-size:	9pt;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:	9pt;	vertical-align:	bottom;	text-align:	right;	width:	4%;



background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-size:
9pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:
18pt;"></td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">If	any	award
or	grant	under	the	2023	Plan	(including	LTIP-OP	Units)	expires,	is	forfeited	or	is	terminated	without	having	been	exercised	or	is	paid
in	cash	without	a	requirement	for	the	delivery	of	common	stock,	then	any	common	stock	covered	by	such	lapsed,	cancelled,	expired,
unexercised	or	cash-settled	portion	of	such	award	or	grant	and	any	forfeited,	lapsed,	cancelled	or	expired	LTIP-OP	Units	will	be
available	for	the	grant	or	settlement	of	other	awards	under	the	2023	Plan.</div>	</td>	</tr>	</table>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	18pt;"></td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-
size:	10pt;">(B)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">Any	shares	of	common	stock	tendered	or	withheld	to	satisfy	the	grant	or	exercise	price	or	tax	withholding	obligation
pursuant	to	any	award	reduces	the	number	of	shares	of	common	stock	available	under	the	2023	Plan	and	those	shares	will	not	be
available	for	future	grants	or	awards	under	the	2023	Plan.</div>	</td>	</tr>	</table>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	18pt;"><br/>	</td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">
(C)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Subject	to	forfeiture	in	certain	circumstances	prior	to
January	10,	2026.</div>	</div>	</td>	</tr>	</table>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	18pt;"><br/>
</td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(D)</td>	<td	style="width:	auto;
vertical-align:	top;	text-align:	left;">	Subject	to	forfeiture	in	certain	circumstances	prior	to	January	16,	2027.<br/>	</td>	</tr>
</table>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	18pt;"><br/>	</td>	<td	style="width:	27pt;	vertical-align:
top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(E)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	Subject
to	forfeiture	in	certain	circumstances	prior	to	May	30,	2027.<br/>	</td>	</tr>	</table>	<div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	18pt;"><br/>	</td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';
font-size:	10pt;">(F)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	Subject	to	forfeiture	in	certain	circumstances
prior	to	June	14,	2025.<br/>	</td>	</tr>	</table>	</div>
45989758324479517842131550000091546492200000000000922006.06552097583244795178421315500000823264000418350000041835
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	following	table	presents	basic	and	diluted	earnings	per	share	of	common	stock	for	the	periods	indicated	(dollars	in
thousands,	except	per	share	data):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Earnings	per	Common	Share	Information</div>	<div><br/>	</div>	<table	cellpadding="0"
cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:
100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Nine	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Numerator:</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
middle;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	18pt;">Net	income	(loss)<br/>
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(12,444</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,885</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-



align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">396</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(1,811</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:	-9pt;
margin-left:	18pt;">Net	(income)	loss	allocated	to	noncontrolling	interests	in	Operating	Partnership</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">246</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(306</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">34</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	18pt;">Dividends	on	preferred	stock</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,594</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(2,462</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(7,456</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(7,390</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin-left:
9pt;">Gain	on	repurchase	and	retirement	of	preferred	stock<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">78</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-
align:	middle;	text-indent:	9pt;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div>Net	income	allocated	to	participating
securities<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;



padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;
width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	0pt;">Numerator	for
basic	EPS	-	net	income	(loss)	applicable	to	common	stockholders	(A)<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(14,792</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">13,117</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(6,990</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(9,167</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	0pt;">Effect	of	dilutive
securities:<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	0pt;">Add	back	net	income
allocated	to	participating	securities<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="margin-left:	9pt;	text-indent:	0pt;">Numerator	for	diluted
EPS	-	net	income	applicable	to	common	stockholders	after	assumed	conversion	(C)<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">(14,792</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">13,117</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
(6,990</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
(9,167</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">)</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Denominator:
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-



align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	18pt;">Denominator	for	basic	EPS	-	weighted	average	common	shares	(B)
<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">30,216,341</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">26,936,242</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">30,058,334</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">25,879,626</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:
52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:	-9pt;	margin-left:	18pt;">Effect	of	dilutive
securities:<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-indent:	-9pt;	margin-left:
18pt;">Participating	restricted	common	stock<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">41,835</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">28,012</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:	-9pt;	margin-left:	18pt;">Non-participating
restricted	stock	units<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"



valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	52%;"	valign="bottom">	<div	style="text-indent:	-9pt;	margin-left:	18pt;">	Denominator	for	diluted	EPS	-	adjusted	weighted
average	common	shares	(D)<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">30,216,341</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">26,978,077</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">30,058,334</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">25,907,638</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Basic	and	Diluted
EPS:</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9.35pt;	margin-
left:	16.55pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Basic	(A/B)<br/>	</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(0.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">0.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(0.23</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(0.35</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-9.35pt;	margin-left:	16.55pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Diluted	(C/D)
<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(0.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">0.49</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div>	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">(0.23</div>	</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div>	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div>	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div>	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(0.35</div>	</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div>	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</div>	</td>	</tr>	</table>
-1244400015885000396000-1811000-2460003060008000-340002594000246200074560007390000007800000000-
1479200013117000-6990000-91670000000-1479200013117000-6990000-
916700030216341269362423005833425879626041835000028012000000030216341269780773005833425907638-0.490.49-0.23-
0.35-0.490.49-0.23-0.35237646237646	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Note	7	—	Transactions	with	Related	Parties</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Manager</div>	<div><br/>	</div>	<div	style="display:none;"><br/>



</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	has	entered
into	the	Management	Agreement	with	the	Manager,	pursuant	to	which	the	Manager	provides	for	the	day-to-day	management	of	the
Company’s	operations.	The	Management	Agreement	requires	the	Manager	to	manage	the	Company’s	business	affairs	in	conformity
with	the	policies	that	are	approved	and	monitored	by	the	Company’s	board	of	directors.	Pursuant	to	the	Management	Agreement,	the
Manager,	under	the	supervision	of	the	Company’s	board	of	directors,	formulates	investment	strategies,	arranges	for	the	acquisition
of	assets,	arranges	for	financing,	monitors	the	performance	of	the	Company’s	assets	and	provides	certain	advisory,	administrative
and	managerial	services	in	connection	with	the	operations	of	the	Company.	For	performing	these	services,	the	Company	pays	the
Manager	the	management	fee	which	is	payable	in	cash	quarterly	in	arrears,	in	an	amount	equal	to	1.5%	per	annum	of	the	Company’s
stockholders’	equity	(as	defined	in	the	Management	Agreement).	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;	text-indent:	36pt;">The	term	of	the	Management	Agreement	expires	on	October	22,	2025	and	will	be	automatically
renewed	for	a	one-year	term	on	such	date	and	on	each	anniversary	of	such	date	thereafter	unless	terminated	or	not	renewed	as
described	below.	Either	the	Company	or	the	Manager	may	elect	not	to	renew	the	Management	Agreement	upon	expiration	of	its
initial	term	or	any	renewal	term	by	providing	written	notice	of	non-renewal	at	least	180	days,	but	not	more	than	270	days,	before
expiration.	No	such	written	notice	of	non-renewal	has	been	provided	in	2024.	In	the	event	the	Company	elects	not	to	renew	the	term,
the	Company	will	be	required	to	pay	the	Manager	a	termination	fee	equal	to	three	times	the	average	annual	management	fee	amount
earned	by	the	Manager	during	the	two	four-quarter	periods	ending	as	of	the	end	of	the	most	recently	completed	fiscal	quarter	prior
to	the	non-renewal.	The	Company	may	terminate	the	Management	Agreement	at	any	time	for	cause	effective	upon	30	days	prior
written	notice	of	termination	from	the	Company	to	the	Manager,	in	which	case	no	termination	fee	would	be	due.	The	Company’s
board	of	directors	will	review	the	Manager’s	performance	prior	to	the	automatic	renewal	of	the	Management	Agreement	and,	as	a
result	of	such	review,	upon	the	affirmative	vote	of	at	least	two-thirds	of	the	members	of	the	Company’s	board	of	directors	or	of	the
holders	of	a	majority	of	the	Company’s	outstanding	common	stock,	the	Company	may	terminate	the	Management	Agreement	based
upon	unsatisfactory	performance	by	the	Manager	that	is	materially	detrimental	to	the	Company	or	a	determination	by	the	Company’s
independent	directors	that	the	management	fees	payable	to	the	Manager	are	not	fair,	subject	to	the	right	of	the	Manager	to	prevent
such	a	termination	by	agreeing	to	a	reduction	of	the	management	fees	payable	to	the	Manager.	Upon	any	termination	of	the
Management	Agreement	based	on	unsatisfactory	performance	or	unfair	management	fees,	the	Company	would	be	required	to	pay	the
Manager	the	termination	fee	described	above.	The	Manager	may	terminate	the	Management	Agreement	in	the	event	that	the
Company	becomes	regulated	as	an	investment	company	under	the	Investment	Company	Act	of	1940,	as	amended,	in	which	case	the
Company	would	not	be	required	to	pay	the	termination	fee	described	above.	The	Manager	may	also	terminate	the	Management
Agreement	upon	60	days’	written	notice	if	the	Company	defaults	in	the	performance	of	any	material	term	of	the	Management
Agreement	and	the	default	continues	for	a	period	of	30	days	after	written	notice	to	the	Company,	whereupon	the	Company	would	be
required	to	pay	the	Manager	the	termination	fee	described	above.	The	Management	Agreement	also	requires	the	Company	and	the
Manager	to	terminate	the	Management	Agreement	without	payment	of	any	termination	fee	pursuant	to	the	consummation	of	an
internalization	event	(as	defined	in	the	Management	Agreement).<br/>	</div>	<div><br/>	</div>	<div	style="display:none;"><br/>
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Manager	is	a	party	to	the
Services	Agreement	with	the	Services	Provider,	pursuant	to	which	the	Services	Provider	provides	to	the	Manager	personnel	and
payroll	and	benefits	administration	services	as	needed	by	the	Manager	to	carry	out	its	obligations	and	responsibilities	under	the
Management	Agreement.	The	Company	is	a	named	third-party	beneficiary	to	the	Services	Agreement	and,	as	a	result,	has,	as	a	non-
exclusive	remedy,	a	direct	right	of	action	against	the	Services	Provider	in	the	event	of	any	breach	by	the	Manager	of	any	of	its	duties,
obligations	or	agreements	under	the	Management	Agreement	that	arise	out	of	or	result	from	any	breach	by	the	Services	Provider	of
its	obligations	under	the	Services	Agreement.	The	Services	Agreement	will	terminate	upon	the	termination	of	the	Management
Agreement.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	Management	Agreement	between	the	Company	and	the	Manager	was	negotiated
between	related	parties,	and	the	terms,	including	fees	payable,	may	not	be	as	favorable	to	the	Company	as	if	it	had	been	negotiated
with	an	unaffiliated	third	party.	At	the	time	the	Management	Agreement	was	negotiated,	both	the	Manager	and	the	Services	Provider
were	controlled	by	Mr.	Stanley	Middleman.	In	2016,	ownership	of	the	Manager	was	transferred	to	CHMM	Blind	Trust,	a	grantor	trust
for	the	benefit	of	Mr.	Middleman.	On	April	18,	2024,	ownership	of	the	Manager	was	transferred	back	to	Mr.	Middleman.<br/>	</div>
<div><br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	text-indent:	36pt;">The	Management	Agreement	provides	that	the	Company	will	reimburse	the	Manager	for	(i)	various
expenses	incurred	by	the	Manager	or	its	officers,	and	agents	on	the	Company’s	behalf,	including	costs	of	software,	legal,	accounting,
tax,	administrative	and	other	similar	services	rendered	for	the	Company	by	providers	retained	by	the	Manager	and	(ii)	an	agreed
upon	portion	of	the	compensation	paid	to	specified	officers	of	the	Company.	</div>	<div	style="text-align:	left;	font-family:	'Times
New	Roman';	font-size:	10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times
New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	amounts	included	in	“Management	fee	to	affiliate”	on	the	consolidated
statements	of	income	(loss)	consisted	of	the	following	for	the	periods	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Management	Fees	and
Compensation	Reimbursement	to	Manager</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;	margin-left:	auto;	margin-right:
auto;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Nine	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Management
fees</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:



10pt;">1,521</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">1,590</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,729</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,684</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Compensation	reimbursement</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">150</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">150</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">450</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">430</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,671</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,740</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">5,179</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">5,114</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:
normal;	font-weight:	normal;	text-indent:	36pt;">On	July	9,	2024,	the	Company	announced	that	the	special	committee	of	the
Company’s	board	of	directors,	which	committee	is	comprised	entirely	of	independent	and	disinterested	members	of	the	board,	after
consultation	with	its	independent	legal	and	financial	advisors	and	as	part	of	the	special	committee’s	previously	announced
exploration	of	strategic	alternatives,	determined	and	recommended	to	the	board	of	directors	that	it	is	advisable	and	in	the	best
interests	of	the	Company	and	its	stockholders	to	internalize	management	of	the	Company,	terminate	the	Management	Agreement
and	take	all	steps	necessary	to	begin	operating	the	Company	as	a	fully	integrated,	internally	managed	mortgage	REIT.		Following
such	recommendation	from	the	special	committee,	the	Company’s	board	of	directors	authorized	and	approved	the	Internalization
and	authorized	and	directed	the	Company’s	officers	to	take	all	actions	necessary	to	cause	the	Company	to	effect	the	Internalization.
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;"><span
style="font-style:	normal;">	</span><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	italic;	font-weight:	bold;">Subservicing	Agreements</div>	<div><br/></div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-weight:	normal;	text-indent:
36pt;">In	August	2020,	Freedom	Mortgage	acquired	RoundPoint	Mortgage	Servicing	Corporation	(“RoundPoint”),	one	of	Aurora’s
subservicers	and	a	seller	of	Fannie	Mae	and	Freddie	Mac	MSRs	pursuant	to	a	flow	purchase	agreement	with	Aurora.	In	September
2023,	RoundPoint	ceased	being	a	wholly	owned	subsidiary	of	Freedom	Mortgage	when	it	was	acquired	by	an	unaffiliated	entity,	
Matrix	Financial	Services	Corporation.	The	subservicing	agreement	with	RoundPoint	had	an	initial	term	of	two	years	and	is	subject
to	automatic	renewal	every	two	years	for	an	additional	two-year	term	unless	either	party	chooses	not	to	renew.	The	current	renewal
term	expires	in	August	2025.	The	subservicing	agreement	may	be	terminated	without	cause	by	either	party	by	giving	notice	as
specified	in	the	agreement.	If	the	agreement	is	not	renewed	by	Aurora	or	terminated	by	Aurora	without	cause,	de-boarding	fees	will
be	due	to	the	subservicer.	Under	the	subservicing	agreement,	RoundPoint	agrees	to	service	the	applicable	mortgage	loans	in
accordance	with	applicable	law.	During	the	three	and	nine-month	periods	ended	September	30,	2023,	Aurora	received	$7.8	million
and	$23.9	million,	respectively,	in	servicing	fee	income	from	RoundPoint.	During	the	three	and	nine-month	periods	ended	September
30,	2023,	Aurora	paid	RoundPoint	$1.4	million	and	$3.8	million,	respectively,	in	servicing	costs.	The	flow	purchase	agreement
provides	that	RoundPoint	may	offer,	and	Aurora	may	purchase	mortgage	servicing	rights	from	time	to	time	on	loans	originated
through	RoundPoint’s	network	of	loan	sellers.	RoundPoint’s	sellers	sell	the	loans	to	Fannie	Mae	or	Freddie	Mac	and	sell	the
mortgage	servicing	rights	to	RoundPoint	which	sells	the	MSR	to	Aurora.	RoundPoint	then	subservices	the	loans	for	Aurora	pursuant
to	the	subservicing	agreement.</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>
<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;">	<span	style="background-color:	rgb(255,	255,	255);	font-



weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-
transform:	none;">During	the	nine-month	period	ended	September	30,	2023,	Aurora	purchased	MSRs	with	an	aggregate	UPB	of
approximately	$987,000	from	RoundPoint	pursuant	to	the	flow	agreement	for	a	purchase	price	of	$5,000.	</span></div>	<div><br/>
</div>	<div><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	italic;	font-variant-
ligatures:	normal;	font-variant-caps:	normal;	font-weight:	700;	letter-spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;
text-transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,
255,	255);	text-decoration-thickness:	initial;	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!important;
float:	none;">Joint	Marketing	Recapture	Agreements</span>	</div>	<div><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	13.3333px;	font-style:	italic;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	700;	letter-
spacing:	normal;	orphans:	2;	text-align:	left;	text-indent:	0px;	text-transform:	none;	widows:	2;	word-spacing:	0px;	-webkit-text-
stroke-width:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-thickness:	initial;	text-decoration-
style:	initial;	text-decoration-color:	initial;	display:	inline	!important;	float:	none;">	<br/>	</span></div>	<div	style="display:none;">
<br/></div>	<div	style="text-indent:	36pt;"><span	style="background-color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">In	May	2018,
Aurora	entered	into	a	recapture	purchase	and	sale	agreement	with	RoundPoint,	one	of	Aurora’s	subservicers	and	from	August	2020
to	September	2023,	a	wholly-owned	subsidiary	of	Freedom	Mortgage.	Pursuant	to	this	agreement,	RoundPoint	attempts	to	refinance
certain	mortgage	loans	underlying	Aurora’s	MSR	portfolio	subserviced	by	RoundPoint	as	directed	by	Aurora.	If	a	loan	is	refinanced,
RoundPoint	will	sell	the	loan	to	Fannie	Mae	or	Freddie	Mac,	as	applicable,	retain	the	sale	proceeds	and	transfer	the	related	MSR	to
Aurora.	During	the	period	where	RoundPoint	was	a	wholly-owned	subsidiary	of	Freedom	Mortgage,	RoundPoint	outsourced	such
recapture	services	to	Freedom	Mortgage	on	RoundPoint’s	behalf.</span>	</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Other	Transactions	with	Related	Parties</div>
<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	text-indent:	36pt;">Aurora	leases	three	employees	from	Freedom	Mortgage	and	reimburses	Freedom	Mortgage	on	a	monthly
basis.</div>	0.015P1YP180DP270DP30DP60DP30D	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	amounts	included	in	“Management	fee	to	affiliate”	on	the	consolidated
statements	of	income	(loss)	consisted	of	the	following	for	the	periods	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Management	Fees	and
Compensation	Reimbursement	to	Manager</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;	margin-left:	auto;	margin-right:
auto;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Nine	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';
font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Management
fees</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,521</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">1,590</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,729</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,684</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	text-indent:
-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">Compensation	reimbursement</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">150</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">150</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>



<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">450</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">430</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,671</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,740</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">5,179</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">5,114</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>
15210001590000472900046840001500001500004500004300001671000174000051790005114000P2YP2YP2Y7800000239000001400000
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Note	8	—	Derivative
Instruments</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;
font-weight:	bold;">Interest	Rate	Swap	Agreements,	Swaptions,	TBAs	and	U.S.	Treasury	Futures</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">In	order	to	help	mitigate	exposure	to	higher	short-term	interest	rates	in	connection	with	borrowings	under	its	repurchase
agreements,	the	Company	enters	into	interest	rate	swap	agreements	and	swaption	agreements.	Interest	rate	swap	agreements
establish	an	economic	fixed	rate	on	related	borrowings	because	the	variable-rate	payments	received	on	the	interest	rate	swap
agreements	largely	offset	interest	accruing	on	the	related	borrowings,	leaving	the	fixed-rate	payments	to	be	paid	on	the	interest	rate
swap	agreements	as	the	Company’s	effective	borrowing	rate,	subject	to	certain	adjustments	including	changes	in	spreads	between
variable	rates	on	the	interest	rate	swap	agreements	and	actual	borrowing	rates.	A	swaption	is	an	option	granting	its	owner	the	right
but	not	the	obligation	to	enter	into	an	underlying	swap.	The	Company’s	interest	rate	swap	agreements	and	swaptions	have	not	been
designated	as	qualifying	hedging	instruments	for	GAAP	purposes.</div>	<div><br/></div>	<div	style="display:none;"><br/></div>
<div	style="text-indent:	36pt;"><span	style="background-color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">In	order	to	help	mitigate
duration	risk	and	manage	basis	risk	and	the	pricing	risk	under	the	Company’s	financing	facilities,	the	Company	utilizes	U.S.	treasury
futures	and	forward-settling	purchases	and	sales	of	RMBS	where	the	underlying	pools	of	mortgage	loans	are	TBAs.	Pursuant	to	these
TBA	transactions,	the	Company	agrees	to	purchase	or	sell,	for	future	delivery,	Agency	RMBS	with	certain	principal	and	interest
terms	and	certain	types	of	underlying	collateral,	but	the	particular	Agency	RMBS	to	be	delivered	is	not	identified	until	shortly	before
the	TBA	settlement	date.	Unless	otherwise	indicated,	references	to	U.S.	treasury	futures	include	options	on	U.S.	treasury	futures.
</span>	</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	table	summarizes	the	outstanding	notional	amounts	of	derivative
instruments	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Derivatives</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;
border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">September	30,	2024</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;
border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-
align:	middle;	width:	76%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Notional	amount	of	interest	rate	swaps</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,171,750</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,057,000</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	76%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Notional	amount	of	TBAs,	net</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">(354,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times



New	Roman';	font-size:	10pt;">(376,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	76%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:
9pt;">Notional	amount	of	U.S.	treasury	futures</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">278,400</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">274,100</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-
align:	middle;	width:	76%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	notional	amount</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-
space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">1,095,550</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">954,500</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	</div>	<div>
<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
text-indent:	36pt;">The	following	table	presents	information	about	the	Company’s	interest	rate	swap	agreements	as	of	the	dates
indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Amount	<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Pay	Rate<br/>	</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average<br/>	</div>	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Receive	Rate</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average<br/>	</div>	<div	style="text-
align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Years	to	Maturity<br/>	</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	40%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">September	30,
2024</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,171,750</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">16,278</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1.95</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.01</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3.4</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"



valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	40%;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">December	31,	2023</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,057,000</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">16,705</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1.59</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.24</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3.5</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>
</div>	</div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="width:	100%;	font-family:	'Times	New	Roman';
font-size:	10pt;">	<tr	style="vertical-align:	top;">	<td	style="vertical-align:	top;	width:	27pt;">	<div	style="color:	rgb(0,	0,	0);">(A)
</div>	</td>	<td	style="vertical-align:	top;	width:	auto;	text-align:	justify;">	<div>	<span	style="display:	inline;	float:	none;	letter-
spacing:	normal;	white-space:	normal;	word-spacing:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	normal;	font-weight:	400;	text-transform:	none;"><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-style:	normal;	font-variant:	normal;	font-weight:	normal;	text-transform:	none;">Includes	$907.8	million	notional	of
receive	SOFR	and	pay	fixed	of	1.1%	and	$264.0	million	notional	of	receive	fixed	of	4.5%	and	pay	SOFR	with	weighted	average
maturities	of	3.8	years	and	1.9	years,	respectively,	as	of	September	30,	2024.	Includes	$869.0	million	notional	of	receive	SOFR	and
pay	fixed	of	0.8%	and	$188.0	million	notional	of	receive	fixed	of	4.7%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years
and	2.0	years,	respectively,	as	of	December	31,	2023.</span></span></div>	</td>	</tr>	</table>	<div><br/></div>	<div
style="display:none;"><br/></div>	<div	style="text-indent:	36pt;">	<span	style="background-color:	rgb(255,	255,	255);	font-weight:
normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:
none;">The	following	tables	present	information	about	the	Company’s	TBA	derivatives	as	of	the	dates	indicated	(dollars	in
thousands):</span></div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	9pt;">	<br/>	</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><span	style="font-size:	10pt;	font-family:	'Times
New	Roman';">As	September	</span>30,<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">	</span>2024</div>	<div>
<br/>	</div>	<div><span	style="font-weight:	bold;">	</span></div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Purchase	and	sale	contracts	for	derivative	TBAs	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Implied	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Cost	Basis</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Implied	Fair</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net
Carrying<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Purchase	contracts</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">284,000</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">284,640</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">284,273</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(367</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-



family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">Sale	contracts</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(638,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(633,715</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(632,018</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,697</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	TBA
derivatives</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">
(354,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(349,075</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(347,745</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,330</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><span	style="font-weight:	bold;">	</span></div>	<div><span	style="font-weight:
bold;">	</span></div>	<div><br/>	</div>	<div	style="text-align:	center;"><span	style="font-size:	10pt;	font-family:	'Times	New
Roman';	font-weight:	bold;">As	of	December	</span><span	style="font-weight:	bold;">31,<span	style="font-size:	10pt;	font-family:
'Times	New	Roman';">	</span>2023</span>	</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Purchase	and	sale	contracts	for	derivative	TBAs	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Implied	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Cost	Basis</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Implied	Fair</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	Carrying
</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Purchase	contracts</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">368,300</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td



colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">357,472</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">360,821</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,350</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Sale	contracts</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(744,900</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(702,557</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(718,073</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(15,517</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Net	TBA	derivatives</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">(376,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">
(345,085</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(357,252</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(12,167</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>
<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	text-indent:	36pt;">The	following	tables	present	information	about	the	Company’s	U.S.	treasury	futures	agreements	as	of	the
dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"
class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Amount	-</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Long</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Amount	-</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Short</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"



style="vertical-align:	middle;	width:	64%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">2
years</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">144,800</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">315</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:
64%;	white-space:	nowrap;"	valign="bottom">5	years</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">277,800</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-
space:	nowrap;"	valign="bottom">254</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	64%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;">10	years	<sup><span	style="color:	rgb(0,	0,	0);">(A)</span></sup></div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">(144,200</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">337</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;"></div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	64%;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">422,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(144,200</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">906</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Notional</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Amount	-</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Long</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Amount	-</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Short</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair
Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	64%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">2	years<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">196,800</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">2,090</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	64%;	white-space:	nowrap;"	valign="bottom">5	years<br/>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">221,500</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">4,944</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
64%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">10	years	<sup><span	style="color:	rgb(0,	0,	0);">(A)</span></sup><br/>
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(144,200</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;"><br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(8,685</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	64%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">418,300</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(144,200</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(1,651</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>	<div><br/>	<span	style="font-family:
'Times	New	Roman';">	</span>	<span	style="font-family:	'Times	New	Roman';">	</span></div>	<table	border="0"	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="letter-spacing:	normal;	width:	100%;	word-spacing:	0px;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	text-transform:	none;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;
font-weight:	normal;	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;	font-family:	'Times	New
Roman';">(A)</td>	<td	style="vertical-align:	top;	text-align:	justify;"><span	style="font-weight:	normal;	font-size:	10pt;	font-style:
normal;	font-variant:	normal;	text-transform:	none;	font-family:	'Times	New	Roman';">Includes	10-year	Ultra	futures	and	Long	Bond
futures	contracts.</span></td>	</tr>	</table>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;">The	following	table	presents	information	about	realized	gain	(loss)	on	derivatives,	which	is	included	on	the
consolidated	statements	of	income	(loss)	for	the	periods	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<table
border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Three	Months



Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="6"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Nine	Months	Ended	September	30,</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	padding-top:	0px;	padding-right:	0px;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Derivatives</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2023</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">Interest	rate	swaps<span	style="font-style:	normal;"><sup>(A)</sup></span></div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,325</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(4,671</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">TBAs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(18,274</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">14,150</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(18,771</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">17,516</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">U.S.	Treasury	futures</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,443</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,137</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">(3,665</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(11,794</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;	padding-bottom:
2px;"	valign="bottom">U.S.	treasury	futures	options</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">(50</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">(337</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(16,831</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">11,459</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(18,111</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">714</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
rgb(0,	0,	0);">	<tr>	<td	style="width:	27.35pt;	vertical-align:	top;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">Excludes	interest	rate	swap	periodic	interest	income	of	$8.8	million	and	$9.2	million,	for	the	three-month	periods	ended
September	30,	2024	and	September	30,	2023,	respectively	and	$25.8	million	and	$26.0	million,	for	the	nine-month	periods	ended
September	30,	2024	and	September	30,	2023,	respectively.</div>	</td>	</tr>	</table>	</div>	<div><br/></div>	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Offsetting	Assets	and
Liabilities</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	has	netting	arrangements	in	place	with	all	of	its	derivative	counterparties
pursuant	to	standard	documentation	developed	by	the	International	Swaps	and	Derivatives	Association	and	the	Securities	Industry
and	Financial	Markets	Association.	Under	GAAP,	if	the	Company	has	a	valid	right	of	offset,	it	may	offset	the	related	asset	and	liability
and	report	the	net	amount.	The	Company	presents	interest	rate	swaps,	swaptions	and	U.S.	treasury	futures	assets	and	liabilities	on	a
gross	basis	in	its	consolidated	balance	sheets,	but	in	the	case	of	interest	rate	swaps,	net	of	variation	margin.	The	Company	presents
TBA	assets	and	liabilities	on	a	net	basis	in	its	consolidated	balance	sheets.	The	Company	presents	repurchase	agreements	in	this
section	even	though	they	are	not	derivatives	because	they	are	subject	to	master	netting	arrangements.	However,	repurchase
agreements	are	presented	on	a	gross	basis.	Additionally,	the	Company	does	not	offset	financial	assets	and	liabilities	with	the
associated	cash	collateral	on	the	consolidated	balance	sheets.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	tables	present
information	about	the	Company’s	assets	and	liabilities	that	are	subject	to	master	netting	arrangements	or	similar	agreements	and
can	potentially	be	offset	on	the	Company’s	consolidated	balance	sheets	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div>
<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Offsetting	Assets
and	Liabilities</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;	text-
align:	center;">Net	Amounts	of<br/>	</div>	<div	style="text-align:	center;"><span	style="font-weight:	bold;">Assets	and</span>
<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross	Amounts
Not	Offset	in	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Consolidated	Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Amounts	of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Recognized</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Assets	or</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Amounts</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Offset	in	the</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Presented	in</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Financial</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Instruments</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Cash</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Collateral</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Received/</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Pledged	<sup>(A)</sup></div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	Amount</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Assets</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">1,972</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(642</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:



rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,330</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(1,292</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(38</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-indent:	9pt;">U.S.
treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">(3,628</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">2,722</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
bottom;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">23,905</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(642</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">23,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(25,947</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2,684</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:



bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Repurchase	agreements</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,109,237</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">741</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:
2px;"	valign="bottom">	<div	style="margin-left:	9pt;">TBAs	<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">642</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(642</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)



</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Total	Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,113,887</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(642</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">1,113,245</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(1,113,986</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">741</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/></div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">As	of	December	31,	2023</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
weight:	bold;">Net	Amount	of<br/>	</div>	<div	style="text-align:	center;"><span	style="font-weight:	bold;">Assets	and</span>
<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross	Amounts
Not	Offset	in	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Consolidated	Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">	Amounts	of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Recognized</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">	Assets	or<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Amounts</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Offset	in	the</div>	<div	style="text-align:	center;



font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">	Presented	in<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">	Consolidated</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Financial</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Instruments</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Cash</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Collateral</div>	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Received/</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Pledged<sup>	(A)</sup></div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	Amount</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Assets</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-



space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:
2px;"	valign="bottom">	<div	style="text-indent:	9pt;">U.S.	treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">7,034</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(7,034</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">29,888</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(10,384</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:



rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Repurchase	agreements</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">903,489</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">903,489</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(933,042</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">29,553</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,517</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">12,167</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;



width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,162</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(11,005</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-
align:	middle;	width:	28%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:
9pt;">U.S.	treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">8,685</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">(7,034</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">1,651</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">3,785</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">(5,436</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	Liabilities</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">930,490</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">(10,384</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">920,106</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(933,218</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">13,112</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>
</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
width:	100%;	text-align:	left;	color:	rgb(0,	0,	0);">	<tr>	<td	style="width:	27.35pt;	vertical-align:	top;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="color:	#000000;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
align:	left;">Includes	cash	pledged	/	received	as	collateral.	Amounts	presented	are	limited	to	collateral	pledged	sufficient	to	reduce
the	net	amount	to	zero	for	individual	counterparties,	as	applicable.</div>	</div>	</td>	</tr>	</table>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	following	table	summarizes	the	outstanding	notional	amounts	of	derivative	instruments	as	of	the	dates	indicated	(dollars
in	thousands):</div>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Derivatives</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;



white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">September	30,	2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	margin-left:	9pt;">Notional	amount	of	interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">1,171,750</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">1,057,000</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-
left:	9pt;">Notional	amount	of	TBAs,	net</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(354,600</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(376,600</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	margin-left:	9pt;">Notional	amount	of	U.S.	treasury	futures</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">278,400</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">274,100</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	76%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	notional	amount</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">1,095,550</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">954,500</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	</div>	117175000010570000003546000003766000002784000002741000001095550000954500000	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	following	table	presents	information	about	the	Company’s	interest	rate	swap	agreements	as	of	the	dates	indicated
(dollars	in	thousands):</div>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Notional</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Amount	<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average	</div>	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Pay	Rate<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average<br/>	</div>	<div	style="text-align:	center;	color:	rgb(0,
0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Receive	Rate</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average<br/>	</div>	<div	style="text-
align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Years	to	Maturity<br/>	</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	40%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">September	30,
2024</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,171,750</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">16,278</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1.95</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.01</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3.4</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	40%;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">December	31,	2023</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,057,000</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">16,705</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1.59</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.24</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3.5</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>
</div>	</div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="width:	100%;	font-family:	'Times	New	Roman';
font-size:	10pt;">	<tr	style="vertical-align:	top;">	<td	style="vertical-align:	top;	width:	27pt;">	<div	style="color:	rgb(0,	0,	0);">(A)
</div>	</td>	<td	style="vertical-align:	top;	width:	auto;	text-align:	justify;">	<div>	<span	style="display:	inline;	float:	none;	letter-
spacing:	normal;	white-space:	normal;	word-spacing:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	normal;	font-weight:	400;	text-transform:	none;"><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-style:	normal;	font-variant:	normal;	font-weight:	normal;	text-transform:	none;">Includes	$907.8	million	notional	of
receive	SOFR	and	pay	fixed	of	1.1%	and	$264.0	million	notional	of	receive	fixed	of	4.5%	and	pay	SOFR	with	weighted	average
maturities	of	3.8	years	and	1.9	years,	respectively,	as	of	September	30,	2024.	Includes	$869.0	million	notional	of	receive	SOFR	and
pay	fixed	of	0.8%	and	$188.0	million	notional	of	receive	fixed	of	4.7%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years
and	2.0	years,	respectively,	as	of	December	31,	2023.</span></span></div>	</td>	</tr>	</table>
1171750000162780000.01950.0501P3Y4M24D1057000000167050000.01590.0524P3Y6M9078000000.0112640000000.045P3Y9M18DP1Y10M24D
<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;">	<span	style="background-color:	rgb(255,	255,	255);	font-
weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-
transform:	none;">The	following	tables	present	information	about	the	Company’s	TBA	derivatives	as	of	the	dates	indicated	(dollars
in	thousands):</span></div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	9pt;">	<br/>	</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><span	style="font-size:	10pt;	font-family:	'Times
New	Roman';">As	September	</span>30,<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';">	</span>2024</div>	<div>
<br/>	</div>	<div><span	style="font-weight:	bold;">	</span></div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Purchase	and	sale	contracts	for	derivative	TBAs	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Implied	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Cost	Basis</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:



bold;">Implied	Fair</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net
Carrying<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Purchase	contracts</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">284,000</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">284,640</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">284,273</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(367</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">Sale	contracts</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(638,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(633,715</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(632,018</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,697</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	TBA
derivatives</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">
(354,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(349,075</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(347,745</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,330</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><span	style="font-weight:	bold;">	</span></div>	<div><span	style="font-weight:
bold;">	</span></div>	<div><br/>	</div>	<div	style="text-align:	center;"><span	style="font-size:	10pt;	font-family:	'Times	New
Roman';	font-weight:	bold;">As	of	December	</span><span	style="font-weight:	bold;">31,<span	style="font-size:	10pt;	font-family:
'Times	New	Roman';">	</span>2023</span>	</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"



style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;"><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Purchase	and	sale	contracts	for	derivative	TBAs	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Implied	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Cost	Basis</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Implied	Fair</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	Carrying
</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Value</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Purchase	contracts</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">368,300</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">357,472</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">360,821</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,350</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Sale	contracts</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(744,900</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(702,557</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">(718,073</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(15,517</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
52%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Net	TBA	derivatives</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">(376,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">
(345,085</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>



</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(357,252</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(12,167</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>
284000000284640000284273000-367000638600000-633715000-6320180001697000354600000-349075000-
34774500013300003683000003574720003608210003350000744900000-702557000-718073000-15517000376600000-345085000-
357252000-12167000	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	text-indent:	36pt;">The	following	tables	present	information	about	the	Company’s	U.S.	treasury	futures	agreements	as	of	the
dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"
class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;
border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Amount	-</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Long</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Amount	-</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Short</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	64%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">2
years</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">144,800</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">315</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:
64%;	white-space:	nowrap;"	valign="bottom">5	years</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">277,800</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-
space:	nowrap;"	valign="bottom">254</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	64%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;">10	years	<sup><span	style="color:	rgb(0,	0,	0);">(A)</span></sup></div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">(144,200</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">337</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;"></div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	64%;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"



style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">422,600</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(144,200</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">906</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Maturity</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Notional</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Amount	-</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Long</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notional</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Amount	-</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Short</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair
Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	64%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">2	years<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">196,800</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">2,090</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	64%;	white-space:	nowrap;"	valign="bottom">5	years<br/>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">221,500</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">4,944</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:
64%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">10	years	<sup><span	style="color:	rgb(0,	0,	0);">(A)</span></sup><br/>
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(144,200</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;"><br/>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(8,685</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-



family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	64%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">418,300</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(144,200</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(1,651</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	</tr>	</table>	<div><br/>	<span	style="font-family:
'Times	New	Roman';">	</span>	<span	style="font-family:	'Times	New	Roman';">	</span></div>	<table	border="0"	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="letter-spacing:	normal;	width:	100%;	word-spacing:	0px;	color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	text-transform:	none;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;
font-weight:	normal;	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;	font-family:	'Times	New
Roman';">(A)</td>	<td	style="vertical-align:	top;	text-align:	justify;"><span	style="font-weight:	normal;	font-size:	10pt;	font-style:
normal;	font-variant:	normal;	text-transform:	none;	font-family:	'Times	New	Roman';">Includes	10-year	Ultra	futures	and	Long	Bond
futures	contracts.</span></td>	</tr>	</table>
14480000003150002778000000254000014420000033700042260000014420000090600019680000002090000221500000049440000144200000
8685000418300000144200000-1651000P10YP10Y	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	table	presents	information	about	realized	gain	(loss)	on
derivatives,	which	is	included	on	the	consolidated	statements	of	income	(loss)	for	the	periods	indicated	(dollars	in	thousands):</div>
<div><br/>	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Nine	Months	Ended	September
30,</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	padding-top:	0px;	padding-right:	0px;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Derivatives</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest	rate	swaps<span	style="font-style:	normal;">
<sup>(A)</sup></span></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">496</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,325</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(4,671</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times
New	Roman';	font-size:	10pt;">TBAs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(18,274</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">14,150</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;



vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(18,771</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">17,516</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">U.S.	Treasury	futures</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,443</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,137</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">(3,665</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(11,794</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">)</div>	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	52%;	padding-bottom:
2px;"	valign="bottom">U.S.	treasury	futures	options</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">(50</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">(337</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	</tr>
<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(16,831</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">11,459</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(18,111</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">714</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
rgb(0,	0,	0);">	<tr>	<td	style="width:	27.35pt;	vertical-align:	top;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">Excludes	interest	rate	swap	periodic	interest	income	of	$8.8	million	and	$9.2	million,	for	the	three-month	periods	ended
September	30,	2024	and	September	30,	2023,	respectively	and	$25.8	million	and	$26.0	million,	for	the	nine-month	periods	ended
September	30,	2024	and	September	30,	2023,	respectively.</div>	</td>	</tr>	</table>	</div>	04960004325000-4671000-
1827400014150000-18771000175160001443000-3137000-3665000-117940000-500000-337000-1683100011459000-
18111000714000880000092000002580000026000000	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	tables	present	information	about	the	Company’s	assets
and	liabilities	that	are	subject	to	master	netting	arrangements	or	similar	agreements	and	can	potentially	be	offset	on	the	Company’s
consolidated	balance	sheets	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Offsetting	Assets	and	Liabilities</div>	<div><br/>	</div>	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div>
<br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-
align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:
bottom;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;	text-align:	center;">Net	Amounts	of<br/>	</div>
<div	style="text-align:	center;"><span	style="font-weight:	bold;">Assets	and</span><br/>	</div>	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross	Amounts	Not	Offset	in	the</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Consolidated	Balance	Sheet</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Gross</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Amounts
of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Recognized</div>	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Assets	or</div>	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Amounts</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Offset	in	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Liabilities</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Presented	in</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Financial</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Instruments</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Cash</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Collateral</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Received/</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Pledged	<sup>(A)</sup></div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	Amount</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Assets</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">1,972</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(642</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,330</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(1,292</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(38</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-indent:	9pt;">U.S.
treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">(3,628</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">2,722</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
bottom;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">23,905</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(642</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"



style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">23,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(25,947</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2,684</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Repurchase	agreements</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,109,237</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">741</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-



align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:
2px;"	valign="bottom">	<div	style="margin-left:	9pt;">TBAs	<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">642</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(642</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Total	Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,113,887</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(642</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">1,113,245</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(1,113,986</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">741</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/></div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">As	of	December	31,	2023</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
weight:	bold;">Net	Amount	of<br/>	</div>	<div	style="text-align:	center;"><span	style="font-weight:	bold;">Assets	and</span>
<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross	Amounts
Not	Offset	in	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Consolidated	Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">	Amounts	of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Recognized</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">	Assets	or<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Amounts</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Offset	in	the</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">	Presented	in<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">	Consolidated</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Financial</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Instruments</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Cash</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Collateral</div>	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Received/</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Pledged<sup>	(A)</sup></div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	Amount</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Assets</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:



bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:
2px;"	valign="bottom">	<div	style="text-indent:	9pt;">U.S.	treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">7,034</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(7,034</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">29,888</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(10,384</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;



width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Repurchase	agreements</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">903,489</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">903,489</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(933,042</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">29,553</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-



align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,517</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">12,167</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,162</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(11,005</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-
align:	middle;	width:	28%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:
9pt;">U.S.	treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">8,685</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">(7,034</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">1,651</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">3,785</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">(5,436</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	Liabilities</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">930,490</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">(10,384</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">920,106</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"



style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(933,218</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">13,112</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>
</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
width:	100%;	text-align:	left;	color:	rgb(0,	0,	0);">	<tr>	<td	style="width:	27.35pt;	vertical-align:	top;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="color:	#000000;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
align:	left;">Includes	cash	pledged	/	received	as	collateral.	Amounts	presented	are	limited	to	collateral	pledged	sufficient	to	reduce
the	net	amount	to	zero	for	individual	counterparties,	as	applicable.</div>	</div>	</td>	</tr>	</table>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	following	tables	present	information	about	the	Company’s	assets	and	liabilities	that	are	subject	to	master	netting
arrangements	or	similar	agreements	and	can	potentially	be	offset	on	the	Company’s	consolidated	balance	sheets	as	of	the	dates
indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Offsetting	Assets	and	Liabilities</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"
cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:
100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"></td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;	text-align:	center;">Net	Amounts	of<br/>	</div>	<div	style="text-align:	center;">
<span	style="font-weight:	bold;">Assets	and</span><br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Gross	Amounts	Not	Offset	in	the</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Consolidated	Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Amounts	of</div>	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Recognized</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Assets	or</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Gross</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Amounts</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Offset	in	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Liabilities</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Presented	in</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Financial</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Instruments</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Cash</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Collateral</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Received/</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Pledged	<sup>(A)</sup></div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	Amount</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Assets</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"



valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(21,027</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">1,972</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(642</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,330</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
(1,292</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(38</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-indent:	9pt;">U.S.
treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"



style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">(3,628</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">2,722</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
bottom;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">23,905</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(642</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">23,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(25,947</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2,684</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Repurchase	agreements</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td



colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,109,237</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)
</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">741</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:
2px;"	valign="bottom">	<div	style="margin-left:	9pt;">TBAs	<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">642</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(642</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Total	Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,113,887</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(642</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div



style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">1,113,245</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(1,113,986</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">741</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/></div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">As	of	December	31,	2023</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom"></td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	rowspan="1"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
weight:	bold;">Net	Amount	of<br/>	</div>	<div	style="text-align:	center;"><span	style="font-weight:	bold;">Assets	and</span>
<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross	Amounts
Not	Offset	in	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Consolidated	Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">	Amounts	of</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Recognized</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">	Assets	or<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Gross</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Amounts</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Offset	in	the</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Consolidated</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-
align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">	Presented	in<br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">	the</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">	Consolidated</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Balance	Sheet</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Financial</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Instruments</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Cash</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Collateral</div>	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Received/</div>	<div	style="text-
align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">	Pledged<sup>	(A)</sup></div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Net	Amount</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Assets</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"



valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">(3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	28%;	padding-bottom:
2px;"	valign="bottom">	<div	style="text-indent:	9pt;">U.S.	treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">7,034</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">(7,034</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;



white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">29,888</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(10,384</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">(19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
</table>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Repurchase	agreements</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">903,489</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">903,489</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(933,042</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"



style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">29,553</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	28%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	9pt;">TBAs</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,517</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">(3,350</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">12,167</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">(1,162</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">(11,005</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">)</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-
align:	middle;	width:	28%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-indent:
9pt;">U.S.	treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">8,685</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">(7,034</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">1,651</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">3,785</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:



2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">(5,436</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	width:	28%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	Liabilities</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">930,490</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">(10,384</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">920,106</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">(933,218</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">13,112</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>
</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
width:	100%;	text-align:	left;	color:	rgb(0,	0,	0);">	<tr>	<td	style="width:	27.35pt;	vertical-align:	top;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="color:	#000000;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
align:	left;">Includes	cash	pledged	/	received	as	collateral.	Amounts	presented	are	limited	to	collateral	pledged	sufficient	to	reduce
the	net	amount	to	zero	for	individual	counterparties,	as	applicable.</div>	</div>	</td>	</tr>	</table>	</div>
21027000021027000210270000019720006420001330000129200038000090600009060003628000-
2722000239050006420002326300025947000-268400001108496000011084960001109237000-
74100004749000047490004749000006420006420000000111388700064200011132450001113986000-
741000019504000019504000195040000033500003350000000070340007034000002988800010384000195040001950400000903489000
295530000279900002799000279900000155170003350000121670001162000110050000868500070340001651000-
37850005436000093049000010384000920106000933218000-131120000	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">Note	9	—	Fair	Value</div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Fair	Value	Measurements</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">ASC	820	defines	fair	value	as	the	price	that	would	be	received	to	sell	an	asset	or	paid	to	transfer	a	liability	in	an	orderly
transaction	between	market	participants	at	the	measurement	date.	ASC	820	clarifies	that	fair	value	should	be	based	on	the
assumptions	market	participants	would	use	when	pricing	an	asset	or	liability	and	establishes	a	fair	value	hierarchy	that	prioritizes
the	information	used	to	develop	those	assumptions.	The	fair	value	hierarchy	gives	the	highest	priority	to	quoted	prices	available	in
active	markets	(i.e.,	observable	inputs)	and	the	lowest	priority	to	data	lacking	transparency	(i.e.,	unobservable	inputs).	Additionally,
ASC	820	requires	an	entity	to	consider	all	aspects	of	nonperformance	risk,	including	the	entity’s	own	credit	standing,	when
measuring	the	fair	value	of	a	liability.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">ASC	820	establishes	a	three-level	hierarchy	to	be	used	when
measuring	and	disclosing	fair	value.	An	instrument’s	categorization	within	the	fair	value	hierarchy	is	based	on	the	lowest	level	of
significant	input	to	its	valuation.	Following	is	a	description	of	the	three	levels:</div>	<div><br/>	</div>	<div>	<table
cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-
align:	left;	color:	#000000;">	<tr>	<td	style="width:	36pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:
10pt;">•</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">Level	1	inputs	are	quoted	prices	in	active	markets	for	identical	assets	or	liabilities	as	of	the	measurement	date	under	current
market	conditions.	Additionally,	the	entity	must	have	the	ability	to	access	the	active	market	and	the	quoted	prices	cannot	be
adjusted	by	the	entity.</div>	</td>	</tr>	</table>	<div><br/>	</div>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	36pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">•</td>	<td	style="width:	auto;	vertical-
align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Level	2	inputs	include	quoted	prices	in
active	markets	for	similar	assets	or	liabilities;	quoted	prices	in	inactive	markets	for	identical	or	similar	assets	or	liabilities;	or	inputs
that	are	observable	or	can	be	corroborated	by	observable	market	data	by	correlation	or	other	means	for	substantially	the	full-term	of
the	assets	or	liabilities.</div>	</td>	</tr>	</table>	</div>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	36pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">•</td>	<td	style="width:	auto;	vertical-
align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Level	3	unobservable	inputs	are
supported	by	little	or	no	market	activity.	The	unobservable	inputs	represent	the	assumptions	that	management	believes	market
participants	would	use	to	price	the	assets	and	liabilities,	including	risk.	Generally,	Level	3	assets	and	liabilities	are	valued	using
pricing	models,	discounted	cash	flow	methodologies,	or	similar	techniques	that	require	significant	judgment	or	estimation.</div>
</td>	</tr>	</table>	</div>	<div><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	italic;	font-weight:	bold;">Recurring	Fair	Value	Measurements</div>	<div><br/>	</div>	<div	style="display:none;"><br/>
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	is	a	description
of	the	methods	used	to	estimate	the	fair	values	of	the	Company’s	assets	and	liabilities	measured	at	fair	value	on	a	recurring	basis,	as



well	as	the	basis	for	classifying	these	assets	and	liabilities	as	Level	2	or	3	within	the	fair	value	hierarchy.	The	Company’s	valuations
consider	assumptions	that	it	believes	a	market	participant	would	consider	in	valuing	the	assets	and	liabilities,	the	most	significant	of
which	are	disclosed	below.	The	Company	reassesses	and	periodically	adjusts	the	underlying	inputs	and	assumptions	used	in	the
valuations	for	recent	historical	experience,	as	well	as	for	current	and	expected	relevant	market	conditions.</div>	<div><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;"><span	style="text-decoration:
underline;">RMBS</span></div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-weight:	normal;	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-
indent:	36pt;">The	Company	holds	a	portfolio	of	RMBS	that	are	carried	at	fair	value	in	the	consolidated	balance	sheets.	The
Company	determines	the	fair	value	of	its	RMBS	based	upon	prices	obtained	from	third-party	pricing	providers.	The	third-party
pricing	providers	develop	their	pricing	based	on	transaction	prices	of	recent	trades	for	similar	financial	instruments.	If	recent	trades
for	similar	financial	instruments	are	unavailable,	the	third-party	pricing	providers	use	cash	flow	or	other	pricing	models,	which
utilize	observable	inputs.	As	a	result,	the	Company	classified	100%	of	its	RMBS	as	Level	2	fair	value	assets	at	September	30,	2024
and	December	31,	2023.</div>	<div><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">	</span></div>	<div><span	style="font-weight:	normal;
color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">
</span></div>	<div><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;"><span	style="text-
decoration:	underline;">MSRs</span></div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company,	through	its	subsidiary	Aurora,	holds	a	portfolio	of
MSRs	that	are	reported	at	fair	value	in	the	consolidated	balance	sheets.	The	Company	uses	a	discounted	cash	flow	model	to	estimate
the	fair	value	of	these	assets.	Although	MSR	transactions	are	observable	in	the	marketplace,	the	valuation	includes	unobservable
market	data	inputs	(prepayment	speeds,	delinquency	levels,	costs	to	service	and	discount	rates).	As	a	result,	the	Company	classified
100%	<span	style="font-family:	'Times	New	Roman';">of	its	MSRs	as	Level	3	fair	value	assets	at	September	30,	2024	and	December
31,	2023.</span></div>	<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;"><span
style="text-decoration:	underline;">Derivative	Instruments</span></div>	<div><br/>	</div>	<div	style="display:none;"><br/>
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;"><span	style="color:	rgb(0,	0,
0);">The	Company	enters	into	a	variety	of	derivative	instruments	as	part	of	its	economic	hedging	strategies.	The	Company	executes
interest	rate	swaps,	swaptions,	TBAs	and	U.S.	treasury	futures.	The	Company	utilizes	third-party	pricing	providers	to	value	its
derivative	instruments.	The	third-party	pricing	providers	develop	their	pricing	based	on	transaction	prices	of	recent	trades	for
similar	financial	instruments.	If	recent	trades	for	similar	financial	instruments	are	unavailable,	the	third-party	pricing	providers	use
cash	flow	or	other	pricing	models,	which	utilize	observable	inputs.	As	a	result,	the	Company	classified</span>	100%	of	its	derivative
instruments	as	Level	2	fair	value	assets	and	liabilities	at	September	30,	2024	and	December	31,	2023.</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">Both	the	Company	and	the	derivative	counterparties	under	their	netting	arrangements	are	required	to	post	cash	collateral
based	upon	the	net	underlying	market	value	of	the	Company’s	open	positions	with	the	counterparties.	Posting	of	cash	collateral
typically	occurs	daily,	subject	to	certain	dollar	thresholds.	Due	to	the	existence	of	netting	arrangements,	as	well	as	frequent	cash
collateral	posting	at	low	posting	thresholds,	credit	exposure	to	the	Company	and/or	counterparties	is	considered	materially
mitigated.	The	Company’s	interest	rate	swaps	and	U.S.	treasury	futures	are	required	to	be	cleared	on	an	exchange,	which	further
mitigates,	but	does	not	eliminate,	credit	risk.	Based	on	the	Company’s	assessment,	there	is	no	requirement	for	any	additional
adjustment	to	derivative	valuations	specifically	for	credit.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	tables	present	the
Company’s	assets	and	liabilities	measured	at	fair	value	on	a	recurring	basis	as	of	the	dates	indicated	(dollars	in	thousands).</div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-left:	9pt;"><span
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	font-weight:	bold;
letter-spacing:	normal;	text-transform:	none;	word-spacing:	0px;	white-space:	normal;	background-color:	rgb(255,	255,	255);	text-
decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">Recurring	Fair	Value
Measurements</span>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<table
cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:
rgb(0,	0,	0);	width:	100%;">	<tr>	<td	colspan="16"	rowspan="1"	style="vertical-align:	bottom;	text-align:	center;"	valign="bottom">
<span	style="font-weight:	bold;">September	30,	2024</span><br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Level	1</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	2</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	3</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying
Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Assets</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
top;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times
New	Roman';	font-size:	10pt;	margin-left:	9pt;">RMBS</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"



valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
margin-left:	18pt;">Fannie	Mae</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">448,755</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">448,755</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;
padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:
18pt;">Freddie	Mac</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">765,368</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">765,368</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">RMBS	total</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">1,214,123</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,214,123</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	assets</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	margin-left:	18pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"



style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">21,027</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">21,027</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:
top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div
style="margin-left:	18pt;">TBAs,	net</div>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">1,330</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">1,330</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	text-indent:	9pt;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div>	<div>			U.S.	treasury	futures<br/>	</div>	</div>	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	assets	total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">23,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">23,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	margin-left:	9pt;">Servicing	related	assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-



align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">226,782</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">1,237,386</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,464,168</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	liabilities</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	rowspan="1"	style="vertical-align:	top;	width:	52%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"
valign="bottom">	<div	style="margin-left:	18pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">4,749</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">4,749</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	margin-left:	18pt;">Derivative	liabilities	total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:



2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Total	Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	colspan="16"	rowspan="1"	style="vertical-align:	bottom;	text-align:	center;"
valign="bottom"><span	style="font-weight:	bold;">December	31,	2023</span><br/>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:
right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	1</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	2</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	3</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Carrying	Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">RMBS</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	text-align:	right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:
right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"



valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	18pt;">Fannie	Mae</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">401,126</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">401,126</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	18pt;">Freddie	Mac</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">611,004</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">611,004</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">RMBS	total</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,012,130</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">1,012,130</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative
assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:	rgb(204,	238,	255);	padding-
bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:
18pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,



0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	assets	total</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	margin-left:	9pt;">Servicing	related	assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">253,629</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">1,031,634</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,285,263</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>



<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	liabilities</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	margin-left:	18pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;
width:	52%;"	valign="bottom">	<div	style="margin-left:	18pt;">TBAs,	net</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">12,167</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">12,167</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	52%;	background-color:	rgb(204,
238,	255);	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
margin-left:	18pt;">U.S.	treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">1,651</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">1,651</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	margin-left:	18pt;">Derivative	liabilities	total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid



rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">16,617</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">16,617</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total
Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">16,617</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">16,617</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	Company	may	be	required	to	measure	certain	assets	or	liabilities	at	fair	value	from	time	to	time.	These	periodic	fair
value	measures	typically	result	from	application	of	certain	impairment	measures	under	GAAP.	These	items	would	constitute
nonrecurring	fair	value	measures	under	ASC	820.	As	of	September	30,	2024	and	December	31,	2023,	the	Company	did	not	have	any
assets	or	liabilities	measured	at	fair	value	on	a	nonrecurring	basis	in	the	periods	presented.</div>	<div><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Level	3	Assets	and
Liabilities</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	valuation	of	Level	3	assets	and	liabilities	requires	significant	judgment	by
management.	The	Company	estimates	the	fair	value	of	its	Servicing	Related	Assets	based	on	internal	pricing	models	rather	than
quotations	and	compares	the	results	of	these	internal	models	against	the	results	from	models	generated	by	third-party	pricing
providers.	The	third-party	pricing	providers	and	management	rely	on	inputs	such	as	market	price	quotations	from	market	makers
(either	market	or	indicative	levels),	original	transaction	price,	recent	transactions	in	the	same	or	similar	instruments,	and	changes
in	financial	ratios	or	cash	flows	to	determine	fair	value.	Level	3	instruments	may	also	be	discounted	to	reflect	illiquidity	and/or	non-
transferability,	with	the	amount	of	such	discount	estimated	by	third-party	pricing	providers	and	management	in	the	absence	of
market	information.	Assumptions	used	by	third-party	pricing	providers	and	management	due	to	lack	of	observable	inputs	may
significantly	impact	the	resulting	fair	value	and,	therefore,	the	Company’s	consolidated	financial	statements.	The	Company’s
management	reviews	all	valuations	that	are	based	on	pricing	information	received	from	third-party	pricing	providers.	As	part	of	this
review,	prices	are	compared	against	other	pricing	or	input	data	points	in	the	marketplace,	along	with	internal	valuation	expertise,	to
ensure	the	pricing	is	reasonable.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">Changes	in	market	conditions,	as	well	as	changes	in	the	assumptions
or	methodology	used	to	determine	fair	value,	could	result	in	a	significant	change	to	estimated	fair	values.	The	determination	of
estimated	cash	flows	used	in	pricing	models	is	inherently	subjective	and	imprecise.	It	should	be	noted	that	minor	changes	in
assumptions	or	estimation	methodologies	can	have	a	material	effect	on	these	derived	or	estimated	fair	values,	and	that	the	fair
values	reflected	below	are	indicative	of	the	interest	rate	and	credit	spread	environments	as	of		September	30,	2024	and	December
31,	2023	and	do	not	take	into	consideration	the	effects	of	subsequent	changes	in	market	or	other	factors.</div>	<div><br/></div>
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	tables	below	present	the	reconciliation	for	the	Company’s	Level	3	assets	(Servicing	Related	Assets)	measured	at	fair
value	on	a	recurring	basis	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div	style="display:none;"><br/></div>	<div
style="margin:	12pt	0px	10pt;	letter-spacing:	normal;	white-space:	normal;	word-spacing:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-weight:	bold;	text-align:	center;	text-indent:	0px;	text-transform:
none;">Level	3	Fair	Value	Measurements</div>	<div	style="display:none;"><br/></div>	<div	style="margin:	12pt	0px	10pt;	letter-
spacing:	normal;	white-space:	normal;	word-spacing:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;
font-style:	normal;	font-weight:	bold;	text-align:	center;	text-indent:	0px;	text-transform:	none;">	<table	border="0"	cellpadding="0"
cellspacing="0"	class="cfttable"	style="letter-spacing:	normal;	word-spacing:	0px;	color:	#000000;	font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	text-transform:	none;	width:	100%;">	<tr>	<td	colspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">		</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="6"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-weight:	bold;">Three	Months	Ended</div>	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="6"
rowspan="1"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;
font-weight:	bold;">Nine	Months	Ended</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-weight:	bold;"><span	style="font-weight:	bold;">September	30,	2024</span>
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-weight:	bold;"><span	style="font-weight:	bold;">September	30,	2023<br/>	</span></div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-weight:
bold;"><span	style="font-weight:	bold;">September	30,	2024</span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;



padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-weight:	bold;"><span	style="font-weight:
bold;">September	30,	2023<br/>	</span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">Beginning	Balance<br/>	</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:
bold;">234,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;">264,906</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">253,629</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;">279,739</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	52%;	white-space:	nowrap;"	valign="bottom">	<div>Purchases	and	sales:</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	<div	style="text-indent:	10pt;">Purchases</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>5</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	10pt;">Sales<sup
style="vertical-align:	text-top;	line-height:	1;	font-size:	smaller;">	(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div>(12,804</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div>-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	10pt;">Other	changes	<sup	style="vertical-align:	text-
top;	line-height:	1;	font-size:	smaller;">(B)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">(14</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:



bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">(10</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">
<div>(7</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>(170</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	white-space:
nowrap;"	valign="bottom">	<div>Purchases	and	sales:</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">(14</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div>(10</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div>(12,811</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div>(165</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)
</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div>Changes	in	Fair	Value	due	to:</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	52%;"	valign="bottom">	<div	style="text-indent:	10pt;">Changes	in	valuation	inputs	or	assumptions	used	in	valuation
model</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">(3,624</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">6,060</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div>(1,586</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div>552</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	10pt;"><span	style="text-indent:	0pt;"><span	style="-
sec-ix-hidden:Fact_cbcd06c071b945148194437081ce6ed1"><span	style="-sec-ix-
hidden:Fact_86fb199293be4224b08e8a9c1e87a9da"><span	style="-sec-ix-hidden:Fact_7b3be45553ce45f0aa75adac7ddc7aa5">
<span	style="-sec-ix-hidden:Fact_49ec3921fbef494b81a9c1fd75614d33">Other	changes	in	fair	value</span></span></span>
</span></span>	<sup	style="vertical-align:	text-top;	line-height:	1;	font-size:	smaller;">(C)</sup></div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">
(3,843</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">(4,482</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-



align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div>(12,450</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">
<div>(13,652</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	52%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div>Unrealized	gain	(loss)	included	in	Net
Income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">(7,467</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">1,578</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div>(14,036</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div>(13,100</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">Ending	Balance<br/>	</div>
</td>	<td	colspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="font-weight:	bold;
vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">226,782</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-weight:
bold;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">$</td>	<td	colspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">266,474</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:
bold;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;">266,474</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	</div>	<div>	<table
cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;">	<tr
style="vertical-align:	top;">	<td	style="text-align:	right;	vertical-align:	top;	width:	36pt;">	<div	style="color:	rgb(0,	0,	0);	text-align:
left;">(A)</div>	</td>	<td	style="text-align:	left;	vertical-align:	top;	width:	auto;">	<div	style="color:	rgb(0,	0,	0);">During	the	nine-
month	period	ended	September	30,	2024,	the	Company	sold	a	portion	of	its	MSRs	to	a	third	party	for	proceeds	of	$13.3	million	and
recognized	a	gain	of	$0.5	million	on	the	sale.</div>	</td>	</tr>	</table>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;">	<tr	style="vertical-align:	top;">	<td
style="text-align:	right;	vertical-align:	top;	width:	36pt;">	<div	style="color:	rgb(0,	0,	0);	text-align:	left;">(B)</div>	</td>	<td
style="text-align:	left;	vertical-align:	top;	width:	auto;">	<div	style="color:	rgb(0,	0,	0);">Represents	purchase	price	adjustments,
principally	contractual	prepayment	protection,	and	changes	due	to	the	Company’s	repurchase	of	the	underlying	collateral.</div>
</td>	</tr>	</table>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	width:	100%;">	<tr	style="vertical-align:	top;">	<td	style="text-align:	right;	vertical-align:	top;	width:
36pt;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;">(C)</div>	</td>	<td	style="text-align:	left;
vertical-align:	top;	width:	auto;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Represents	changes	due	to
realization	of	expected	cash	flows	and	estimated	MSR	runoff.</div>	</td>	</tr>	</table>	</div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	justify;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	tables	below	present	information	about	the	significant	unobservable	inputs	used	in	the	fair	value	measurement	of	the
Company’s	Servicing	Related	Assets	classified	as	Level	3	fair	value	assets	as	of	the	dates	indicated	(dollars	in	thousands):</div>
<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value
Measurements</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;
padding-bottom:	2px;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:
'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Fair	Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	width:	21%;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Valuation	Technique</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	width:	21%;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Unobservable	Input	<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Range</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;"><span	style="font-weight:	bold;">Weighted	</span></div>



<div	style="text-align:	center;"><span	style="font-weight:	bold;">Average	<sup	style="line-height:	1;	font-size:	smaller;	vertical-
align:	text-top;">(B)</sup></span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times
New	Roman';	font-size:	10pt;">MSRs</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	top;	width:	21%;	background-
color:	rgb(204,	238,	255);	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-
left:	9pt;">Discounted	cash	flow</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Constant	prepayment	speed</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.0%	-	13.5</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6.7</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">Uncollected	payments</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">0.6%	-	6.2</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">0.8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Discount
rate</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9.4</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:
middle;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:
2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Annual	cost	to	service,	per
loan</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	padding-bottom:	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">88</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">TOTAL</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;
width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:



bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>
<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	21%;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	width:	21%;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Valuation	Technique</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	width:	21%;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Unobservable	Input	<sup>(A)</sup>
</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Range</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	font-weight:	bold;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;">Weighted	</div>	<div	style="text-align:
center;">Average	<sup	style="line-height:	1;	font-size:	smaller;	vertical-align:	text-top;">(B)</sup></div>	</td>	<td	colspan="1"
style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">MSRs</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	top;	width:	21%;	background-
color:	rgb(204,	238,	255);	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Discounted	cash
flow</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Constant	prepayment	speed</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">3.9%	-14.8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6.9</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">Uncollected	payments</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">0.6%	-	6.8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">0.8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Discount
rate</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9.6</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td



colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:
middle;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:
2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Annual	cost	to	service,	per
loan</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	padding-bottom:	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">88</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">TOTAL</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;
text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	20.25pt;"></td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:
'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">Significant	increases	(decreases)	in	any	of	the	inputs	in	isolation	may	result	in	significantly
lower	(higher)	fair	value	measurements.	A	change	in	the	assumption	used	for	discount	rates	may	be	accompanied	by	a	directionally
similar	change	in	the	assumption	used	for	the	probability	of	uncollected	payments	and	a	directionally	opposite	change	in	the
assumption	used	for	prepayment	rates.</div>	</td>	</tr>	</table>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:
20.25pt;"></td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Weighted
averages	for	unobservable	inputs	are	calculated	based	on	the	unpaid	principal	balance	of	the	portfolios.</div>	</td>	</tr>	</table>
<div><br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:
bold;">Fair	Value	of	Financial	Assets	and	Liabilities</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">In	accordance	with	ASC	820,	the	Company
is	required	to	disclose	the	fair	value	of	financial	instruments,	both	assets	and	liabilities	recognized	and	not	recognized	in	the
consolidated	balance	sheets,	for	which	fair	value	can	be	estimated.	The	following	describes	the	Company’s	methods	for	estimating
the	fair	value	for	financial	instruments.</div>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>
<td	style="width:	36pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">•</td>	<td	style="width:	auto;	vertical-
align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">RMBS	available	for	sale	securities,
Servicing	Related	Assets,	derivative	assets	and	derivative	liabilities	are	recurring	fair	value	measurements;	carrying	value	equals	fair
value.	See	discussion	of	valuation	methods	and	assumptions	within	the	“Fair	Value	Measurements”	section	of	this	footnote.</div>
</td>	</tr>	</table>	</div>	<div><br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	36pt;	vertical-
align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">•</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Cash	and	cash	equivalents	and	restricted	cash	have	a	carrying	value
which	approximates	fair	value	because	of	the	short	maturities	of	these	instruments.</div>	</td>	</tr>	</table>	</div>	<div><br/>
</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	36pt;	vertical-align:	top;	font-family:	'Times	New	Roman';
font-size:	10pt;">•</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">The	carrying	value	of	servicing	receivables,	repurchase	agreements	and	corporate	debt	that	mature	in	less	than	one
year	generally	approximates	fair	value	due	to	the	short	maturities.	The	Company	does	not	hold	any	repurchase	agreements	that	are
considered	long-term.</div>	</td>	</tr>	</table>	</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">Corporate	debt	that	matures	in	more	than
one	year	consists	solely	of	financing	secured	by	Aurora’s	Servicing	Related	Assets.	All	of	the	Company’s	debt	is	revolving	and	bears
interest	at	adjustable	rates.	The	Company	considers	that	the	amount	of	the	corporate	debt	generally	approximates	fair	value.<br/>
</div>	111111	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
text-indent:	36pt;">The	following	tables	present	the	Company’s	assets	and	liabilities	measured	at	fair	value	on	a	recurring	basis	as	of
the	dates	indicated	(dollars	in	thousands).</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">
<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
text-indent:	-9pt;	margin-left:	9pt;"><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:
normal;	font-variant:	normal;	font-weight:	bold;	letter-spacing:	normal;	text-transform:	none;	word-spacing:	0px;	white-space:
normal;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;
float:	none;">Recurring	Fair	Value	Measurements</span>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-
size:	10pt;">	<br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	colspan="16"	rowspan="1"	style="vertical-align:	bottom;	text-align:
center;"	valign="bottom"><span	style="font-weight:	bold;">September	30,	2024</span><br/>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"



style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;
border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Level	1</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	2</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Level	3</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Carrying
Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Assets</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
top;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times
New	Roman';	font-size:	10pt;	margin-left:	9pt;">RMBS</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;
margin-left:	18pt;">Fannie	Mae</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">448,755</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">448,755</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;
padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:
18pt;">Freddie	Mac</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">765,368</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">765,368</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">RMBS	total</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"



style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">1,214,123</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,214,123</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	assets</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	margin-left:	18pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">21,027</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">21,027</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:
top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div
style="margin-left:	18pt;">TBAs,	net</div>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">1,330</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">1,330</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	text-indent:	9pt;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div>	<div>			U.S.	treasury	futures<br/>	</div>	</div>	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">906</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	assets	total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div



style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">23,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">23,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	margin-left:	9pt;">Servicing	related	assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">226,782</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">1,237,386</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,464,168</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	liabilities</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>



<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	rowspan="1"	style="vertical-align:	top;	width:	52%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"
valign="bottom">	<div	style="margin-left:	18pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">4,749</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">4,749</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	margin-left:	18pt;">Derivative	liabilities	total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Total	Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">4,749</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	colspan="16"	rowspan="1"	style="vertical-align:	bottom;	text-align:	center;"
valign="bottom"><span	style="font-weight:	bold;">December	31,	2023</span><br/>	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:
right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	1</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	2</div>



</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	top;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Level	3</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Carrying	Value</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">RMBS</div>	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	text-align:	right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:	right;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	text-align:
right;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	18pt;">Fannie	Mae</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">401,126</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">401,126</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	18pt;">Freddie	Mac</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">611,004</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">611,004</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">RMBS	total</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,012,130</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"



valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">1,012,130</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:
52%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative
assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:	rgb(204,	238,	255);	padding-
bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:
18pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	assets	total</div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">19,504</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	padding-
bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	margin-left:	9pt;">Servicing	related	assets</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">253,629</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	Assets</div>	</td>	<td	colspan="1"



style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">1,031,634</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">1,285,263</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	margin-left:	9pt;">Derivative	liabilities</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>
<td	style="vertical-align:	top;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	margin-left:	18pt;">Interest	rate	swaps</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">2,799</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;
width:	52%;"	valign="bottom">	<div	style="margin-left:	18pt;">TBAs,	net</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">12,167</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">12,167</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	width:	52%;	background-color:	rgb(204,
238,	255);	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;



margin-left:	18pt;">U.S.	treasury	futures</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">1,651</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">1,651</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	margin-left:	18pt;">Derivative	liabilities	total</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-
</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">16,617</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">16,617</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	width:	52%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total
Liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">16,617</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">16,617</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>
0448755000044875500007653680000765368000012141230000121412300002102700002102700001330000013300009060009060000
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	tables	below	present	the	reconciliation	for	the	Company’s	Level	3	assets	(Servicing	Related	Assets)	measured	at	fair
value	on	a	recurring	basis	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div	style="display:none;"><br/></div>	<div
style="margin:	12pt	0px	10pt;	letter-spacing:	normal;	white-space:	normal;	word-spacing:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times
New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-weight:	bold;	text-align:	center;	text-indent:	0px;	text-transform:
none;">Level	3	Fair	Value	Measurements</div>	<div	style="display:none;"><br/></div>	<div	style="margin:	12pt	0px	10pt;	letter-
spacing:	normal;	white-space:	normal;	word-spacing:	0px;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;
font-style:	normal;	font-weight:	bold;	text-align:	center;	text-indent:	0px;	text-transform:	none;">	<table	border="0"	cellpadding="0"
cellspacing="0"	class="cfttable"	style="letter-spacing:	normal;	word-spacing:	0px;	color:	#000000;	font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	text-transform:	none;	width:	100%;">	<tr>	<td	colspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;"	valign="bottom">		</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="6"	rowspan="1"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"
valign="bottom">	<div	style="text-align:	center;	font-weight:	bold;">Three	Months	Ended</div>	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="6"
rowspan="1"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="text-align:	center;
font-weight:	bold;">Nine	Months	Ended</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-weight:	bold;"><span	style="font-weight:	bold;">September	30,	2024</span>



</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-weight:	bold;"><span	style="font-weight:	bold;">September	30,	2023<br/>	</span></div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:
bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-weight:
bold;"><span	style="font-weight:	bold;">September	30,	2024</span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-weight:	bold;"><span	style="font-weight:
bold;">September	30,	2023<br/>	</span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">Beginning	Balance<br/>	</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:
bold;">234,263</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;">264,906</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">253,629</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;">279,739</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	52%;	white-space:	nowrap;"	valign="bottom">	<div>Purchases	and	sales:</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	<div	style="text-indent:	10pt;">Purchases</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">-</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>5</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	52%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	10pt;">Sales<sup
style="vertical-align:	text-top;	line-height:	1;	font-size:	smaller;">	(A)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div>(12,804</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div>-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:



#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	10pt;">Other	changes	<sup	style="vertical-align:	text-
top;	line-height:	1;	font-size:	smaller;">(B)</sup></div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">(14</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">(10</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">
<div>(7</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>(170</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	white-space:
nowrap;"	valign="bottom">	<div>Purchases	and	sales:</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">(14</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div>(10</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div>(12,811</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div>(165</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)
</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div>Changes	in	Fair	Value	due	to:</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	52%;"	valign="bottom">	<div	style="text-indent:	10pt;">Changes	in	valuation	inputs	or	assumptions	used	in	valuation
model</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">(3,624</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">6,060</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div>(1,586</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"
valign="bottom">	<div>552</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;	padding-bottom:	2px;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="text-indent:	10pt;"><span	style="text-indent:	0pt;"><span	style="-
sec-ix-hidden:Fact_cbcd06c071b945148194437081ce6ed1"><span	style="-sec-ix-
hidden:Fact_86fb199293be4224b08e8a9c1e87a9da"><span	style="-sec-ix-hidden:Fact_7b3be45553ce45f0aa75adac7ddc7aa5">
<span	style="-sec-ix-hidden:Fact_49ec3921fbef494b81a9c1fd75614d33">Other	changes	in	fair	value</span></span></span>
</span></span>	<sup	style="vertical-align:	text-top;	line-height:	1;	font-size:	smaller;">(C)</sup></div>	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">
(3,843</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:



#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">(4,482</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div>(12,450</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">
<div>(13,652</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	52%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div>Unrealized	gain	(loss)	included	in	Net
Income</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">(7,467</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">1,578</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div>(14,036</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div>(13,100</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	52%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">Ending	Balance<br/>	</div>
</td>	<td	colspan="1"	style="text-align:	right;	font-weight:	bold;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="font-weight:	bold;
vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">226,782</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-weight:
bold;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">$</td>	<td	colspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">266,474</td>	<td	colspan="1"	style="font-weight:	bold;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:
bold;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-weight:	bold;">266,474</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	</div>	<div>	<table
cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;">	<tr
style="vertical-align:	top;">	<td	style="text-align:	right;	vertical-align:	top;	width:	36pt;">	<div	style="color:	rgb(0,	0,	0);	text-align:
left;">(A)</div>	</td>	<td	style="text-align:	left;	vertical-align:	top;	width:	auto;">	<div	style="color:	rgb(0,	0,	0);">During	the	nine-
month	period	ended	September	30,	2024,	the	Company	sold	a	portion	of	its	MSRs	to	a	third	party	for	proceeds	of	$13.3	million	and
recognized	a	gain	of	$0.5	million	on	the	sale.</div>	</td>	</tr>	</table>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"
class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;">	<tr	style="vertical-align:	top;">	<td
style="text-align:	right;	vertical-align:	top;	width:	36pt;">	<div	style="color:	rgb(0,	0,	0);	text-align:	left;">(B)</div>	</td>	<td
style="text-align:	left;	vertical-align:	top;	width:	auto;">	<div	style="color:	rgb(0,	0,	0);">Represents	purchase	price	adjustments,
principally	contractual	prepayment	protection,	and	changes	due	to	the	Company’s	repurchase	of	the	underlying	collateral.</div>
</td>	</tr>	</table>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	width:	100%;">	<tr	style="vertical-align:	top;">	<td	style="text-align:	right;	vertical-align:	top;	width:
36pt;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;">(C)</div>	</td>	<td	style="text-align:	left;
vertical-align:	top;	width:	auto;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Represents	changes	due	to
realization	of	expected	cash	flows	and	estimated	MSR	runoff.</div>	</td>	</tr>	</table>	</div>
23426300026490600025362900027973900000050000012804000014000100007000170000-14000-10000-12811000-165000-
36240006060000-1586000552000384300044820001245000013652000-74670001578000-14036000-
1310000022678200026647400022678200026647400013300000500000	<div	style="display:none;"><br/></div>	<div	style="text-
align:	justify;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	tables	below	present	information	about	the
significant	unobservable	inputs	used	in	the	fair	value	measurement	of	the	Company’s	Servicing	Related	Assets	classified	as	Level	3
fair	value	assets	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value	Measurements</div>	<div><br/>	</div>	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	21%;"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"



valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	width:	21%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Valuation
Technique</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	width:	21%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Unobservable
Input	<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Range</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;"><span	style="font-weight:	bold;">Weighted	</span></div>	<div
style="text-align:	center;"><span	style="font-weight:	bold;">Average	<sup	style="line-height:	1;	font-size:	smaller;	vertical-align:
text-top;">(B)</sup></span></div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times
New	Roman';	font-size:	10pt;">MSRs</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	top;	width:	21%;	background-
color:	rgb(204,	238,	255);	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-9pt;	margin-
left:	9pt;">Discounted	cash	flow</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Constant	prepayment	speed</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.0%	-	13.5</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6.7</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">Uncollected	payments</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">0.6%	-	6.2</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">0.8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Discount
rate</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9.4</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:
middle;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:
2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Annual	cost	to	service,	per
loan</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	padding-bottom:	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">88</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"



valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">TOTAL</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">226,782</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;
width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>
<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	December	31,	2023</div>
<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	21%;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Fair	Value</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	width:	21%;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Valuation	Technique</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	width:	21%;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Unobservable	Input	<sup>(A)</sup>
</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Range</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-weight:	bold;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	font-weight:	bold;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;">Weighted	</div>	<div	style="text-align:
center;">Average	<sup	style="line-height:	1;	font-size:	smaller;	vertical-align:	text-top;">(B)</sup></div>	</td>	<td	colspan="1"
style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	7.2pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">MSRs</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	top;	width:	21%;	background-
color:	rgb(204,	238,	255);	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Discounted	cash
flow</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Constant	prepayment	speed</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">3.9%	-14.8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">%</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6.9</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">
<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">Uncollected	payments</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">0.6%	-	6.8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">0.8</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div
style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Discount



rate</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">9.6</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">							</div>	</td>	<td	colspan="1"	style="vertical-align:
middle;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	padding-bottom:
2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Annual	cost	to	service,	per
loan</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	padding-bottom:	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">88</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">TOTAL</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">253,629</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	middle;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	style="vertical-align:	middle;	width:	21%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;
text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	20.25pt;"></td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:
'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:
'Times	New	Roman';	font-size:	10pt;">Significant	increases	(decreases)	in	any	of	the	inputs	in	isolation	may	result	in	significantly
lower	(higher)	fair	value	measurements.	A	change	in	the	assumption	used	for	discount	rates	may	be	accompanied	by	a	directionally
similar	change	in	the	assumption	used	for	the	probability	of	uncollected	payments	and	a	directionally	opposite	change	in	the
assumption	used	for	prepayment	rates.</div>	</td>	</tr>	</table>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:
20.25pt;"></td>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(B)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	left;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">Weighted
averages	for	unobservable	inputs	are	calculated	based	on	the	unpaid	principal	balance	of	the	portfolios.</div>	</td>	</tr>	</table>
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<div><span	style="font-style:	normal;	background-color:	rgb(255,	255,	255);	font-weight:	bold;	color:	rgb(0,	0,	0);	font-family:
'Times	New	Roman';	font-size:	10pt;	font-variant:	normal;	text-transform:	none;">Note	10	—	Commitments	and	Contingencies
</span><span	style="font-weight:	normal;	font-style:	normal;">	</span></div>	<div><span	style="font-weight:	normal;	font-style:
normal;"><br/>	</span>	</div>	<div><span	style="font-weight:	normal;	font-style:	normal;">	</span></div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	normal;
font-style:	normal;	text-indent:	36pt;">The	commitments	and	contingencies	of	the	Company	as	of	September	30,	2024	and	December
31,	2023	are	described	below.</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;
font-weight:	bold;">	<br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-
weight:	bold;">Management	Agreement</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	pays	the	Manager	a	quarterly	management
fee,	calculated	and	payable	quarterly	in	arrears,	equal	to	the	product	of	one	quarter	of	the	1.5%	<span	style="font-size:	10pt;	font-
family:	'Times	New	Roman';">management	fee	annual	rate	and	the	stockholders’	equity,	adjusted	as	set	forth	in	the	Management
Agreement	as	of	the	end	of	such	fiscal	quarter.</span>	The	Manager	relies	on	the	Services	Provider	to	provide	the	Manager	with	the
necessary	resources	and	personnel	to	conduct	the	Company’s	operations.	For	further	discussion	regarding	the	Management
Agreement	and	the	management	fee,	see	Note	7.</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">	<br/>	</div>	<div><span	style="font-style:	italic;	font-weight:	bold;
font-size:	10pt;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-variant:	normal;	text-transform:	none;">Legal	and
Regulatory	</span></div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">From	time	to	time,	the	Company	may	be	subject	to	potential	liability	under
laws	and	government	regulations	and	various	claims	and	legal	actions	arising	in	the	ordinary	course	of	business.	Liabilities	are
established	for	legal	claims	when	payments	associated	with	the	claims	become	probable	and	the	costs	can	be	reasonably	estimated.
The	actual	costs	of	resolving	legal	claims	may	be	substantially	higher	or	lower	than	the	amounts	established	for	those	claims.	The
Company	has	established	immaterial	reserves	for	these	possible	matters.	Based	on	information	currently	available,	management	is
not	aware	of	any	legal	or	regulatory	claims	that	would	have	a	material	effect	on	the	Company’s	consolidated	financial	statements.
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;">	<br/>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-
weight:	bold;">Commitments	to	Purchase/Sell	RMBS</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">As	of	September	30,	2024	and	December
31,	2023,	the	Company	held	forward	TBA	purchase	and	sale	commitments,	respectively,	with	counterparties,	which	are	forward
Agency	RMBS	trades,	whereby	the	Company	committed	to	purchasing	or	selling	a	pool	of	securities	at	a	particular	interest	rate.	As
of	the	date	of	the	trade,	the	mortgage-backed	securities	underlying	the	pool	that	will	be	delivered	to	fulfill	a	TBA	trade	are	not	yet



designated.	The	securities	are	typically	“to	be	announced”	48	hours	prior	to	the	established	trade	settlement	date.</div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">Acknowledgment	Agreements</div>	<div><br/>	</div>
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">In	connection	with	the	Fannie	Mae	MSR	Financing	Facility	(as	defined	below	in	Note	12),	entered	into	by	Aurora	and	QRS	III,
those	parties	also	entered	into	an	acknowledgment	agreement	with	Fannie	Mae.	Pursuant	to	that	agreement,	Fannie	Mae	consented
to	the	pledge	by	Aurora	and	QRS	III	of	their	respective	interests	in	MSRs	for	loans	owned	or	securitized	by	Fannie	Mae,	and
acknowledged	the	security	interest	of	the	lender	in	those	MSRs.	See	Note	12—Notes	Payable	for	a	description	of	the	Fannie	Mae
MSR	Financing	Facility	and	the	financing	facility	it	replaced.</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">In	connection	with	the	Freddie	Mac	MSR
Revolver	(as	defined	below	in	Note	12),	Aurora,	QRS	V,	and	the	lender,	with	a	limited	joinder	by	the	Company,	entered	into	an
acknowledgement	agreement	with	Freddie	Mac	pursuant	to	which	Freddie	Mac	consented	to	the	pledge	of	the	Freddie	Mac	MSRs
securing	the	Freddie	Mac	MSR	Revolver.	Aurora	and	the	lender	also	entered	into	a	consent	agreement	with	Freddie	Mac	pursuant	to
w<span	style="font-family:	'Times	New	Roman';">hich	Freddie	Mac	consented	to	the	pledge	of	Aurora’s	rights	to	reimbursement	for
advances	on	the	underlying	loans.	See	Note	12—Notes	Payable	for	a	description	of	the	Freddie	Mac	MSR	Revolver.</span></div>
<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	italic;	font-weight:	bold;">
<br/>	Operating	Lease</div>	<div	style="font-family:	'Times	New	Roman';"><br/>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	text-indent:	36pt;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">The	Company’s
operating	lease	is	comprised	of	corporate	office	lease	with	a	remaining	term	of	approximately	twenty-three	months.	Operating	lease
right-of-use	(“ROU”)	asset	represents	the	right	to	use	an	underlying	asset	for	the	lease	term	and	lease	liabilities	represent
obligations	to	make	lease	payments	arising	from	the	lease.	The	Company	recognizes	lease	expense	on	a	straight-line	basis	over	the
lease	term.	The	lease	cost	for	the	three	and	nine-month	periods	ended	September	30,	2024	was	approximately	$15,000.	Cash	used
for	the	operating	lease	during	the	three-and	nine-month	period	ended	September	30,	2024	was	approximately	$15,000.</div>	<div
style="font-family:	'Times	New	Roman';"><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	text-
indent:	36pt;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">The	table	below	summarizes	the	Company’s	future
commitments	under	the	operating	lease	(dollars	in	thousands):</div>	<div	style="font-family:	'Times	New	Roman';"><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Operating	Lease	Commitments<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	88%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">2024</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New
Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	<div>$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">19</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	font-family:	'Times	New	Roman';	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">2025</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';
font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
10pt;">75</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';
font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">2026</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	10pt;">41</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	font-family:	'Times	New	Roman';	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">Remaining
undiscounted	lease	payments</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-size:	10pt;	font-weight:	bold;">135</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-
family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	88%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">Less:	imputed	interest</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-family:
'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:
10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">10</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	font-family:	'Times	New	Roman';	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">Remaining
discounted	lease	payments</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">125</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	text-
indent:	36pt;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	information	related	to	the	operating	lease
is	summarized	below	as	of	the	periods	indicated:</div>	<div	style="font-family:	'Times	New	Roman';"><br/>	</div>	<table
border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	rgb(0,	0,	0);	width:	100%;	margin-left:	auto;	margin-right:	auto;">	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	font-
family:	'Times	New	Roman';	width:	30%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	rowspan="1"
style="vertical-align:	bottom;	font-family:	'Times	New	Roman';	width:	46%;	text-align:	center;	padding-bottom:	2px;	white-space:



nowrap;">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">Classification</div>	</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-
align:	center;	color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">September	30,	2024<br/>	</div>	</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';
text-align:	right;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,
0,	0);	font-size:	10pt;	font-weight:	bold;">December	31,	2023<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="font-family:
'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-family:	'Times	New	Roman';	width:	30%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:
10pt;">ROU	Assets</div>	</td>	<td	style="vertical-align:	middle;	font-family:	'Times	New	Roman';	width:	46%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-size:	10pt;">
<span	style="-sec-ix-hidden:Fact_beb3bd5194c84a45b783126219814694"><span	style="-sec-ix-
hidden:Fact_5a59f716819546b383a1f4ef6e525d26">Receivables	and	other	assets</span></span><br/>	</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,
0);	font-size:	10pt;">125</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-family:	'Times	New	Roman';	width:	30%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">Lease	Liabilities</div>	</td>	<td
style="vertical-align:	middle;	font-family:	'Times	New	Roman';	font-weight:	bold;	width:	46%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-size:	10pt;"><span	style="font-weight:	normal;"><span
style="-sec-ix-hidden:Fact_dcadbe9db3e94b6aabfb2db5e8dc958c"><span	style="-sec-ix-
hidden:Fact_41df4eca4ad3461599d2202b587611f8">Accrued	expenses	and	other	liabilities</span></span><br/>	</span></div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">
<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">(125</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-family:	'Times	New	Roman';
width:	30%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,
0,	0);	font-size:	10pt;">Weighted	average	remaining	lease	term	in	years</div>	</td>	<td	style="vertical-align:	middle;	font-family:
'Times	New	Roman';	width:	46%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-
align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	10pt;">1.9</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">-<br/>	</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-family:	'Times	New
Roman';	width:	30%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:
10pt;">Weighted	average	discount	rate	<sup>(A)</sup></div>	</td>	<td	style="vertical-align:	middle;	font-family:	'Times	New
Roman';	width:	46%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">	</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:
bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
10pt;">8.18</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:	bottom;	text-
align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">%</div>	</td>	</tr>	</table>	<div	style="font-family:	'Times	New
Roman';"><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	width:	100%;">	<tr	style="vertical-align:	top;">	<td	style="text-align:	right;	vertical-align:	top;	width:	36pt;">	<div
style="color:	rgb(0,	0,	0);	text-align:	left;">(A)</div>	</td>	<td	style="text-align:	left;	vertical-align:	top;	width:	auto;">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">The	Company	uses	an	incremental	borrowing	rate	in	determining	the
present	value	of	lease	payments.</div>	</td>	</tr>	</table>	0.015P23M15000150001500015000	<div	style="display:none;"><br/>
</div>	<div	style="text-align:	left;	text-indent:	36pt;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">The	table
below	summarizes	the	Company’s	future	commitments	under	the	operating	lease	(dollars	in	thousands):</div>	<div	style="font-
family:	'Times	New	Roman';"><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:
2px;	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-



size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Operating	Lease	Commitments<br/>	</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	88%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">2024</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	<div>$</div>	</td>
<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	font-family:	'Times
New	Roman';	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">19</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New
Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;
font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:
10pt;">2025</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New
Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
10pt;">75</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';
font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">2026</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,
0,	0);	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	10pt;">41</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	font-family:	'Times	New	Roman';	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">Remaining
undiscounted	lease	payments</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-size:	10pt;	font-weight:	bold;">135</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-
family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	88%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">Less:	imputed	interest</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	font-family:
'Times	New	Roman';	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:
10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">10</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	88%;	font-family:	'Times	New	Roman';	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">Remaining
discounted	lease	payments</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">125</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	19000750004100013500010000125000	<div	style="display:none;"><br/></div>	<div
style="text-align:	left;	text-indent:	36pt;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	information
related	to	the	operating	lease	is	summarized	below	as	of	the	periods	indicated:</div>	<div	style="font-family:	'Times	New	Roman';">
<br/>	</div>	<table	border="0"	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;	margin-left:	auto;	margin-right:	auto;">	<tr>	<td	rowspan="1"	style="vertical-
align:	middle;	font-family:	'Times	New	Roman';	width:	30%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
rowspan="1"	style="vertical-align:	bottom;	font-family:	'Times	New	Roman';	width:	46%;	text-align:	center;	padding-bottom:	2px;
white-space:	nowrap;">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">Classification</div>	</td>	<td
colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="font-family:	'Times	New	Roman';
text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	color:	rgb(0,	0,	0);	font-size:	10pt;	font-weight:	bold;">September	30,	2024<br/>	</div>	</td>	<td
colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New
Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,
0,	0);	font-size:	10pt;	font-weight:	bold;">December	31,	2023<br/>	</div>	</td>	<td	colspan="1"	rowspan="1"	style="font-family:
'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-family:	'Times	New	Roman';	width:	30%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:
10pt;">ROU	Assets</div>	</td>	<td	style="vertical-align:	middle;	font-family:	'Times	New	Roman';	width:	46%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-size:	10pt;">
<span	style="-sec-ix-hidden:Fact_beb3bd5194c84a45b783126219814694"><span	style="-sec-ix-
hidden:Fact_5a59f716819546b383a1f4ef6e525d26">Receivables	and	other	assets</span></span><br/>	</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:
rgb(0,	0,	0);	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,
0);	font-size:	10pt;">125</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"



valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-family:	'Times	New	Roman';	width:	30%;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">Lease	Liabilities</div>	</td>	<td
style="vertical-align:	middle;	font-family:	'Times	New	Roman';	font-weight:	bold;	width:	46%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-size:	10pt;"><span	style="font-weight:	normal;"><span
style="-sec-ix-hidden:Fact_dcadbe9db3e94b6aabfb2db5e8dc958c"><span	style="-sec-ix-
hidden:Fact_41df4eca4ad3461599d2202b587611f8">Accrued	expenses	and	other	liabilities</span></span><br/>	</span></div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">
<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">(125</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
10pt;">)</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">$	<br/>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	vertical-align:	bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);
font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-family:	'Times	New	Roman';
width:	30%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,
0,	0);	font-size:	10pt;">Weighted	average	remaining	lease	term	in	years</div>	</td>	<td	style="vertical-align:	middle;	font-family:
'Times	New	Roman';	width:	46%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="text-
align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div
style="color:	rgb(0,	0,	0);	font-size:	10pt;">1.9</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">-<br/>	</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	font-family:	'Times	New
Roman';	width:	30%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:
10pt;">Weighted	average	discount	rate	<sup>(A)</sup></div>	</td>	<td	style="vertical-align:	middle;	font-family:	'Times	New
Roman';	width:	46%;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">	</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:
bottom;	text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:
10pt;">8.18</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">%</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	text-align:	right;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	vertical-align:	bottom;	text-
align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	<div	style="color:	rgb(0,	0,	0);	font-size:	10pt;">%</div>	</td>	</tr>	</table>	<div	style="font-family:	'Times	New
Roman';"><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	width:	100%;">	<tr	style="vertical-align:	top;">	<td	style="text-align:	right;	vertical-align:	top;	width:	36pt;">	<div
style="color:	rgb(0,	0,	0);	text-align:	left;">(A)</div>	</td>	<td	style="text-align:	left;	vertical-align:	top;	width:	auto;">	<div
style="text-align:	left;	color:	rgb(0,	0,	0);	font-size:	10pt;">The	Company	uses	an	incremental	borrowing	rate	in	determining	the
present	value	of	lease	payments.</div>	</td>	</tr>	</table>	12500001250000P1Y10M24D0.08180	<div><span	style="font-weight:
bold;	background-color:	rgb(255,	255,	255);	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;
font-variant:	normal;	text-transform:	none;">Note	11	—	Repurchase	Agreements	</span></div>	<div><br/>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	Company	had	outstanding	approximately	$1,108.5	million	and	$903.5	million	of	borrowings	under	its	repurchase
agreements	as	of	September	30,	2024	and	December	31,	2023,	respectively.	The	Company’s	obligations	under	these	agreements	had
weighted	average	remaining	maturities	of	30	days	and	21	days	as	of	September	30,	2024	and	December	31,	2023.	RMBS	and	cash
have	been	pledged	as	collateral	under	these	repurchase	agreements	(see	Note	4).</div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">	<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	repurchase	agreements	had	the	following	remaining	maturities	and
weighted	average	rates	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Repurchase	Agreements	Characteristics</div>	<div><br/>
</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,
2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Repurchase</div>	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Agreements</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-
bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">Weighted	Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Rate</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Less	than	one	month</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">516,426</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:



bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">5.09</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-
left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">One	to	three	months</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">583,455</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.11</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	76%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">Greater	than	three	months<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">8,615</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">4.88</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">%</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	76%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Total/Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">5.10</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%
</div>	</td>	</tr>	</table>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<div	style="text-
align:	center;">	<span	style="background-color:	rgb(255,	255,	255);	font-weight:	bold;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">As	of	December	31,	2023</span></div>
<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Repurchase<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';"><br/>	</span>Agreements</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rate</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	76%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Less	than	one	month</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">772,466</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.55</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">One	to	three	months</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000
solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">131,023</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.55</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Total/Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">903,489</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">5.55</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	</tr>	</table>



<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	text-indent:	36pt;">There	were	no	overnight	or	demand	securities	as	of	September	30,	2024	or	December	31,	2023.</div>
1108500000903500000P30DP21D	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	repurchase	agreements	had	the	following	remaining	maturities	and	weighted
average	rates	as	of	the	dates	indicated	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Repurchase	Agreements	Characteristics</div>	<div><br/>	</div>	<div
style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">As	of	September	30,	2024</div>	<div>
<br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-
align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Repurchase</div>	<div	style="text-align:	center;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Agreements</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:
#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Weighted	Average</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Rate</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;">Less	than	one	month</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">516,426</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">5.09</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>
</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-
left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;">One	to	three	months</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">583,455</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.11</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>
</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	76%;	padding-bottom:	2px;	background-color:	#CCEEFF;"
valign="bottom">Greater	than	three	months<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">8,615</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;	background-color:	#CCEEFF;"
valign="bottom">4.88</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">%</td>	</tr>	<tr>	<td	style="vertical-align:	middle;
width:	76%;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">Total/Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">1,108,496</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">5.10</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%
</div>	</td>	</tr>	</table>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	<div	style="text-
align:	center;">	<span	style="background-color:	rgb(255,	255,	255);	font-weight:	bold;	color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">As	of	December	31,	2023</span></div>
<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">Repurchase<span	style="font-size:	10pt;	font-family:	'Times	New	Roman';"><br/>	</span>Agreements</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Weighted	Average</div>	<div	style="text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Rate</div>	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	76%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;
font-family:	'Times	New	Roman';	font-size:	10pt;">Less	than	one	month</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">772,466</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td



colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.55</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	padding-bottom:	2px;"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:
10pt;">One	to	three	months</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000
solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:
#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">131,023</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000
solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5.55</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">%</div>	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times
New	Roman';	font-size:	10pt;	font-weight:	bold;">Total/Weighted	Average</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">903,489</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">5.55</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">%</div>	</td>	</tr>	</table>
5164260000.05095834550000.051186150000.048811084960000.0517724660000.05551310230000.05559034890000.055500	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Note	12	—	Notes	Payable</div>	<div>
<br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-weight:	normal;	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;	text-indent:	36pt;">As	of	September	30,	2024,
the	Company	had	two	separate	MSR	financing	facilities:	(i)	the	Freddie	Mac	MSR	Revolver,	which	is	revolving	credit	facility	for	up	to
$100.0	million	that	is	secured	by	all	Freddie	Mac	MSRs	owned	by	Aurora;	and	(ii)	the	Fannie	Mae	MSR	Revolving	Facility,	which	is	a
revolving	credit	facility	for	up	to	$150.0	million,	that	is	secured	by	all	Fannie	Mae	MSRs	owned	by	Aurora.	Both	financing	facilities
are	available	for	MSRs	as	well	as	certain	servicing	related	advances	associated	with	MSRs.</div>	<div><span	style="font-weight:
normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:
none;">	</span></div>	<div	style="color:	rgb(0,	0,	0);	font-weight:	normal;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	normal;	font-variant:	normal;	text-transform:	none;">	</div>	<div><span	style="background-color:	rgb(255,	255,	255);	font-
weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-variant:	normal;	text-transform:	none;">
</span></div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;"><span	style="font-size:	10pt;	font-family:
'Times	New	Roman';	font-style:	italic;	background-color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-variant:
normal;	text-transform:	none;">Freddie	Mac	MSR	Revolver.	</span><span	style="background-color:	rgb(255,	255,	255);	font-
weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-variant:	normal;	text-transform:	none;">In
July	2018,	the	Company,	Aurora	and	QRS	V	(collectively	with	Aurora	and	the	Company,	the	“Borrowers”)	entered	into	a	$<span
style="font-style:	normal;">25.0</span>	million	revolving	credit	facility	(the	“Freddie	Mac	MSR	Revolver”),	pursuant	to	which
Aurora	pledged	all	of	its	existing	and	future	MSRs	on	loans	owned	or	securitized	by	Freddie	Mac.</span>	<span	style="background-
color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-variant:
normal;	text-transform:	none;">On	April	2,	2019,	Aurora	and	QRS	V	entered	into	an	amendment	that	increased	the	maximum
amount	of	the	Freddie	Mac	MSR	Revolver	to	$<span	style="font-style:	normal;">100.0</span>	million.	In	July	2024,	the	Borrowers
entered	into	an	amendment	that	extended	the	revolving	period	for	an	additional	<span	style="font-style:	normal;">364</span>	days
with	the	Borrowers’	option	for	<span	style="font-style:	normal;">two</span>	renewals	for	similar	terms	followed	by	a	<span
style="font-style:	normal;">one-year</span>	term	out	feature	with	a	<span	style="font-style:	normal;">24</span>-month
amortization	schedule.	Amounts	borrowed	bear	interest	at	a	weighted	average	borrowing	rate	of	<span	style="font-style:
normal;">8.2%</span>.	At	September	30,	2024	and	December	31,	2023,	approximately	$<span	style="font-style:
normal;">57.7</span>	million	and	$<span	style="font-style:	normal;">64.5</span>	million,	respectively,	was	outstanding	under	the
Freddie	Mac	MSR	Revolver.	<span	style="font-style:	normal;">	</span></span>	</div>	<div><span	style="background-color:
rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-variant:	normal;
text-transform:	none;">	</span>	<br/></div>	<div	style="display:none;"><br/></div>	<div	style="text-indent:	36pt;"><span
style="color:	rgb(0,	0,	0);	font-style:	normal;	font-weight:	normal;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-variant:
normal;	text-transform:	none;"><span	style="font-style:	italic;">Fannie	Mae	MSR	Revolving	Facility.	</span>In	October	2021,
Aurora	and	QRS	III	entered	into	a	loan	and	security	agreement	(the	“Fannie	Mae	MSR	Revolving	Facility”),	pursuant	to	which	Aurora
and	QRS	III	pledged	their	respective	rights	in	all	existing	and	future	MSRs	for	loans	owned	or	securitized	by	Fannie	Mae	to	secure
borrowings	outstanding	from	time	to	time.	The	maximum	credit	amount	outstanding	at	any	one	time	under	the	Fannie	Mae	MSR
Revolving	Facility	is	$150.0	million.	The	revolving	period	is	24	months	which	may	be	extended	by	agreement	with	the	lender.	<span
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	13.3333px;	font-style:	normal;	font-variant-ligatures:	normal;
font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-transform:	none;	word-spacing:	0px;	white-
space:	normal;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!
important;	float:	none;">In	October	2023,	Aurora	and	QRS	III	entered	into	an	amendment	to	the	Fannie	Mae	MSR	Revolving	Facility
that	extended	the	revolving	period	for	an	additional	24	months.</span>	Amounts	borrowed	bear	interest	at	a	weighted	average
borrowing	rate	of	8.1%.	At	the	end	of	the	revolving	period,	the	outstanding	amount	will	be	converted	to	a	three-year	term	loan	that
will	bear	interest	at	a	rate	calculated	at	a	spread	over	the	rate	for	one-year	interest	rate	swaps.	The	Company	has	guaranteed
repayment	of	all	indebtedness	under	the	Fannie	Mae	MSR	Revolving	Facility.	At	September	30,	2024	and	December	31,	2023,
approximately	$94.1	million	and	$106.0	million,	respectively,	was	outstanding	under	the	Fannie	Mae	MSR	Revolving	Facility.</span>
</div>	<div><span	style="color:	rgb(0,	0,	0);	font-style:	normal;	font-weight:	normal;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-variant:	normal;	text-transform:	none;">	<br/>	</span></div>	<div><span	style="font-weight:	normal;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">	</span></div>
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	outstanding	borrowings	had	the	following	remaining	maturities	as	of	the	dates	indicated	(dollars	in	thousands):</div>
<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notes	Payable
Repayment	Characteristics</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"



valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2025</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2026</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2027</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2028</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="text-align:	center;	vertical-align:	bottom;	font-weight:	bold;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">2029</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Freddie	Mac	MSR	Revolver</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	16%;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	14.4pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">Borrowings	under	Freddie	Mac	MSR	Revolver</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">57,700</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">57,700</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	16%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="font-weight:	bold;">Fannie	Mae	MSR	Revolving	Facility</div>	</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:



rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	16%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="text-indent:
9pt;">Borrowings	under	Fannie	Mae	MSR	Revolving	Facility</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">558</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6,937</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">7,404</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">79,201</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">94,100</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	16%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-
left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">58,258</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">6,937</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">7,404</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">79,201</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="vertical-align:	bottom;



text-align:	right;	width:	9%;	font-weight:	bold;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">151,800</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">As	of	December	31,	2023</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"
class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2025</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2026</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2027</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2028</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="text-align:	center;	vertical-align:	bottom;	font-weight:	bold;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">2029</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="font-weight:
bold;">Freddie	Mac	MSR	Revolver</div>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	16%;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="text-
indent:	9pt;">Borrowings	under	Freddie	Mac	MSR	Revolver</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">64,500</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;



width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">64,500</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	16%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="font-weight:	bold;">Fannie	Mae	MSR	Revolving	Facility</div>	</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	16%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="text-indent:
9pt;">Borrowings	under	Fannie	Mae	MSR	Revolving	Facility</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">595</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">7,438</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">8,018</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">89,949</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">106,000</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	16%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-
left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">64,500</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">595</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:



10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">7,438</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">8,018</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">89,949</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><span	style="font-weight:	bold;">$</span>	<br/>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">170,500</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>
210000000015000000025000000100000000P364D2P1YP24M0.0825770000064500000150000000P24MP24M0.081P3YP1Y94100000106000000
<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	outstanding	borrowings	had	the	following	remaining	maturities	as	of	the	dates	indicated	(dollars	in	thousands):</div>
<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Notes	Payable
Repayment	Characteristics</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">As	of	September	30,	2024</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td	style="vertical-
align:	bottom;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2025</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2026</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2027</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2028</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="text-align:	center;	vertical-align:	bottom;	font-weight:	bold;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">2029</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">Freddie	Mac	MSR	Revolver</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	16%;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-7.2pt;	margin-left:	14.4pt;	font-family:	'Times	New
Roman';	font-size:	10pt;">Borrowings	under	Freddie	Mac	MSR	Revolver</div>	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>



</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">57,700</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	white-
space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">57,700</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	16%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="font-weight:	bold;">Fannie	Mae	MSR	Revolving	Facility</div>	</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	16%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="text-indent:
9pt;">Borrowings	under	Fannie	Mae	MSR	Revolving	Facility</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">558</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6,937</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">7,404</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">79,201</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;



width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">94,100</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	16%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-
left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">58,258</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">6,937</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">7,404</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">79,201</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-weight:	bold;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	font-weight:	bold;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">-</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">151,800</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">As	of	December	31,	2023</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"
class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	rgb(0,	0,	0);	width:	100%;">	<tr>	<td
style="vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';
font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2024</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2025</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2026</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2027</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">2028</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="2"	style="text-align:	center;	vertical-align:	bottom;	font-weight:	bold;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">2029</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,
0);	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="font-weight:
bold;">Freddie	Mac	MSR	Revolver</div>	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-



space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="text-align:	left;	vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	16%;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="text-
indent:	9pt;">Borrowings	under	Freddie	Mac	MSR	Revolver</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">64,500</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">$</td>	<td	colspan="1"	style="vertical-align:	bottom;
text-align:	right;	width:	9%;	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">
<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">64,500</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	16%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="font-weight:	bold;">Fannie	Mae	MSR	Revolving	Facility</div>	</div>
</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	16%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<div	style="text-indent:
9pt;">Borrowings	under	Fannie	Mae	MSR	Revolving	Facility</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">-</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">595</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:



nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">7,438</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">8,018</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,
0);"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">89,949</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid
rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom"><br/>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	white-space:	nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><br/>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">106,000</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	16%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="text-align:	left;	text-indent:	-9pt;	margin-
left:	9pt;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total</div>	</td>	<td	colspan="1"	style="text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	font-weight:	bold;">64,500</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">595</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">7,438</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">8,018</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">89,949</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom"><span	style="font-weight:	bold;">$</span>	<br/>
</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">-</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">170,500</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>
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<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Note	13	—	Receivables	and	Other
Assets</div>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	assets	comprising	“Receivables	and	other	assets”	as	of	September	30,	2024	and
December	31,	2023	are	summarized	in	the	following	table	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Receivables	and	Other	Assets</div>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">September	30,	2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	advances</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">10,287</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;



white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,455</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	76%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest
receivable</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6,471</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5,503</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	76%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">	<div>Deferred	tax	asset</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">13,370</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,022</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	receivables</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">2,439</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,422</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	other	assets</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">32,567</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">38,402</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div><br/>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	only	records	as	an	asset	those	servicing	advances	that
the	Company	deems	recoverable.</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;	text-indent:	36pt;">The	assets	comprising	“Receivables	and	other	assets”	as	of	September	30,	2024	and
December	31,	2023	are	summarized	in	the	following	table	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Receivables	and	Other	Assets</div>	<div><br/>	</div>
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000
solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">September	30,	2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Servicing	advances</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:
right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">10,287</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,455</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
middle;	width:	76%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Interest
receivable</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">6,471</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">5,503</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	76%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;">	<div>Deferred	tax	asset</div>	</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-



align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;">13,370</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">15,022</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	padding-bottom:	2px;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Other	receivables</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">2,439</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;
border-bottom:	#000000	solid	2px;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,422</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;	background-color:	#CCEEFF;"	valign="bottom">
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	other	assets</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';
font-size:	10pt;	font-weight:	bold;">32,567</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;
font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:
#CCEEFF;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">38,402</div>	</td>
<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>
1028700015455000647100055030001337000015022000243900024220003256700038402000	<div	style="text-align:	left;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Note	14	—	Accrued	Expenses	and	Other	Liabilities</div>	<div><br/>
</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-
indent:	36pt;">The	liabilities	comprising	“Accrued	expenses	and	other	liabilities”	as	of	September	30,	2024	and	December	31,	2023
are	summarized	in	the	following	table	(dollars	in	thousands):</div>	<div><br/>	</div>	<div	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Accrued	Expenses	and	Other	Liabilities</div>	<div><br/>	</div>	<table
cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:
#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:
2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid
2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">September	30,	2024</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:
nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	76%;	background-color:
#CCEEFF;"	valign="bottom">Accrued	interest	on	repurchase	agreements<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">2,676</td>
<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">3,929</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	76%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">Accrued	interest	on	notes	payable</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,842</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">2,076</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	width:	76%;	background-color:	rgb(204,
238,	255);"	valign="bottom">Net	current	tax	payable	<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">-
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;"	valign="bottom">	<div
style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Accrued	expenses</div>	</td>	<td	colspan="1"	style="text-
align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">3,498</div>	</td>	<td	colspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,200</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	font-
weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-



transform:	none;	width:	76%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom"><span	style="font-
variant-ligatures:	normal;	font-variant-caps:	normal;	letter-spacing:	normal;	text-align:	left;	text-indent:	0px;	white-space:	normal;
word-spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">Due	to
counterparties	<sup>(A)</sup><br/>	</span></td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">2,559</td>	<td	colspan="1"	rowspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">29,553</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;"	valign="bottom">	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Total	accrued	expenses	and	other	liabilities</div>	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">10,575</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;	font-weight:	bold;">36,758</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	<div>	<br/>	</div>	<div>	<table	cellpadding="0"
cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:
#000000;">	<tr>	<td	style="width:	27pt;	vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td
style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><span
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant-ligatures:	normal;	font-
variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	justify;	text-indent:	0px;	text-transform:	none;	white-space:
normal;	word-spacing:	0px;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;	display:
inline	!	important;	float:	none;">Includes	collateral	for	the	Company’s	borrowings	that	represents	a	payable	to	the	counterparties	as
of	the	balance	sheet	date</span>.</div>	</td>	</tr>	</table>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:
left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	liabilities	comprising	“Accrued	expenses	and	other
liabilities”	as	of	September	30,	2024	and	December	31,	2023	are	summarized	in	the	following	table	(dollars	in	thousands):</div>
<div><br/>	</div>	<div	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">Accrued
Expenses	and	Other	Liabilities</div>	<div><br/>	</div>	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-
bottom:	2px;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	</div>	</td>	<td
colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">September	30,	2024</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-
align:	bottom;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	76%;	background-color:	#CCEEFF;"	valign="bottom">Accrued	interest	on	repurchase
agreements<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	#CCEEFF;"	valign="bottom">2,676</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td
colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">3,929</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	middle;	width:	76%;"
valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">Accrued	interest	on	notes
payable</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">1,842</div>
</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;">2,076</div>	</td>	<td	colspan="1"
style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	middle;	width:	76%;	background-color:	rgb(204,	238,	255);"	valign="bottom">Net	current	tax	payable	<br/>
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;
width:	9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:
9%;	background-color:	rgb(204,	238,	255);"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	middle;	width:	76%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;">Accrued	expenses</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">3,498</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New
Roman';	font-size:	10pt;">1,200</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	font-weight:	normal;	color:	rgb(0,	0,	0);
font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;	width:	76%;	padding-



bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom"><span	style="font-variant-ligatures:	normal;	font-variant-
caps:	normal;	letter-spacing:	normal;	text-align:	left;	text-indent:	0px;	white-space:	normal;	word-spacing:	0px;	text-decoration-style:
initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:	none;">Due	to	counterparties	<sup>(A)</sup><br/>	</span>
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;
width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:
rgb(204,	238,	255);"	valign="bottom">2,559</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:
1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px
solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-
align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">29,553</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-
align:	middle;	width:	76%;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Total	accrued	expenses	and	other	liabilities</div>	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:
bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">10,575</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	<div
style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;	font-weight:
bold;">36,758</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	</table>	<div>	<br/>	</div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	27pt;
vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:
justify;">	<div	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><span	style="color:	rgb(0,	0,	0);	font-family:	'Times	New
Roman';	font-size:	10pt;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-
spacing:	normal;	text-align:	justify;	text-indent:	0px;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	background-
color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:
none;">Includes	collateral	for	the	Company’s	borrowings	that	represents	a	payable	to	the	counterparties	as	of	the	balance	sheet
date</span>.</div>	</td>	</tr>	</table>	</div>
267600039290001842000207600000349800012000002559000295530001057500036758000	<div><span	style="font-family:	'Times
New	Roman';	font-size:	10pt;">	</span></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
weight:	bold;">Note	15	—	Income	Taxes</div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">	</span></div>
<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div	style="display:none;"><br/></div>
<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	Company	elected	to	be	taxed	as
a	REIT	under	Code	Sections	856	through	860	beginning	with	its	short	taxable	year	ended	December	31,	2013.	As	a	REIT,	the
Company	generally	will	not	be	subject	to	U.S.	federal	income	tax	to	the	extent	that	it	distributes	its	taxable	income	to	its
stockholders.	To	maintain	qualification	as	a	REIT,	the	Company	must	distribute	at	least	90%	of	its	annual	REIT	taxable	income	to	its
stockholders	and	meet	certain	other	requirements	such	as	assets	it	may	hold,	income	it	may	generate	and	its	stockholder
composition.	It	is	the	Company’s	policy	to	distribute	all	or	substantially	all	of	its	REIT	taxable	income.	To	the	extent	there	is	any
undistributed	REIT	taxable	income	at	the	end	of	a	year,	the	Company	can	elect	to	distribute	such	shortfall	within	the	next	year	as
permitted	by	the	Code.</div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">Effective	January	1,	2014,	CHMI	Solutions	elected	to	be	taxed	as	a	corporation	for	U.S.	federal	income	tax	purposes;	prior	to
this	date,	CHMI	Solutions	was	a	disregarded	entity	for	U.S.	federal	income	tax	purposes.	CHMI	Solutions	has	jointly	elected	with	the
Company,	the	ultimate	beneficial	owner	of	CHMI	Sub-REIT,	to	be	treated	as	a	TRS	of	the	Company,	and	all	activities	conducted
through	CHMI	Solutions	and	its	wholly-owned	subsidiary,	Aurora,	are	subject	to	federal	and	state	income	taxes.	CHMI	Solutions	files
a	consolidated	tax	return	with	Aurora	and	is	fully	taxed	as	a	U.S.	C-Corporation.</div>	<div><span	style="font-family:	'Times	New
Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:
'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(255,	255,	255);	font-weight:	normal;	color:	rgb(0,	0,	0);	font-style:
normal;	font-variant:	normal;	text-transform:	none;	text-indent:	36pt;">The	state	and	local	tax	jurisdictions	for	which	the	Company	is
subject	to	tax	filing	obligations	recognize	the	Company’s	status	as	a	REIT,	and	therefore,	the	Company	generally	does	not	pay	income
tax	in	such	jurisdictions.	CHMI	Solutions	and	Aurora	are	subject	to	U.S.	federal,	state	and	local	income	taxes.	All	of	the	Company’s
pre-tax	book	income	is	from	U.S.	domestic	sources.</div>	<div><span	style="background-color:	rgb(255,	255,	255);	font-weight:
normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:
none;">	</span></div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	components	of	the	Company’s	income	tax	expense	(benefit)	are	as	follows	for	the	periods	indicated	below	(dollars	in
thousands):</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<span	style="font-family:	'Times
New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">
<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:
2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;
padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	top;	font-family:	'Times
New	Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:
center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"	style="vertical-align:	top;	font-family:	'Times	New
Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;
color:	rgb(0,	0,	0);	font-weight:	bold;">Nine	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	colspan="1"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;
padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	128,	0);	font-weight:	bold;">	</div>	</td>	<td
colspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	border-bottom:	#000000	solid	2px;"	valign="bottom"><span	style="font-weight:	bold;">2024</span></td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;"	valign="bottom"><span	style="font-weight:
bold;">2023</span></td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;"
valign="bottom"><span	style="font-weight:	bold;">2024</span></td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-



size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	border-bottom:	#000000	solid	2px;"	valign="bottom"><span	style="font-weight:	bold;">2023</span></td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:
10pt;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">Current	federal	income	tax	benefit<br/>	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">(85</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	rowspan="1"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;"
valign="bottom">Current	state	income	tax	expense	(benefit)<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">(11</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">)</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	font-
family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	text-indent:	-9pt;	margin-left:	9pt;">Deferred	federal	income	tax	expense<br/>	</div>	</td>	<td	colspan="1"
style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div>339</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div>1,108</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div>1,459</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div>1,080</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:
left;	color:	rgb(0,	0,	0);	text-indent:	-9pt;	margin-left:	9pt;">Deferred	state	income	tax	expense<br/>	</div>	</td>	<td	colspan="1"
style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">
<div>42</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:



bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div>168</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div>193</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div>164</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">Provision	for
Corporate	Business	Taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">285</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-weight:	bold;">1,276</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">1,652</div>	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">1,244</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	</div>	<div><span	style="font-family:	'Times	New
Roman';	font-size:	10pt;">	</span></div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>
</div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">	</span></div>	<div	style="display:none;"><br/>
</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	is	a
reconciliation	of	the	statutory	federal	rate	to	the	effective	rate,	for	the	periods	indicated	below	(dollars	in	thousands):</div>	<div>
<span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div>	<table	border="0"	cellpadding="0"
cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:
100%;">	<tr>	<td	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	width:	36%;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-
bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td	colspan="14"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-
size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:
bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;"
valign="bottom">	</td>	<td	colspan="14"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Nine	Months	Ended
September	30,</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	colspan="1"	style="vertical-
align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	width:	36%;"	valign="bottom">	<div	style="text-
align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;">	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td
colspan="6"	rowspan="1"	style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><span	style="font-weight:	bold;">2024</span></td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td	colspan="6"	rowspan="1"
style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom"><span	style="font-weight:	bold;">2023</span></td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td	colspan="6"	rowspan="1"	style="vertical-align:
top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<span	style="font-weight:	bold;">2024</span></td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-
bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td	colspan="6"	rowspan="1"	style="vertical-align:	top;	text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><span	style="font-weight:
bold;">2023</span></td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	36%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	text-indent:	-18pt;	margin-left:	18pt;">C<span
style="color:	rgb(0,	0,	0);	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-
spacing:	normal;	text-align:	left;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-
decoration-color:	initial;	display:	inline	!	important;	float:	none;">omputed	income	tax	expense	(benefit)	at	federal	rate</span>
</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>$</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>(2,554</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:



nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;
text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>21.0</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div>%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div>3,605</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div>21.0</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div>%</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>$</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>430</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>21.0</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div>%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div>$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>(118</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div>21.0</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div>%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	36%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	text-indent:	-18pt;	margin-left:	18pt;">S<span	style="color:	rgb(0,
0,	0);	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-
align:	left;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:	initial;
display:	inline	!	important;	float:	none;">tate	tax	expense,	net	of	federal	tax,	if	applicable</span></div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;"	valign="bottom">	<div>27</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>(0.2</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)%</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>133</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>0.8</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>%</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>153</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>7.5</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>%</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>130</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>(22.9</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)%</div>	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	36%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-18pt;



margin-left:	18pt;">Provision	to	return	adjustment</div>	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(5</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">0.0</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(7</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">0.0<br/>	</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%<br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(5</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">(0.2</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)%</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(7</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">1.2</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	</tr>	<tr>	<td	style="vertical-align:	top;	font-family:
'Times	New	Roman';	font-size:	10pt;	width:	36%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-
align:	left;	color:	rgb(0,	0,	0);	text-indent:	-18pt;	margin-left:	18pt;">R<span	style="color:	rgb(0,	0,	0);	font-style:	normal;	font-
variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-transform:	none;
white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:
none;">EIT	income	not	subject	to	tax	expense	(benefit)</span></div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-
align:	bottom;	text-align:	right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>2,817</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>(23.1</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div>)%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>(2,455</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>(14.3</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div>)%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>1,074</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	border-



bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>52.4</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
<div>%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div>1,239</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	<div>(218.5</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div>)%</div>	</td>	</tr>	<tr>
<td	style="vertical-align:	top;	white-space:	nowrap;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	36%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">Provision	for	Corporate
Business	Taxes/Effective	Tax	Rate<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="font-weight:	bold;">285</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">(2.3</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">)%</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">1,276</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;
text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">7.5</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">%</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">1,652</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
weight:	bold;">80.7</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:
bold;">%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-
align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:
bold;">1,244</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-weight:	bold;">(219.2</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">)%</div>	</td>	</tr>	</table>	</div>	<div><span	style="font-family:
'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
</span></div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	36pt;	vertical-align:	top;	font-family:	'Times	New
Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">The	provision	for	income	taxes	is	recorded	at	the	TRS	level.</div>	</td>	</tr>	</table>	</div>	<div>
<span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">	</span></div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;">	<span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	Company’s	consolidated	balance	sheets	contain	the	following	deferred	tax	assets	and	liabilities,	which	are	recorded	at
the	TRS	level	(dollars	in	thousands):</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<span
style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;">	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;	font-family:
'Times	New	Roman';	font-size:	10pt;"	valign="bottom">	<div	style="text-align:	left;">	</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-weight:	bold;">September	30,	2024</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';	font-size:	10pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;
border-bottom:	2px	solid	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	<div



style="text-align:	center;	font-weight:	bold;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	rowspan="1"	style="vertical-align:	middle;	font-weight:	bold;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-
color:	rgb(204,	238,	255);"	valign="bottom">Deferred	tax	assets	(liabilities)<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	font-family:	'Times	New
Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	font-family:
'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-family:	'Times	New
Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	font-weight:	normal;	width:	76%;	font-family:	'Times	New	Roman';	font-size:	10pt;"
valign="bottom">	<div	style="margin:	0px	0px	0px	14.4pt;	text-indent:	-7.2pt;">Deferred	tax	-	mortgage	servicing	rights</div>
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-
size:	10pt;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-
family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">$<br/>	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">(3,674</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:
nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-
family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">$<br/>	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;"
valign="bottom">(1,789</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">)</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-
align:	middle;	font-weight:	normal;	width:	76%;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin:	0px	0px	0px	14.4pt;	text-indent:	-7.2pt;">Deferred	tax	-	net
operating	loss</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid
rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">17,044</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times
New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">16,811</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	font-weight:	bold;	width:	76%;	font-family:	'Times
New	Roman';	font-size:	10pt;"	valign="bottom">	<div	style="margin:	0px;">Total	net	deferred	tax	assets</div>	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New
Roman';	font-size:	10pt;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"
style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;"
valign="bottom">13,370</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:
1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;
vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">15,022</td>
<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New
Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	</div>	<div><span	style="font-family:	'Times
New	Roman';	font-size:	10pt;">	</span></div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>
</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-
style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;
text-indent:	36pt;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	background-color:	rgb(255,	255,	255);	text-
decoration-style:	initial;	text-decoration-color:	initial;"><span	style="color:	rgb(0,	0,	0);">In	assessing	the	realizability	of	deferred
tax	assets,	the	Company	considers	whether	it	is	more	likely	than	not	that	some	portion	or	all	of	the	deferred	tax	assets	will	not	be
realized.	The	ultimate	realization	of	deferred	tax	assets	is	dependent	upon	the	generation	of	future	taxable	income	during	the
periods	in	which	temporary	differences	become	deductible.	The	Company	had	net	operating	losses	(“NOLs”)	of	$73.6	million	as	of
<span	style="color:	rgb(0,	0,	0);">September	</span>30,	2024,	which	were	created	subsequent	to	2017	and	can	be	carried	forward
indefinitely.	As	of	September	30,	2024,	the	Company	believes	it	is	more	likely	than	not	that	it	will	fully	realize	its	deferred	tax	assets.
Deferred	tax	assets	are	included	in	“Receivables	and	other	assets”	in	the	consolidated	balance	sheets.</span></div>	<div
style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:
normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-
indent:	0px;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	background-color:	rgb(255,	255,	255);	text-decoration-
style:	initial;	text-decoration-color:	initial;">	</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-
family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:
400;	letter-spacing:	normal;	text-align:	left;	text-indent:	36pt;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;
background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:	initial;">Based	on	the	Company’s
evaluation,	the	Company	has	concluded	that	there	are	no	significant	liabilities	for	unrecognized	tax	benefits	required	to	be	reported
in	the	Company’s	consolidated	financial	statements.	Additionally,	there	were	no	amounts	accrued	for	penalties	or	interest	as	of	or
during	the	periods	presented	in	these	consolidated	financial	statements.</div>	<div	style="display:none;"><br/></div>	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant-ligatures:	normal;	font-
variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-indent:	0px;	text-transform:	none;	white-space:
normal;	word-spacing:	0px;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:
initial;">	</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-
align:	left;	text-indent:	36pt;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	background-color:	rgb(255,	255,	255);
text-decoration-style:	initial;	text-decoration-color:	initial;">The	Company’s	2023,	2022,	2021	and	2020	federal,	state	and	local
income	tax	returns	remain	open	for	examination	by	the	relevant	authorities.</div>	<div	style="display:none;"><br/></div>	<div
style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant-ligatures:	normal;	font-
variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-indent:	0px;	text-transform:	none;	white-space:
normal;	word-spacing:	0px;	background-color:	rgb(255,	255,	255);	text-decoration-style:	initial;	text-decoration-color:
initial;">	</div>	<div	style="display:none;"><br/></div>	<div	style="color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:
10pt;	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-



align:	left;	text-indent:	36pt;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	background-color:	rgb(255,	255,	255);
text-decoration-style:	initial;	text-decoration-color:	initial;">Distributions	to	stockholders	generally	will	be	primarily	taxable	as
ordinary	income,	although	a	portion	of	such	distributions	may	be	designated	as	qualified	dividend	income	or	may	constitute	a	return
of	capital.	The	Company	furnishes	annually	to	each	stockholder	a	statement	setting	forth	distributions	paid	during	the	preceding
year	and	their	U.S.	federal	income	tax	treatment.</div>	0.90	<div	style="display:none;"><br/></div>	<div	style="text-align:	left;
font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	components	of	the	Company’s	income	tax	expense	(benefit)
are	as	follows	for	the	periods	indicated	below	(dollars	in	thousands):</div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;">	<span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div	style="text-
align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	top;	font-
family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="6"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Three	Months	Ended
September	30,</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="6"
style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Nine	Months	Ended	September	30,</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	colspan="1"	style="vertical-align:	top;	font-family:
'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	128,	0);
font-weight:	bold;">	</div>	</td>	<td	colspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;"	valign="bottom"><span	style="font-weight:
bold;">2024</span></td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	center;	font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"
style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;"
valign="bottom"><span	style="font-weight:	bold;">2023</span></td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:
10pt;	border-bottom:	#000000	solid	2px;"	valign="bottom"><span	style="font-weight:	bold;">2024</span></td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	top;	text-align:	center;
font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	#000000	solid	2px;"	valign="bottom"><span	style="font-weight:
bold;">2023</span></td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	top;
font-family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">Current	federal	income
tax	benefit<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">(85</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;	white-space:	nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times
New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;
font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">$</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	rowspan="1"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;"
valign="bottom">Current	state	income	tax	expense	(benefit)<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	9%;"	valign="bottom">(11</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">)</td>	<td
colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;"	valign="bottom">-</td>	<td
colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;"
valign="bottom">-</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:	top;	font-
family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="text-align:	left;
color:	rgb(0,	0,	0);	text-indent:	-9pt;	margin-left:	9pt;">Deferred	federal	income	tax	expense<br/>	</div>	</td>	<td	colspan="1"



style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div>339</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div>1,108</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div>1,459</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:
right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">
<div>1,080</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	style="vertical-align:
top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;	padding-bottom:	2px;"	valign="bottom">	<div	style="text-align:
left;	color:	rgb(0,	0,	0);	text-indent:	-9pt;	margin-left:	9pt;">Deferred	state	income	tax	expense<br/>	</div>	</td>	<td	colspan="1"
style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">
<div>42</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
#000000	solid	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div>168</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	9%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	<div>193</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	#000000	solid	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	border-
bottom:	#000000	solid	2px;"	valign="bottom">	<div>164</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>
</tr>	<tr>	<td	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	52%;	background-color:	#CCEEFF;"
valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">Provision	for
Corporate	Business	Taxes</div>	</td>	<td	colspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">285</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div
style="font-weight:	bold;">1,276</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	width:	1%;	background-color:
#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	9%;	background-
color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">1,652</div>	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-
weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-
align:	right;	width:	9%;	background-color:	#CCEEFF;"	valign="bottom">	<div	style="font-weight:	bold;">1,244</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	#CCEEFF;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	</div>	-85000000-
1100000033900011080001459000108000042000168000193000164000285000127600016520001244000	<div	style="display:none;">
<br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	36pt;">The	following	is	a
reconciliation	of	the	statutory	federal	rate	to	the	effective	rate,	for	the	periods	indicated	below	(dollars	in	thousands):</div>	<div>
<span	style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div>	<table	border="0"	cellpadding="0"
cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	color:	#000000;	width:
100%;">	<tr>	<td	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	width:	36%;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-
bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td	colspan="14"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-
size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:
bold;">Three	Months	Ended	September	30,</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;"
valign="bottom">	</td>	<td	colspan="14"	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div	style="text-align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;">Nine	Months	Ended



September	30,</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td	colspan="1"	style="vertical-
align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	width:	36%;"	valign="bottom">	<div	style="text-
align:	center;	color:	rgb(0,	0,	0);	font-weight:	bold;">	</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td
colspan="6"	rowspan="1"	style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><span	style="font-weight:	bold;">2024</span></td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';
font-size:	10pt;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td	colspan="6"	rowspan="1"
style="vertical-align:	top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom"><span	style="font-weight:	bold;">2023</span></td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;
vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td	colspan="6"	rowspan="1"	style="vertical-align:
top;	text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">
<span	style="font-weight:	bold;">2024</span></td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	center;	font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	padding-
bottom:	2px;	width:	1%;"	valign="bottom">	</td>	<td	colspan="6"	rowspan="1"	style="vertical-align:	top;	text-align:	center;	font-
family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom"><span	style="font-weight:
bold;">2023</span></td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	padding-bottom:	2px;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	36%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	text-indent:	-18pt;	margin-left:	18pt;">C<span
style="color:	rgb(0,	0,	0);	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-
spacing:	normal;	text-align:	left;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-
decoration-color:	initial;	display:	inline	!	important;	float:	none;">omputed	income	tax	expense	(benefit)	at	federal	rate</span>
</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:
1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>$</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>(2,554</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;
text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>21.0</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	<div>%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div>3,605</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div>21.0</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div>%</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>$</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>430</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>21.0</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);
white-space:	nowrap;"	valign="bottom">	<div>%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div>$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div>(118</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div>21.0</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div>%</div>
</td>	</tr>	<tr>	<td	style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	36%;	white-space:	nowrap;"
valign="bottom">	<div	style="text-align:	left;	color:	rgb(0,	0,	0);	text-indent:	-18pt;	margin-left:	18pt;">S<span	style="color:	rgb(0,
0,	0);	font-style:	normal;	font-variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-
align:	left;	text-transform:	none;	white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:	initial;
display:	inline	!	important;	float:	none;">tate	tax	expense,	net	of	federal	tax,	if	applicable</span></div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;"	valign="bottom">	<div>27</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"



valign="bottom">	<div>(0.2</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)%</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>133</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>0.8</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>%</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>153</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>7.5</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>%</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>130</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;"
valign="bottom">	<div>(22.9</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	white-space:	nowrap;"	valign="bottom">	<div>)%</div>	</td>	</tr>	<tr>	<td	rowspan="1"
style="vertical-align:	top;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	36%;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:	-18pt;
margin-left:	18pt;">Provision	to	return	adjustment</div>	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(5</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">0.0</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(7</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">0.0<br/>	</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%<br/>	</td>	<td	colspan="1"	rowspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(5</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">(0.2</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)%</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:
rgb(204,	238,	255);"	valign="bottom">(7</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">)
</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:
bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">1.2</td>	<td	colspan="1"
rowspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">%</td>	</tr>	<tr>	<td	style="vertical-align:	top;	font-family:
'Times	New	Roman';	font-size:	10pt;	width:	36%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div	style="text-
align:	left;	color:	rgb(0,	0,	0);	text-indent:	-18pt;	margin-left:	18pt;">R<span	style="color:	rgb(0,	0,	0);	font-style:	normal;	font-
variant-ligatures:	normal;	font-variant-caps:	normal;	font-weight:	400;	letter-spacing:	normal;	text-align:	left;	text-transform:	none;
white-space:	normal;	word-spacing:	0px;	text-decoration-style:	initial;	text-decoration-color:	initial;	display:	inline	!	important;	float:



none;">EIT	income	not	subject	to	tax	expense	(benefit)</span></div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:
2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-
align:	bottom;	text-align:	right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>2,817</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>(23.1</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div>)%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>(2,455</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div>)</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>(14.3</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	<div>)%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:
right;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times
New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>1,074</div>	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:
nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-
align:	bottom;	width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	border-
bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	<div>52.4</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">
<div>%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;
width:	1%;	padding-bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	border-bottom:	2px	solid
rgb(0,	0,	0);"	valign="bottom">	<div>1,239</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	left;	vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	padding-
bottom:	2px;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	border-bottom:	2px	solid	rgb(0,	0,	0);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	border-bottom:	2px	solid	rgb(0,	0,	0);"
valign="bottom">	<div>(218.5</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	padding-bottom:	2px;	white-space:	nowrap;"	valign="bottom">	<div>)%</div>	</td>	</tr>	<tr>
<td	style="vertical-align:	top;	white-space:	nowrap;	font-family:	'Times	New	Roman';	font-size:	10pt;	width:	36%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;	text-indent:	-9pt;	margin-left:	9pt;">Provision	for	Corporate
Business	Taxes/Effective	Tax	Rate<sup>(A)</sup></div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:
'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	<div	style="font-weight:	bold;">285</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">(2.3</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">)%</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">$</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">1,276</div>	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;
text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,
238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;
text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">7.5</div>
</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">%</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-
align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:
bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:
right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:	bold;">1,652</div>	</td>	<td
colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-
color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';
font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>
<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;
background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-
weight:	bold;">80.7</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	<div	style="font-weight:
bold;">%</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:



bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">
<div	style="font-weight:	bold;">$</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	vertical-
align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="font-weight:
bold;">1,244</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;	vertical-align:
bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"
style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	right;	vertical-align:	bottom;	width:	1%;	background-color:
rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-family:	'Times	New	Roman';	font-size:	10pt;	text-align:	left;
vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	style="font-
family:	'Times	New	Roman';	font-size:	10pt;	vertical-align:	bottom;	text-align:	right;	width:	5%;	background-color:	rgb(204,	238,
255);"	valign="bottom">	<div	style="font-weight:	bold;">(219.2</div>	</td>	<td	colspan="1"	style="font-family:	'Times	New
Roman';	font-size:	10pt;	text-align:	left;	vertical-align:	bottom;	width:	1%;	background-color:	rgb(204,	238,	255);	white-space:
nowrap;"	valign="bottom">	<div	style="font-weight:	bold;">)%</div>	</td>	</tr>	</table>	</div>	<div><span	style="font-family:
'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">
</span></div>	<div>	<table	cellpadding="0"	cellspacing="0"	class="DSPFListTable"	style="font-family:	'Times	New	Roman';	font-
size:	10pt;	width:	100%;	text-align:	left;	color:	#000000;">	<tr>	<td	style="width:	36pt;	vertical-align:	top;	font-family:	'Times	New
Roman';	font-size:	10pt;">(A)</td>	<td	style="width:	auto;	vertical-align:	top;	text-align:	justify;">	<div	style="font-family:	'Times
New	Roman';	font-size:	10pt;">The	provision	for	income	taxes	is	recorded	at	the	TRS	level.</div>	</td>	</tr>	</table>	</div>
-25540000.2136050000.214300000.21-1180000.2127000-0.0021330000.0081530000.075130000-0.229-50000-70000-5000-0.002-
70000.012-28170000.23124550000.143-1074000-0.524-12390002.185285000-0.02312760000.07516520000.8071244000-2.192	<div
style="display:none;"><br/></div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;	text-indent:
36pt;">The	Company’s	consolidated	balance	sheets	contain	the	following	deferred	tax	assets	and	liabilities,	which	are	recorded	at
the	TRS	level	(dollars	in	thousands):</div>	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:	10pt;">	<span
style="font-family:	'Times	New	Roman';	font-size:	10pt;"><br/>	</span>	</div>	<div	style="text-align:	left;	font-family:	'Times	New
Roman';	font-size:	10pt;">	<table	cellpadding="0"	cellspacing="0"	class="cfttable"	style="font-family:	'Times	New	Roman';	font-size:
10pt;	text-align:	left;	color:	#000000;	width:	100%;">	<tr>	<td	style="vertical-align:	middle;	padding-bottom:	2px;	font-family:
'Times	New	Roman';	font-size:	10pt;"	valign="bottom">	<div	style="text-align:	left;">	</div>	</td>	<td	colspan="1"	style="vertical-
align:	bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>
<td	colspan="2"	style="vertical-align:	bottom;	border-bottom:	2px	solid	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;
white-space:	nowrap;"	valign="bottom">	<div	style="text-align:	center;	font-weight:	bold;">September	30,	2024</div>	</td>	<td
colspan="1"	style="text-align:	left;	vertical-align:	bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';	font-size:	10pt;
white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	style="vertical-align:	bottom;	padding-bottom:	2px;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="2"	style="vertical-align:	bottom;
border-bottom:	2px	solid	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	<div
style="text-align:	center;	font-weight:	bold;">December	31,	2023</div>	</td>	<td	colspan="1"	style="text-align:	left;	vertical-align:
bottom;	padding-bottom:	2px;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>
<tr>	<td	rowspan="1"	style="vertical-align:	middle;	font-weight:	bold;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-
color:	rgb(204,	238,	255);"	valign="bottom">Deferred	tax	assets	(liabilities)<br/>	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	right;	vertical-align:	bottom;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="2"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	font-family:	'Times	New
Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-
align:	left;	vertical-align:	bottom;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);	white-
space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	font-family:
'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="2"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	font-family:	'Times	New	Roman';	font-size:	10pt;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	font-family:	'Times	New
Roman';	font-size:	10pt;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	<tr>	<td
rowspan="1"	style="vertical-align:	middle;	font-weight:	normal;	width:	76%;	font-family:	'Times	New	Roman';	font-size:	10pt;"
valign="bottom">	<div	style="margin:	0px	0px	0px	14.4pt;	text-indent:	-7.2pt;">Deferred	tax	-	mortgage	servicing	rights</div>
</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-
size:	10pt;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-
family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">$<br/>	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:
bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">(3,674</td>	<td	colspan="1"
rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:
nowrap;"	valign="bottom">)</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-
family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">$<br/>	</td>	<td	colspan="1"
rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;"
valign="bottom">(1,789</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">)</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-
align:	middle;	font-weight:	normal;	width:	76%;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-
color:	rgb(204,	238,	255);"	valign="bottom">	<div	style="margin:	0px	0px	0px	14.4pt;	text-indent:	-7.2pt;">Deferred	tax	-	net
operating	loss</div>	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td
colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;
border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid
rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"	valign="bottom">17,044</td>	<td	colspan="1"	rowspan="1"	style="text-align:
left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-color:
rgb(204,	238,	255);	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	right;	vertical-
align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-color:	rgb(204,	238,
255);"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times
New	Roman';	font-size:	10pt;	border-bottom:	2px	solid	rgb(0,	0,	0);	background-color:	rgb(204,	238,	255);"
valign="bottom">16,811</td>	<td	colspan="1"	rowspan="1"	style="text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:
'Times	New	Roman';	font-size:	10pt;	padding-bottom:	2px;	background-color:	rgb(204,	238,	255);	white-space:	nowrap;"
valign="bottom">	</td>	</tr>	<tr>	<td	rowspan="1"	style="vertical-align:	middle;	font-weight:	bold;	width:	76%;	font-family:	'Times
New	Roman';	font-size:	10pt;"	valign="bottom">	<div	style="margin:	0px;">Total	net	deferred	tax	assets</div>	</td>	<td
colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New
Roman';	font-size:	10pt;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-
align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"
style="font-weight:	bold;	vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;"
valign="bottom">13,370</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:
1%;	font-family:	'Times	New	Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	<td	colspan="1"	rowspan="1"
style="font-weight:	bold;	text-align:	right;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New	Roman';	font-size:	10pt;"
valign="bottom">	</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;
font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">$</td>	<td	colspan="1"	rowspan="1"	style="font-weight:	bold;
vertical-align:	bottom;	text-align:	right;	width:	9%;	font-family:	'Times	New	Roman';	font-size:	10pt;"	valign="bottom">15,022</td>
<td	colspan="1"	rowspan="1"	style="font-weight:	bold;	text-align:	left;	vertical-align:	bottom;	width:	1%;	font-family:	'Times	New
Roman';	font-size:	10pt;	white-space:	nowrap;"	valign="bottom">	</td>	</tr>	</table>	</div>	-3674000-



17890001704400016811000133700001502200073600000	<div	style="text-align:	left;	font-family:	'Times	New	Roman';	font-size:
10pt;	font-weight:	bold;">Note	16	—	Subsequent	Events</div>	<div><span	style="background-color:	rgb(255,	255,	255);	font-
weight:	normal;	color:	rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-
transform:	none;"><br/>	</span>	</div>	<div><span	style="background-color:	rgb(255,	255,	255);	font-weight:	normal;	color:
rgb(0,	0,	0);	font-family:	'Times	New	Roman';	font-size:	10pt;	font-style:	normal;	font-variant:	normal;	text-transform:	none;">
</span></div>	<div><span	style="font-family:	'Times	New	Roman';	font-size:	10pt;">	<span	style="background-color:	rgb(255,	255,
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falsefalsefalsefalse	Excludes	interest	rate	swap	periodic	interest	income	of	$8.8	million	and	$9.2	million,	for	the	three-month	periods
ended	September	30,	2024	and	September	30,	2023,	respectively	and	$25.8	million	and	$26.0	million,	for	the	nine-month	periods
ended	September	30,	2024	and	September	30,	2023,	respectively.	Includes	10-year	Ultra	futures	and	Long	Bond	futures	contracts.	Includes	$907.8	million	notional	of	receive	SOFR	and
pay	fixed	of	1.1%	and	$264.0	million	notional	of	receive	fixed	of	4.5%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years	and	1.9	years,	respectively,	as	of	September	30,	2024.	Includes	$869.0	million	notional	of	receive	SOFR

and	pay	fixed	of	0.8%	and	$188.0	million	notional	of	receive	fixed	of	4.7%	and	pay	SOFR	with	weighted	average	maturities	of	3.8	years	and	2.0	years,	respectively,	as	of	December	31,	2023.	The	provision	for	income
taxes	is	recorded	at	the	TRS	level.	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	pools.
If	any	award	or	grant	under	the	2023	Plan	(including	LTIP-OP	Units)	expires,	is	forfeited	or	is	terminated	without	having	been
exercised	or	is	paid	in	cash	without	a	requirement	for	the	delivery	of	common	stock,	then	any	common	stock	covered	by	such	lapsed,
cancelled,	expired,	unexercised	or	cash-settled	portion	of	such	award	or	grant	and	any	forfeited,	lapsed,	cancelled	or	expired	LTIP-
OP	Units	will	be	available	for	the	grant	or	settlement	of	other	awards	under	the	2023	Plan.	The	Company	used	an	implied	AAA	rating
for	the	Agency	RMBS.	See	Note	9	regarding	the	estimation	of	fair	value,	which	approximates	carrying	value	for	all	securities.
Represents	changes	due	to	realization	of	expected	cash	flows	and	estimated	MSR	runoff.	Subject	to	forfeiture	in	certain
circumstances	prior	to	June	14,	2025.	Includes	cash	pledged	/	received	as	collateral.	Amounts	presented	are	limited	to	collateral
pledged	sufficient	to	reduce	the	net	amount	to	zero	for	individual	counterparties,	as	applicable.	During	the	nine-month	period	ended
September	30,	2024,	the	Company	sold	a	portion	of	its	MSRs	to	a	third	party	for	proceeds	of	$13.3	million	and	recognized	a	gain	of
$0.5	million	on	the	sale.	Subject	to	forfeiture	in	certain	circumstances	prior	to	January	16,	2027.	Subject	to	forfeiture	in	certain
circumstances	prior	to	January	10,	2026.	The	Company	uses	an	incremental	borrowing	rate	in	determining	the	present	value	of	lease
payments.	Weighted	averages	for	unobservable	inputs	are	calculated	based	on	the	unpaid	principal	balance	of	the	portfolios.
Significant	increases	(decreases)	in	any	of	the	inputs	in	isolation	may	result	in	significantly	lower	(higher)	fair	value	measurements.
A	change	in	the	assumption	used	for	discount	rates	may	be	accompanied	by	a	directionally	similar	change	in	the	assumption	used	for
the	probability	of	uncollected	payments	and	a	directionally	opposite	change	in	the	assumption	used	for	prepayment	rates.	Includes
collateral	for	the	Company’s	borrowings	that	represents	a	payable	to	the	counterparties	as	of	the	balance	sheet	date.	The	weighted
average	yield	is	based	on	the	most	recent	gross	monthly	interest	income,	which	is	then	annualized	and	divided	by	the	book	value	of
settled	securities.	Represents	purchase	price	adjustments,	principally	contractual	prepayment	protection,	and	changes	due	to	the
Company’s	repurchase	of	the	underlying	collateral.	Reclassified	from	accumulated	other	comprehensive	income	into	earnings.
Weighted	average	maturity	of	the	underlying	residential	mortgage	loans	in	the	pool	is	based	on	the	unpaid	principal	balance.	Any
shares	of	common	stock	tendered	or	withheld	to	satisfy	the	grant	or	exercise	price	or	tax	withholding	obligation	pursuant	to	any
award	reduces	the	number	of	shares	of	common	stock	available	under	the	2023	Plan	and	those	shares	will	not	be	available	for	future
grants	or	awards	under	the	2023	Plan.	Subject	to	forfeiture	in	certain	circumstances	prior	to	May	30,	2027.


