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Teachers’ Retirement System
of the State of lllinois

Compliance Report Summary
June 30, 2008

The compliance testing performed during this examination was conducted in accordance with
Government Auditing Standards and in accordance with the Illinois State Auditing Act.

Auditors’ Reports

The Independent Accountants’ Report on State Compliance, on Internal Control Over Compliance,
and on Supplementary Information for State Compliance Purposes does not contain scope
limitations, disclaimers or other significant non-standard language.

Summary of Findings
Current Prior
Number of Report Report
Findings — —
Repeated findings — —

Prior recommendations implemented or not repeated — -

Summary of Findings and Recommendations

Item No. Page Description

Findings

There were no findings in the current year.

Exit Conference

System management reviewed the entire report and waived a formal exit conference.
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Independent Accountants’ Report on State Compliance,
on Internal Control Over Compliance, and on Supplementary
Information for State Compliance Purposes

Honorable William G. Holland

Auditor General

State of Illinois

and

The Board of Trustees

Teachers’ Retirement System of the State of Illinois

Compliance

As Special Assistant Auditors for the Auditor General, we have examined the Teachers’ Retirement
System of the State of 1llinois’s (System) compliance with the requirements listed below, as more fully
described in the Audit Guide for Financial Audits and Compliance Attestation Engagements of lllinois
State Agencies (Audit Guide) as adopted by the Auditor General, during the year ended June 30, 2008.
The management of the Teachers’ Retirement System of the State of Illinois is responsible for compliance
with these requirements. Our responsibility is to express an opinion on the System’s compliance based on
our examination.

A.  The System has obligated, expended, received and used public funds of the State in accordance
with the purpose for which such funds have been appropriated or otherwise authorized by law.

B.  The System has obligated, expended, received and used public funds of the State in accordance
with any limitations, restrictions, conditions or mandatory directions imposed by law upon such
obligation, expenditure, receipt or use.

C.  The System has complied, in all material respects, with applicable laws and regulations,
including the State uniform accounting system, in its financial and fiscal operations.

D.  State revenues and receipts collected by the System are in accordance with applicable laws and
regulations and the accounting and recordkeeping of such revenues and receipts is fair, accurate
and in accordance with law.

E.  Money or negotiable securities or similar assets handled by the System on behalf of the State or
held in trust by the System have been properly and legally administered and the accounting and
recordkeeping relating thereto is proper, accurate and in accordance with law.
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We conducted our examination in accordance with attestation standards established by the American
Institute of Certified Public Accountants; the standards applicable to attestation engagements contained in
Government Auditing Standards issued by the Comptroller General of the United States; the Illinois State
Auditing Act (Act); and the Audit Guide as adopted by the Auditor General pursuant to the Act; and,
accordingly, included examining, on a test basis, evidence about the System’s compliance with those
requirements listed in the first paragraph of this report and performing such other procedures as we
considered necessary in the circumstances. We believe that our examination provides a reasonable basis
for our opinion. Our examination does not provide a legal determination on the System’s compliance
with specified requirements.

In our opinion, the System complied, in all material respects, with the requirements listed in the first
paragraph of this report during the year ended June 30, 2008.

Internal Control

The management of the System is responsible for establishing and maintaining effective internal control
over compliance with the requirements listed in the first paragraph of this report. In planning and
performing our examination, we considered the System’s internal control over compliance with the
requirements listed in the first paragraph of this report in order to determine our examination procedures
for the purpose of expressing our opinion on compliance and to test and report on internal control over
compliance in accordance with the Audit Guide, issued by the Illinois Office of the Auditor General, but
not for the purpose of expressing an opinion on the effectiveness of the System’s internal controls over
compliance. Accordingly, we do not express an opinion on the effectiveness of the System’s internal
control over compliance.

A control deficiency in an entity’s internal control over compliance exists when the design or operation of
a control does not allow management or employees, in the normal course of performing their assigned
functions, to prevent or detect noncompliance with the requirements listed in the first paragraph of this
report on a timely basis. A significant deficiency is a control deficiency, or combination of control
deficiencies, that adversely affects the entity’s ability to comply with the requirements listed in the first
paragraph of this report such that there is more than a remote likelihood that noncompliance with a
requirement that is more than inconsequential will not be prevented or detected by the entity’s internal
control.

A material weakness is a significant deficiency, or combination of significant deficiencies, that results in
more than a remote likelihood that material noncompliance with a requirement listed in the first paragraph
of this report will not be prevented or detected by the entity’s internal control.

Our consideration of internal control over compliance with the requirements listed in the first paragraph
of this report was for the limited purpose described in the first paragraph of this section and would not
necessarily identify all deficiencies in internal control that might be significant deficiencies or material
weaknesses. We did not identify any deficiencies in internal control over compliance that we consider to
be material weaknesses, as defined above.

As required by the Audit Guide, an immaterial finding excluded from this report has been reported in a
separate letter to your office.



Supplementary Information for State Compliance Purposes

As Special Assistant Auditors for the Auditor General, we have audited the basic financial statements of
the System as of and for the years ended June 30, 2008 and 2007, and have issued our report thereon
dated December 8, 2008. The accompanying supplementary information, as listed in the table of contents
as Supplementary Information for State Compliance Purposes, is presented for purposes of additional
analysis and is not a required part of the basic financial statements of the System. The Supplementary
Information for State Compliance Purposes, except for that portion marked “unaudited” on which we
express no opinion, has been subjected to the auditing procedures applied in the audit of the basic
financial statements and, in our opinion, is fairly stated, in all material respects, in relation to the basic
financial statements taken as a whole.

This report is intended solely for the information and use of the Auditor General, the General Assembly,
the Legislative Audit Commission, the Governor, the Teachers’ Retirement System of the State of [llinois

Board of Trustees, and the System’s management, and is not intended to be and should not be used by
anyone other than these specified parties.

B KD/ cer”?
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Teachers’ Retirement System
of the State of lllinois

Findings and Recommendations
June 30, 2008

Current Findings

There were no findings in the current year.
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Teachers’ Retirement System
of the State of lllinois
Supplementary Information for State Compliance Purposes

Summary
June 30, 2008

Supplementary Information for State Compliance Purposes presented in this section of the report
includes the following;:

« Fiscal Schedules and Analysis:

Schedule of Appropriations, Expenditures and Lapsed Balances
Comparative Schedule of Revenues and Expenses

Analysis of Revenues and Expenses

Schedule of Administrative Expenses

Analysis of Administrative Expenses

Schedule of Changes in Property and Equipment

Schedule of Investment Portfolio

Schedule of Investment Manager Fees

Schedule of Investment Commissions (Unaudited)

Schedule of Accounts Receivable

Schedule of Reconciliation of Cash Receipts to Deposits Remitted to the State Comptroller
Schedule of Changes in Statutory Reserve Accounts

Analysis of Changes in Statutory Reserve Accounts

+ Analysis of Operations:

System’s Functions and Planning Program

Progress in Funding the System

Locally Held Fund

Rates of Return (Unaudited)

Benefit Payments

Member Contributions

Average Number of Employees

Selected Account Balances

Derivative Securities

Securities Lending Program

Proceeds from General Obligation Bonds, Pension Funding Series June 2003

Schedule of Contributions/Deductions and Effect on Investments

Third Party Marketing Fees Paid (Unaudited)

Selected Activity Measures and Service Efforts and Accomplishments as Reported by System
Officials (Unaudited)

Investment Listing

The accountants’ report that covers the Supplementary Information for State Compliance Purposes
presented in the Compliance Report Section states that it has been subjected to the auditing
procedures applied in the audit of the basic financial statements and, in the accountants’ opinion,
except for that portion marked “unaudited,” on which they express no opinion, it is fairly stated, in
all material respects, in relation to the basic financial statements taken as a whole.
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Teachers’ Retirement System

of the State of lllinois

Schedule of Appropriations, Expenditures and Lapsed Balances
For the Years Ended June 30, 2008 and 2007

2008

2007

Final
Appropriations

Expenditures
June 30

Balances
Lapsed

Final

Appropriation

Expenditures
June 30

Balances
Lapsed

Common School Fund:
Appropriations made to the System for the
State’s contributions as provided by law:
Public Act 95-0348 $1,039,195,000
Public Act 94-0798 —

Education Assistance Fund:
Appropriation allocation to the System for
transfer into the Teachers® Health Insurance
Security Fund as the State’s contribution for
teachers’ health insurance:
Public Act 95-0348 68,596,000
Public Act 94-0798 —
Appropriation allocation to the System for the
establishment of minimum retirement
allowances:
Public Act 95-0348 2,100,000
Public Act 94-0798 —

$1,039,195,000

68,596,000

1,919,825

180,175

$1.109.891,000

Total appropriations

$1,109,710.825

180.175

$ _
735,514,500

75,839,000

2.500.000

$ J—
735,514,500

75,839,000

2,156.128

343,872

$_813.853.500

$_ 813,509,628

$____343.872

Note: The above data were taken directly from the State Comptroller Report SBO1 (Monthly Appropriation Status) which has been reconciled to the System records.



Teachers’ Retirement System
of the State of lllinois

Comparative Schedule of Revenues and Expenses
For the Years Ended June 30, 2008 and 2007

Revenues

Contributions

Members
State of [llinois:
Common School Fund
Education Assistance Fund
School districts:
Early retirement option
2.2 benefit formula
Federal funds
Excess salary/sick leave
Total contributions

Investment Income
From investment activities
Net appreciation (depreciation) in fair value

Interest

Dividends

Real estate operating income, net

Private equity income

Commodities income

Other investment income
Investment activity income (loss)
Less investment expense

Net investment activity income (loss)

From securities lending activities
Securities lending income
Securities lending management fees
Securities lending borrower rebates
Net security lending activity income

Total investment income (loss)
Total revenue

Expenses

Retirement benefits
Survivor benefits
Disability benefits
Refunds
Administrative

Total expenses

Excess of revenue over (under)
expenses

Increase (Decrease)

2008 2007 Dollar Percent
$ 865,400,168 $ 826,249,007 $ 39,151,161 4.7%
1,039,195,000 735,514,500 303,680,500 41.3
1,919,825 2,156,128 (236,303) (11.0)
35,296,963 34,759,550 537,413 1.5
49,673,988 47,448,169 2,225,819 4.7
42,381,001 32,469,278 9,911,723 30.5
3,321,677 1.238.043 2,083,634 168.3
2,037,188,622 1,679,834,675 357,353,947 21.3
(3,235,738,717) 5,597,334,135 (8,833,072,852) (157.8)
488,432,322 582,700,572 (94,268,250) (16.2)
451,129,219 424,294,335 26,834,884 6.3
387,493,400 270,234,053 117,259,347 434
40,935,894 92,106,866 (51,170,972) (55.6)
5,080,645 — 5,080,645 100.0
2,242,175 1,755,249 486,926 27.7
(1,860,425,062) 6,968,425,210 (8,828,850,272) (126.7)
(188.915.012) (150.925,919) 37.989.093 25.2
{2.049.340.074)  6.817,499.291 (8.866.839.365) __ (130.1)
200,288,427 192,912,271 7,376,156 3.8
(6,073,425) (2,437,458) (3,635,967) (149.2)
(159.777.294) (176.649.668) _ 16,872.374 9.6
34,437,708 13,825,145 20,612,563 149.1
(2,014.902.366)  6.831.324.436 (8.846,226,802) (129.5)
22.286.256 8.511,159.111 (8.488.872.855) (99.7)
3,268,108,083 2,965,355,617 302,752,466 10.2
130,368,599 121,822,272 8,546,327 7.0
25,505,050 24,574,786 930,264 3.8
60,285,624 59,731,909 553,715 9
16,613,364 15,246,203 1.367.161 9.0
3.500.880.720 3,186.730.787 314,149,933 9.9
$(3,478,594.464) $5324,428.324  $(8,803,022,788) _ (165.3)%
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Teachers’ Retirement System
of the State of lllinois

Analysis of Revenues and Expenses
For the Years Ended June 30, 2008 and 2007

The System is financed by employee member contributions, employer contributions, State
appropriations and investment earnings. A schedule of receipts of the System, which were
deposited with the Comptroller of the State of Illinois, is shown on page 24 of this report.

Approximately 99 percent of total expenses (excluding investment expenses) for fiscal years 2008
and 2007 are related to benefits and refunds to members. Benefits include retirement, disability
and survivor benefits. Details of benefit recipients, benefit expenses and summaries of new benefit
payments and of average benefit payments can be found in the System’s Comprehensive Annual
Financial Report (CAFR) for the year ended June 30, 2008.

The System’s revenues and expenses have been analyzed for fluctuations greater than $1 million
and 20% from the previous year as follows:

State of lllinois Contributions

The increase in revenue from the State of Illinois is primarily due to the contributions being
actuarially determined instead of being specified by Public Act 94-0004.

School District Contributions

Contributions on federally funded salaries increased due to a rate change from 9.78 percent in
fiscal year 2007 to 13.11 percent in fiscal year 2008. The rate is equal to the state contribution rate.

Investment Income

The System’s investment strategy has been to maintain the investment allocation as stated by the
Board of Trustees. At June 30, 2008, the assets assigned to the respective asset classes consist of
33.2 percent domestic equity, 21.4 percent international equity, 17.2 percent fixed income, 8.0
percent real return, 12.5 percent real estate, 6.3 percent private equity, 1.3 percent absolute return
and 0.1 percent other investments. A more detailed explanation of the System s investment
portfolio can be obtained from the System’s CAFR.

11



Teachers’ Retirement System
of the State of lllinois

Analysis of Revenues and Expenses
For the Years Ended June 30, 2008 and 2007

Total investment (loss) income was $(2,014,902,366) and $6,831,324,436 for fiscal years ending
June 30, 2008 and 2007, respectively, a decrease of $8,846,226,802, or 129.5 percent. The primary
factor contributing to the overall decrease was net depreciation in fair value, which decreased by
$8,833,072,852, or 157.8 percent. The net depreciation is directly related to unstable and declining
market conditions, which also cause the total portfolio rate of return (net of fees) of 19.2 percent in
2007 to decrease to a negative 5.0 percent in 2008. Other areas of change included increases to
commodities income, a new asset class for fiscal year 2008 and real estate income of $117,259,347,
or 43.4 percent, which was primarily due to the sale of a large property. The increases in income
are offset by a $51,170,972, or 55.6 percent decrease in private equity income due to less profit
earned by fund partnerships in difficult market conditions.

12



Teachers’ Retirement System
of the State of lllinois

Schedule of Administrative Expenses
For the Years Ended June 30, 2008 and 2007

Increase (Decrease)

2008 2007 Dollars Percent
Administrative expenses:

Personal services $ 12,190988 $ 11,350,376 § 840,612 7.4%
Professional services 1,164,400 911,832 252,568 27.7
Postage 481,642 407,568 74,074 18.2
Machine repair and rental 660,156 593,364 66,792 11.3
Other contractual services 1,062,093 1,024,358 37,735 3.7
Commodities 457,052 447,519 9,533 2.1
Occupancy expense 210,654 173,508 37,146 214
Provision for depreciation 386,165 336,969 49,196 14.6
Loss on disposal 214 709 (495) (69.8)

Total Administrative Expenses $__ 16613364 §__ 15246203 § 1,367,161 9.0%




Teachers’ Retirement System
of the State of lllinois

Analysis of Administrative Expenses
For the Years Ended June 30, 2008 and 2007

Administrative expenses reflect all costs incurred to manage the day-to-day operations of the
System. Detail costs relating to benefits and refunds paid to recipients and administrative costs
relating to investment expenses have been separated from the Schedule of Administrative
Expenses. The total administrative expenses of $16.6 million are approximately .5% of the total

expenses of $3.5 billion for fiscal year 2008. Fluctuations greater than $50,000 and 20% were
analyzed as follows:

Professional Services

Expenses for professional services increased $252,568 or 27.7 percent in fiscal year 2008. The
increase was a result of greater expenditures for legal services.

14



Capital Assets
Land
Mineral rights
Building
Site improvements
Equipment

Total
Allowance for Depreciation

Net capital assets

Teachers’ Retirement System
of the State of lllinois

Schedule of Changes in Property and Equipment
For the Years Ended June 30, 2008 and 2007

Balance at Balance at Balance at
June 30, 2006 Additions Deletions June 30, 2007 Additions Deletions  June 30, 2008
$ 235,534 % — 3 — 3 235,534 § — 3 — 235,534

2,643 — — 2,643 — — 2,643
4,745,872 131,008 — 4,876,880 345,100 — 5,221,980
417,816 — — 417,816 — — 417,816
2,081.048 264.530 241,578 2,104,000 198.473 326.614 1,975.859
7.482.913 395,538 241,578 _7.636,873 543.573 326,614 7,853,832
5.149.154 336.969 240,869 5.245.254 386.164 326.400 5.305.018

$__ 2333759 $ 58.569 $ 709 $__2391.619 $__ 157409 $ 214 $__2.548814

Note: Property balances were obtained from System records and have been reconciled to property reports submitted to the Office of the
Comptroller. Property and equipment are capitalized and depreciated based on policy set forth by the Office of the Comptroller for
financial reporting in accordance with generally accepted accounting principles. Balances at June 30 agree to amounts reported in the
System’s year end financial statements.
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Teachers’ Retirement System
of the State of lllinois

Schedule of Investment Portfolio
June 30, 2008 and 2007

2008 2007
Percentage of Percentage of
Amount Portfolio Amount Portfolio
Equities
Common Stocks
U.S. Equities $ 10,833,227,881 27.4% $ 13,908,176,627 32.9%
Non-U.S. Equities 8,183,568,806 20.7 9,360,153,385 222
Preferred Stocks
U.S. Equities 30,706,395 0.1 33,817,240 0.1
Non-U.S. Equities 296.230.161 0.8 185.832.865 0.4
Total Equities 19.343.733.243 49.0 _23.487.980.117 55.6
Fixed Income
U.S. Government Obligations
U.S. Treasuries 710,206,700 1.8 513,731,037 12
Federal Agencies 492,181,750 13 1,217,042,065 2.9
Municipals (taxable) 28,296,195 0.1 301,251 0.0
U.S. Government Index Linked
Bonds 296,216,084 0.8 449,648,751 1.0
U.S. Government Backed
Mortgages 2,374,253,476 6.0 3,192,471,823 7.6
U.S. Corporate Obligations
Asset Backed Securities 370,453,273 09 536,240,991 1.3
Commercial Mortgage Backed
Securities 361,639,452 0.9 493,727,355 12
Collateratized Mortgage
Obligations 755,133,505 1.9 848,151,787 2.0
Commingled/Closed End Funds 81,924,023 0.2 39,010,178 0.1
Corporate Convertible Bonds 6,493,000 0.0 4,492,094 0.0
Credit Obligations
Bank Loans 30,986,760 0.1 31,879,635 0.1
Financial 1,319,616,385 33 1,167,521,985 2.8
Industrial 706,891,256 1.8 576,206,932 1.3
Utilities 112,941,987 03 167,080,757 0.4
Structured Notes 3,000,000 0.0 2,998,179 0.0
International Notes and Bonds 1.319.829277 33 900.493.848 2.1
Total Fixed Income 8.970.063,123 227 10,140,998 668 24.0
Total Real Return — Commingled
Funds 2,118,735,890 54 — —
Short Term Investments 1,330,031,596 34 1,474,343,766 35
Derivatives — Options, Futures, and
Swaps (25,678,522) 0.1 847,479 0.0
Real Estate 4,794,916,293 12.1 4,693,519,131 11.1
Private Equity 2,399,224,145 6.1 1,894,311,762 4.5
Absolute Return 504,224,094 13 490,000,000 1.2
Foreign Currency 60.605.839 0.1 49.081.933 0.1
Total Investments $__ 39,495 855,701 100.0% $_ 42231082856 _100.0%

Note: Total investments include accrued investment income of $286,808,705 and $278,001,913 for 2008 and 2007,

respectively.
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Teachers’ Retirement System
of the State of lllinois

Schedule of Investment Manager Fees
For the Years Ended June 30, 2008 and 2007

2008 2007
21* Century Communications T-E Partners, L.P. $ 8,504 $ 8,622
Aberdeen Asset Management, Inc. 649,569 —
Analytic Investors, L.L.C. 1,509,108 —
American Century Global Investment Management, Inc. 40,156 —
Apex Investment Fund 111, L.P. 46,088 111,319
Apex Investment Fund V, L.P. 455,624 450,000
Apollo Investment Fund VI, L.P. — 728,254
Apollo Investment Fund VII, L.P. 1,888,954 —
AQR Capital Management, L.L.C. 2,031,230 1,162,623
AQR Global Risk Premium Tactical Offshore Fund II, Ltd. 1,423,469 —
Avenue Europe Special Situations Fund V, L.P. 57,296 —
Avenue Special Situations Fund V, L.P. 1,734,246 —
Banc Fund VI, L.P. 1,001,875 1,001,875
Banc Fund VII, L.P. 741,045 512,595
Barclays Global Investors 1,762,560 1,896,168
Batterymarch Financial Management, Inc. 1,531,961 1,594,576
BlackRock, Inc. 73,792 857,265
Blackstone Real Estate Partners VI, L.P. 541,667 —
Brandes Investment Partners, L.P. 4,842,701 4,608,014
Bridgewater All Weather Portfolio Offshore Limited 1,812,668 —
Byram Capital Management, L.L.C. — 1,040,534
Capri/Capital Advisors, L.L.C. 4,447,741 4,272,463
Capri Capital Apartment Fund ITI 1,496,984 1,426,565
Capri Select Income II, L.L.C. 189,906 250,000
Carlyle Europe Real Estate Partners, L.P. 232,321 278,683
Carlyle Europe Real Estate Partners II1, L.P. 1,267,752 —
Carlyle Group Partners IV, L.P. 131,472 573,479
Carlyle Group Partners V, L.P. 1,828,687 —
Carlyle Group/Realty Partners IV, L.P. 813,221 688,354
Carlyle Group/Riverstone Global Energy Fund I, L.P. 819,616 724,023
Carlyle Group/Riverstone Global Energy Fund II1, L.P. 895,307 1,267,627
Carlyle Group/Strategic Partners, L.P. 371,464 350,000
Carlyle Ventures Capital II, L.P. 2,221,839 1,906,673
Carlyle Ventures Capital 111, L.P. 1,000,000 1,082,191
Castle Harlan Partners IV, L.P. 65,220 211,227
CB Richard Ellis Strategic Partners Europe Fund [11 725,942 216,003
CB Richard Ellis Strategic Partners UK Fund III 632,783 153,814
Commonwealth Realty Advisors, Inc. 4,066,582 3,944,398
Copper Rock Capital Partners, L.L.C. 1,126,051 254,563
Cozad/Westchester Asset Management, Inc. 2,157,467 2,129,118
Delaware Investment Advisers — 1,886,789
Denali Advisors, L.L.C. 45,689 —
Dimensional Fund Advisors, L.P. 60,396 —
DLI Merchant Banking Partners 11, L.P. 158,446 218,046
DLJ Merchant Banking Partners 111, L.P. 374,809 305,266
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Teachers’ Retirement System

of the State of lllinois

Schedule of Investment Manager Fees
For the Years Ended June 30, 2008 and 2007

(Continued)

DLIJ Real Estate Capital Partners, Inc.
Dodge & Cox

Dolan McEniry Capital Management, L.L.C.
EARNEST Partners, L.L.C.

Edgewater Growth Capital Partners, L.P.
Edgewater Growth Capital Partners 11, L.P.
Elevation Partners, L.P.

Emerald Advisers, Inc.

Energy Capital Partners I, L.P.

Epoch Investment Partners, Inc.

Evercore Asset Management, L.L.C.
Evercore Capital Partners II, L.P.
Evergreen Partners IV, L.P.

Evergreen Partners V, L.P.

Franklin Advisers, Inc.

Fred Alger Management, Inc.

Glencoe Capital Partners III, L.P.
Goldman Sachs Asset Management, L.P.
Granite Ventures II, L.P.

Grantham, Mayo, Van Otterloo & Co., L.L.C.

Great Lakes Advisors, Inc.

Green Equity Investors V, L.P.

Grosvenor Capital Management, L.L.C.
GTCR Fund VII/VIIA, L.P.

Harris Associates, L.P.

HealthPoint Partners, L.P.

Hines-Sumisei U.S. Core Office Fund, L.P.
Hispania Private Equity, L.P.

Holland Capital Management, L.P.
Hopewell Ventures, L.P.

ICV Partners II, L.P.

Illinois Emerging Technologies Fund, L.P.
ING Investment Management Company

INVESCO Global Asset Management (N.A.), Inc.

Jarislowsky, Fraser Limited

JBC Opportunity Fund II, L.P.

J.C. Flowers & Co., L.L.C.

JER Real Estate Partners 111, L.P.

JP Morgan Investment Management, Inc.
JP Morgan Management Associates, L.L.C.
K2 Advisors, L.L.C.

KH Growth Equity Fund, L.P.

KKR 1996 Fund, L.P.

Koll Bren Schreiber Realty Advisors
LaSalle Asia Opportunity Fund III, L.P.

2008 2007
— 55,750
3,981,071 4,891,882
92,091 78,292
684,796 907,699
242,073 —
95,551 —
285,505 291,531
1,576,072 1,612,484
530,077 482,849
190,693 —
176,345 79,683
641,564 682,670
542,785 615,864
624,999 655,907
390,179 —
642,338 —
473,338 373,422
1,429,236 1,304,252
470,235 378,474
10,713,143 8,801,051
— 38,840
396,419 —
1,874,106 —
704,205 359,034
— 2425272
566,528 261,633
706,359 336,757
289,269 310,925
— 536,453
538,092 534,750
265,013 260,776
32,000 36,000
1,131,825 1,030,781
— 2,702,958
1,032,774 986,720
164,169 953,496
206,977 527,537
957,567 894,099
29,384 —
2,089,885 —
2,149,630 —
405,833 —
63,647 90,474
4,667,168 6,455,559
1,135,796 —
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(Continued)

Lehman Brothers Asset Management, L.L.C.

Lehman Brothers Merchant Banking Partners III, L.P.
Lehman Brothers Merchant Banking Partners IV, L.P.
Lehman Brothers Asset Management Offshore Strategic

Commodities Fund, Ltd., sub adviser Greshami Investment

Management Company, L.L.C.
Lion Industrial Trust
Longitude Ventures Partners, L.P.
Loomis Sayles & Company, L.P.
LPC Realty Advisors, Ltd.
LSV Asset Management
Macquarie Global Properties Asia Fund III, L.P.
Madison Dearborn Partners, L.L.C.
MatlinPatterson Global Opportunities Fund II, L.P.
MatlinPatterson Global Opportunities Fund III, L.P.
Mazama Capital Management, Inc.
McKinley Capital Management, Inc.
Merit Mezzanine Fund IV, L.P.
Mondrian Investment Partners Limited
NCM Capital Advisers, Inc.
New Century Advisors, L.L.C.
New Mountain Investments III, L.P.
OCM Opportunities Fund V, L.P.
OCM Opportunities Fund VIIb, L.P.
Pacific Investment Management Company, L.L.C.
PAI Europe V, L.P.
Payden & Rygel
Penman Private Equity & Mezzanine Fund, L.P.
Piedmont Investment Advisors, L.L.C.
Pine Brook Capital Partners, L.P.
Prism Mezzanine Fund, L.P.
Providence Equity Partners V1, L.P.
Pyramis Global Advisors
Quantitative Management Associates, L.L.C.
Reliant Equity Partners, L.P.
RhumbLine Advisers, L.P.

Riverstone/Carlyle Global Energy and Power Fund IV, L.P.

RLJ Lodging Fund 11, L.P.

Robeco Boston Partners Asset Management, L.P.
Schroder Commodity Offshore Portfolio, L.L.P.
SCP Private Equity Partners, L.P.

SCP Private Equity Partners II, L.P.

Silver Lake Partners III, L.P.

State Street Global Advisors

Stone-Levy, L.L.C.

2008 2007
544200 $ 386,375
292,010 674,590
813,549 —
225,854 —

2,078,952 1,318,769
483,333 —
31,936 —
2,860,125 6,536,021
3,565,897 3,942,090
1,300,506 —
641,643 1,112,044
536,745 1,009,340
1,435,398 312,409
3,421,775 3,110,594
5,957,131 2,994,981
836,371 865,956
2,990,156 2,910,449
— 246,763
25,242 —
1,498,494 —
287,586 311,997
261,193 —
7,258,708 2,063,579
197,501 —
— 475,559
70,304 —
47,362 3,289
382,248 —
651,616 639,962
545,059 320,146
— 2,618,206
1,654,000 —
127,984 160,639
134,684 112,747
786,997 —
617,666 722,603
1,387,490 1,494,198
590,894 —
— 136,594
1,130,714 1,137,320
1,094,025 —
608,387 475,527
1,240,078 1,597,208
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(Continued)

SW Pelham Fund II, L.P.

T. Rowe Price Associates, Inc.

Taplin, Canida & Habacht

Thayer Equity Investors V, L.P.

Thayer Hotel IV

The Northern Trust Company (Custody)

Thompson, Siegel & Walmsley, Inc.

TPG Partners 1V, L.P.

TPG Partners VI, L.P.

Trilogy Global Advisors, L.L.C.

Trivest Fund II, Ltd.

Turner Investment Partners, Inc.

Tygh Capital Management, Inc.

Vista Equity Partners III, L.P.

Voyageur Asset Management, Inc.

VSS Communications Partners IV, L.P.

Walton Street Capital, L.L.C.

Warburg Pincus Private Equity IX, L.P.

Warburg Pincus Private Equity X, L.P.

Weiss, Peck & Greer Investments/Robeco USA

Wellington Management Company

Wellington Management Company Diversified Inflation Hedges
Portfolio, L.L.C.

Welsh, Carson, Anderson & Stowe Capital Partners IV, L.P.

Welsh, Carson, Anderson & Stowe Capital Partners X, L.P.

Western Asset Management Company

William Blair Mezzanine Capital Fund II, L.P.

William Blair Mezzanine Capital Fund I1I, L.P.

Wind Point Partners VI, L.P.

WPG Corporate Development Associates V, L.P.

WPG Enterprise Fund I, L.P.

WPG Enterprise Fund IIT, L.P.

Total Fees Paid by TRS

2008 2007
$ 304,411 § 355,051
5,277,422 4,336,108
664,903 604,745
558,760 500,202
161,270 328,806
550,000 550,000
2,092,311 1,844,131
— 50,481
610,324 —
1,397,618 —
— (12,994)
3,254,578 3,267,811
2,728,410 2,437,786
709,971 —
— 1,364,685
790,962 708,379
1,078,271 1,314,459
1,161,410 2,182,692
2,505,641 —
— 490,014
1,028,390 —
4,079,718 —
352,695 327,622
721,191 755,275
1,458,159 2,102,306
97,357 122,623
158,490 252,432
44,125 305,887
70,682 107,973
109,765 120,218
196,857 229914
$_ 171248449 $_ 138,401,562

Investment manager fees relate to fees paid to the various investment managers. Fees are paid
primarily on market values and the manager’s portfolio performance. A graduated scale is used for

most managers based upon various increments per million dollars of market value.
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Teachers’ Retirement System
of the State of lllinois

Schedule of Investment Commissions (Unaudited)
For the Years Ended June 30, 2008 and 2007

2008 2007
Top 50 Investment Brokerage Firms Based on Commissions Paid:
Merrill Lynch & Co., Inc. and all subsidiaries (Worldwide) $ 4331,740 $ 1,400,230
Goldman Sachs & Co. (Worldwide) 3,071,886 1,716,043
Morgan Stanley & Co., Inc. and all subsidiaries (Worldwide) 2,253,082 690,317
Credit Suisse (Worldwide) 1,321,142 828,315
J.P. Morgan Securities, Inc. (Worldwide) 1,297,380 716,283
Citigroup Inc., and all subsidiaries (Worldwide) 1,062,492 853,951
UBS Warburg Securities and all subsidiaries (Worldwide) 863,445 1,051,721
Deutsche Bank & Securities (Worldwide) 842,254 402,561
Lehman Brothers, Inc. (Worldwide) 695,927 941,406
Liquidnet, Inc. 661,182 483,064
Bank of New York Mellon (Worldwide) 659,766 907,517
Investment Technology Group, Inc. (Worldwide) 651,209 564,341
Bear Stearns Securities Corp. (Worldwide) 591,339 596,282
Jefferies & Company 494,142 302,342
Banc of America Securities 382,367 267,801
Credit Lyonnais Securities (Worldwide) 364,804 134,710
Ivy Securities, Inc. 354,734 261,772
Macquarie Bank and Securities, Ltd. (Worldwide) 344,856 259,331
Societe Generale (Worldwide) 331,238 368,858
Instinet, L.L.C. (Worldwide) 308,801 130,727
Union Bank of Switzerland (New York) 299,806 63,958
State Street Brokerage Services 259,487 543,543
ABN AMRO Securities (Worldwide) 235,407 117,399
Knight Securities, L.P. 204,425 145,352
Piper Jaffray, Inc. 184,361 131,757
Thomas Weisel Partners, L.L.C. 183,514 134,272
Pulse Trading, L.L.C. 179,404 170,655
SG Gowen & Company (Worldwide) 176,996 168,377
PCS Securities, Inc. 167,843 14,690
Raymond James (Worldwide) 146,250 73,771
Kepler Equities (Worldwide) 139,209 49,017
Cheuvreux De Virieu (Worldwide) 136,035 56,111
Pacific Crest Securities, Inc. (Worldwide) 131,740 93,723
Magna Securities Corp. , 130,186 124,293
Cantor Fitzgerald 127,565 104,298
Loop Capital Markets, L.L.C. 127,384 109,844
Guzman & Company 124,622 136,852
M. Ramsey King Securities 121,544 96,911
Dresdner Kleinwort Wasserstein (Worldwide) 121,424 75,033
B-Trade Services, L.L.C. 121,001 315,430
Nomura International (Worldwide) 119,869 121,151
Pipeline Trading Systems, L.L.C. 119,156 96,542
Williams Capital Group, L.P. 117,918 103,205
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of the State of lllinois
Schedule of Investment Commissions (Unaudited)
For the Years Ended June 30, 2008 and 2007

2008 2007
Top 50 Investment Brokerage Firms (Continued):

Hyundai Securities Company, LTD. $ 117,394  § 36,421
Melvin Securities, Inc. 117,332 169,929
Cabrera Capital Markets, Inc. 117,261 75,172
Sanford Bernstein (Worldwide) 115,749 21,814
Cazenove & Co. (Worldwide) 113,591 10,877
CL King & Associates, Inc. 113,092 128,165
Weeden & Co. 106,857 92,150
All others (252 Brokers) 4.602.416 4,757,703

Total Commissions $__ 20962624 $_ 21215987

Commissions relate to amounts paid to investment brokerage firms for the purchase and sale of
investments.

Due to name changes and/or mergers of brokerage houses, some firms listed in the FY07 report are
not applicable to the FY 08 top 50 broker/dealers.
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Teachers’ Retirement System
of the State of lllinois

Schedule of Accounts Receivable
For the Years Ended June 30, 2008 and 2007

2008 2007

Member receivables (1) $ 728,250 $ 608,069
Member payroll deductions (2) 47,611,856 44,453,137
Salary deductions (3) 48,779,812 38,455,935
Federal funds, employer .58%, employer ERO, and employer excess

salary/sick leave contributions (4) 15,509,633 22,560,035
State of Illinois (5) — 168.740
Total $_ 112,629,551 $_ 106,245916

(1) Member receivables consist of benefit overpayments.

(2) The member payroll deductions receivable consists of 2.2 (upgrade of pre-July 1, 1998 service to
the 2.2 benefit formula), optional service (leave of absence, out-of-system service, substitute
service, repayment of a refund, etc.), or ERO balances. The TRS payroll deductions program will
terminate on June 30, 2010, and the period for new enrollments ended on May 15, 2008. When a
member has entered into an irrevocable payroll deduction agreement to pay 2.2, optional service,
or ERO, his/her employer payroll deducts a set monthly amount from the member’s salary and
remits the deduction to the System. The System then applies the payment to the member’s
balance. Approximately 8,000 members have elected to upgrade their pre-July 1, 1998 service,
pay for optional service, or pay an estimated ERO cost, prompting the receivable.

(3) Salary deductions consist of member contributions due from employers at fiscal year end. The
increase is due to timing of employer payments at the end of the year.

(4) The decrease in federal funds, employer .58% and employer ERO and excess contributions in
2008 is a result of the decrease in the number of retirees in fiscal year 2008.

(5) The State of Illinois receivable is appropriations due from the State for reimbursement of
minimum retirement benefits.
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Teachers’ Retirement System
of the State of lllinois

Schedule of Reconciliation of Cash Receipts to Deposits
Remitted to the State Comptroller

For the Years Ended June 30, 2008 and 2007

2008 2007
Cash transfers from Northermn Trust $ 3,481,600,961 $ 3,165,386,500
Interest received from the State Treasurer 3.341,213 3.754.486
Total $3.484,942,174 $.3,169,140,986

The majority of receipts are deposited directly with Northern Trust, the System’s master trustee.
On a weekly basis, the System anticipates its cash needs and directs Northern Trust to transfer
sufficient funds to the State Treasurer.

Note: The above information was taken from the System’s records which have been reconciled to
State Comptroller Reports SBOS and SB04 (Cash Report and Monthly Revenue Status).
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Teachers’ Retirement System

of the State of lllinois

Schedule of Changes in Statutory Reserve Accounts
For the Years Ended June 30, 2008 and 2007

Balance at July 1, 2006
Allocation of revenues in
excess of expenses
Statutory transfers in (out)
Net increase
Balance at June 30, 2007
Allocation of excess of
revenues over (under)
expenses
Statutory transfers in (out)

Net increase (decrease)

Balance at June 30, 2008

Fully Funded

Reserve Balance

Statutory Reserve Accounts

(Actuarial Total Net Assets Minimum
Accrued Held in Trust for  Retirement
Liability) Pension Benefits Annuity Benefit Trust
$58,996,913,000 $36,584,889,427 $ 4,451,604 $36,580,437,823
— 5,324,428,324 3 5,324,428,321
— — 267,096 (267.096)
—  _5.324428.324 267,099 5324.161.225
65,648,395,000  41,909,317,751 4,718,703 41,904,599,048
—  (3,478,594,464) 155 (3,478,594,619)
— — 283.127 (283.127)
—  (3.478.594.464) 283282  (3.478.877.746)

$68,632,367,000

$38,430,723.287 § 5,001,985

$38,425,721,302
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Teachers’ Retirement System
of the State of lllinois

Analysis of Changes in Statutory Reserve Accounts
For the Years Ended June 30, 2008 and 2007

Statutory reserve accounts are maintained in accordance with the provisions of 40 ILCS 5/16-101
et.seq. A brief discussion of the statutory reserve accounts follows:

Benefit Trust

This reserve serves as a clearing account for System income and expenses. The reserve is credited
with contributions from the State of Illinois that are not specifically allocated to the Minimum
Retirement Annuity Reserve, member and employer contributions, income from System invested
assets, and contributions from annuitants who qualify for automatic annual increases in annuity.
The reserve accumulates, with 6 percent interest, the contributions by members prior to retirement.
Contributions have been 7.5 percent of salary since July 1, 1998. Contributions are fully
refundable upon withdrawal from the System, excluding interest credited thereon. The interest
accrued is refundable only in the event of death. Interest is credited as of the date of retirement or
death of those retiring or dying during the year and as of the end of the fiscal year for all other
members. Interest is computed annually based upon the individual member’s balance in the
reserve at the beginning of the fiscal year. This reserve is charged for transfers to the Minimum
Retirement Annuity Reserve and all refunds to withdrawing members, retirement annuity payments
(except as provided by the Minimum Retirement Annuity Reserve), benefits that are paid to
temporarily or accidentally disabled members, death benefits paid, and refunds to annuitants for
survivor benefit contributions. The expected benefit payments do not equal the present value of the
reserve. The additional amount needed as calculated by the actuary is $30,201,644,000 in 2008
and $23,739,077,000 in 2007.

Minimum Retirement Annuity

The minimum annuity is set by law at $25 per month for each year of creditable service to a
maximum of $750 per month after 30 or more years of creditable service. To qualify, annuitants
are required to make a one-time contribution that is credited to the reserve. Interest at 6 percent is
credited to the reserve annually, based upon the average reserve balance. The State of Illinois also
appropriates funds necessary to pay the minimum benefits provided in the legislation. All benefits
paid under this program are charged to the reserve. This reserve is fully funded.
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Teachers’ Retirement System
of the State of lllinois

Analysis of Operations
For the Years Ended June 30, 2008 and 2007

System_’s Functions and Planning Program

Functions

Teachers’ Retirement System of the State of [llinois was established on July 1, 1939, for the
purpose of providing retirement allowances and other benefits for teachers, annuitants and
beneficiaries. The System is governed by 40 ILCS 5/16-101 et.seq. As of June 30, 2008, the
System had 264,122 current active members and inactive members entitled to but not yet receiving
benefits and 91,462 retirees and beneficiaries currently receiving benefits.

The System is funded through contributions from members, State of Illinois appropriations from
the Common School and Education Assistance Funds, investment income and, to a limited extent,
through contributions from school districts.

Members’ contributions are refundable, without interest, after a four-month waiting period from
the date members officially resign from qualified employment. The refund consists of all
retirement contributions made by the member, except for the 1 percent survivor benefit
contributions, which are refundable only upon retirement of a member with no dependent
beneficiaries.

Management Organization

Management of the System is vested in a Board of Trustees consisting of 11 persons, as follows:
The State Superintendent of Education, ex-officio, who is the president of the Board; 4 persons, not
members, appointed by the Governor; 4 members from the contributing membership of the System
elected by the contributing members and 2 annuitants elected by the annuitant members. Program
planning activities of the System are under the direct supervision of the Executive Director and
involve coordination between the governing board and other administrative staff of the System.

The System has adopted the following mission statement:

“Safeguard benefit security through committed staff, engaged members, and responsible
funding.”

The following are goals and objectives outlined in the System’s Strategic Plan that covers fiscal
years 2007 through 2009. This strategic plan was approved by the Board of Trustees in May 2006.

Goal 1 — Workplace and Workforce
Advance staff commitment to reach our membership by adapting the workplace to today’s
workforce.

Dedicate resources to proactive technological development.

+ Establish a team dedicated to completing identified enhancements to current systems,
pursuing new projects, and researching “wish list” items.
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« Review current staffing levels to determine if additional staff is needed to implement this
objective.

Provide accommodating and secure work environment.
» Determine what space in TRS building will be available beyond fiscal year 2007.
« Re-visit space study once future space availability is known.
o Address building security.

« Modify individual work space, desk configurations, and visitor seating to “fit” the
occupant.

« Provide new employees with seating chart showing employee work locations.
Offer option to current staff to become TRS members.

+ Develop task force to research viability and legality.

« Pursue legislative change if task force recommends.

Goal 2-Education & Communication
Nurture our membership from early career through retirement with targeted education and
relevant communication.

Develop communications tailored to the individual.

« For new members, gather e-mail addresses through Member Information and Beneficiary
Designation (MIBD) form to expand use of e-mail notification system, provide members
with TRS wallet card for handy reference to TRS information, begin stratified publication
project, and test through use of electronic communication.

« For mid-career members, educate about Social Security offset and reciprocal service,
offer TRS information refreshers to maintain interest in TRS, and incorporate TRS into
financial planning objectives.

« Provide publications for imminent retirement and members in retirement.
+ Draft publications in concise, focused style, omitting non-essential information.

« Design information on Web site starting with headline information where member can
drill in for more information on the subject.

Explore in-district TRS information liaisons.

+ Identify who should serve in this capacity.
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Determine feasibility of training program for administrators who are likely to receive and
offer answers to TRS questions.

Educate about reciprocal service for second career members.

Consider option of sending TRS staff to the field more often.

Use technology and the TRS Web site to impart fresh, timely information.

Expand use of e-mail notification system.

Devote more resources to propel TRS Web site to the next level and complete benefit
estimate calculator.

Acquire video conferencing capability for TRS Board of Trustees and staff.

Goal 3-Investments & Funding
Strengthen TRS for the long term by ensuring state commitment to funding, sound
investments, and transparent governance.

Encourage members to help TRS protect their pensions.

Educate members about TRS benefit basics.

Illustrate that public pensions provide pension security that is vanishing in the private
sector..

Keep members informed about proposed legislation that negatively impacts TRS.

Encourage stakeholder groups to form a coalition to develop strategies for proper pension
funding.

Approach interest groups that could comprise the coalition.
Coalition would identify focus issues to advance TRS interests.

Examine relationship between education funding and pension funding.

Retain the TRS Board’s exclusive authority to invest TRS assets in a prudent and responsible
manner.

Develop coordinated education and travel policy that enables trustees to fulfill their
fiduciary duty and keep pace with industry developments.

Trustees and staff should share information gained at conferences and seminars through
oral reports or handouts at subsequent board meetings.

Regularly review governing documents such as bylaws and investment policy.
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During our review of the overall planning functions, we noted the System is monitoring progress in
achieving the stated goals and is implementing programs pursuant to the plan. Currently, the
Executive Director and the Board of Trustees receive a periodic status report from various
individuals who are the project’s team leaders to determine progress being made toward
accomplishing established goals and objectives.
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Progress in Funding the System

The actuarial accrued liability of the System at June 30, 2008, amounted to approximately $68.6
billion. The actuarial value of assets at June 30, 2008 amounted to approximately $38.4 billion,
giving rise to an unfunded actuarial accrued liability of approximately $30.2 billion.

The Illinois Pension Code, 40 ILCS 5/16-158 (Code), as amended by Public Act 88-0593 and
subsequent acts, provides a 15-year phase-in to a 35-year plan that amortizes the unfunded liability
faced by the System. In general, Public Act 88-0593 provides that:

»  For fiscal years 1996 through 2010, the contribution to the System, as a percentage of
payroll shall be increased in equal annual increments so that by fiscal year 2011, the State
is contributing at the rate required in this Section of the law.

» For fiscal years 2011 through 2045, the minimum contribution to the System for each
fiscal year shall be an amount determined to be sufficient to bring the total assets of the
System up to 90 percent of the total actuarial liabilities of the System by the end of fiscal
year 2045. In making these determinations, the required contribution shall be calculated
each year as a level percentage of payroll over the years remaining to and including fiscal
year 2045 and shall be determined under the projected unit credit actuarial cost method.

« The funding legislation also provided for the establishment of a continuing appropriation
of the required employer contributions to the System. The purpose of the continuing
appropriation was to remove these funds from the annual budgetary process.

Public Act 90-0582 was enacted in 1998. One aspect of this act was to change the formula used to
compute a member’s retirement. The act established minimum State contribution rates so that the
State’s cost of the formula change would be paid as a level percent of pay instead of being phased

in. The minimum State contribution rates were in effect from fiscal year 1999 through fiscal year
2004.

Public Act 93-0002 became law on April 7, 2003, and authorized the State to issue $10 billion in
general obligation bonds for the purpose of making contributions to the retirement systems. On
June 12, 2003, the State issued $10 billion in General Obligation Bonds, Pension Funding Series of
June 2003.

Commencing with fiscal year 2005, the maximum State contribution under Public Act 93-0002
equals the State contribution that would have been required if the general obligation bond
contribution had not been made, reduced — but not below zero — by the State’s debt service on each
system’s respective portion of the full $10 billion of General Obligation Bond, Pension Funding
Series of June 2003.
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In June 2005, Public Act 94-0004 became law. This legislation further modified the funding plan
by reducing the amount of required employer contributions for fiscal years 2006 and 2007 that
would have otherwise been required under Public Act 88-0593, as modified by Public Act 93-0002.
This act specified the appropriation amounts for fiscal years 2006 and 2007. The required State
contributions for fiscal years 2008 through 2010 will then be increased incrementally as a
percentage of the participant payroll so that by fiscal year 2011 the State is contributing at the
required level contribution rate to achieve the financing objective of a 90% funded status by the
end of fiscal year 2045.

In addition, the State appropriates funds to reimburse the System for the payment of minimum
benefits to be provided to certain qualified members. The appropriation is based on projected
payments. The receipts are based on actual disbursements. In FY08 $1.9 million of the $2.1
million appropriation was used.

Locally Held Fund

The System uses a locally held fund “TRS Master Trustee Account” (pension trust fund No. 1307)
held at the Northern Trust Company in Chicago, Illinois to invest contributions received by the
System and to transfer funds to the State Treasurer as needed to cover System expenditures. The
Illinois State Treasurer is the ex-officio custodian of the funds of the System.
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Rates of Return (Unaudited)

The System operates under a long-range investment plan to maintain a diversified portfolio to
manage risk. The objectives of the System’s investment portfolio are as follows:

+ At least equal to the assumed actuarial interest rate, currently 8.5% per year.

o At least equal to the return of the weighted policy index which represents a weighted
average of each asset class benchmark, based on the total fund’s target asset allocation.

« Achieve atotal return of at least 5.0 percent per annum in excess of the inflation rate, the
current rate of inflation is 3.5 percent per annum.
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Taken as a whole, the System investment portfolio produced a market rate of return of (5.0%) and
19.2% for fiscal years 2008 and 2007, respectively. All System returns are net of fees. The

System’s total time weighted return of (5.0%) for the year ended June 30, 2008 did not meet the

investment objectives. The following summarizes the performance (market basis) of the total

investment portfolio for fiscal years 2008 and 2007:

2008 2007

Total time weighted return:

TRS Total Fund (5.0%) 19.2%

TRS Weighted Policy Index (4.1%) 17.9%

CPI (Inflation) 5.0% 2.7%
Common stock —U.S.:

TRS (15.1%) 19.4%

Russell 3000 Index (12.7%) 20.1%

S&P 500 Index (13.1%) 20.6%
Fixed Income — Total U.S. and International

TRS 5.1% 5.9%

Fixed Income Weighted Index 7.1% 6.1%

Lehman Brothers Aggregate Index 7.1% 6.1%
Common stock — International:

TRS (7.7%) 29.6%

MSCI - All country World Ex-U.S. Free Index (6.2%) 30.2%
Real Estate Equity:

TRS 4.5% 25.3%

NCREIF Index 9.2% 17.2%
Private Equity:

TRS 3.3% 29.3%

Russell 3000 Index + 300 bps. (10.0%) 23.7%
Real Return:

TRS 20.5% N/A

CPI (Inflation) + 400 bps. 10.3% N/A
Absolute Return:

TRS 0.9% N/A

90 Day Treasury Bill + 400 bps. 7.8% N/A
Short Term:

TRS 23% 5.4%

ML 3 Month Treasury Bill 3.6% 5.2%

90 Day Treasury Bill 3.1% 5.2%

Note: All returns are provided by the Northern Trust Company.
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Note: The System’s benchmark for its Short-term Investments is the ML 3 Month Treasury Bill
Index. The 90 Day Treasury Bill is provided above for comparison purposes.

The System’s benchmark for its common stock — U.S. is the Russell 3000 Index. The S&P 500
Index is provided above for comparison purposes.

Benefit Payments

The System’s costs for benefits paid to recipients include retirement, disability, survivors and death
benefits. The following is the weighted average benefit cost per recipient for the years ended June
30, 2008 and 2007, respectively:

Weighted Average Monthly Benefit Cost per Recipient

Average Annual
Monthly Amount Paid
Number Benefit (in Millions)
Retirement
2007 79,728 $ 3,344 $ 2,965
2008 81,773 3,461 3,268
Survivors
2007 8,447 1,196 122
2008 8,647 1,266 130
Disability
2007 1,061 1,865 25
2008 1,042 1,916 26
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Member Contributions

Employee contributions are established by the Illinois Pension Code at 9.4 percent of earnings.
Employee contributions are either collected through payroll deduction or paid by the employer as
part of an employment agreement. The employee contributions are submitted by the participating
employers directly to the System for credit to each participant’s accumulated contributions account.
The number of members having contributions credited to their accounts at June 30, 2008 and 2007
are as follows:

2008 2007
Current Members — Defined Benefit Plan
Active (members currently contributing) 165,572 160,317
Inactive (members not currently contributing) 98.550 94.879
264,122 255,196

Member payrolls totaled $8,521,717,000 and $8,149,849,000 for the fiscal years ended June 30,
2008 and 2007, respectively.

Average Number of Employees

The average number of employees for the last two fiscal years is as follows:

2007 171
2008 178
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Selected Account Balances

Selected Statement of Plan Net Asset accounts as of June 30, 2008 and 2007, is as follows:

2008 2007

Assets
Cash $ 3,668,043 $ 3,548,548
Receivables 112,629,551 106,245,916
Accrued investment income receivable : 286,808,705 278,001,913
Investments 39,209,046,996  41,953,080,943
Collateral from securities lending 4,445,553,283 5,020,184,465
Prepaid expenses 4,671,751 1,104,267
Property and equipment 2,548.814 2,391,619
Total assets 44,064,927,143  47,364,557,671
Liabilities 5.634.203.856 5.455,239.920
Net assets held in trust for pension benefits $.38.430,723,287 $41.909,317,751

Derivative Securities

The System invests in derivative securities as a fundamental part of the overall investment
portfolio. A derivative security is an investment whose return depends upon the value of other
assets such as commodity prices, bond and stock prices, or a market index. To varying degrees,
derivative transactions involve credit risk, sometimes known as default risk, and market risk. Credit
risk is the possibility that a loss may occur because a party to a transaction fails to perform
according to the established terms. To eliminate credit risk, derivative securities can be acquired
through a clearinghouse that guarantees delivery and accepts the risk of default by either party.

Market risk is the possibility that a change in interest, currency, or other pertinent market rates will
cause the value of a financial instrument to decrease or become more costly to settle. Imposing
limits on the types, amounts, and degree of risk that investment managers may undertake regulates
the market risk associated with the constantly fluctuating prices of derivatives. These limits are
approved by the Board of Trustees and senior management, and the derivative positions of the
investment managers are reviewed on a regular basis to monitor compliance with the limits.

During the year, the System’s derivative investments included foreign currency forward contracts,
index futures, cash equivalent futures, options, swaps, and swaptions. A detailed disclosure of the
System’s derivative securities are presented in the notes to the System’s financial statements which
are in a separate report. A summary of the System’s derivative securities is as follows:
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Foreign Currency Forward Contracts

Foreign currency forward contracts are agreements to exchange the currency of one country for the
currency of another country at an agreed-upon price and settlement date. The System uses these
contracts primarily to hedge the currency exposure of its investments. As of June 30, 2008 and
June 30, 2007, the System’s open foreign currency forward contracts had a net fair value of
$3,393,976 and $450,801, respectively. This represents the unrealized gain/(loss) on the contracts
at June 30. The contracts have various settlement dates within 12 months of June 30, 2008.

Financial Futures

Financial futures are agreements to purchase or sell a specific amount of an asset at a specified
delivery or maturity date for an agreed upon price. These derivative securities are used to improve
yield, adjust the duration of the fixed income portfolio, circumvent changes in interest rates, or to
replicate an index.

Futures contracts are standardized and traded on organized exchanges, thereby minimizing the
System’s credit risk. As the daily market value of the futures contract varies from the original
contract price, a gain or a loss is recognized and paid to or received from the clearinghouse. At
June 30, 2008 and June 30, 2007, the System had outstanding futures contracts with an underlying
notional value of $3,585,833,414 and $4,258,096,923, respectively. Contractual principal values do
not represent the actual values in the Statements of Plan Net Assets. The contracts have various
expiration dates through March 2010. Gains and losses on futures contracts are settled daily based
on the change of the index or commodity price for the underlying notional value. Because of daily
settlement, the futures contracts have no fair value.

Financial Options

Financial options are agreements that give one party the right, but not the obligation, to buy or sell a
specific amount of an asset for a specified price, called the strike price, on or before a specified
expiration date.

At June 30, 2008 and June 30, 2007, the System had outstanding options contracts, including
options on futures, with underlying notional value of $185,047,733 and $298,594,444, respectively.
The contracts have various expiration dates through July 2010. Fluctuations in the fair value of
financial options are recognized in the System’s financial statements as incurred rather than at the
time the options are exercised or when they expire. As of June 30, 2008 and June 30, 2007, the fair
value of option contracts written, gross of premiums received, was ($35,168) and $703,261,
respectively.
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Swaptions

Swaptions are options on swaps that give the purchaser the right, but not the obligation, to enter
into a swap at a specific date in the future. An interest-rate swaption gives the buyer the right to
pay or receive a specified fixed rate in a swap in exchange for a floating rate for a stated time
period. In a written call swaption, the seller (writer) has the obligation to pay a fixed rate in
exchange for a floating rate for a stated period of time and in a written put swaption, the seller has
the obligation to receive a fixed rate in exchange for a floating rate if the swaption is exercised. A
purchased (long) call swaption gives the buyer the right to receive a fixed rate in exchange for a
floating rate for a stated period of time while a purchased (long) put swaption gives the buyer the
right to pay a fixed rate in exchange for a floating rate if the swaption is exercised. The System has
both written and purchased swaptions in its portfolio. As the writer of a swaption, the System
receives a premium at the outset of the agreement. Premiums are recorded as a liability when the
swaption is written.

At June 30, 2008, the System had outstanding purchased call swaption exposure of $342,579,706
written call swaption exposure of ($181,036,154), and no written put swaption exposure. The
contracts have various expiration dates through February 2016. Fluctuations in the fair value of
swaptions are recognized in the Systems financial statements as incurred rather than at the time the
swaptions are exercised or when they expire. As of June 30, 2008, and June 30, 2007, the fair value
of swaption contracts was ($2,240,272) and ($68,882), respectively.

Interest Rate Swaps

Interest rate swaps are agreements between two or more parties to exchange sets of cash flows over
a period of time. In the most common type of interest rate swap arrangement, one party agrees to
pay fixed interest payments on designated dates to a counterparty who, in turn, agrees to make
return interest payments that float with some reference rate.

At June 30, 2008, the System was a party to interest rate swaps in various currencies. The swap
agreements have various maturity dates ranging from 2008 to 2038. Swap agreements typically are
settled on a net basis, which means that the two payment streams are netted out, with a party
receiving or paying only the net amount of the two payments. Payments may be made at the
conclusion of a swap agreement or periodically during its term. The table below presents the fair
value of the System’s interest rate swap exposure at June 30, 2008 and June 30, 2007.

June 30, 2008 June 30, 2007
Receivable/ Receivable/
(Payable) (Payable)

Receive Floating/Pay Fixed $ 3,132,612 $§ 6,711,796
Receive Fixed/Pay Floating (5,708,018) (7,007,342)
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Credit Default Swaps

Credit default swaps are derivative instruments that are constructed to replicate the effect of
investing in debt obligations of corporate bond issuers as a means to manage corporate bond
exposure. Purchased credit default swaps decrease credit exposure (buying protection), providing
the right to sell bonds to the counterparty in the event of a default. Written credit default swaps
increase exposure (selling protection), obligating the portfolio to buy bonds from counterparties in
the event of a default.

At June 30, 2008, the System had credit default swaps in its portfolio. The swap agreements have
various maturity dates through 2018. The total notional value of written credit default swaps
(selling protection) was 256.6 million and 167.9 million par at June 30, 2008 and 2007,
respectively. The total notional value of purchased credit default swaps (buying protection) was
61.4 million par at June 30, 2008. The fair value of credit default swaps held by the System at
June 30, 2008 was ($11,061,076) and $105,711 at June 30, 2007. This amount represents the net
amount of payments due to the System under these agreements.

Basket Default Swaps

Basket default swap are products through which an investor gains either long or short exposure to a
relatively small basket of credits or a specific market sector. The investor is either selling or buying
protection against default on one of the credits in the basket to default, similar to a credit default
swap. A seller of credit protection against a basket of securities receives an upfront or periodic
payment to compensate against potential default events. If a default event occurs, the seller must
pay the buyer the full notional value of the reference obligation in exchange for the reference
obligation. If no default occurs, the buyer loses the premium paid. A buyer of credit protection
against a basket of securities pays an upfront or periodic payment until either maturity or default.
In the event of a default, the buyer receives a lump-sum payment.

At June 30, 2008, the System had basket default swaps buying protection with a notional value of
252.3 million par and selling protection of 91.1 million par. At June 30, 2007, the System had
basket default swaps buying protection with a notional value of 296.1 million par and selling
protection of 30 million par. The swap agreements have expiration dates ranging from 2008 to
2052. The fair value of the basket default swaps held by the System was ($8,925,311) and
$431,761 at June 30, 2008 and 2007, respectively. This represents the payments due to (from) the
System to counterparties under the terms of the agreements, with all positions still open.

Inflation Linked Swaps

Inflation linked swaps are agreements where a fixed payment is exchanged for a variable payment
linked to an inflation index. These swaps can protect against unfavorable changes in inflation
expectations. These swaps are utilized to transfer inflation risk from one counterparty to another.

40



Teachers’ Retirement System
of the State of lllinois

Analysis of Operations
For the Years Ended June 30, 2008 and 2007

At June 30, 2008, the System was a party to inflation linked swaps denominated in various
currencies with various maturity dates ranging from 2010 to 2027. These swaps have a total par of
16.6 million and TRS receives a fixed rate for all. Inflation linked swaps initially have no net value
but as interest and inflation rates change, the value of the swap’s outstanding payments will
change. The value may be either positive or negative. The fair value of the inflation-linked swaps
held by the System was ($841,289) at June 30, 2008 and ($28,826) at June 30, 2007.

Realized gains and losses during fiscal year 2008 and 2007 on derivative securities were as follows
(Unaudited):

Realized Gain (Loss)

Total Fund 2008 2007

Expiration/Exercise of Options

Fixed Income Derivative Options § (1,602,016) § (499,328)

Other Options (2,010,268) (1,257,759)

Cash and Cash Equivalent Options (538.147) (580.807)
Total Expiration/Exercise of Options (4,150.431) (2,337,894)
Mark to Market

Futures (All categories) (318.320.701) 257,028,102
Purchase/Sale of Options

Fixed Income Options 6,820,037 784,117

Other Options/Swaptions 15,861,922 634,309

Cash and Cash Equivalent of Options 2,274,738 892,939
Total Purchase/Sale of Options 24.956.697 2.311.365
Swaps

Purchase/Sale of Swaps 30.839.567 (1,300,039)
Gain (Loss) on Derivative Products $.(266,674.868) $_255,701,534
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Securities Lending Program

Board of Trustees’ policies permit the System to use investments to enter into securities lending
transactions-loans of securities to broker-dealers and other entities for collateral with a
simultaneous agreement to return the collateral for the same securities in the future. The System’s
master trustee is the agent in lending the plan’s domestic securities for cash collateral of 102
percent of the market value of the securities and international securities for cash collateral of 105
percent of the market value of the securities. At year-end, the System has no credit risk exposure
to borrowers because the amounts the System owes the borrowers exceed the amounts the
borrowers owe the System. The contract with the System’s lending agent requires it to indemnify
the System if the borrowers fail to return the securities (and if the collateral is inadequate to replace
the securities lent) or fail to pay the System for income distributions by the securities issuers while
the securities are on loan. All securities loans can be terminated on demand either by the System or
the borrower, although the average term of the loan is approximately 68 days. In lending domestic
securities, cash collateral is invested in the lending agent’s short-term investment pool, which at
year-end has a weighted average maturity of 44 days. There were no significant violations of legal
or contractual provisions, and there were no borrower or lending agent default losses known to the
securities lending agent.

As of June 30, 2008 and 2007, TRS had outstanding loaned investment securities having a market
value of $4,518,174,602 and $5,641,466,575, respectively, against which it had received collateral
of $4,677,593,403 and $5,797,727,890, respectively. Collateral from securities lending reflected
on the Statement of Plan Net Assets consists primarily of collateral received in the form of cash.

Proceeds from General Obligation Bonds, Pension Funding Series June 2003

Public Act 93-0002 (Act) became effective on April 7, 2003 and authorized the State of Illinois to
issue $10 billion of General Obligation Bonds for the purpose of making contributions to
designated retirement systems. The Teachers’ Retirement System of the State of Illinois (System)
is one of the “designated retirement systems” for the purpose of this new law. On June 12, 2003,
the State of Illinois issued $10 billion of General Obligation Bonds, Pension Funding Series of
June 2003. The net bond proceeds were allocated among the five state-funded retirement systems
to reduce their actuarial reserve deficiencies as provided in the Act. The System received an
allocation of bond proceeds equal to $4,330,373,948 on July 2, 2003.
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The monies were deposited with the master trustee, The Northern Trust Company on July 2, 2003.

The System’s Board of Trustees approved investing the pension bond proceeds as follows during
fiscal year 2008 and 2007:

Amount Percentage

Investment Allocation June 30, 2007:

U.S. Equities $2,540,757,717 41.3%
International equities 1,418,186,927 23.1
Fixed income 1,349,395,516 22.0
Real return 161,459,458 2.6
Real estate 432,890,949 7.0
Private equity 166,047,409 2.7
Absolute return 73,000,000 1.2
Short-term investments 8.389.662 0.1
$6.150,127,638  __100.0%
Investment Allocation June 30, 2008:
U.S. Equities $1,790,650,686 32.5%
International equities 1,207,895,810 21.9
Fixed income 1,100,363,182 20.0
Real return 527,057,112 9.6
Real estate 540,603,058 9.8
Private equity 256,253,365 4.7
Absolute return 75,122,216 1.4
Short-term investments 4,970,855 0.1
$5.502,916.284  ____100.0%

The pension bond proceeds earned an annual rate of return of (5.4)% for fiscal year 2008 and
18.5% for fiscal year 2007, net of fees.
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Schedule of Contributions/Deductions and Effect on Investments

Below is a schedule of contributions received by the System and expenditures of the System for
benefits and operations and the effect of these transactions on the System’s investments.

2008 2007
Contributions
Members/Participants $ 865,400,168 $ 826,249,007
Employers 130,673,629 115,915,040
State of Illinois 1.041,114.825 737.670.628
Total contributions 2,037.188.622 1.679.834.675
Deductions
Retirement Benefits 3,268,108,083 2,965,355,617
Survivor Benefits 130,368,599 121,822,272
Disability Benefits 25,505,050 24,574,786
Refunds 60,285,624 59,731,909
Administrative Expenses 16,613.364 15,246,203
Total deductions 3.500,880,720 3.186,730.787
Investments Used to Pay Benefits and
Expenses $_(1,463.692,098) $_(1,506,896.112)
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Third Party Marketing Fees Paid (Unaudited)

The System disclosed that investment managers hired placement agents to provide marketing and
administrative expertise to assist with promoting their investment product to potential investors. A
summary of third party marketing / placement agent fee information as it pertains to placement
agents utilized by investment managers for TRS allocations to their funds is as follows:

Estimated Fee Computed by
System, Year Ended June 30

Type of
Investment Manager Placement Agent Investment 2008 2007
RLJ Lodging 11 Presidio Partners Real Estate $ — % 150,000
Beacon V The Monument Group Real Estate — 130,000
Blackstone VI Park Hill Real Estate Group Real Estate — 500,000
MPGA Asia III M3 Capital Partners Real Estate 1,500,000 —
RLJ Real Estate Fund II  Presidio Partners Real Estate 335,000 —
JC Flowers 11 Credit Suisse Private Equity — 625,000
Silver Lake Partners 111 Merrill Lynch Private Equity — 81,196
Silver Lake Partners 111
(POB) Merrill Lynch Private Equity — 27,065
New Mountain ITI Credit Suisse Private Equity 180,000
Pine Brook Road Partners Lazard Feres Private Equity 500,000 —
Longitude UBS Private Equity 600,000 —
PAI UBS Private Equity 160,000 —
Total $__3.095.000 §__1.693.261

(POB) - Pension Obligation Bond proceeds investment portfolio
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Selected Activity Measures and Service Efforts and Accomplishments as Reported by

System Officials (Unaudited)

Office visits

Field meetings

Field meeting attendance

Large meetings

Large meeting attendance
Correspondence

Telephone calls

Optional Service Affidavits reviewed
Retirement Estimates completed

Claims Processed
100% Refunds
Single Sum Retirements
1% Survivor Benefit Refunds
Contribution Refunds Due to Retirement
Lump Sum Survivor Benefits
New Age Retirements
New Disability Retirement Annuitants
New Temporary Disability
New Survivor Annuitants

Fiscal Year Fiscal Year
2008 2007

5,354 5,493

60 35

700 570
144 149
6,149 6,578
306,807 337,844
185,367 204,013
4,328 4,728
35,182 30,885
3,352 3,211

494 453
908 762
7,167 6,345
2,386 2,276
4,492 5,509

54 75
284 322
673 646
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Moody's
U.S. Treasuries Quality Rating Rate  Maturity Date Par Value Market Value
U.S. Treasury Bills TSY NA 7/10/2008 5,000,000 4,998,990
U.S. Treasury Bilis TSY NA 7/10/2008 10,000,000 9,997,980
U.S. Treasury Bills TSY NA 8/28/2008 200,000 199,442
U.S. Treasury Bills TSY NA 8/28/2008 750,000 747,908
U.S. Treasury Bills TSY NA 8/28/2008 850,000 847,629
U.S. Treasury Bills TSY NA 8/28/2008 2,930,000 2,921,825
U.S. Treasury Bills T8Y NA 9/11/2008 260,000 259,126
U.S. Treasury Bills T8Y NA 9/11/2008 500,000 498,320
U.S. Treasury Bills TSY NA 9/11/2008 1,180,000 1,176,035
U.S. Treasury Bills TSY NA 9/11/2008 2,250,000 2,242,440
U.S. Treasury Bilis TSY NA 9/11/2008 3,250,000 3,239,080
U.S. Treasury Bills TSY NA 9/18/2008 175,000 174,311
U.S. Treasury Bills TSY NA 9/18/2008 800,000 796,852
U.S. Treasury Bills TSY NA 9/25/2008 250,000 248,970
U.S. Treasury Bills TSY NA 9/25/2008 500,000 497,940
U.S. Treasury Bills T8Y NA 9/25/2008 1,500,000 1,493,819
U.S. Treasury Bills TSY NA 9/25/2008 2,500,000 2,489,698
U.S. Treasury Bills TSY NA 10/2/2008 10,000,000 9,952,470
U.S. Treasury Bills TSY NA 12/4/2008 150,000 148,647
U.S. Treasury Bills TSY NA 12/4/2008 1,400,000 1,387,369
U.S. Treasury Bonds TSY 8.13 8/15/2021 930,000 1,270,540
U.S. Treasury Bonds TSY 8.13 8/15/2021 6,175,000 8,436,112
U.S. Treasury Bonds TSY 713 2/15/2023 285,000 364,889
U.S. Treasury Bonds TsY 7.13 2/15/2023 1,455,000 1,862,854
U.S. Treasury Bonds TSY 713 2/15/2023 1,890,000 2,547,821
U.S. Treasury Bonds TSY 6.25 8/15/2023 868,000 1,032,717
U.S. Treasury Bonds TSY 6.25 B/15/2023 1,075,000 1,278,998
U.S. Treasury Bonds TSY 6.25 8/15/2023 1,425,000 1,695,417
U.S. Treasury Bonds T8Y 6.25 8/15/2023 6,113,000 7,273,040
U.S. Treasury Bonds TSY 6.88 8/15/2025 735,000 937,125
U.S. Treasury Bonds TSY 6.88 8/15/2025 1,445,000 1,842,375
U.S. Treasury Bonds TSY 6.88 8/15/2025 3,650,000 4,653,750
U.S. Treasury Bonds TSY 6.00 21512026 435,000 509,460
U.S. Treasury Bonds TSY 6.00 2/15/2026 3,250,000 3,806,309
U.S. Treasury Bonds TSY 6.38 8/15/2027 285,000 349,125
U.S. Treasury Bonds TSY 4.50 2/15/2036 70,000 69,502
U.S. Treasury Bonds TSY 450 2/15/2036 126,000 125,104
U.S. Treasury Bonds TSY 4.50 2/15/2036 345,000 342,547
U.S. Treasury Bonds TSY 4.50 2/15/2036 560,000 556,019
U.S. Treasury Bonds TSY 450 2/15/2036 791,000 785,377
U.S. Treasury Bonds TSY 4.50 2/15/2036 1,000,000 992,891
U.S. Treasury Bonds TSY 4.50 2/15/2036 2,500,000 2,482,228
U.S. Treasury Bonds TSY 475 2/15/2037 220,000 227,184
U.S. Treasury Bonds TSY 475 2/15/2037 1,290,000 1,332,126
U.S. Treasury Bonds TSY 5.00 5/15/2037 1,830,000 1,966,679
U.S. Treasury Bonds TSY 5.00 5/15/2037 15,827,000 17,009,087
U.S. Treasury Bonds Stripped TSY NA 11/15/2021 8,135,000 4,370,830
U.S. Treasury Bonds Stripped TSY NA 11/15/2027 125,000 49,965
U.S. Treasury Bonds Stripped TSY NA 11/15/2027 385,000 153,892
U.S. Treasury Bonds Stripped TSY NA 5/15/2030 2,035,000 735,105
U.S. Treasury Bonds Stripped TSY NA 5/15/2030 13,804,000 4,986,433
U.S. Treasury Bonds Stripped TSY NA 2/15/2031 360,000 125,860
U.S. Treasury Bonds Stripped TSY NA 2/15/2031 1,310,000 457,989
U.S. Treasury Bonds Stripped TSY NA 2/15/2036 1,540,000 438,484
U.S. Treasury Bonds Stripped TSY NA 2/15/2036 6,620,000 1,884,913
U.S. Treasury Bonds Stripped TSY NA 5/15/2037 150,000 40,463
U.S. Treasury Bonds Stripped TSY NA 5/15/2037 540,000 145,665
U.S. Treasury Bonds Stripped TSY NA 2/15/2038 30,000 7,822
U.S. Treasury Bonds Stripped TSY NA 2/15/2038 110,000 28,679
U.S. Treasury Notes TSY 3.13 9/15/2008 5,000,000 5,013,280
U.S. Treasury Notes TSY 3.13 9/15/2008 20,000,000 20,053,120
U.S. Treasury Notes TSY 3.25 1/15/2009 3,500,000 3,623,244
U.S. Treasury Notes TSY 3.25 1/15/2009 17,025,000 17,138,063
U.S. Treasury Notes TSY 4.88 6/30/2009 70,000 71,712
U.S. Treasury Notes TSY 4.88 6/30/2009 1,145,000 1,172,999
U.S. Treasury Notes TSY 3.38 9/15/2009 3,375,000 3,418,507
U.S. Treasury Notes TSY 3.38 9/15/2009 15,000,000 15,193,365
U.S. Treasury Notes TSY 1.75 3/31/2010 75,000 74,033
U.S. Treasury Notes TSY 1.75 3/31/2010 875,000 863,720
U.S. Treasury Notes TSY 2.88 6/30/2010 3,683,000 3,701,128
U.S. Treasury Notes TSY 2.88 6/30/2010 18,297,000 18,387,058
U.S. Treasury Notes TSY 413 8/15/2010 650,000 669,703
U.S. Treasury Notes TSY 413 8/15/2010 1,830,000 1,885,471
U.S. Treasury Notes TSY 413 8/15/2010 8,505,000 8,762,804
U.S. Treasury Notes TSY 3.88 8/15/2010 560,000 574,525
U.S. Treasury Notes TSY 3.88 9/15/2010 2,310,000 2,369,917
U.S. Treasury Notes TSY 3.88 9/15/2010 2,730,000 2,800,811
U.S. Treasury Notes T8Y 3.88 9/15/2010 12,640,000 12,967,856
U.S. Treasury Notes TSY 4.50 11/15/2010 90,000 93,691
U.S. Treasury Notes TSY 450 11/15/2010 190,000 197,793
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U.S. Treasury Notes TSY 4.50 11/15/2010 750,000 780,762
U.S. Treasury Notes TSY 4.38 12/15/2010 6,625,000 6,880,169
U.S. Treasury Notes TSY 4.88 4/30/2011 2,460,000 2,593,187
U.S. Treasury Notes TSY 4.88 4/30/2011 2,510,000 2,645,894
U.S. Treasury Notes TSY 4.88 4/30/2011 9,070,000 9,561,059
U.S. Treasury Notes TSY 4.88 5/31/2011 150,000 158,297
U.S. Treasury Notes TSY 4.88 5/31/2011 650,000 685,953
U.S. Treasury Notes TSY 463 8/31/2011 200,000 209,688
U.S. Treasury Notes TSY 4.63 8/31/2011 375,000 393,164
U.S. Treasury Notes TSY 4.75 1/31/2012 50,000 52,762
U.S. Treasury Notes TSY 4.75 1/31/2012 75,000 79,143
U.S. Treasury Notes TSY 475 5/31/2012 20,000 21,148
U.S. Treasury Notes TSY 4.75 5/31/2012 235,000 248,494
U.S. Treasury Notes TSY 3.38 11/30/2012 705,000 708,084
U.S. Treasury Notes TSY 3.38 11/30/2012 1,635,000 1,642,153
U.S. Treasury Notes TSY 3,38 11/30/2012 4,940,000 4,961,613
U.S. Treasury Notes TSY 275 2/28/2013 950,000 927,438
U.S. Treasury Notes TSY 275 2/28/2013 4,815,000 4,700,644
U.S. Treasury Notes TSY 3.50 5/31/2013 7.600,000 7,656,407
U.S. Treasury Notes TSY 3.50 5/31/2013 98,000,000 98,727,356
U.S. Treasury Notes TSY 3.38 6/30/2013 690,000 691,240
U.S. Treasury Notes TSY 3.38 6/30/2013 3,960,000 3,967,116
U.S. Treasury Notes TSY 3.38 6/30/2013 4,814,000 4,822,651
U.S. Treasury Notes TSY 3.38 6/30/2013 48,854,000 48,941,791
U.S. Treasury Notes TSY 4.00 2/15/2014 500,000 515,664
U.8. Treasury Notes TSY 4.75 5/15/2014 6,100,000 6,539,389
U.S. Treasury Notes TSY 475 5/15/2014 10,900,000 11,685,138
U.S. Treasury Notes TSY 4.25 8/15/2014 675,000 705,217
U.S. Treasury Notes TSY 4.25 8/15/2014 3,170,000 3,311,908
U.S. Treasury Notes T8Y 4.25 11/15/2014 1,680,000 1,754,024
U.S. Treasury Notes T8Y 425 11/15/2014 2,020,000 2,109,005
U.S. Treasury Notes TSY 4.25 11/15/2014 11,965,000 12,492,202
U.S. Treasury Notes TSY 4.00 2/15/2015 500,000 513,946
U.S. Treasury Notes TSY 4.00 2/15/2015 3,000,000 3,083,673
U.S. Treasury Notes TSY 4.13 5/15/2015 215,000 222,172
U.S. Treasury Notes TSY 4.13 5/15/2015 1,250,000 1,291,699
U.S. Treasury Notes TSY 4.50 11/15/2015 500,000 526,563
U.S. Treasury Notes TSY 4.50 11/15/2015 2,000,000 2,106,250
U.S. Treasury Notes TSY 5.13 5/15/2016 670,000 730,509
U.S. Treasury Notes TSY 5.13 5/15/2016 3,065,000 3,341,806
U.S. Treasury Notes TSY 4.50 5/15/2017 90,000 93,741
U.S. Treasury Notes TSY 4.50 5/15/2017 1,600,000 1,666,499
U.S. Treasury Notes TSY 4.25 11/15/2017 865,000 883,584
U.S. Treasury Notes TSY 4.25 11/15/2017 1,235,000 1,261,533
U.S. Treasury Notes TSY 4.25 11/15/2017 4,625,000 4,724,364
U.S. Treasury Notes TSY 4.25 11/15/2017 7,400,000 7,558,982
U.S. Treasury Notes TSY 425 11/15/2017 11,085,000 11,323,150
U.S. Treasury Notes TSY 3.88 5/15/2018 4,700,000 4,660,713
U.S. Treasury Notes TSY 3.88 5/15/2018 9,418,000 9,339,275
U.S. Treasury Notes TSY 3.88 5/15/2018 31,760,000 31,494,518
U.S. Treasury Notes TSY 3.88 5/15/2018 145,000,000 143,787,945
Total U.S. Treasuries 710,206,700
Moody's

U.S. Federal Agencies Quality Rating Rate  Maturity Date Par Value Market Value
Alter Barge Line, Inc. AGY 6.00 3/1/2026 703,000 771,557
Alter Barge Line, Inc. AGY 6.00 3/1/2026 2,929,000 3,214,636
Arab Republic of Egypt (U.S. Government Guaranteed) AGY 4.45 9/15/2015 3,400,000 3,429,002
CMO Small Business Administration AGY 537 9/1/2016 2,881,506 2,918,418
Ensco Barbados Ltd. AGY 465 10/15/2020 517,000 511,696
Federai Agricultural Mortgage Corp. AGY 5.50 7/15/2011 400,000 423,920
Federal Farm Credit Bank AGY 513 8/25/2016 165,000 170,260
Federal Farm Credit Bank Aaa 513 8/25/2016 480,000 495,302
Federal Home Loan Bank AGY 3.63 12/17/2010 1,675,000 1,683,502
Federal Home Loan Bank AGY 3.63 1217/2010 8,120,000 8,161,217
Federal Home Loan Bank AGY 3.38 6/24/2011 300,000 298,163
Federal Home Loan Bank AGY 3.38 6/24/2011 1,760,000 1,749,220
Federal Home Loan Bank AGY 5.50 8/13/2014 165,000 175,288
Federal Home Loan Bank AGY 4.88 5/17/2017 450,000 455,909
Federal Home Loan Bank AGY 5.38 5/15/2019 20,000 20,646
Federal Home Loan Bank AGY 5.38 5/15/2019 335,000 345,817
Federal Home Loan Bank AGY 5.13 8/15/2019 270,000 274,685
Federal Home Loan Bank AGY 5.13 8/15/2019 1,470,000 1,495,505
Federal Home Loan Bank AGY 563 6/11/2021 150,000 158,606
Federal Home Loan Bank AGY 5.63 6/11/2021 835,000 882,904
Federal Home Loan Bank Discount Note AGY NA 7/1/2008 1,800,000 1,800,000
Federal Home Loan Bank Discount Note AGY NA 7/1/2008 2,000,000 2,000,000
Federal Home Loan Bank Discount Note AGY NA 7/1/2008 8,000,000 8,000,000
Federal Home Loan Bank Discount Note AGY NA 7/2/2008 500,000 499,950
Federal Home Loan Bank Discount Note AGY NA 7/9/2008 1,300,000 1,299,350
Federal Home Loan Bank Discount Note AGY NA 7/11/2008 17,000,000 16,989,800
Federal Home Loan Bank Discount Note AGY NA 7/11/2008 51,000,000 50,969,400
Federal Home Loan Bank Discount Note AGY NA 7/16/2008 1,900,000 1,898,290
Federal Home Loan Bank Discount Note AGY NA 7/17/2008 7,200,000 7,192,800
Federal Home Loan Bank Discount Note AGY NA 7/25/2008 100,000 99,860
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Federal Home Loan Bank Discount Note AGY NA 7/25/2008 3,600,000 3,594,960
Federal Home Loan Bank Discount Note AGY NA 7128/2008 5,800,000 5,790,720
Federal Home Loan Bank Discount Note AGY NA 8/20/2008 3,200,000 3,190,080
Federal Home Loan Mortgage Corp. AGY 4.13 7/12/2010 3,000,000 3,052,809
Federal Home Loan Mortgage Corp. AGY 3.60 5/20/2011 507,000 506,405
Federal Home Loan Mortgage Corp. AGY 3.60 5/20/2011 2,287,000 2,284,317
Federal Home Loan Mortgage Corp. : AGY 3.88 6/29/2011 1,325,000 1,335,286
Federal Home Loan Mortgage Corp. AGY 3.88 6/29/2011 5,035,000 5,074,087
Federal Home Loan Mortgage Corp. AGY 4.75 3/5/2012 375,000 385,654
Federal Home Loan Mortgage Corp. AGY 4.75 3/6/2012 2,005,000 2,061,962
Federal Home Loan Mortgage Corp. AGY 5.25 3/15/2012 350,000 351,323
Federal Home Loan Mortgage Corp. AGY 525 3/15/12012 1,584,000 1,589,988
Federal Home Loan Mortgage Corp. AGY 3.75 6/28/2013 418,000 410,341
Federal Home Loan Mortgage Corp. AGY 3.75 6/28/2013 1,878,000 1,843,588
Federal Home Loan Mortgage Corp. AGY 4.50 1/15/2015 1,300,000 1,307,248
Federal Home Loan Mortgage Corp. AGY 4.50 1/15/2015 4,800,000 4,826,760
Federal Home Loan Mortgage Corp. AGY 5.05 1/26/2015 190,000 196,924
Federal Home Loan Mortgage Corp. AGY 5.05 1/26/2015 1,245,000 1,290,368
Federal Home Loan Mortgage Corp. AGY 4.88 6/13/2018 910,000 919,085
Federal Home Loan Mortgage Corp. AGY 4.88 6/13/2018 4,530,000 4,575,228
Federal Home Loan Mortgage Corp. AGY 6.75 3/15/2031 305,000 367,405
Federal Home Loan Mortgage Corp. AGY 6.75 3/15/2031 650,000 782,993
Federal Home Loan Mortgage Corp. Preassign AGY 513 8/23/2010 355,000 368,549
Federal Home Loan Mortgage Corp. Preassign AGY 5.13 8/23/2010 1,620,000 1,681,827
Federal Housing Admin./GMAC Project Loan AGY 7.43 6/1/2019 895,695 903,532
Federal Housing Admin./GMAC Project Loan AGY 7.43 12/1/2021 163,526 157,190
Federal Housing Admin./Reilly Mortgage Assoc. AGY 7.43 1/1/2023 98,984 100,159
Federal Housing Admin./USG! Project Loan AGY 7.44 8/1/2022 387,743 388,542
Federal National Mortgage Association AGY 3.13 6/4/2010 383,000 382,284
Federal National Mortgage Association AGY 3.13 6/4/2010 1,732,000 1,728,761
Federal National Mortgage Association AGY 5.50 3/15/2011 350,000 367,735
Federal National Mortgage Association AGY 5.50 3/15/2011 2,250,000 2,364,012
Federal National Mortgage Association AGY 3.38 5/19/2011 980,000 975,167
Federal National Mortgage Assaciation AGY 3.38 5/19/2011 4,620,000 4,597,214
Federal National Mortgage Association AGY 5.00 2/16/2012 1,140,000 1,182,417
Federal National Mortgage Association AGY 5.00 2/16/2012 4,480,000 4,646,692
Federal National Mortgage Association AGY 475 11/19/2012 155,000 159,440
Federal National Mortgage Association AGY 475 11/19/2012 1,000,000 1,028,648
Federal National Mortgage Association AGY 435 5/29/2013 800,000 801,751
Federal National Mortgage Association AGY 4.35 5/29/2013 3,755,000 3,763,220
Federal National Mortgage Association AGY 3.88 7/12/2013 586,000 578,124
Federal National Mortgage Association AGY 3.88 7/12/2013 2,658,000 2,622,276
Federal National Mortgage Association AGY 4.63 10/15/2014 130,000 132,179
Federal National Mortgage Association AGY 6.00 8/22/2016 750,000 752,712
Federal National Mortgage Association AGY 6.00 8/22/2016 3,275,000 3,286,842
Federal National Mortgage Association AGY 5.55 2/16/2017 398,000 407,038
Federal National Mortgage Association AGY 5.55 2/16/2017 2,576,000 2,634,498
Federal National Mortgage Association AGY 5.00 4/26/2017 100,000 98,000
Federal National Mortgage Association AGY 5.00 412612017 440,000 431,200
Federal National Mortgage Association AGY 5.38 6/12/2017 270,000 282,246
Federal National Mortgage Association AGY 5.38 6/12/2017 855,000 893,780
Federal National Mortgage Association AGY 6.00 8/10/2020 1,000,000 1,000,718
Federal National Mortgage Association AGY 6.00 8/10/2020 5,000,000 5,003,590
Federal National Mortgage Assaciation AGY 6.00 3/3/2023 2,500,000 2,501,715
Federal National Mortgage Assaciation AGY 6.00 3/3/2023 10,000,000 10,006,860
Federal National Mortgage Association AGY 6.00 5/26/2023 4,000,000 4,006,096
Federal National Mortgage Association AGY 6.00 5/26/2023 15,000,000 15,022,860
Federal National Mortgage Association AGY 6.15 6/23/2023 2,500,000 2,511,023
Federal National Mortgage Association AGY 6.15 6/23/2023 5,000,000 5,022,045
Federal National Mortgage Association AGY 6.63 11/15/2030 210,000 249,282
Federal National Mortgage Association AGY 6.63 11/15/2030 1,860,000 2,207,924
Federal National Mortgage Association Discount Note AGY NA 12/15/2008 30,000 29,651
Federal National Mortgage Association Discount Note AGY NA 12/15/2008 125,000 123,545
Hawaii Superferry, Inc. AGY 573 5/30/2027 729,012 766,374
Hawaii Superferry, Inc. AGY 5.73 5/30/2027 3,159,052 3,320,954
Hawaii Superferry, Inc. AGY 5.80 2/28/2030 3,450,000 3,833,019
Israel, State of (Aid to Israel) AGY 5.50 9/18/2033 580,000 637,467
Israel, State of (Aid to Israel) AGY 5.50 9/18/2033 3,575,000 3,862,616
Israel, State of (U.S. Government Guaranteed) AGY 5.50 12/4/2023 2,000,000 2,147,144
Israel, State of (U.S. Government Guaranteed) AGY 5.50 4/26/2024 500,000 536,827
Israel, State of (U.S. Government Guaranteed) AGY 5.50 4/26/2024 1,300,000 1,395,750
Israel, State of (U.S. Government Guaranteed) AGY 5.50 4/26/2024 1,525,000 1,637,322
Matson Navigation, Inc. AGY 5.34 9/4/2028 1,631,000 1,729,007
Matson Navigation, Inc. AGY 527 772912029 2,545,000 2,689,225
Overseas Private Investment Corp. AGY 3.74 4/15/2015 411,811 415,155
Overseas Private Investment Corp. AGY 3.62 9/15/2016 562,000 565,900
Overseas Private Investment Corp. AGY 3.62 9/15/2016 1,405,000 1,414,751
Perforadora Central AGY §5.24 12/15/2018 1,925,300 2,055,701
Petrodrill 4 Amethyst AGY 4.24 1/15/2016 600,012 612,643
Petrodrill 4 Amethyst AGY 424 1/15/2016 1,866,705 1,905,999
Petrodrili Amethyst AGY 4.39 4/15/2016 666,680 683,221
Petrodrill Four Ltd. AGY 4.62 4/15/2016 933,440 964,122
Rowan Companies, Inc. AGY 2.80 10/20/2013 419,043 408,659
Rowan Companies, inc. AGY 2.80 10/20/2013 1,492,840 1,455,848
Small Business Administration AGY 7.45 8/1/2010 259,883 266,055
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Small Business Administration AGY 479 7/1/2012 326,954 328,795
Small Business Administration AGY 5.20 8/1/2012 1,350,475 1,362,710
Small Business Administration AGY 3.88 9/1/12012 614,904 610,292
Small Business Administration AGY 4.75 8/10/2014 20,963,012 20,556,812
Small Business Administration AGY 4,68 9/10/2014 24,376,891 23,980,766
Small Business Administration AGY 6.85 10/1/2015 494,167 508,068
Small Business Administration AGY 6.65 11/1/2015 240,625 246,942
Small Business Administration AGY 5.10 1/1/2016 615,746 620,555
Small Business Administration AGY 6.85 77112017 789,232 806,745
Smail Business Administration AGY 6.60 11/1/2017 446,554 459,531
Small Business Administration AGY 6.60 11/1/2017 1,881,905 1,936,594
Small Business Administration AGY 6.13 1/1/2018 941,246 961,840
Small Business Administration AGY 6.13 1/1/2018 3,895,756 3,980,995
Small Business Administration AGY 547 3/10/2018 9,000,000 9,008,730
Small Business Administration AGY 6.29 1/1/2021 479,624 494,915
Small Business Administration AGY 5.34 11/1/2021 2,377,222 2,401,731
Small Business Administration AGY 6.41 4/1/2022 2,641,672 2,768,816
Small Business Administration AGY 5.80 6/1/2022 3,143,812 3,214,548
Small Business Administration AGY 5.66 71112022 3,419,134 3,485,397
Small Business Administration AGY 5.31 8/1/2022 844,885 851,374
Small Business Administration AGY 5.31 8/1/2022 3,520,354 3,547,394
Small Business Administration AGY 5.31 8/1/2022 3,801,982 3,831,185
Small Businesg Administration AGY 5.98 11/1/2022 3,388,986 3,504,452
Small Business Administration AGY 4,64 5/1/2023 331,680 322,041
Small Business Administration AGY 435 71172023 2,619,527 2,511,472
Small Business Administration AGY 5.13 9/1/2023 1,484,733 1,478,705
Small Business Administration AGY 5.13 9/1/2023 1,807,501 1,800,162
Smalt Business Administration AGY 4,98 11/1/2023 987,398 977,964
Small Business Administration AGY 4.98 11/1/2023 6,533,059 6,470,642
Small Business Administration AGY 489 12/1/2023 871,889 848,289
Small Business Administration AGY 4.89 12/1/2023 2,012,052 1,957,590
Small Business Administration AGY 4.34 3/1/2024 503,355 479,700
Small Business Administration AGY 5.17 8/1/2024 2,670,939 2,657,584
Small Business Administration AGY 4.86 10/1/2024 31,891,764 31,246,785
Small Business Administration AGY 4.84 511/2025 5,021,469 4,832,847
Small Business Administration AGY 4.84 5/1/2025 22,212,111 21,377,757
Smalf Business Administration AGY 4.57 6/1/2025 703,456 665,706
Small Business Administration AGY 4.57 6/1/2025 2,383,934 2,256,005
Small Business Administration AGY 475 7/1/2025 747,050 720,201
Small Business Administration AGY 475 71112025 2,679,947 2,683,629
Small Business Administration AGY 5.09 10/1/2025 639,957 627,990
Small Business Administration AGY 5.09 10/1/2025 2,712,399 2,661,680
Smalfl Business Administration AGY 5.39 12/1/2025 656,551 660,837
Small Business Administration AGY 5.39 12/1/2025 2,790,343 2,808,555
Small Business Administration AGY 5.57 3/1/12026 3,051,178 3,096,256
Smalf Business Administration AGY 5.54 9/1/2026 5,155,843 5,220,466
Small Business Administration AGY 5.32 4/1/2027 540,813 541,109
Small Business Administration AGY 5.31 5/1/2027 812,990 809,031
Small Business Administration AGY 5.82 71112027 636,583 655,483
Small Business Administration AGY 517 1/1/2028 500,000 493,917
Small Business Administration AGY 5.17 1/1/2028 1,800,000 1,778,099
Superior Energy Liftboats AGY 6.45 6/15/2027 3,807,911 4,383,781
Tennessee Valley Authority Aaa 5.50 6/15/2038 280,000 286,947
Tennessee Valley Authority Aaa 5.50 6/15/2038 1,620,000 1,660,192
Tennessee Vailey Authority AGY 5.38 4/1/2056 1,200,000 1,210,662
Tennessee Valley Authority AGY 5.38 4/1/2056 5,000,000 5,044,425
Totem Ocean Trailer Express, Inc. AGY 4.51 12/18/2019 467,188 476,321
U.S. Department of Transportation Headquarters il Lease WR 5.59 1217/2021 768,027 832,203
U.S. Department of Transportation Headquarters Il Lease WR 5.59 12/7/2021 3,183,206 3,449,194
Total U.S. Federal Agencies 492,181,750
Moody's
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U.S. Treasury Inflation Index Linked Bonds Aaa 2.20 7/15/2013 11,335,000 14,015,372
U.S. Treasury Inflation Index Linked Bonds Aaa 2.21 7/15/2013 500,000 618,234
U.S. Treasury Inflation Index Linked Bonds Aaa 2.21 711512013 1,840,000 2,275,102
U.S. Treasury Inflation index Linked Bonds Aaa 2.21 7/15/2013 7,000,000 8,655,281
U.S. Treasury Inflation Index Linked Bonds Aaa 2.72 1/15/2025 250,000 298,502
U.S. Treasury Inflation Index Linked Bonds Aaa 272 1/15/2025 1,510,000 1,802,953
U.S. Treasury Inflation Index Linked Bonds Aaa 273 111512025 6,800,000 8,119,261
U.S. Treasury Inflation Index Linked Bonds Aaa 273 1/15/2025 26,500,000 31,641,236
U.S. Treasury Inflation Index Linked Bonds Aaa 217 1/15/2026 1,500,000 1,607,613
U.S. Treasury inflation Index Linked Bonds Aaa 2.18 1/15/20286 500,000 535,871
U.S. Treasury inflation Index Linked Bonds Aaa 2.18 1/15/2026 3,300,000 3,536,748
U.S. Treasury inflation Index Linked Bonds Aaa 2.18 1/15/2026 6,400,000 6,859,147
U.S. Treasury Inflation Index Linked Bonds Aaa 2.54 111512027 300,000 334,514
U.S. Treasury Inflation Index Linked Bonds Aaa 2.54 1152027 370,000 412,567
U.S. Treasury Inflation Index Linked Bonds Aaa 2.54 1/15/2027 2,470,000 2,754,166
U.S. Treasury Inflation index Linked Bonds Aaa 2.55 1/15/2027 500,000 557,523
U.S. Treasury Inflation index Linked Bonds Aaa 2.55 1/15/2027 1,100,000 1,226,552
U.S. Treasury Inflation index Linked Bonds Aaa 2.55 1/15/2027 1,400,000 1,561,066
U.S. Treasury Inflation Index Linked Bonds Aaa 2.55 111512027 5,500,000 6,132,758
U.S. Treasury Inflation index Linked Bonds Aaa 1.75 1/15/2028 2,400,000 2,337,885
U.S. Treasury Inflation Index Linked Bonds Aaa 1.75 1/15/2028 2,600,000 2,532,709
U.S. Treasury Inflation Index Linked Bonds Aaa 1.80 1/15/2028 500,000 487,059
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U.S. Treasury Inflation Index Linked Bonds Aaa 1.80 1/15/2028 725,000 706,236
U.S. Treasury Inflation Index Linked Bonds Aaa 1.80 1/15/2028 3,259,000 3,174,654
U.S. Treasury inflation Index Linked Bonds Aaa 481 4/15/2028 1,290,000 2,134,329
U.S. Treasury Inflation index Linked Bonds Aaa 4.81 4/15/2028 7,410,000 12,259,982
U.S. Treasury Inflation Index Linked Bonds Aaa 4.86 4/15/2028 100,000 165,452
U.S. Treasury Inflation Index Linked Bonds Aaa 4.86 4/15/2028 800,000 1,323,615
U.S. Treasury Inflation Index Linked Bonds Aaa 5.06 4/15/2029 1,335,000 2,262,662
U.S. Treasury Inflation Index Linked Bonds Aaa 5.06 4/15/2029 7,029,000 11,913,298
U.S. Treasury inflation Index Linked Bonds Aaa 5.11 4/15/2029 2,300,000 3,898,219
U.S. Treasury Inflation Index Linked Bonds Aaa 5.11 4/15/2029 3,700,000 6,271,049
U.S. Treasury Inflation Index Linked Bonds Aaa 4.08 4/15/2032 1,370,000 2,081,372
U.S. Treasury Inflation Index Linked Bonds Aaa 4.08 4/15/2032 8,185,000 12,435,057
U.S. Treasury inflation Index Linked Notes Aaa 5.10 1/15/2009 20,000 27,034
U.S. Treasury Inflation Index Linked Notes Aaa 510 1/15/2009 30,000 40,550
U.S. Treasury Inflation Index Linked Notes Aaa 0.99 4/15/2010 1,265,000 1,459,266
U.S. Treasury Inflation Index Linked Notes Aaa 0.99 4/15/2010 1,430,000 1,649,605
U.S. Treasury Inflation Index Linked Notes Aaa 0.99 4/15/2010 5,716,000 6,593,808
U.S. Treasury Inflation Index Linked Notes Aaa 0.99 4/15/2010 7,050,000 8,132,670
U.S. Treasury inflation Index Linked Notes Aaa 1.00 4/15/2010 4,300,000 4,960,352
U.S. Treasury Inflation Index Linked Notes Aaa 1.00 4/15/2010 5,600,000 6,459,994
U.S. Treasury Inflation Index Linked Notes Aaa 4.36 1/15/2011 1,500,000 2,015,502
U.S. Treasury inflation Index Linked Notes Aaa 4.36 1/15/2011 4,000,000 5,374 673
U.S. Treasury inflation Index Linked Notes Aaa 2.57 4/15/2011 620,000 710,993
U.S. Treasury Inflation Index Linked Notes Aaa 2.57 4/15/2011 2,980,000 3,417,351
U.S. Treasury Inflation Index Linked Notes Aaa 2.59 4/15/2011 5,700,000 6,536,544
U.S. Treasury Inflation Index Linked Notes Aaa 2.59 4/15/2011 12,900,000 14,793,232
U.S. Treasury Inflation Index Linked Notes Aaa 3.38 1/15/2012 490,000 654,562
U.S. Treasury Infiation index Linked Notes Aaa 3.38 1/15/2012 3,410,000 4,555,218
U.S. Treasury Inflation Index Linked Notes Aaa 2.12 4/15/2012 2,600,000 2,903,730
U.S. Treasury Inflation Index Linked Notes Aaa 212 4/15/2012 11,736,000 13,106,992
U.S. Treasury Inflation Index Linked Notes Aaa 2.14 4/16/2012 900,000 1,005,137
U.S. Treasury Inflation index Linked Notes Aaa 214 4/15/2012 5,900,000 6,589,234
U.8. Treasury Inflation Index Linked Notes Aaa 3.60 7/15/2012 156,000 19,681
U.S. Treasury Inflation Index Linked Notes Aaa 3.60 7/15/2012 1,560,000 2,046,790
U.S. Treasury Inflation Index Linked Notes Aaa 3.60 7/15/2012 7.365,000 9,663,210
U.S. Treasury Inflation index Linked Notes Aaa 3.61 7/15/2012 1,400,000 1,836,863
U.S. Treasury Inflation Index Linked Notes Aaa 3.61 7/15/2012 6,200,000 8,134,677
U.8. Treasury Inflation Index Linked Notes Aaa 0.64 4/15/2013 3,100,000 3,140,221
U.S. Treasury Inflation Index Linked Notes Aaa 2.34 1/15/2014 500,000 617,292
U.S. Treasury Inflation Index Linked Notes Aaa 2.30 7/15/2014 250,000 302,642
U.S. Treasury Inflation Index Linked Notes Aaa 2.30 7/15/2014 2,400,000 2,905,359
U.S. Treasury Inflation Index Linked Notes Aaa 1.75 1/15/2015 1,025,000 1,191,222
U.S. Treasury inflation Index Linked Notes Aaa 2.09 7/15/2015 700,000 809,722
U.S. Treasury Inflation Index Linked Notes Aaa 2.09 7/15/2015 3,400,000 3,932,937
U.S. Treasury Inflation Index Linked Notes Aaa 2.18 1/15/2016 1,000,000 1,140,305
U.S. Treasury Inflation Index Linked Notes Aaa 2.18 1/15/2016 8,800,000 10,034,684
U.S. Treasury Inflation Index Linked Notes Aaa 273 7/15/2017 750,000 858,469
U.S. Treasury Infiation index Linked Notes Aaa 1.68 1/15/2018 1,600,000 1,667,520
Total U.S. index Linked Government Bonds 296,216,084
Moody's
U.S. Government Mortgage Backed Securities Quality Rating Rate  Maturity Date Par Value Market Value
CMO Federal Home Loan Mortgage Corp. Aaa 2.96 9/15/2030 91,530 91,299
CMO Government National Mortgage Association Remic AGY 3.63 9/16/2027 451,505 436,958
CMO Govermnment National Mortgage Association Remic AGY 3.63 9/16/2027 1,877,755 1,817,256
Federal Home Loan Mortgage Corp. Aaa 8.50 9/1/2008 1,509 1,516
Federal Home Loan Mortgage Corp. Aaa 6.75 12/1/2008 1,861 1,866
Federal Home Loan Mortgage Corp. Aaa 6.75 1/1/2009 1,656 1,669
Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2009 49 50
Federal Home Loan Mortgage Corp. Aaa 8.50 7/1/2009 105 106
Federal Home Loan Mortgage Corp. Aaa 10.00 9/1/2009 31 32
Federal Home Loan Morigage Corp. Aaa 8.50 12/1/2009 439 450
Federal Home Loan Mortgage Corp. Aaa 8.50 12/1/2009 27 27
Federal Home Loan Mortgage Corp. Aaa 8.50 9/1/2010 1,161 1,213
Federal Home Loan Mortgage Corp. Aaa 8.50 2/1/2011 16 16
Federal Home Loan Mortgage Corp. Aaa 10.50 4/1/2011 1,690 1,765
Federal Home Loan Mortgage Corp. Aaa 8.50 1/1/2013 355 371
Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2013 44,778 46,218
Federal Home Loan Mortgage Corp. Aaa 6.00 4/1/2013 1,872 1,932
Federal Home Loan Mortgage Corp. Aaa 6.00 9/1/2013 3,109 3,201
Federal Home Loan Mortgage Corp. Aaa 6.00 11/1/2013 1,311 1,349
Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2015 55,827 57,199
Federal Home Loan Mortgage Corp. Aaa 8.50 6/1/2015 327 333
Federal Home Loan Mortgage Corp. Aaa 6.50 12/1/2015 2,693,482 2,803,969
Federal Home Loan Mortgage Corp. Aaa 10.00 1/1/2016 841 860
Federal Home Loan Mortgage Corp. Aaa 6.00 7/1/2016 108,826 111,510
Federal Home Loan Mortgage Corp. Aaa 6.00 5/1/2017 91,916 94,183
Federal Home Loan Mortgage Corp. Aaa 8.50 5/1/2017 21,753 23,679
Federal Home Loan Mortgage Corp. Aaa 6.00 6/1/2017 62,273 63,810
Federal Home Loan Mortgage Corp. Aaa 6.00 12/1/2017 1,067,212 1,093,508
Federal Home Loan Mortgage Corp. Aaa 6.00 1/1/2018 85,502 87,791
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2018 24,037 24,630
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2018 101,761 104,271
Federal Home Loan Mortgage Corp. Aaa 6.50 3/1/2018 1,562,146 1,626,913
Federal Home Loan Mortgage Corp. Aaa 6.50 3/1/2018 6,968,998 7,257,933

51



Moody's

U.S. Government Mortgage Backed Securities Quality Rating Rate  Maturity Date Par Value Market Value
Federal Home Loan Mortgage Corp. Aaa 5.50 T 4/1/2018 1,307,455 1,326,544

Federal Home Loan Mortgage Corp. Aaa 4.50 5/1/2018 107,244 104,845

Federal Home Loan Mortgage Corp. Aaa 4.50 5/1/2018 321,733 314,536

Federal Home Loan Mortgage Corp. Aaa 4.50 5/1/2018 32,185 31,485
Federal Home Loan Mortgage Corp. Aaa 4.50 5/1/2018 96,557 94,456

Federal Home Loan Mortgage Corp. Aaa 4.50 5/1/2018 35,040 34,278

Federal Home Loan Mortgage Corp. Aaa 4.50 5/1/2018 105,121 102,834

Federal Home Loan Mortgage Corp. Aaa 4.50 6/1/2018 41,730 40,797
Federal Home Loan Mortgage Corp. Aaa 4.50 6/1/2018 125,191 122,391

Federal Home Loan Mortgage Corp. Aaa 5.00 8/1/2018 3,774,267 3,766,643
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 14,825 14,494
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 44 477 43,482
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 14,604 14,277
Federat Home Loan Mortgage Corp. Aaa 4,50 9/1/2018 43,812 42,831

Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 10,411 10,178
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 31,234 30,535
Federat Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 65,468 64,003
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 196,403 192,009
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 33,267 32,623
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 99,802 97,569
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 21,987 21,496
Federal Home Loan Mortgage Corp. Aaa 4.50 9/1/2018 65,963 64,487
Federal Home Loan Mortgage Corp. Aaa 4.50 10/1/2018 37,287 36,453
Federal Home Loan Mortgage Corp. Aaa 4.50 10/1/2018 111,861 109,359
Federal Home Loan Mortgage Corp. Aaa 4.50 10/1/2018 42,028 41,092
Federal Home Loan Mortgage Corp. Aaa 4.50 10/1/2018 126,084 123,275
Federal Home Loan Mortgage Corp. Aaa 5.00 10/1/2018 2,260,282 2,255,287
Federal Home Loan Mortgage Corp. Aaa 4.50 11/1/2018 42,235 41,290
Federal Home Loan Mortgage Corp. Aaa 4.50 11/1/2018 126,705 123,870
Federal Home Loan Mortgage Corp. Aaa 4.50 11/1/2018 83,770 81,900
Federal Home Loan Mortgage Corp. Aaa 4.50 11/1/2018 251,311 245,699
Federal Home Loan Mortgage Corp. Aaa 5.00 12/1/2018 217,120 216,635
Federal Home Loan Mortgage Corp. Aaa 5.00 12/1/2018 1,447,468 1,444,232
Federal Home Loan Martgage Corp. Aaa 4.50 1/1/2019 46,447 45,408
Federal Home Loan Mortgage Corp. Aaa 4.50 1/1/2019 139,341 136,224
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2019 1,218,412 1,248,463
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2019 4,873,648 4,993,852
Federal Home Loan Mortgage Corp. Aaa 4.50 3/1/2019 45,693 44,659
Federal Home Loan Mortgage Corp. Aaa 4.50 3/1/2019 137,079 133,978
Federal Home Loan Mortgage Corp. Aaa 4.50 3/1/2019 46,399 45,361
Federal Home Loan Mortgage Corp. Aaa 4.50 3/1/2019 139,197 136,083
Federal Home Loan Mortgage Corp. Aaa 4.00 4/1/2019 20,365 19,285
Federal Home Loan Mortgage Corp. Aaa 4.50 5/1/2019 414,950 404,630
Federal Home Loan Mortgage Corp. Aaa 4.50 6/1/2019 670,544 653,867
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2019 1,627,047 1,619,189
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2019 3,254,095 3,238,377
Federal Home Loan Mortgage Corp. Aaa 5.00 7/1/2019 4,686,549 4,675,629
Federal Home Loan Mortgage Corp. Aaa 5.00 8/1/2019 71,763 71,416
Federal Home Loan Mortgage Corp. Aaa 5.50 11/1/2019 47,774 48,395
Federal Home Loan Mortgage Corp. Aaa 5.50 12/1/2019 5,763,578 5,841,087
Federal Home Loan Mortgage Corp. Aaa 4.50 2/1/2020 387,038 376,445
Federal Home Loan Mortgage Corp. Aaa 4.50 2/1/2020 746,809 730,103
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2020 602,926 600,014
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2020 1,205,851 1,200,027
Federal Home Loan Mortgage Corp. Aaa 11.50 6/1/2020 54,366 63,671
Federal Home Loan Mortgage Corp. Aaa 4.50 8/1/2020 4,361,925 4,253,422
Federal Home Loan Mortgage Corp. Aaa 5.50 10/1/2020 2,354,813 2,385,376
Federal Home Loan Mortgage Corp. Aaa 4.50 11/1/2020 77,397 75,279
Federal Home Loan Mortgage Corp. Aaa 4.50 11/1/2020 998,880 971,541
Federal Home Loan Martgage Corp. Aaa 4.50 1/1/2021 435,410 423,491
Federal Home Loan Mortgage Corp. Aaa 4.50 1/1/2021 744,961 724,568
Federal Home Loan Mortgage Corp. Aaa 4.50 1172021 254,725 247,753
Federal Home Loan Mortgage Corp. Aaa 5.00 1/1/2021 633,697 632,220
Federal Home Loan Mortgage Corp. Aaa 5.00 1/1/2021 1,267,393 1,264,440
Federal Home Loan Mortgage Corp. Aaa 4.50 2/1/2021 482,201 469,004
Federat Home Loan Mortgage Corp. Aaa 5.50 2/1/2021 140,711 141,746
Federat Home Loan Mortgage Corp. Aaa 6.00 2/1/2022 3,231,738 3,311,885
Federal Home Loan Mortgage Corp. Aaa 5.50 6/1/2022 84,137 84,712
Federal Home Loan Mortgage Corp. Aaa 5.50 2/1/2024 1,029,324 1,027,327
Federal Home Loan Mortgage Corp. Aaa 5.50 2/1/2024 4,378,605 4,370,110
Federal Home Loan Mortgage Corp. Aaa 6.96 4/1/2024 249,356 250,890
Federal Home Loan Mortgage Corp. Aaa 8.50 12/1/2024 4,312 4,767
Federal Home Loan Mortgage Corp. Aaa 8.50 1/1/2025 17,684 19,550
Federal Home Loan Mortgage Corp. Aaa 8.50 1/1/2025 16,082 17,779
Federal Home Loan Mortgage Corp. Aaa 8.50 1/1/2025 5625 6,220
Federal Home Loan Mortgage Corp. Aaa 8.50 2/1/2025 1,846 2,042
Federal Home Loan Mortgage Corp. Aaa 8.50 2/1/2025 3,548 3,923
Federal Home Loan Mortgage Corp. Aaa 8.50 3/1/2025 21,127 23,363
Federal Home Loan Mortgage Corp. Aaa 8.50 3/1/2025 43,745 48,375
Federal Home Loan Mortgage Corp. Aaa 8.50 3/1/2025 2,010 2,223
Federal Home Loan Mortgage Corp. Aaa 8.50 3/1/2025 16,252 17,972
Federal Home Loan Mortgage Corp. Aaa 8.50 3/1/2025 11,047 12,213
Federal Home Loan Mortgage Corp. Aaa 8.50 3/1/2025 11,726 12,967
Federal Home Loan Mortgage Corp. Aaa 8.50 3/1/2025 13,563 14,999
Federal Home Loan Mortgage Corp. Aaa 8.50 3/1/2025 6,652 7,356
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Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 8,456 9,351

Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 6,813 7,534

Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 37,078 41,002
Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 11,548 12,768
Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 7.116 7,869
Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 17,115 18,926
Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 21,836 24,147
Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 8,528 9,429
Federal Home Loan Mortgage Corp. Aaa 8.50 4/1/2025 5,135 5,659
Federal Home Loan Mortgage Corp. Aaa 8.50 5/1/2025 79,965 88,428
Federal Home Loan Mortgage Corp. Aaa 8.50 5/1/2025 27,239 30,122
Federal Home Loan Mortgage Corp. Aaa 8.50 5/1/2025 8,255 9,115
Federal Home Loan Mortgage Corp. Aaa 8.50 6/1/2025 405,382 448,284
Federal Home Loan Mortgage Corp. Aaa 8.50 6/1/2025 109,696 121,305
Federal Home Loan Mortgage Corp. Aaa 8.50 6/1/2025 16,624 18,378
Federal Home Loan Mortgage Corp. Aaa 8.50 7/1/2025 12,628 13,964
Federal Home Loan Mortgage Corp. Aaa 8.50 7/1/2025 10,995 12,158
Federal Home Loan Mortgage Corp. Aaa 8.50 8/1/2025 55,461 61,330
Federal Home Loan Mortgage Corp. Aaa 8.50 9/1/2025 114,523 126,643
Federal Home Loan Mortgage Corp. Aaa 8.50 9/1/2025 89,351 98,807
Federal Home Loan Mortgage Corp. Aaa 8.50 9/1/2025 1,965 2,173
Federal Home Loan Mortgage Corp. Aaa 8.50 10/1/2025 27,289 30,177
Federal Home Loan Mortgage Corp. Aaa 8.50 10/1/2025 69,078 76,389
Federal Home Loan Mortgage Corp. Aaa 8.50 10/1/2025 8,408 9,298
Federal Home Loan Mortgage Corp. Aaa 8.50 10/1/2025 803 888
Federal Home Loan Mortgage Corp. Aaa 8.50 11/1/2025 40,211 44,466
Federal Home Loan Mortgage Corp. Aaa 8.50 11/1/2025 46,496 51,416
Federal Home Loan Mortgage Corp. Aaa 8.50 11/1/2025 81,635 90,251

Federal Home Loan Mortgage Corp. Aaa 7.10 10/1/2026 738,697 749,253
Federal Home Loan Mortgage Corp. Aaa 6.00 1/1/2027 1,761,899 1,792,930
Federal Home Loan Mortgage Corp. Aaa 6.00 1/1/2027 7,254,879 7,382,652
Federal Home Loan Mortgage Corp. Aaa 8.50 5/1/2027 11,507 12,735
Federal Home Loan Mortgage Corp. Aaa 6.50 1/1/2029 4,538 4,726
Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2029 2,671 2,721

Federal Home Loan Mortgage Corp. Aaa 6.50 3/1/2029 1,965 2,047
Federal Home Loan Mortgage Corp. Aaz 7.00 9/1/2029 108,880 115,143
Federal Home Loan Mortgage Corp. Aaa 6.00 1/1/2030 153,591 156,468
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2031 3,077 3,133
Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2031 221,455 225,534
Federal Home Loan Mortgage Corp. Aaa 6.00 5/1/2031 64,564 65,733
Federal Home Loan Mortgage Corp. Aaa 6.00 10/1/2031 284,626 289,780
Federal Home Loan Mortgage Corp. Aaa 6.50 12/1/2031 656,532 683,190
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2032 82,355 83,847
Federal Home Loan Mortgage Corp. Aaa 6.00 4/1/2032 201,940 205,344
Federal Home Loan Mortgage Corp. Aaa 7.00 5/1/2032 14,991 15,830
Federal Home Loan Mortgage Corp. Aaa 7.00 6/1/2032 5,850 6,177
Federal Home Loan Mortgage Corp. Aaa 7.00 7/1/2032 164,341 173,542
Federal Home Loan Mortgage Corp. Aaa 6.00 9/1/2032 33,129 33,687
Federal Home Loan Mortgage Corp. Aaa 6.50 10/1/2032 450,301 468,304
Federal Home Loan Mortgage Corp. Aaa 6.00 11/1/2032 8,756 8,904
Federal Home Loan Mortgage Corp. Aaa 6.00 11/1/2032 784,520 797,747
Federal Home Loan Mortgage Corp. Aaa 6.00 11/1/2032 838,144 852,275
Federal Home Loan Mortgage Corp. Aaa 6.00 12/1/2032 264,726 269,189
Federal Home Loan Morigage Corp. Aaa 6.50 12/1/2032 265,300 275,907
Federal Home Loan Mortgage Corp. Aaa 6.50 12/1/2032 2,663,614 2,770,106
Federat Home Loan Mortgage Corp. Aaa 6.00 1/1/2033 75,817 77,095
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2033 56,768 57,725
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2033 365,489 371,651

Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2033 217,579 221,043
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2033 139,431 141,956
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2033 309,276 314,877
Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2033 345,801 351,631

Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2033 132,353 134,974
Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2033 18,593 18,906
Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2033 184,695 187,635
Federal Home Loan Mortgage Corp. Aaa 6.00 4/1/2033 287,602 292,181

Federal Home Loan Mortgage Corp. Aaa 6.00 4/1/2033 282,378 286,873
Federal Home Loan Mortgage Corp. Aaa 6.00 4/1/2033 16,014 16,284
Federal Home Loan Mortgage Corp. Aaa 6.00 5/1/2033 87,382 89,019
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2033 140,281 135,287
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2033 220,233 212,393
Federal Home Loan Mortgage Corp. Aaa 5.50 6/1/2033 735,942 729,157
Federal Home Loan Mortgage Corp. Aaa 5.50 6/1/2033 3,244,421 3,214,508
Federal Home Loan Mortgage Corp. Aaa 5.00 7/1/2033 272,451 262,751

Federal Home Loan Mortgage Corp. Aaa 5.00 7/1/2033 617,573 595,587
Federal Home Loan Mortgage Corp. Aaa 5.00 7/1/2033 2,470,712 2,382,755
Federal Home Loan Mortgage Corp. Aaa 5.00 7/1/2033 703,003 677,973

Federal Home Loan Mortgage Corp. Aaa 6.00 7/1/2033 319,411 324,496

Federal Home Loan Mortgage Corp. Aaa 6.00 7/1/2033 64,090 65,111

Federal Home Loan Mortgage Corp. Aaa 6.00 8/1/2033 78,671 79,924

Federal Home Loan Mortgage Corp. Aaa 6.00 8/1/2033 72,345 73,564

Federal Home Loan Mortgage Corp. Aaa 6.00 9/1/2033 390,631 396,849

Federal Home Loan Mortgage Corp. Aaa 5.00 10/1/2033 244,576 236,013

Federal Home Loan Mortgage Corp. Aaa 5.50 10/1/2033 229,359 227,756
Federal Home Loan Mortgage Corp. Aaa 5.50 10/1/2033 1,011,877 1,004,804
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Federal Home Loan Mortgage Corp. Aaa 5.00 11/1/2033 88,740 85,581
Federal Home Loan Mortgage Corp. Aaa 6.00 1/1/2034 723,174 733,328
Federal Home Loan Mortgage Corp. Aaa 6.00 1/1/2034 3,181,967 3,226,642
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2034 29,787 30,206
Federal Home Loan Mortgage Corp. Aaa 6.00 2/1/2034 §9,730 60,737
Federal Home Loan Mortgage Corp. Aaa 6.00 3/1/2034 54,401 55,165
Federal Home Loan Mortgage Corp. Aaa 6.00 7/1/12034 784,954 795,975
Federal Home Loan Mortgage Corp. Aaa 6.00 9/1/2034 53,491 54,242
Federal Home Loan Mortgage Corp. Aaa 4.39 10/1/2034 2,717,725 2,718,677
Federal Home Loan Mortgage Corp. Aaa 6.00 11/1/2034 14,425 14,627
Federal Home Loan Mortgage Corp. Aaa 5.00 12/1/2034 620,743 597,869
Federal Home Loan Mortgage Corp. Aaa 5.50 12/1/2034 621,554 515,768
Federal Home Loan Mortgage Corp. Aaa 5.50 12/1/2034 2,694,215 2,664,325
Federal Home Loan Mortgage Corp. Aaa 5.50 1/1/2035 7,957,523 7,884,155
Federal Home Loan Mortgage Corp. Aaa 4.43 3/1/2035 1,961,922 1,962,903
Federal Home Loan Mortgage Corp. Aaa 4.69 6/1/2035 3,104,457 3,097,658
Federal Home Loan Mortgage Corp. Aaa 5.03 8/1/2035 465,054 467,058
Federal Home Loan Mortgage Corp. Aaa 5.00 9/1/2035 2,605,105 2,605,016
Federal Home Loan Mortgage Corp. Aaa 5.00 9/1/2035 661,306 635,898
Federal Home Loan Mortgage Corp. Aaa 5.00 9/1/2035 701,629 674,672
Federal Home Loan Mortgage Corp. Aaa 5.00 9/1/2035 48,720 46,848
Federal Home Loan Mortgage Corp. Aaa 5.50 9/1/12035 303,900 300,245
Federal Home Loan Mortgage Corp. Aaa 5.00 11/1/2035 135,780 130,563
Federal Home Loan Mortgage Corp. Aaa 5.00 11/1/2035 123,106 118,376
Federal Home Loan Mortgage Corp. Aaa 5.00 11/1/2035 102,457 98,521
Federal Home Loan Mortgage Corp. Aaa 5.00 11/1/2035 143,580 138,063
Federal Home Loan Mortgage Corp. Aaa 5.00 11/1/2035 36,380 34,982
Federal Home Loan Mortgage Corp. Aaa 5.00 11/1/2035 145,518 139,928
Federai Home Loan Mortgage Corp. Aaa 5.50 11/1/2035 2,287,545 2,260,025
Federal Home Loan Mortgage Corp. Aaa 5.00 12/1/2035 162,368 156,130
Federal Home Loan Mortgage Corp. Aaa 5.00 12/1/2035 324,737 312,261
Federal Home Loan Mortgage Corp. Aaa 5.00 12/1/2035 49,169 47,280
Federal Home Loan Mortgage Corp. Aaa 5.00 12/1/2035 69,649 66,973
Federal Home Loan Mortgage Corp. Aaa 5.00 12/1/2035 139,298 133,947
Federal Home Loan Mortgage Corp. Aaa 4.85 1/1/2036 3,018,450 3,051,906
Federal Home Loan Mortgage Corp. Aaa 5.00 1/1/2036 146,390 140,766
Federal Home Loan Mortgage Corp. Aaa 5.00 3/1/2036 327,208 314,636
Federat Home Loan Mortgage Corp. Aaa 5.00 3/1/2036 1,308,832 1,258,547
Federal Home Loan Mortgage Corp. Aaa 5.00 3/1/2036 58,394 56,150
Federal Home Loan Mortgage Corp. Aaa 5.00 3/1/2036 116,788 112,301
Federal Home Loan Mortgage Corp. Aaa 5.39 3/1/2036 2,020,843 2,043,080
Federal Home Loan Mortgage Corp. Aaa 5.00 4/1/2036 302,330 290,714
Federal Home Loan Mortgage Corp. Aaa 5.00 4/1/2036 1,209,318 1,162,856
Federal Home Loan Mortgage Corp. Aaa 5.00 5/1/2036 4,866,133 4,673,093
Federal Home Loan Mortgage Corp. Aaa 5.00 5/1/2036 346,791 333,033
Federal Home Loan Mortgage Corp. Aaa 5.35 5/1/2036 9,749,461 9,923,197
Federal Home Loan Mortgage Corp. Aaa 2.76 6/15/2036 270,745 265,785
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2036 703,954 676,028
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2036 702,053 676,080
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2036 1,404,107 1,350,161
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2036 160,235 154,331
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2036 640,945 617,326
Federal Home Loan Mortgage Corp. Aaa 5.50 1/1/2037 1,271,197 1,254,314
Federal Home Loan Mortgage Corp. Aaa 5.50 1/1/2037 4,237,323 4,181,047
Federal Home Loan Mortgage Corp. Aaa 5.26 2/1/2037 3,059,211 3,073,338
Federal Home Loan Mortgage Corp. Aaa 5.50 2/1/2037 196,682 194,069
Federal Home Loan Mortgage Corp. Aaa 5.50 3/1/2037 626,844 618,125
Federal Home Loan Mortgage Corp. Aaa 5.22 5/1/2037 254,069 256,241
Federal Home Loan Mortgage Corp. Aaa 6.50 5/1/2037 1,105,014 1,140,220
Federal Home Loan Mortgage Corp. Aaa 5.00 6/1/2037 1,235,582 1,185,022
Federal Home Loan Mortgage Corp. Aaa 5.76 6/1/2037 1,114,408 1,131,782
Federal Home Loan Mortgage Corp. Aaa 5.50 8/1/2037 99,494 98,110
Federal Home Loan Mortgage Corp. Aaa 6.50 9/1/2037 895,407 917,215
Federal Home Loan Mortgage Corp. Aaa 6.50 11/1/2037 9,334,722 9,662,069
Federal Home Loan Mortgage Corp. Aaa 7.00 11/1/2037 819,895 860,480
Federal Home Loan Mortgage Corp. Aaa 7.00 11/1/2037 2,459,684 2,581,439
Federal Home Loan Mortgage Corp. Aaa 6.50 1/1/2038 886,308 914,546
Federal Home Loan Mortgage Corp. Aaa 6.50 1/1/2038 938,029 967,914
Federal Home Loan Mortgage Corp. Aaa 5.50 2/1/2038 911,180 898,506
Federal Home Loan Mortgage Corp. Aaa 5.50 2/1/2038 2,967,480 2,926,203
Federal Home Loan Mortgage Corp. Aaa 6.50 3/1/2038 408,022 421,022
Federal Home Loan Mortgage Corp. Aaa 6.00 5/1/2038 500,001 505,616
Federal Home Loan Mortgage Corp. Aaa 5.50 6/1/2038 1,000,000 986,090
Federal Home Loan Mortgage Corp. Aaa 5.50 6/1/2038 23,000,000 22,680,070
Federal Home Loan Mortgage Corp. Gold Aaa 5.50 3/1/2011 44,995 45,557
Federal Home Loan Mortgage Corp. Gold Aaa 5.50 5/1/2011 13,879 14,050
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 8/1/2013 3,169 3,264
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 12/1/2013 23,455 24,115
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 2/1/2014 11,041 11,312
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2014 59,924 61,397
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 7/1/2014 10,182 10,432
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 7/1/2014 382,726 392,145
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 5/1/2016 7,770 7,961
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 5/1/2016 34,630 35,484
Federal Home Loan Morigage Corp. Gold Aaa 6.00 5/1/2016 47,149 48,312
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Federal Home Loan Mortgage Corp. Gold Aaa 6.00 5/1/2016 72,851 74,814

Federal Home Loan Mortgage Corp. Gold Aaa 6.00 7/1/2016 154,446 158,254

Federal Home Loan Mortgage Corp. Gold Aaa 6.00 7/1/12016 107,058 109,698
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 9/1/2016 41,120 42,134
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 9/1/2016 174,548 178,852

Federal Home Loan Mortgage Corp. Gold Aaa 6.00 10/1/2016 88,181 90,558
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 11/1/2016 243,876 249,890
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 2/1/2017 2,359,644 2,423,062
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 2/1/2017 92,029 94,298
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2017 59,887 61,364
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2017 106,780 109,416
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2017 75,049 76,902
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2017 65,717 67,340
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 4/1/2017 10,377 10,633
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 5/1/12017 1,089,472 1,116,371

Federat Home Loan Mortgage Corp. Gold Aaa 6.00 5/1/2017 857,774 878,953
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 6/1/2017 14,706 15,069
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 7/1/2017 21,131 21,698
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 7/1/2017 82,427 84,462
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 712017 105,160 107,754
Federal Home Loan Mortgage Corp. Gold Aaa 5.50 10/1/2017 284,227 288,551

Federal Home Loan Mortgage Corp. Gold Aaa 5.50 11/1/2017 523,864 530,910
Federal Home Loan Mortgage Corp. Gold Aaa 4.50 10/1/2018 42,778 41,821

Federal Home Loan Mortgage Corp. Goid Aaa 4.50 10/1/2018 128,333 125,462
Federal Home Loan Mortgage Corp. Gold Aaa 5.00 7/1/2020 622,239 617,678
Federal Home Loan Mortgage Corp. Gold Aaa 5.00 7/1/2020 1,244,478 1,235,356
Federal Home Loan Mortgage Corp. Gold Aaa 4.50 1/1/2021 36,719 35,714
Federal Home Loan Mortgage Corp. Gold Aaa 7.65 5/1/2025 2,060,026 2,213,045
Federal Home Loan Mortgage Corp. Gold Aaa 8.50 5/1/2025 71,308 78,510
Federal Home Loan Mortgage Corp. Gold Aaa 8.50 7/1/2025 5,563 6,150
Federal Home Loan Mortgage Corp. Gold Aaa 8.50 9/1/2025 45,085 49,857
Federal Home Loan Mortgage Corp. Gold Aaa 8.50 1/1/2027 90,682 100,321

Federal Home Loan Mortgage Corp. Gold Aaa 8.50 5/1/2027 342,188 378,562
Federal Home Loan Mortgage Corp. Gold Aaa 8.50 11/1/2027 116,082 128,421

Federal Home Loan Mortgage Corp. Gold Aaa 8.00 9/1/2028 9,255 9,995
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2029 878,562 895,018
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2029 4,374 4,460
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2029 32,813 33,428
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 4/1/2029 3,606 3,673
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 4/1/2029 35,549 36,215
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 4/1/2029 1,925 1,961

Federal Home Loan Mortgage Corp. Gold Aaa 6.00 6/1/2029 2,812 2,865
Federal Home Loan Mortgage Corp. Gold Aaa 6.50 6/1/2029 518,238 539,931

Federal Home Loan Mortgage Corp. Gold Aaa 6.50 7/1/2029 333 347
Federal Home Loan Mortgage Corp. Gold Aaa 7.00 10/1/2029 70,767 74,837
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 10/1/2029 1,032 1,118
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 11/1/2029 11,786 12,765
Federal Home Loan Mortgage Corp. Gold Aaa 8.50 12/1/2029 75,569 83,819
Federal Home Loan Mortgage Corp. Gold Aaa 7.50 1/1/2030 1,656 1,792
Federal Home Loan Mortgage Corp. Gold Aaa 8.50 2/1/2030 27,080 30,005
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 3/1/2030 954 1,034
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 2,476 2,682
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 6,203 6,719
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 11,393 12,342
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 1,415 1,533
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 99,694 107,992
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 6,845 7,415
Federai Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 882 956
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 1,559 1,689
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2030 6,186 6,701

Federal Home Loan Mortgage Corp. Gold Aaa 8.00 5/1/2030 11,726 12,702
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 5/1/2030 17,805 19,287
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 5/1/2030 2,535 2,746
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 5/1/2030 59,642 64,606
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 5/1/2030 5,624 6,092
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 5/1/2030 26,019 28,185
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 6/1/2030 49,995 54,156
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 6/1/2030 28,228 30,568
Federai Home Loan Mortgage Corp. Gold Aaa 8.00 7/1/12030 54,390 58,917
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 7/1/2030 1,521 1,648
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 7/1/2030 268 290
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 7/1/2030 22,436 24,304

Federal Home Loan Mortgage Corp. Gold Aaa 7.50 8/1/2030 22,961 24,804
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 8/1/2030 19,903 21,560
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 8/1/2030 31,414 34,028
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 8/1/2030 7,676 8,315
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 8/1/2030 1,826 1,978
Federat Home Loan Mortgage Corp. Gold Aaa 8.00 8/1/2030 13,703 14,843
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 9/1/2030 2,444 2,648
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 9/1/2030 7,500 8,125

Federal Home Loan Mortgage Corp. Gold Aaa 8.00 9/1/12030 1,691 1,832
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 10/1/2030 23,933 25,925
Federal Home Loan Mortgage Corp. Gold Aaa 8.50 10/1/2030 8,946 9,912
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 11/1/2030 2,224 2,409
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 11/1/2030 2,012 2,179
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Federal Home Loan Mortgage Corp. Gold Aaa 8.00 12/1/2030 13,267 14,361
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 1/1/2031 16,214 17,564
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 3/1/2031 3,131 3,391
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 4/1/2031 89,422 96,875
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 6/1/2031 5,045 5,466
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 6/1/2031 6,450 6,987
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 7/1/2031 56,886 61,628
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 7/1/2031 1,922 2,082
Federal Home Loan Mortgage Corp. Gold Aaa 7.00 9/1/2031 49,424 52,241
Federal Home Loan Mortgage Corp. Gold Aaa 7.50 9/1/2031 57,892 62,539
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 9/1/2031 15,564 16,861
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 9/1/2031 4,429 4,798
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 10/1/2031 55,744 56,754
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 10/1/2031 28,605 30,989
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 10/1/2031 83,336 90,282
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 11/1/2031 142,758 145,343
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 11/1/2031 67,532 68,755
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 11/1/2031 71,502 77,461
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 11/1/2031 37,383 40,497
Federal Home Loan Mortgage Corp. Gold Aaa 8.00 12/1/2031 7,580 8,211
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 1/1/2032 421,084 428,708
Federal Home Loan Mortgage Corp. Gold Aaa 7.00 4/1/2032 472,905 499,860
Federal Home Loan Mortgage Corp. Gold Aaa 7.00 4/1/2032 774,085 818,186
Federal Home Loan Mortgage Corp. Gold Aaa 7.50 6/1/2032 5818 6,267
Federal Home Loan Mortgage Corp. Gold Aaa 7.00 7/1/2032 475,754 502,872
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 10/1/2032 499,337 507,753
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 10/1/2032 2,144 2,181
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 11/1/2032 193,385 196,645
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 11/1/2032 305,459 310,990
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 12/1/2032 50,574 51,427
Federal Home Loan Mortgage Corp. Gold Aaa 6.00 3/1/2033 650,618 661,584
Federal Home Loan Mortgage Corp. Gold Aaa 5.50 10/1/2036 337,189 332,711
Federal Home Loan Mortgage Corp. Gold Aaa 5.50 12/1/2036 1,899,013 1,873,794
Federal Home Loan Mortgage Corp. Gold Aaa 5.00 5/1/2037 2,036,005 1,952,691
Federal Home Loan Mortgage Corp. Gold Aaa 5.00 7/1/2037 5,163,176 4,951,909
Federal Home Loan Mortgage Corp. Gold Aaa 6.50 9/1/2037 489,153 504,737
Federal Home Loan Mortgage Corp. Gold Aaa 6.50 9/1/2037 530,918 547,833
Federal Home Loan Mortgage Corp. Gold Aaa 6.50 11/1/2037 69,401 71,612
Federal Home Loan Mortgage Corp. Gold Aaa 6.50 11/1/2037 693,700 715,801
Federal Home Loan Mortgage Corp. Gold Aaa 6.50 11/1/2037 42,423 43,774
Federal Home Loan Mortgage Corp. Gold Aaa 5.50 1/1/2038 339,058 334,341
Federal Home Loan Mortgage Corp. Gold Multiclass Aaa 0.00 9/15/2036 73,731 83,047
Federal Home Loan Mortgage Corp. Gold Muiticlass Aaa 0.00 3/15/2037 177,429 165,023
Federai Home Loan Mortgage Corp. Gold TBA (setties July) Aaa 6.50 7/15/2033 800,000 824,500
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 6.50 7/15/2033 3,925,000 4,045,203
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 5.50 7/1/2038 {1,900,000) (1,871,500)
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 5.50 7/1/2038 2,000,000 1,970,000
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 5.50 7/1/2038 2,755,000 2,713,675
Federal Home Loan Mortgage Corp. Gold TBA (setties July) Aaa 5.50 7/1/2038 5,700,000 5,614,500
Federal Home Loan Mortgage Corp. Gold TBA (setties July) Aaa 5.50 7/1/2038 15,000,000 14,775,000
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 5.50 7/1/2038 17,790,000 17,523,150
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 5.50 7/1/2038 59,500,000 58,607,500
Federat Home Loan Mortgage Corp. Gold TBA (setties July) Aaa 6.00 7/15/2034 900,000 909,000
Federal Home Loan Mortgage Corp. Gold TBA (setties July) Aaa 6.00 7/15/2034 1,323,000 1,336,230
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 6.00 7/15/2034 3,900,000 3,939,000
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 6.00 7/15/2034 4,530,000 4,575,300
Federal Home Loan Martgage Corp. Gold TBA (settles July) Aaa 6.00 7/15/2034 10,900,000 11,009,000
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 6.00 7/15/2034 12,600,000 12,726,000
Federal Home Loan Mortgage Corp. Gold TBA (settles July) Aaa 6.00 7/15/2034 21,080,000 21,290,800
Federal Home Loan Mortgage Corp. Gold TBA (setttes July) Aaa 5.00 7/1/2038 1,235,000 1,183,284
Federat Home Loan Mortgage Corp. Gold TBA (setties July) Aaa 5.00 7/1/2038 2,670,000 2,558,194
Federal Home Loan Mortgage Corp. Multiclass Aaa 6.00 3/15/2016 1,334,876 1,383,704
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 4/15/2018 1,867,480 1,848,387
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 4/15/2018 7,000,000 6,928,432
Federal Home Loan Mortgage Corp. Multiclass Aaa 4.50 7/15/2018 2,685,213 2,584,080
Federal Home Loan Mortgage Corp. Multiclass Aaa 4.50 7/15/2018 9,666,767 9,302,687
Federal Home Loan Mortgage Corp. Muiticlass Aaa 5.75 12/15/2018 1,423,767 1,454,128
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.75 12/15/2018 3,585,900 3,662,365
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.75 12/15/2018 1,433,423 1,458,147
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.75 12/15/2018 3,607,759 3,669,986
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.69 2/15/2019 2,274,651 2,228,153
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.69 2/15/2019 3,538,346 3,466,015
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.69 2/15/2019 13,479,414 13,203,868
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.69 2/15/2019 14,911,602 14,606,779
Federal Home Loan Morigage Corp. Multiclass Aaa 2.61 7/15/2019 405,188 396,955
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.61 7/15/2019 567,263 555,737
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.61 7/15/2019 810,376 793,910
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.61 7/15/2019 2,269,054 2,222,949
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.61 7/15/2019 2,512,167 2,461,122
Federal Home Loan Mortgage Corp. Muliticlass Aaa 2.61 7/15/2019 3,565,656 3,493,205
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.61 8/15/2019 1,773,283 1,737,555
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.61 8/15/2019 3,788,378 3,712,050
Federal Home Loan Mortgage Corp. Multictass Aaa 2.61 8/15/2019 10,156,077 9,951,453
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.61 8/15/2019 16,120,757 16,795,956
Federal Home Loan Mortgage Corp. Multiclass Aaa 4.50 10/15/2019 2,000,000 1,926,624
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Federal Home Loan Mortgage Corp. Multiclass Aaa 4.50 10/15/2019 7,000,000 6,743,184
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 12/15/2019 1,337,477 1,350,318
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 12/15/2019 2,742,685 2,769,018
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.61 10/15/2020 573,060 561,369
Federal Home Loan Mortgage Corp. Multiclass Aaa 261 10/15/2020 2,374,106 2,325,670
Federal Home Loan Mortgage Corp. Multiclass Aaa 261 10/156/2020 2,537,838 2,486,061
Federal Home Loan Mortgage Corp. Multiclass Aaa 261 10/15/2020 2,824,368 2,766,745
Federal Home Loan Mortgage Corp. Muiticlass Aaa 2,61 10/15/2020 13,999,042 13,713,433
Federal Home Loan Mortgage Corp. Muilticlass Aaa 2,61 10/15/2020 21,858,153 21,412,203
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 12/15/2020 1,448,256 1,460,519
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 12/15/2020 3,654,518 3,685,461
Federal Home Loan Mortgage Corp. Multiclass Aaa 8.60 6/15/2021 421,217 447 424
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 5/15/2022 567,292 572,173
Federal Home Loan Mortgage Corp. Muiticlass Aaa 5.00 5/15/2022 810,856 814,580
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 11/15/2022 49,000 49,387
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 11/15/2022 4,000,000 4,031,580
Federal Home Loan Mortgage Corp. Multiclass Aaa 4.50 10/15/2023 1,050,000 970,716
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 711512024 459,041 463,751
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 7/15/2024 2,295,204 2,318,755
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 5/15/2026 618,295 626,151
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 2/15/2030 6,233,000 6,175,700
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 8/15/2030 3,422 3,451
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 8/15/2030 3,696 3,727
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 8/15/2030 15,194 15,324
Federal Home Loan Mortgage Corp. Multiclass Aaa 6.00 8/16/2030 29,286 29,388
Federal Home Loan Mortgage Corp. Multiclass Aaa 6.00 8/15/2030 123,806 124,240
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.81 12/15/2030 159,154 167,155
Federal Home Loan Mortgage Corp. Multiclass Aaa 2.81 12/15/2030 795,768 785,773
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 9/15/2031 278,000 266,891
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 9/15/2031 1,183,000 1,135,726
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 2/15/2032 106,000 102,482
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 2/15/2032 449,000 434,097
Federal Home Loan Mortgage Corp. Mutticiass Aaa 5.00 3/15/2032 469,000 451,158
Federal Home Loan Mortgage Corp. Muiticlass Aaa 5.00 3/15/2032 1,995,000 1,919,104
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 4/15/2032 263,000 259,228
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 4/15/2032 1,120,000 1,103,936
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 6/15/2032 1,226,000 1,202,412
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 6/15/2032 2,453,000 2,405,804
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 6/15/2032 1,478,000 1,411,675
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 6/15/2032 6,648,000 6,349,671
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 6/15/2032 719,000 709,206
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 6/15/2032 3,250,000 3,205,729
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 7/15/2032 673,000 674,901
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 7/15/2032 3,040,000 3,048,585
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 8/15/2032 348,000 339,883
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 8/15/2032 1,481,000 1,446,454
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.78 8/15/2032 3,746,700 3,765,134
Federal Home Loan Mortgage Corp. Multiclass Aaa 578 8/15/2032 4,143,483 4,163,869
Federal Home Loan Mortgage Corp. Multiclass Aaa 6.00 8/15/2032 2,126,746 2,153,268
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 9/16/2032 288,000 289,146
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 9/15/2032 1,224,000 1,228,872
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 12/15/2032 451,000 440,540
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 12/15/2032 1,906,000 1,861,796
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 7/16/2033 288,000 290,124
Federal Home Loan Mortgage Corp. Muiticlass Aaa 5.50 7/15/2033 1,223,000 1,232,021
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 8/15/2033 199,000 199,825
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.50 8/15/2033 898,000 901,723
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 9/15/2034 1,460,098 1,429,803
Federal Home Loan Mortgage Corp. Multiclass Aaa 5.00 9/15/2034 3,244,663 3,177,339
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 8/15/2035 58,123 65,300
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 9/15/2035 70,701 67,742
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 9/15/2035 141,402 135,484
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 4/15/2036 61,447 61,200
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 6/15/2036 136,024 126,974
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 6/15/2036 612,109 571,384
Federal Home Loan Mortgage Corp. Muiticlass Aaa 0.00 7/15/2036 156,403 175,649
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 1/15/2037 88,529 84,225
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 2/15/2037 81,800 91,890
Federal Home Loan Mortgage Corp. Multiclass Aaa 0.00 3/15/2037 88,715 82,512
Federal Home Loan Mortgage Corp. Multiclass Aaa 6.50 10/25/2043 361,520 365,511
Federal Home Loan Mortgage Corp. Multiclass Aaa 6.50 10/25/2043 1,708,005 1,727,871
Federal Home Loan Mortgage Corp. Multiclass Aaa 473 2/25/2045 1,236,703 1,148,219
Federal Home Loan Mortgage Corp. Multiclass Aaa 4,99 2/25/2045 241,308 224,043
Federal National Mortgage Association Aaa 6.50 4/1/2009 5,692 5,643
Federal National Mortgage Association Aaa 6.50 5/1/2009 87 89
Federal National Mortgage Association Aaa 6.50 10/1/2010 475 495
Federal National Mortgage Association Aaa 6.50 12/1/2010 2,728 2,839
Federal National Mortgage Association Aaa 11.50 3/1/2011 253 257
Federal National Mortgage Association Aaa 7.00 5/1/2011 23,575 23,825
Federal National Mortgage Association Aaa 11.00 5/1/2011 52,711 54,759
Federal National Mortgage Association Aaa 6.28 8/1/2011 2,400,000 2,491,812
Federal National Mortgage Association Aaa 11.50 8/1/2011 6,869 6,980
Federal National Mortgage Association Aaa 5.50 9/1/2011 13,425 13,616
Federal National Mortgage Association Aaa 13.25 9/1/2011 4,948 5,456
Federal National Mortgage Association Aaa 12.75 10/1/2011 39,718 43,482
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Federal National Mortgage Association Aaa 5.81 11/1/2011 1,879,947 1,934,534

Federal National Mortgage Association Aaa 7.00 12/1/2011 276,335 282,237

Federal National Mortgage Association Aaa 15.75 12/1/2011 9,253 10,465
Federal National Mortgage Association Aaa 5.92 2/1/2012 1,112,562 1,148,292
Federal National Mortgage Association Aaa 6.06 5/1/2012 935,391 973,892
Federal National Mortgage Association Aaa 10.50 5/1/2012 30,954 33,745
Federal National Mortgage Association Aaa 14.75 8/1/2012 22,850 25,828
Federal National Mortgage Association Aaa 15.75 8/1/2012 31,825 36,561

Federal National Mortgage Association Aaa 16.00 9/1/2012 713 823
Federal National Mortgage Association Aaa 16.00 9/1/2012 9,862 10,996
Federal National Mortgage Association Aaa 16.00 9/1/2012 9,158 10,723
Federal National Mortgage Association Aaa 6.50 12/1/2012 3,855 4,016
Federal National Mortgage Association Aaa 6.50 2/1/2013 20,568 21,434
Federal National Mortgage Association Aaa 6.50 2/1/2013 4,947 5,156
Federal National Mortgage Association Aaa 6.50 2/1/2013 28,660 29,868
Federal National Mortgage Association Aaa 5.50 3/1/2013 111,647 113,565
Federal National Mortgage Association Aaa 6.50 3/1/2013 37,348 38,922
Federal National Mortgage Association Aaa 4.75 4/1/2013 180,066 178,609
Federal National Mortgage Association Aaa 5.50 4/1/2013 60,756 61,800
Federal National Mortgage Association Aaa 6.50 4/1/2013 736 767
Federal National Mortgage Association Aaa 6.50 4/1/2013 2,971 3,096
Federal National Mortgage Association Aaa 4.52 5/1/2013 123,162 120,847
Federal National Mortgage Association Aaa 6.50 5/1/2013 2,756 2,872
Federal National Mortgage Association Aaa 6.50 7/1/2013 44,355 46,224
Federal National Mortgage Association Aaa 6.00 8/1/2013 10,603 10,916
Federal National Mortgage Association Aaa 5.50 9/1/2013 3,266 3,322
Federal National Mortgage Association Aaa 550 10/1/2013 25,896 26,341

Federal National Mortgage Association Aaa 5.50 11/1/2013 122,838 124,948
Federal National Mortgage Association Aaa 10.50 11/1/2013 12,710 14,034
Federal National Mortgage Association Aaa 4.97 12/1/2013 168,786 167,862
Federai National Mortgage Association Aaa 5.50 12/1/2013 363,966 370,219
Federal National Mortgage Association Aaa 5.50 12/1/2013 200,333 203,775
Federal National Mortgage Association Aaa 5.50 2/1/2014 61,084 62,133
Federal National Mortgage Association Aaa 5.50 3/1/2014 176,825 179,863
Federal National Mortgage Association Aaa 5.50 3/1/2014 94,220 95,839
Federal National Mortgage Association Aaa 10.50 3/1/2014 1086 110
Federal National Mortgage Association Aaa 5.50 5/1/2014 16,417 16,699
Federal National Mortgage Association Aaa 6.50 12/1/2014 1,017,317 1,060,161
Federal National Mortgage Association Aaa 11.50 17172015 11,149 11,916
Federal National Mortgage Association Aaa 7.00 2/1/2015 279,075 292,784
Federal National Mortgage Association Aaa 4.75 3/1/2015 2,900,000 2,823,011

Federal National Mortgage Association Aaa 7.00 3/1/2015 418,665 439,279
Federal National Mortgage Association Aaa 6.50 6/1/2015 1,388,762 1,455,020
Federal National Mortgage Association Aaa 5.50 8/1/2015 86,255 87,737
Federal National Mortgage Association Aaa 5.50 8/1/2015 471,604 479,706
Federal National Mortgage Association Aaa 10.50 8/1/2015 8,676 9,454
Federal National Mortgage Association Aaa 11.50 11/1/2015 20,977 22,419
Federal National Mortgage Association Aaa 11.50 17172016 148 153
Federal National Mortgage Association Aaa 6.00 4/1/2016 76,601 78,837
Federal National Mortgage Association Aaa 6.00 4/1/2016 15,147 15,585
Federal National Mortgage Association Aaa 10.50 4/1/2016 14,146 15,463
Federal Nationai Mortgage Association Aaa 5.50 5/1/2016 200,352 203,794
Federal National Mortgage Association Aaa 6.00 5/1/2016 63,970 65,817
Federal National Mortgage Association Aaa 6.00 5/1/2016 92,495 95,167
Federal National Mortgage Association Aaa 6.00 5/1/2016 75,360 77,536
Federal National Mortgage Association Aaa 5.50 6/1/2016 78,084 79,425
Federal National Mortgage Association Aaa 6.00 6/1/2016 112,668 115,922
Federal National Mortgage Association Aaa 5.50 7/1/2016 120,921 122,999
Federal National Mortgage Association Aaa 5.50 7/1/2016 149,499 152,068
Federai National Mortgage Association Aaa 5.50 7/1/2016 75,518 76,815
Federal National Mortgage Association Aaa 5.50 7/1/2016 40,623 41,321

Federal National Mortgage Association Aaa 6.00 7/1/2016 17,650 18,159
Federal National Mortgage Association Aaa 6.00 7/1/2016 56,993 58,639
Federal National Mortgage Association Aaa 5.50 8/1/2016 66,656 67,801

Federal National Mortgage Association Aaa 6.00 8/1/2016 102,030 104,976
Federal National Mortgage Association Aaa 6.00 8/1/2016 63,188 65,013
Federal National Mortgage Association Aaa 6.00 8/1/2016 116,245 119,601

Federal National Mortgage Association Aaa 6.00 8/1/2016 63,831 65,674
Federal National Mortgage Association Aaa 6.00 9/1/2016 52,886 54,414
Federal Nationa! Mortgage Association Aaa 6.00 9/1/2016 25,406 26,140
Federal National Mortgage Association Aaa 6.00 9/1/2016 42,621 43,852
Federal National Mortgage Association Aaa 6.50 9/1/2016 187,583 195,747
Federal National Mortgage Association Aaa 6.00 10/1/2016 65,738 67,637
Federal National Mortgage Association Aaa 6.00 10/1/20186 42,411 43,636
Federal National Mortgage Assaciation Aaa 6.00 10/1/2016 45,165 46,469
Federal National Mortgage Association Aaa 6.00 10/1/2016 84,366 86,803
Federal National Mortgage Association Aaa 5.50 11/1/2016 29,660 30,165
Federal National Mortgage Association Aaa 5.50 11/1/2016 518,831 527,744
Federal National Mortgage Association Aaa 5.50 11/1/2016 18,272 18,586
Federal National Mortgage Association Aaa 5.50 11/1/2016 62,574 63,649
Federal National Mortgage Association Aaa 5.50 11/1/2016 9,431 9,593

Federal National Mortgage Association Aaa 6.00 11/1/2016 64,198 66,052
Federal National Mortgage Association Aaa 6.00 11/1/2016 22,646 23,300

Federal National Mortgage Association Aaa 5.50 12/1/2018 114,544 116,512
Federal National Mortgage Association Aaa 5.50 12/1/2016 38,534 39,196
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Federal National Mortgage Association Aaa 5.50 12/1/2016 103,067 104,837
Federal National Mortgage Association Aaa 5.50 12/1/2016 43,579 44 327
Federal National Mortgage Association Aaa 5.50 12/1/2016 21,545 21,915
Federal National Mortgage Association Aaa 5.50 12/1/2016 21,402 21,770
Federal National Mortgage Association Aaa 5.50 12/1/2016 32,530 33,089
Federal National Mortgage Association Aaa 5.50 12/1/2016 91,085 92,619
Federal National Mortgage Association Aaa 5.50 12/1/2016 87,993 89,505
Federal National Mortgage Association Aaa 5.50 12/1/2016 23,900 24,310
Federal National Mortgage Association Aaa 5.50 12/1/2016 29,660 30,169
Federal National Mortgage Association Aaa 6.00 12/1/2016 88,183 90,730
Federal National Mortgage Association Aaa 5.50 1/1/2017 451,746 459,507
Federal National Mortgage Association Aaa 5.50 1/1/2017 4,429 4,505
Federal National Mortgage Association Aaa 5.50 1/1/2017 10,598 10,767
Federal National Mortgage Association Aaa 5.50 1/1/2017 129,192 131,412
Federal National Mortgage Association Aaa 5.50 1/1/2017 50,307 51,353
Federai National Mortgage Association Aaa 5.50 1/1/2017 149,131 151,693
Federal National Mortgage Association Aaa 5.50 1/1/2017 161,610 164,387
Federal National Mortgage Association Aaa 5.50 1/1/2017 17,456 17,734
Federal National Mortgage Association Aaa 5.50 1/1/2017 30,349 30,870
Federal National Mortgage Association Aaa 5.50 1/1/2017 14,560 14,792
Federal National Mortgage Association Aaa 5.50 1/1/2017 190,393 193,664
Federal National Mortgage Association Aaa 5.50 1/1/2017 7,603 7.734
Federal National Mortgage Association Aaa 5.50 1172017 74,565 75,846
Federal National Mortgage Association Aaa 5.50 1/1/2017 27,048 27,513
Federal National Mortgage Association Aaa 5.50 1/1/2017 106,550 108,247
Federal National Mortgage Association Aaa 5.50 1/1/2017 46,022 46,812
Federal National Mortgage Association Aaa 5.50 1/1/2017 198,376 201,536
Federal National Mortgage Association Aaa 5.50 1/1/2017 125,673 127,832
Federal National Mortgage Association Aaa 5.50 1/1/2017 116,994 119,004
Federal National Mortgage Association Aaa 5.50 1/1/2017 47,348 48,102
Federal National Mortgage Association Aaa 5.50 1/1/2017 124,807 126,952
Federal National Mortgage Association Aaa 5.50 1/1/2017 10,432 10,598
Federal National Mortgage Association Aaa 6.00 1/1/2017 32,259 33,191
Federal National Mortgage Association Aaa 6.50 1/1/2017 3,775,926 3,933,194
Federal National Mortgage Association Aaa 5.50 2/1/2017 10,903 11,077
Federal National Mortgage Association Aaa 5.50 2/1/2017 2,899 2,949
Federal National Mortgage Association Aaa 5.50 2/1/2017 123,680 125,650
Federal National Mortgage Association Aaa 5.50 2/1/2017 34,946 35,503
Federal National Mortgage Association Aaa 5.50 2/1/2017 47,037 47,845
Federal National Mortgage Association Aaa 5.50 2/1/2017 82,237 83,650
Federal National Mortgage Association Aaa 5.50 2/1/2017 176,198 179,004
Federal National Mortgage Association Aaa 5.50 2/1/2017 151,012 153,418
Federa! National Mortgage Association Aaa 5.50 2/1/2017 97,424 98,976
Federal National Mortgage Association Aaa 5.50 2/1/2017 129,723 131,789
Federal National Mortgage Association Aaa 5.50 2/1/2017 15,832 16,084
Federal National Mortgage Association Aaa 6.00 2/1/2017 152,513 156,917
Federal National Mortgage Association Aaa 5.50 3/1/2017 6,399 6,501
Federal National Mortgage Association Aaa 5.50 3/1/2017 220,749 224,542
Federal National Mortgage Association Aaa 5.50 3/1/2017 15,855 16,107
Federal National Mortgage Association Aaa 5.50 3/1/2017 61,186 62,161
Federal National Mortgage Association Aaa 5.50 3/1/2017 12,935 13,141
Federal National Mortgage Association Aaa 5.50 3/1/2017 168,789 171,478
Federal National Mortgage Association Aaa 6.00 3/1/2017 88,916 91,484
Federal National Mortgage Association Aaa 6.00 3/1/2017 1,343,224 1,382,849
Federal National Mortgage Association Aaa 6.00 3/1/2017 152,240 156,588
Federal National Mortgage Association Aaa 6.00 3/1/2017 372,558 383,198
Federal National Mortgage Association Aaa 5.50 4/1/2017 173,347 176,108
Federal National Mortgage Association Aaa 5.50 4/1/2017 126,448 128,463
Federal National Mortgage Association Aaa 5.50 4/1/2017 142,412 144,681
Federal National Mortgage Association Aaa 5.50 4/1/2017 30,803 31,294
Federa! National Mortgage Association Aaa 5.50 4/1/2017 28,423 28,876
Federal National Mortgage Association Aaa 5.50 4/1/2017 9,074 9,218
Federal National Mortgage Association Aaa 5.50 4/1/2017 34,042 34,584
Federal National Mortgage Association Aaa 5.50 5/1/2017 5413 5,499
Federal National Mortgage Association Aaa 5.50 5/1/2017 205,615 208,891
Federal National Mortgage Association Aaa 5.50 5/1/2017 9,610 9,763
Federal National Mortgage Association Aaa 5.50 5/1/2017 10,501 10,669
Federal National Mortgage Association Aaa 5.50 5/1/2017 11,941 12,131
Federal National Mortgage Association Aaa 5.50 5/1/2017 138,511 140,718
Federal National Mortgage Association Aaa 5.50 5/1/2017 10,211 10,374
Federal National Mortgage Association Aaa 6.00 5/1/2017 9,182 9,447
Federal National Mortgage Association Aaa 6.00 5/1/2017 1,650,270 1,697,402
Federal National Mortgage Association Aaa 6.00 5/1/2017 23,310 23,976
Federal National Mortgage Association Aaa 6.00 5/1/2017 84,411 86,822
Federal National Mortgage Association Aaa 6.00 5/1/2017 120,540 123,983
Federal National Mortgage Association Aaa 6.00 5/1/2017 96,578 99,337
Federal National Mortgage Association Aaa 6.00 5/1/2017 31,381 32,277
Federal National Mortgage Association Aaa 6.50 5/1/2017 824,863 860,762
Federal National Mortgage Association Aaa 6.50 5/1/2017 3,493,974 3,646,035
Federa! National Mortgage Association Aaa 6.00 6/1/2017 35,796 36,818
Federal National Mortgage Association Aaa 6.50 6/1/2017 1,215,125 1,272,066
Federal National Mortgage Association Aaa 5.50 7/1/2017 62,094 63,161
Federal National Mortgage Association Aaa 5.50 7/1/2017 34,482 35,032
Federal National Mortgage Association Aaa . 5.50 7/1/2017 7,625 7,747
Federal National Mortgage Association Aaa 5.50 71172017 259,882 264,022
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Federal National Mortgage Association Aaa 6.00 711/2017 207,014 212,99

Federal National Mortgage Association Aaa 6.00 7/1/2017 601,854 619,233

Federal National Mortgage Association Aaa 5.50 8/1/2017 70,670 71,796

Federal National Mortgage Association Aaa 5.50 8/1/2017 31,424 31,925

Federal National Mortgage Association Aaa 5.50 8/1/2017 81,462 82,760

Federal National Mortgage Association Aaa 5.50 8/1/2017 42,540 43,218

Federal National Mortgage Association Aaa 5.50 8/1/2017 87,036 88,423

Federal National Mortgage Association Aaa 5.50 8/1/2017 74,909 76,103

Federal National Mortgage Association Aaa 5.50 8/1/2017 221,555 225,085

Federal National Mortgage Association Aaa 5.50 9/1/2017 66,666 67,728

Federal National Mortgage Association Aaa 5.50 9/1/2017 1,312,277 1,333,182
Federal National Mortgage Association Aaa 5.50 9/1/2017 147,656 150,008
Federal National Mortgage Association Aaa 5.50 9/1/2017 84,708 86,057
Federal National Mortgage Association Aaa 5.50 9/1/2017 13,992 14,215
Federal National Mortgage Assaciation Aaa 5.50 9/1/2017 14,674 14,908
Federal National Mortgage Association Aaa 5.00 10/1/2017 140,187 140,053
Federal National Mortgage Association Aaa 5.50 10/1/2017 416,144 422,772
Federal National Mortgage Association Aaa 5.50 10/1/2017 792,798 805,427
Federal National Morigage Association Aaa 5.50 10/1/2017 172,340 175,085
Federal National Mortgage Association Aaa 5.50 10/1/2017 198,241 201,399
Federal National Mortgage Association Aaa 5.50 10/1/2017 4,723 4,798
Federal National Mortgage Association Aaa 5.50 10/1/2017 6,167 6,265
Federal National Mortgage Association Aaa 5.50 10/1/2017 123,455 125,422
Federal National Mortgage Association Aaa 5.50 10/1/2017 16,269 16,528
Federal National Mortgage Association Aaa 5.50 10/1/2017 251,709 255,719
Federal National Mortgage Association Aaa 5.50 10/1/2017 179,406 182,264
Federal National Mortgage Association Aaa 5.50 10/1/2017 314,477 319,486
Federa) National Mortgage Association Aaa 5.50 10/1/2017 169,263 171,960
Federal National Mortgage Association Aaa 5.50 10/1/2017 152,039 154,460
Federal National Mortgage Association Aaa 5.50 10/1/2017 138,864 141,076
Federal National Mortgage Association Aaa 5.50 11/1/2017 469,029 476,499
Federal National Mortgage Association Aaa 5.50 11/1/2017 123,728 125,699
Federal National Mortgage Association Aaa 5.50 11/1/2017 145,387 147,702
Federal National Mortgage Association Aaa 5.50 11/1/2017 231,891 235,585
Federal National Mortgage Association Aaa 5.50 11/1/2017 277,228 281,644
Federal National Mortgage Association Aaa 5.50 11/4/2017 626,447 636,427
Federal National Mortgage Association Aaa 5.50 11/1/2017 40,862 41,513
Federai Nationa!l Mortgage Association Aaa 5.50 11/1/2017 13,880 14,101

Federal National Mortgage Association Aaa 6.00 11/1/2017 20,011 20,589
Federal National Mortgage Association Aaa 5.00 12/1/2017 160,737 160,584
Federal National Mortgage Association Aaa 5.50 12/1/2017 36,165 36,741

Federal National Mortgage Association Aaa 5.50 12/1/2017 11,350 11,530
Federal National Mortgage Association Aaa 5.50 12/1/2017 218,583 222,065
Federal National Mortgage Association Aaa 5.50 12/1/2017 12,194 12,388
Federal National Mortgage Association Aaa 5.50 12/1/2017 13,5618 13,733
Federal National Mortgage Association Aaa 5.50 12/1/2017 137,202 139,388
Federal National Mortgage Association Aaa 5.50 12/1/2017 38,019 38,625
Federal National Mortgage Association Aaa 6.00 12/1/2017 3,257,418 3,351,492
Federal National Mortgage Association Aaa 5.00 1/1/2018 134,960 134,832
Federal National Mortgage Association Aaa 5.00 1/1/2018 324,274 323,966
Federal National Mortgage Association Aaa 5.00 1/1/2018 622,949 622,359
Federal National Mortgage Association Aaa 5.00 1/1/2018 1,361,950 1,360,659
Federal National Mortgage Association Aaa 5.00 1/1/2018 197,602 197,415
Federal National Mortgage Association Aaa 5.00 1/1/2018 459,288 458,852
Federal National Mortgage Association Aaa 5.00 1/1/2018 77,679 77,605
Federal National Mortgage Association Aaa 5.00 1/1/2018 185,166 184,990
Federal National Mortgage Association Aaa 5.50 1/1/2018 1,910,926 1,941,367
Federa! National Mortgage Association Aaa 5.50 1/1/2018 66,606 67,667
Federal National Mortgage Association Aaa 5.50 1/1/2018 6,899 7,008
Federal National Mortgage Association Aaa 6.00 1/1/2018 1,175,983 1,209,573
Federal National Mortgage Association Aaa 5.00 2/1/2018 10,194 10,182
Federal National Mortgage Association Aaa 5.00 2/1/2018 59,977 59,920
Federal National Mortgage Association Aaa 5.00 3/1/2018 392,688 392,193
Federal National Mortgage Association Aaa 5.00 3/1/2018 19,830 19,805
Federal National Mortgage Association Aaa 5.50 3/1/2018 260,763 264,917
Federal National Mortgage Association Aaa 5.50 3/1/2018 308,893 313,813
Federal National Mortgage Association Aaa 5.50 3/1/2018 44,430 45,137
Federal National Mortgage Association Aaa 5.50 3/1/2018 310,671 316,007
Federal National Mortgage Association Aaa 6.00 3/1/2018 2,869,656 2,952,532
Federal National Mortgage Association Aaa 5.00 4/1/2018 891,743 890,780
Federal National Mortgage Association Aaa 5.00 4/1/2018 96,589 96,468
Federal National Mortgage Association Aaa 5.50 4/1/2018 36,884 37,472
Federal National Mortgage Association Aaa 5.50 4/1/2018 743,599 755,444
Federal National Mortgage Association Aaa 5.50 4/1/2018 25,182 25,583
Federal National Mortgage Association Aaa 5.50 4/1/2018 31,648 32,113
Federal National Mortgage Association Aaa 4.50 5/1/2018 339,069 331,799

Federal National Mortgage Association Aaa 5.00 5/1/2018 500,171 499,541

Federal National Mortgage Association Aaa 5.00 5/1/2018 98,459 98,365

Federal National Mortgage Association Aaa 5.00 5/1/2018 14,207 14,189
Federal National Mortgage Association Aaa 5.50 5/1/2018 53,061 53,840

Federal National Mortgage Association Aaa 6.00 5/1/2018 2,940,744 3,025,658
Federal National Mortgage Association Aaa 4.50 6/1/2018 1,112,769 1,088,221

Federal National Mortgage Association Aaa 4.50 6/1/2018 1,702,610 1,665,050

Federal National Mortgage Association Aaa 450 6/1/2018 1,714,704 1,677,941

Federal National Mortgage Association Aaa 4.50 6/1/2018 6,382,510 6,245,669
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Federal National Mortgage Association Aaa 5.00 6/1/2018 2,547,228 2,544,018
Federal National Mortgage Association Aaa 5.00 6/1/2018 46,921 46,862
Federal National Mortgage Association Aaa 5.00 6/1/2018 110,904 110,764
Federal National Mortgage Association Aaa 5.00 6/1/2018 215,229 214,958
Federal National Mortgage Association Aaa 5.00 6/1/2018 730,415 729,495
Federal National Mortgage Association Aaa 5.00 6/1/2018 372,998 372,528
Federal National Mortgage Association Aaa 5.00 6/1/2018 1,526,180 1,524,257
Federal National Mortgage Association Aaa 5.50 6/1/2018 263,236 267,429
Federal National Mortgage Association Aaa 5.50 6/1/2018 136,640 138,646
Federal National Mortgage Association Aaa 5.00 7/1/2018 233,516 233,221
Federal National Mortgage Association Aaa 5.00 7/1/2018 23,026 22,997
Federal National Mortgage Association Aaa 5.00 7/1/2018 63,848 63,767
Federal National Mortgage Association Aaa 5.00 7/1/2018 201,523 201,269
Federal National Mortgage Association Aaa 4.00 8/1/2018 3,847,027 3,657,561
Federal National Mortgage Association Aaa 4.00 8/1/2018 4,146,953 3,942,715
Federal National Mortgage Association Aaa 4.50 8/1/2018 1,003,232 981,101
Federal National Mortgage Association Aaa 5.00 8/1/2018 187 187
Federal National Mortgage Association Aaa 4.00 9/1/2018 2,263,198 2,151,736
Federal National Mortgage Association Aaa 4.50 9/1/2018 119,142 116,514
Federal National Mortgage Association Aaa 4.50 9/1/2018 119,142 116,514
Federal National Mortgage Association Aaa 5.00 9/1/2018 339,156 338,728
Federal National Mortgage Association Aaa 5.00 9/1/2018 180,404 180,177
Federal National Mortgage Association Aaa 5.00 9/1/2018 107,960 107,824
Federal Nationat Mortgage Association Aaa 5.00 9/1/2018 5,149 5,143
Federal National Mortgage Association Aaa 6.50 9/1/2018 231,609 242,026
Federal National Mortgage Association Aaa 4.50 10/1/2018 997,411 975,408
Federal National Mortgage Association Aaa 5.00 10/1/2018 689,425 688,556
Federal National Mortgage Association Aaa 5.00 10/1/2018 324,997 324,587
Federal National Mortgage Association Aaa 5.00 11/1/2018 308,679 309,289
Federal National Mortgage Association Aaa 5.00 11/1/2018 416,562 416,037
Federal National Mortgage Association Aaa 5.00 11/1/2018 997,753 996,496
Federal National Mortgage Association Aaa 5.00 11/1/2018 6,284 6,277
Federal National Mortgage Association Aaa 5.00 11/1/2018 18,316 18,293
Federal National Mortgage Assaciation Aaa 5.00 11/1/2018 243,094 242,788
Federal National Mortgage Association Aaa 4.50 12/1/2018 2,958,509 2,893,244
Federat National Mortgage Association Aaa 4.50 12/1/2018 8,780,091 8,586,402
Federal National Mortgage Association Aaa 5.00 12/1/2018 248,362 248,049
Federal National Mortgage Association Aaa 5.50 12/1/2018 1,215,976 1,236,862
Federal National Mortgage Association Aaa 5.50 12/1/2018 6,300,965 6,409,196
Federal National Mortgage Association Aaa 4.50 1/1/12019 43,998 43,028
Federal National Mortgage Association Aaa 4.50 1/1/2019 175,993 172,110
Federal National Mortgage Association Aaa 5.50 1/1/2019 11,946 12,122
Federal National Mortgage Association Aaa 6.00 2/1/2019 924,284 950,978
Federal National Mortgage Association Aaa 6.00 2/1/2019 3,631,118 3,735,984
Federal National Mortgage Association Aaa 4.50 3/1/2019 60,758 59,418
Federal National Mortgage Association Aaa 4.50 3/1/2019 243,034 237,673
Federal National Mortgage Association Aaa 4.00 6/1/2019 247,531 234,567
Federal National Mortgage Association Aaa 4.00 6/1/2019 3,819,519 3,619,471
Federal National Mortgage Association Aaa 4.50 6/1/2019 119,248 116,617
Federal National Mortgage Association Aaa 4.50 7/1/2019 57,220 55815
Federal National Mortgage Association Aaa 4.50 7/1/2019 57,220 55,815
Federal National Mortgage Association Aaa 5.50 7/1/2018 30,008 30,429
Federal National Mortgage Association Aaa 4.50 8/1/2019 51,791 50,519
Federal National Mortgage Association Aaa 4.50 8/1/2019 51,791 50,519
Federal National Mortgage Association Aaa 8.00 8/1/2019 26,540 27,250
Federal National Mortgage Association Aaa 6.00 9/1/2019 1,630,237 1,677,318
Federal National Mortgage Association Aaa 11.00 9/1/2019 35,913 39,995
Federal National Mortgage Association Aaa 5.00 10/1/2019 582,019 579,831
Federal National Mortgage Association Aaa 5.00 11/1/2019 346,349 345,047
Federal National Mortgage Association Aaa 5.00 11/1/2019 100,844 100,465
Federal National Mortgage Association Aaa 5.00 11/1/2019 98,479 98,109
Federal National Mortgage Association Aaa 5.00 11/1/2019 190,098 189,383
Federal National Mortgage Association Aaa 5.00 12/1/2019 84,396 84,079
Federal National Mortgage Association Aaa 5.00 12/1/2019 96,314 95,952
Federal National Mortgage Association Aaa 5.00 12/1/2019 279,274 278,224
Federal National Mortgage Association Aaa 4.50 1/1/2020 1,533,986 1,496,311
Federal National Mortgage Association Aaa 5.00 1/1/2020 199,116 198,367
Federal National Mortgage Association Aaa 5.00 1/1/2020 59,579 59,206
Federal National Mortgage Association Aaa 5.00 2/1/2020 389,196 387,732
Federal National Mortgage Association Aaa 5.00 2/1/2020 191,875 190,674
Federal National Mortgage Association Aaa 5.50 3/1/2020 802,503 815,284
Federal National Mortgage Association Aaa 5.50 3/1/2020 2,840,752 2,885,997
Federal National Mortgage Association Aaa 11.50 3/1/2020 44,934 49,026
Federal National Mortgage Association Aaa 4.50 4/1/2020 377,192 368,871
Federal National Mortgage Association Aaa 4.50 4/1/2020 1,508,769 1,475,485
Federal National Mortgage Association Aaa 5.00 6/1/2020 141,437 140,551
Federal National Mortgage Association Aaa 5.00 6/1/2020 605,718 601,926
Federal National Mortgage Association Aaa 5.00 6/1/2020 1,170,940 1,163,610
Federal National Mortgage Association Aaa 5.00 6/1/2020 415,308 412,709
Federal National Mortgage Association Aaa 5.00 6/1/2020 517,404 514,165
Federal National Mortgage Association Aaa 5.00 6/1/2020 494,463 491,368
Federal National Mortgage Association Aaa 5.00 6/1/2020 148,053 147,126
Federal National Mortgage Association Aaa 5.00 6/1/2020 1,499,921 1,490,531
Federal National Mortgage Association Aaa 5.00 7/1/2020 557,391 553,902
Federal National Mortgage Association Aaa 5.00 7/1/2020 1,596,152 1,586,160
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Federal National Mortgage Association Aaa 5.00 7/1/2020 262,295 260,653
Federal National Mortgage Association Aaa 5.00 7/1/2020 519,483 516,241
Federal National Mortgage Association Aaa 5.00 8/1/2020 1,275,761 1,267,774
Federal National Mortgage Association Aaa 5.00 8/1/2020 365,338 363,051
Federal National Mortgage Association Aaa 5.00 8/1/2020 492,511 489,428
Federal National Mortgage Association Aaa 5.00 9/1/2020 67,763 67,339
Federal National Mortgage Association Aaa 5.00 9/1/2020 262,438 260,795
Federal National Mortgage Association Aaa 5.00 9/1/2020 154,702 153,734
Federal National Mortgage Association Aaa 4.00 10/1/2020 293,085 276,095
Federal National Mortgage Association Aaa 4.50 10/1/2020 345,929 336,568
Federal National Mortgage Association Aaa 5.00 10/1/2020 235,082 233,610
Federal National Mortgage Association Aaa 5.00 10/1/2020 494,907 491,808
Federal National Mortgage Association Aaa 5.00 11/1/2020 592,424 588,715
Federal National Mortgage Association Aaa 5.00 11/1/2020 1,090,211 1,083,386
Federal National Mortgage Association Aaa 5.00 12/1/2020 298,426 296,558
Federal National Mortgage Association Aaa 5.00 12/1/2020 983,013 976,859
Federai National Mortgage Association Aaa 5.00 12/1/2020 274,992 273,270
Federal National Mortgage Association Aaa 5.00 1/1/2021 392,487 390,030
Federal National Mortgage Association Aaa 5.00 3/1/2021 17,000 16,851
Federal National Mortgage Association Aaa 5.00 5/1/2021 568,440 563,461
Federal National Mortgage Association Aaa 6.00 5/1/2021 18,978 19,478
Federal National Mortgage Association Aaa 5.00 6/1/2021 543,429 538,668
Federal National Mortgage Association Aaa 6.00 6/1/2021 1,240,267 1,272,986
Federal National Mortgage Association Aaa 6.00 7/1/2021 678,208 696,099
Federal National Mortgage Association Aaa 6.00 7/1/2021 642,526 659,476
Federal National Mortgage Association Aaa 6.00 7/1/2021 619,630 635,975
Federal National Mortgage Association Aaa 6.00 7/1/2021 58,618 60,165
Federal National Mortgage Association Aaa 6.00 7/1/2021 32,462 33,319
Federal National Mortgage Association Aaa 6.00 71172021 313,617 321,787
Federal National Mortgage Association Aaa 6.00 7172021 25,581 26,256
Federal National Mortgage Association Aaa 6.00 8/1/2021 68,799 60,350
Federal National Mortgage Association Aaa 9.00 8/1/2021 8,262 8,322
Federal National Mortgage Association Aaa 6.00 9/1/2021 679,387 594,671
Federal National Mortgage Association Aaa 6.00 9/1/2021 51,006 52,351
Federal National Mortgage Association Aaa 6.00 9/1/2021 270,285 277,415
Federal National Mortgage Association Aaa 5.00 10/1/2021 923,393 917,613
Federal National Mortgage Association Aaa 5.50 10/1/2021 361,159 364,204
Federal National Mortgage Association Aaa 6.00 10/1/2021 699,038 614,840
Federal National Mortgage Association Aaa 6.00 11/1/2021 490,201 503,133
Federal National Mortgage Association Aaa 6.00 12/1/2021 687,515 705,652
Federal National Mortgage Association Aaa 6.00 1/1/2022 100,315 102,542
Federal National Mortgage Association Aaa 5.00 6/1/2022 98,915 97,934
Federal National Mortgage Association Aaa 5.00 6/1/2022 27,811 27,536
Federal Nationa! Mortgage Association Aaa 5.50 7/1/2022 425,388 428,749
Federal National Mortgage Association Aaa 5.50 8/1/2022 825,069 831,587
Federal National Mortgage Association Aaa 5.50 8/1/2022 1,016,453 1,024,483
Federal National Mortgage Association Aaa 5.50 8/1/2022 33,239 33,502
Federal National Mortgage Association Aaa 6.00 8/1/2022 2,483,895 2,649,407
Federal National Mortgage Association Aaa 5.50 10/1/2022 39,353 39,664
Federal National Mortgage Association Aaa 5.00 12/1/2022 1,413,149 1,399,144
Federal National Mortgage Association Aaa 5.50 12/1/2022 918,290 925,545
Federal National Mortgage Association Aaa 5.50 12/1/2022 863,933 870,758
Federal National Mortgage Association Aaa 5.00 3/1/2023 960,193 950,582
Federal National Mortgage Association Aaa 5.00 3/1/2023 1,202,480 1,190,443
Federal National Mortgage Association Aaa 6.00 3/1/2023 3,817,649 3,893,090
Federal National Mortgage Association Aaa 4.00 4/1/2023 79,993 75,204
Federal National Mortgage Association Aaa 4.00 4/1/2023 194,981 183,307
Federal National Mortgage Association Aaa 5.00 4/1/2023 342,303 338,877
Federal National Mortgage Association Aaa 5.00 4/1/2023 888,760 879,962
Federal National Mortgage Association Aaa 5.00 6/1/2023 216,806 214,636
Federal National Mortgage Association Aaa 5.50 6/1/2023 603,864 603,472
Federal National Mortgage Association Aaa 5.50 7/1/2023 113,795 113,721
Federal National Mortgage Association Aaa 0.00 8/1/2023 300,000 296,295
Federal National Mortgage Association Aaa 7.00 11/1/2023 25418 26,981
Federal National Mortgage Association Aaa 6.50 10/1/2024 787,952 818,906
Federal National Mortgage Association Aaa 10.00 11/1/2024 70,478 79,054
Federal National Mortgage Association Aaa 7.00 10/1/2025 7,622 8,091
Federal National Mortgage Association Aaa 6.76 2/1/2026 222,550 223,690
Federal National Mortgage Association Aaa 6.00 6/1/2027 1,418,193 1,440,884
Federa! National Mortgage Association Aaa 6.00 6/1/2027 3,579,498 3,636,770
Federal National Mortgage Association Aaa 7.00 11/1/2027 144,249 151,409
Federal National Mortgage Association Aaa 6.00 12/1/2027 1,419,517 1,442,225
Federal National Mortgage Association Aaa 6.00 12/1/2027 3,560,204 3,617,156
Federal National Mortgage Association Aaa 4.81 1/1/2028 22,514 22,550
Federal National Mortgage Association Aaa 4.53 8/1/2028 318,122 318,621
Federal National Mortgage Association Aaa 6.50 8/1/2028 7,707 8,020
Federal National Mortgage Association Aaa 6.00 10/1/2028 4,086 4,163
Federal National Mortgage Association Aaa 6.00 11/1/2028 3,605 3,672
Federal National Mortgage Association Aaa 6.00 12/1/2028 27,867 28,381
Federal National Mortgage Association Aaa 6.00 12/1/2028 26,877 27,372
Federal National Mortgage Association Aaa 6.00 12/1/2028 35,297 35,947
Federal National Mortgage Association Aaa 6.00 12/1/2028 82,803 84,329
Federal National Mortgage Association Aaa 6.00 12/1/2028 12,687 12,921
Federal National Mortgage Association Aaa 6.00 12/1/2028 21,062 21,450
Federal National Mortgage Association Aaa 6.50 12/1/2028 325,254 338,462
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Federal National Mortgage Association Aaa 6.00 1/1/2029 7,147 7,279
Federal National Mortgage Association Aaa 6.50 2/1/2029 53,237 55,365
Federal National Mortgage Association Aaa 6.50 4/1/2029 197,700 205,604
Federal National Mortgage Association Aaa 6.00 7/1/2029 1,005,714 1,024,551
Federal National Mortgage Association Aaa 6.50 8/1/2029 455,758 473,979
Federal National Mortgage Association Aaa 6.50 8/1/2029 716,628 746,175
Federal National Mortgage Association Aaa 8.00 11/1/2029 30,292 32,926
Federal National Mortgage Association Aaa 6.00 12/1/2029 545,953 556,010
Federal National Mortgage Association Aaa 6.50 12/1/2029 738,578 768,568
Federal National Mortgage Association Aaa 6.50 12/1/2029 1,522,078 1,583,889
Federal National Mortgage Association Aaa 6.50 12/1/2029 3,492,490 3,634,320
Federal National Mortgage Association Aaa 8.00 12/1/2029 17,302 18,807
Federal National Mortgage Assaciation Aaa 7.50 1/1/2030 3,293 3,559
Federa! National Mortgage Association Aaa 8.00 2/1/2030 37,587 40,856
Federal National Mortgage Association Aaa 8.00 2/1/2030 5,696 6,191
Federal National Mortgage Association Aaa 7.50 4/1/2030 1717 1,854
Federal National Mortgage Association Aaa 8.00 4/1/2030 138,639 150,006
Federal National Mortgage Association Aaa 8.50 4/1/2030 13,207 14,531
Federal National Mortgage Association Aaa 8.50 4/1/2030 42,925 47,226
Federal National Mortgage Association Aaa 8.50 4/1/2030 21,141 23,266
Federal National Mortgage Association Aaa 8.50 4/1/2030 20,214 22,240
Federal National Mortgage Association Aaa 6.50 5/1/2030 530,110 551,638
Federal National Mortgage Association Aaa 8.50 5/1/2030 6,671 7,341
Federal National Mortgage Association Aaa 8.50 6/1/2030 23,710 26,093
Federal National Mortgage Association Aaa 8.50 6/1/2030 2,015 2,218
Federal National Mortgage Association Aaa 8.50 6/1/2030 5,006 5,508
Federal National Mortgage Association Aaa 8.50 6/1/2030 30,624 33,701
Federal National Mortgage Association Aaa 8.50 6/1/2030 75,191 82,726
Federal National Mortgage Association Aaa 8.00 7/1/2030 15,009 16,239
Federal National Mortgage Association Aaa 8.50 7/1/2030 3,024 3,328
Federal National Mortgage Association Aaa 8.50 7/1/2030 363 399
Federal National Mortgage Association Aaa 8.50 7/1/2030 106,469 117,169
Federal National Mortgage Association Aaa 8.50 7/1/2030 100,973 111,121
Federal National Mortgage Association Aaa 7.00 8/1/2030 3,834 4,052
Federal National Mortgage Association Aaa 8.50 8/1/2030 29,836 32,834
Federal National Mortgage Association Aaa 8.50 8/1/2030 3,260 3,587
Federal National Mortgage Association Aaa 8.50 8/1/2030 19,274 21,211
Federal National Mortgage Association Aaa 8.50 8/1/2030 9,832 10,820
Federal National Mortgage Association Aaa 8.50 8/1/2030 903 993
Federal National Mortgage Association Aaa 8.50 8/1/2030 33,724 37,114
Federal National Mortgage Association Aaa 8.00 9/1/2030 7,171 7,759
Federal National Mortgage Association Aaa 8.00 9/1/2030 7,633 8,151
Federal National Mortgage Association Aaa 8.00 9/1/2030 67,839 73,739
Federal National Mortgage Association Aaa 8.50 9/1/2030 26,571 29,241
Federal National Mortgage Association Aaa 8.50 .9/1/2030 7,540 8,298
Federa! National Mortgage Association Aaa 8.00 10/1/2030 92,111 99,663
Federal National Mortgage Association Aaa 8.00 10/1/2030 27,335 29,577
Federal National Mortgage Association Aaa 8.00 10/1/2030 22,601 24,454
Federal National Mortgage Association Aaa 8.50 10/1/2030 5,173 5,693
Federal National Mortgage Association Aaa 5.12 12/1/2030 474,772 470,280
Federal National Mortgage Association Aaa 6.50 12/1/2030 1,180,042 1,227,964
Federal National Mortgage Association Aaa 8.00 12/1/2030 80,441 87,437
Federal National Mortgage Association Aaa 8.00 12/1/2030 23,345 25,382
Federal National Mortgage Association Aaa 8.50 12/1/2030 26,911 29,616
Federal National Mortgage Association Aaa 8.00 1/1/2031 6,552 7,089
Federal National Mortgage Association Aaa 8.00 1/1/2031 96,629 105,033
Federal National Mortgage Association Aaa 8.50 1/1/2031 47,864 52,674
Federal National Mortgage Association Aaa 5.57 2/1/2031 254,500 254,859
Federal National Mortgage Association Aaa 7.00 2/1/2031 487,571 515,207
Federal National Mortgage Association Aaa 7.00 2/1/2031 885,190 935,363
Federal National Mortgage Association Aaa 7.50 2/1/2031 122,628 132,017
Federal National Mortgage Association Aaa 7.50 2/1/2031 39,513 42,578
Federal National Mortgage Association Aaa 7.50 2/1/2031 60,599 65,298
Federal National Mortgage Association Aaa 8.00 2/1/2031 14,229 15,466
Federal National Mortgage Association Aaa 8.50 2/1/2031 8,593 9,458
Federal National Mortgage Association Aaa 8.50 2/1/2031 6,320 6,955
Federal National Mortgage Association Aaa 8.00 4/1/2031 24,603 26,621
Federal National Mortgage Association Aaa 8.00 4/1/2031 28,257 30,564
Federal National Mortgage Association Aaa 8.00 5/1/2031 17,761 19,211
Federal National Mortgage Association Aaa 8.00 5/1/2031 59,092 63,916
Federal National Mortgage Association Aaa 8.50 5/1/2031 785 864
Federal National Mortgage Association Aaa 6.50 7/1/2031 610,922 634,583
Federal National Mortgage Association Aaa 8.00 7/1/2031 23,002 24,887
Federal National Mortgage Association Aaa 8.00 7/1/2031 4,396 4,755
Federal National Mortgage Association Aaa 8.00 7/1/2031 70,848 76,631
Federal National Mortgage Association Aaa 7.00 8/1/2031 5,124 5,416
Federal National Mortgage Association Aaa 8.00 8/1/2031 19,323 20,907
Federal National Mortgage Association Aaa 8.00 8/1/2031 16,468 17,812
Federal National Mortgage Association Aaa 8.00 8/1/2031 5,240 5,670
Federal National Mortgage Association Aaa 6.50 9/1/2031 80,757 83,885
Federal National Mortgage Association Aaa 7.00 9/1/2031 3,293 3,480
Federal National Mortgage Association Aaa 8.00 9/1/2031 16,714 18,078
Federal National Mortgage Association Aaa 8.00 9/1/2031 66,863 72,345
Federal National Mortgage Association Aaa 8.00 9/1/2031 3,742 4,048
Federal National Mortgage Association Aaa 6.50 10/1/2031 43,908 45,609
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Federal National Mortgage Association Aaa 8.00 10/1/2031 11,738 12,696

Federal National Mortgage Association Aaa 8.00 11/1/2031 16,233 17,564

Federal National Mortgage Association Aaa 8.00 12/1/2031 51,948 56,189

Federal National Mortgage Association Aaa 6.00 1/1/2032 28,613 29,096

Federal National Mortgage Association Aaa 6.50 4/1/2032 1,310,050 1,359,976

Federal National Mortgage Association Aaa 6.50 4/1f2032 2,328,823 2,417,574

Federal National Mortgage Association Aaa 6.50 4/1/2032 58,201 60,419
Federal National Mortgage Association Aaa 6.50 5/1/2032 76,982 79,915

Federal National Mortgage Association Aaa 6.50 5/1/2032 229,202 237,935

Federal National Mortgage Association Aaa 7.00 5/1/2032 4,246 4,487

Federal National Mortgage Association Aaa 7.00 5/1/2032 784,481 829,188
Federal National Mortgage Association Aaa 7.00 5/1/2032 3,400 3,594

Federal National Mortgage Association Aaa 6.50 71112032 293,000 304,164
Federal National Mortgage Association Aaa 6.50 711/2032 599,530 622,375
Federal National Mortgage Association Aaa 6.50 7/1/2032 255777 265,525
Federal National Mortgage Association Aaa 6.50 71112032 48,390 50,234
Federal National Mortgage Association Aaa 6.50 8/1/2032 216,654 224,908
Federal National Mortgage Association Aaa 6.50 8/1/2032 225472 234,064

Federal National Mortgage Association ) Aaa 6.50 8/1/2032 2,353 2,443
Federal National Mortgage Association Aaa 6.50 8/1/2032 18,078 18,767
Federal National Mortgage Association Aaa 5.50 9/1/2032 14,886 14,769
Federal National Mortgage Association Aaa 6.50 9/1/2032 89,260 92,662
Federal National Mortgage Association Aaa 6.50 9/1/2032 2,500 2,595
Federal National Mortgage Association Aaa 6.50 9/1/2032 38,322 39,782
Federal National Mortgage Association Aaa 6.50 9/1/2032 1,503,782 1,562,024
Federal National Mortgage Association Aaa 6.50 9/1/2032 101,129 105,110
Federal Nationat Mortgage Association Aaa 6.50 9/1/2032 707,906 735,769
Federal National Mortgage Association Aaa 5.50 10/1/2032 675,993 670,700
Federal Nationa! Mortgage Association Aaa 6.50 10/1/2032 16,867 17,509
Federal National Mortgage Association Aaa 6.50 10/1/2032 3,955 4,106
Federal National Mortgage Association Aaa 5.50 11/1/2032 80,306 79,677
Federal National Mortgage Association Aaa 2.88 11/25/2032 1,569,227 1,555,845
Federal National Mortgage Association Aaa 6.50 12/1/2032 1,687,476 1,752,832
Federal National Mortgage Association Aaa 6.50 12/1/2032 10,046,066 10,435,150
Federal National Mortgage Association Aaa 5.50 2/1/2033 896,438 889,419
Federal National Mortgage Association Aaa 5.50 2/1/2033 332,138 329,328
Federal National Mortgage Association Aaa 5.50 3/1/2033 2,176,354 2,157,942
Federal National Mortgage Association Aaa 5.50 3/1/2033 3,250,230 3,222,733
Federal National Mortgage Association Aaa 5.00 4/25/2033 4,222,637 4,114,977
Federal National Mortgage Association Aaa 4.59 5/1/2033 2,529,818 2,558,759
Federal National Mortgage Association Aaa 5.00 5/1/2033 48,993 47,264
Federal National Mortgage Association Aaa 5.00 5/1/2033 223,190 215,314
Federal National Mortgage Association Aaa 5.50 5/1/2033 1,461,580 1,449,215
Federal National Mortgage Association Aaa 5.50 5/1/2033 148,504 147,341

Federal National Mortgage Association Aaa 6.00 5/1/2033 13,950 14,185
Federal National Mortgage Association Aaa 6.50 5/1/2033 3,225,288 3,350,204
Federat National Mortgage Association Aaa 5.00 6/1/2033 614,220 592,544
Federal National Mortgage Association Aaa 5.00 6/1/2033 47,272 45,603
Federal National Mortgage Association Aaa 5.00 6/1/2033 210,575 203,143
Federal National Mortgage Association Aaa 5.50 6/1/2033 2,203,346 2,184,713
Federal National Mortgage Association Aaa 5.50 6/1/2033 88,336 87,729
Federal National Mortgage Association Aaa 5.50 6/1/2033 149,052 147,791

Federal National Mortgage Association Aaa 5.50 6/1/2033 31,676 31,408
Federal National Mortgage Association Aaa 5.00 7/1/2033 613,164 591,525
Federal National Mortgage Association Aaa 5.50 7/1/2033 477,890 473,847
Federal National Mortgage Association Aaa 5.50 7/1/2033 34,432 34,140
Federal National Mortgage Association Aaa 5.00 8/1/2033 936,096 903,061

Federal National Mortgage Association Aaa 5.50 8/1/2033 493,359 489,186
Federal National Mortgage Association Aaa 6.50 8/1/2033 38,250 39,660
Federal National Mortgage Association Aaa 5.00 9/1/2033 655,475 632,343
Federal National Mortgage Association Aaa 5.00 9/1/2033 956,761 922,997
Federal National Mortgage Assaciation Aaa 5.00 9/1/2033 1,670,922 1,611,950
Federal National Mortgage Association Aaa 5.00 9/1/2033 14,182,602 13,682,056
Federal National Mortgage Association Aaa 7.04 9/1/2033 137,766 139,568
Federal National Mortgage Association Aaa 6.00 10/1/2033 941,360 957,692
Federal National Mortgage Association Aaa 6.00 10/1/2033 11,373 11,540
Federal National Mortgage Association Aaa 5.50 11/1/2033 4,024,237 3,990,204
Federal National Mortgage Association Aaa 5.50 11/1/2033 95,508 94,700
Federal National Mortgage Association Aaa 5.50 11/1/2033 239,653 237,776
Federal National Mortgage Association Aaa 6.50 11/1/2033 11,926 12,366
Federal National Mortgage Association Aaa 5.50 12/1/2033 438,856 435,143
Federal National Mortgage Association Aaa 5.50 12/1/2033 630,588 625,253
Federal National Mortgage Association Aaa 5.50 12/1/2033 2,129,241 2,111,228
Federal National Mortgage Association Aaa 5.50 1/1/2034 855,821 848 581

Federal National Mortgage Association Aaa 5.50 1/1/2034 529,029 524,554
Federal National Mortgage Association Aaa 5.50 1/1/2034 75,605 74,966
Federal National Mortgage Association Aaa 5.00 2/1/2034 516,148 497,931

Federal National Mortgage Association Aaa 5.50 2/1/2034 798,402 791,650
Federal National Mortgage Association Aaa 5.50 2/1/2034 10,748,573 10,657,673
Federal National Mortgage Association Aaa 5.50 2/1/2034 27,493 27,209
Federal National Mortgage Association Aaa 5.50 2/1/2034 1,049,001 1,038,163
Federal National Mortgage Association Aaa 5.50 2/1/2034 4,615,604 4,567,916
Federal National Mortgage Association Aaa 6.00 2/1/2034 1,081,060 1,096,917
Federat National Mortgage Association Aaa 6.00 2/1/2034 1,453,887 1,475,213
Federal National Mortgage Association Aaa 6.00 2/1/2034 3,464,937 3,515,761
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Federal National Mortgage Association Aaa 5.00 3/1/2034 913,192 880,963

Federal National Mortgage Association Aaa 5.50 3/1/2034 746,261 739,950

Federal National Mortgage Association Aaa 5.50 3/1/2034 456,598 451,881

Federal National Mortgage Association Aaa 5.50 3/1/2034 11,531 11,412

Federal National Mortgage Association Aaa 5.50 3/1/2034 15,985 15,820

Federal National Mortgage Association Aaa 7.50 3/25/2034 858,947 923,627

Federal National Mortgage Association Aaa 7.50 3/25/2034 4,004,013 4,305,523

Federal National Mortgage Association Aaa 5.50 4/1/2034 7,912,469 7,849,201

Federal National Mortgage Association Aaa 5.50 4/1/2034 253,684 251,063
Federal National Mortgage Association Aaa 5.50 4/1/2034 126,530 125,223

Federal National Mortgage Association Aaa 5.50 4/1/2034 194,614 192,603
Federal National Mortgage Association Aaa 5.50 4/1/2034 21,669 21,445
Federal National Mortgage Association Aaa 5.50 4/1/2034 610,899 604,588
Federal National Mortgage Association Aaa 5.50 5/1/2034 10,257,942 10,171,190
Federal National Mortgage Association Aaa 5.50 5/1/2034 226,220 223,883
Federal National Mortgage Association Aaa 5.50 5/1/2034 363,058 359,307
Federal Nationat Mortgage Association Aaa 5.50 5/1/2034 187,307 185,372
Federal National Mortgage Association Aaa 5.50 5/1/2034 403,582 399,413
Federal National Mortgage Association Aaa 5.50 6/1/2034 216,242 214,008
Federal National Mortgage Association Aaa 5.50 6/1/2034 682,153 675,107
Federal National Mortgage Association Aaa 5.50 6/1/2034 450,743 446,087
Federai National Mortgage Association Aaa 5.50 6/1/2034 258,069 255,403
Federal National Mortgage Association Aaa 5.50 6/1/2034 310,720 307,510
Federal National Mortgage Association Aaa 5.50 6/1/2034 491,706 486,626
Federal National Mortgage Association Aaa 5.50 6/1/2034 511,895 506,607
Federal National Mortgage Association Aaa 5.50 6/1/2034 58,925 58,317
Federal National Mortgage Association Aaa 5.50 6/1/2034 503,900 498,694
Federal National Mortgage Association Aaa 5.50 6/1/2034 121,278 120,025
Federal Nationat Mortgage Association Aaa 5.50 6/1/2034 28,034 27,745
Federal National Mortgage Association Aaa 5.50 6/1/2034 211,748 209,561

Federal National Mortgage Association Aaa 5.50 6/1/2034 437,643 433,122
Federal National Mortgage Association Aaa 5.50 6/1/2034 27,682 27,397
Federal National Mortgage Association Aaa 5.50 6/1/2034 428,377 423,952
Federal Nationat Mortgage Association Aaa 5.50 6/1/2034 601,752 595,536
Federal National Mortgage Association Aaa 5.50 6/1/2034 57,154 56,563
Federal National Mortgage Association Aaa 5.50 6/1/2034 123,125 121,853
Federal National Mortgage Association Aaa 5.50 6/1/2034 417,640 413,326
Federal National Mortgage Association Aaa 5.50 6/1/2034 528,612 523,150
Federal National Mortgage Association Aaa 5.50 6/1/2034 127,643 126,325
Federal National Mortgage Association Aaa 5.50 6/1/2034 414,289 410,009
Federal National Mortgage Association Aaa 5.50 6/1/2034 250,950 248,358
Federal National Mortgage Association Aaa 5.50 6/1/2034 157,113 155,490
Federal National Mortgage Association Aaa 5.50 6/1/2034 150,459 148,905
Federal National Mortgage Association Aaa 5.50 6/1/2034 775415 767,405
Federal Nationa! Mortgage Association Aaa 5.50 6/1/2034 421,848 417,490
Federal National Mortgage Association Aaa 5.50 6/1/2034 163,240 161,553
Federal National Mortgage Association Aaa 6.50 6/1/2034 437,730 452 359
Federal National Mortgage Association Aaa 6.50 6/1/2034 657,009 678,966
Federal National Mortgage Association Aaa 5.50 7/1/2034 166,815 165,092
Federal National Mortgage Association Aaa 5.50 7/1/2034 410,655 406,413
Federal National Mortgage Association Aaa 5.50 7/1/2034 77,597 76,796
Federal National Mortgage Association Aaa 5.50 7/1/2034 312,488 309,260
Federal National Mortgage Association Aaa 5.50 7/1/2034 1,299,495 1,286,068
Federal National Mortgage Association Aaa 5.50 7/1/2034 158,433 156,796
Federal National Mortgage Association Aaa 5.50 7/1/2034 268,219 265,448
Federal National Mortgage Association Aaa 5.50 7/1/2034 290,717 287,714
Federal National Mortgage Association Aaa 5.50 7/1/2034 578,488 572,512
Federal National Mortgage Association Aaa 5.50 7/1/2034 595,109 588,960
Federal National Mortgage Association Aaa 5.50 7/1/2034 126,856 125,546
Federal National Mortgage Association Aaa 5.50 7/1/2034 163,802 162,213
Federal National Mortgage Association Aaa 5.50 7/1/2034 806,126 797,799
Federal National Mortgage Association Aaa 5.50 7/1/2034 337,922 334,431

Federal National Mortgage Association Aaa 5.50 7/1/2034 613,159 606,825
Federal National Mortgage Association Aaa 6.50 7/1/2034 149,326 154,316
Federal National Mortgage Association Aaa 5.50 8/1/2034 720,108 712,669
Federal National Mortgage Association Aaa 5.50 8/1/2034 465,575 460,766
Federal National Mortgage Association Aaa 5.50 8/1/2034 756,718 748,901

Federal National Mortgage Association Aaa 5.50 8/1/2034 90,336 89,572
Federa! National Mortgage Association Aaa 6.00 8/1/2034 222,596 225,444
Federal National Mortgage Association Aaa 6.00 8/1/2034 813,087 823,489
Federal National Mortgage Association Aaa 6.00 8/1/2034 689,988 700,108
Federal National Mortgage Association Aaa 6.00 8/1/2034 2,868,895 2,910,976
Federal National Mortgage Association Aaa 6.00 8/1/2034 117,055 118,772
Federal National Mortgage Association Aaa 6.00 8/1/2034 773,756 785,107
Federal National Mortgage Association Aaa 6.50 8/1/2034 155,078 160,261

Federal National Mortgage Association Aaa 6.50 8/1/2034 394,623 407,812

Federal National Mortgage Association Aaa 5.45 9/1/2034 1,388,550 1,384,271

Federal National Mortgage Assaciation Aaa 5.50 9/1/2034 665,038 658,168

Federal National Mortgage Association Aaa 5.50 9/1/2034 137,708 136,286

Federal National Mortgage Association Aaa 5.50 10/1/2034 414,170 409,892

Federal National Mortgage Association Aaa 6.00 10/1/2034 366,373 371,059

Federa! National Mortgage Association Aaa 6.50 10/1/2034 225,995 234,325

Federal National Mortgage Association Aaa 4.69 11/1/2034 2,341,734 2,369,357

Federal National Mortgage Association Aaa 4.69 11/1/2034 7,331,841 7,418,327

Federal National Mortgage Association Aaa 5.50 11/1/2034 312,742 309,511
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Federal National Mortgage Association Aaa 5.50 11/1/2034 20,795,991 20,581,127
Federal National Mortgage Association Aaa 5.50 11/1/2034 808,606 801,765
Federal National Mortgage Association Aaa 5.50 11/1/2034 4,261,393 4,225,341
Federal National Mortgage Association Aaa 7.00 11/1/2034 77612 81,849
Federal National Mortgage Association Aaa 7.00 11/1/2034 127,440 134,398
Federal National Mortgage Association Aaa 6.00 12/1/2034 677,514 688,090
Federal National Mortgage Association Aaa 6.00 12/1/2034 2,484,219 2,522,998
Federal National Mortgage Association Aaa 6.50 12/1/2034 816,305 843,586
Federal National Mortgage Association Aaa 4.55 1/1/2035 2,905,566 2,905,072
Federal National Mortgage Association Aaa 4.50 2/1/2035 53,855 49,978
Federal National Mortgage Association Aaa 4.92 2/1/2035 4,738,331 4,772,598
Federal National Mortgage Association Aaa 5.50 2/1/2035 215,467 213,644
Federal National Mortgage Association Aaa 5.50 2/1/2035 698,777 692,868
Federal National Mortgage Association Aaa 5.50 2/1/2035 1,972,519 1,952,139
Federal National Mortgage Association Aaa 5.50 2/1/2035 15,948,087 15,783,312
Federal Nationat Mortgage Association Aaa 5.50 2/1/2035 21,601,398 21,432,216
Federal National Mortgage Association Aaa 5.50 2/1/2035 5,534,624 5,477,452
Federal National Mortgage Association Aaa 5.50 2/1/2035 432,495 428,026
Federal National Mortgage Association Aaa 7.00 2/1/2035 62,051 65,255
Federal National Mortgage Association Aaa 4.67 3/1/2035 436,332 439,470
Federal National Mortgage Association Aaa 4.67 3/1/2035 2,757,887 2,777,716
Federal National Mortgage Association Aaa 4.50 4/1/2035 36,620 33,984
Federal National Mortgage Association Aaa 4.50 4/1/2035 1,140,475 1,058,372
Federal National Mortgage Association Aaa 4.50 4/1/2035 45,527 42,249
Federal National Mortgage Association Aaa 5.00 4/1/2035 16,570,162 15,964,688
Federal National Mortgage Association Aaa 6.00 4/1/2035 6,913,676 7,015,086
Federal National Mortgage Association Aaa 6.00 4/1/2035 1,508,619 1,632,161
Federal National Mortgage Association Aaa 6.00 4/1/2035 1,777,655 1,805,396
Federal National Mortgage Association Aaa 6.00 4/1/2035 6,264,542 6,370,131
Federal National Mortgage Association Aaa 7.00 4/1/2035 240,686 254,403
Federal National Mortgage Association Aaa 7.00 4/1/2035 350,431 370,402
Federal National Mortgage Association Aaa 4.50 5/1/2035 357,268 331,548
Federal National Mortgage Association Aaa 4.50 5/1/2035 1,115,786 1,035,461
Federal National Mortgage Association Aaa 4.50 5/1/2035 232,572 215,829
Federal National Mortgage Association Aaa 4.50 5/1/2035 611,012 567,025
Federal National Mortgage Association Aaa 5.08 5/1/2035 387,687 386,555
Federal National Mortgage Association Aaa 5.50 5/1/2035 631,695 624,576
Federal National Mortgage Association Aaa 5.50 5/1/2035 750,575 744,227
Federal National Mortgage Association Aaa 7.00 5/1/2035 19,014 19,996
Federal National Mortgage Association Aaa 4.67 5/25/2035 96,680 98,343
Federal National Mortgage Association Aaa 4.67 5/25/2035 580,080 590,057
Federal National Mortgage Association Aaa 4.50 6/1/2035 787,076 730,414
Federal National Mortgage Association Aaa 4.50 6/1/2035 299,689 278,115
Federal National Mortgage Association Aaa 4.50 6/1/2035 420,692 390,407
Federal National Mortgage Association Aaa 5.50 6/1/2035 63,969 63,248
Federal National Mortgage Association Aaa 4.50 7/1/2035 658,887 611,453
Federal National Mortgage Association Aaa 4.90 7/1/2035 1,159,324 1,174,442
Federal National Mortgage Association Aaa 5.00 7/1/2035 837,366 805,462
Federal National Mortgage Association Aaa 5.00 7/1/2035 1,876,068 1,804,590
Federal National Mortgage Association Aaa 5.00 7/1/2035 817,960 786,796
Federal National Mortgage Association Aaa 5.00 7/1/2035 819,989 788,747
Federal National Mortgage Association Aaa 5.00 7/1/2035 803,639 773,020
Federal National Mortgage Association Aaa 5.00 7/1/2035 1,614,797 1,553,273
Federal National Mortgage Association Aaa 5.00 7/1/2035 807,044 776,295
Federal National Mortgage Association Aaa 5.00 7/1/2035 828,734 797,159
Federal National Mortgage Association Aaa 5.00 7/1/2035 563,663 542,184
Federal National Mortgage Association Aaa 5.00 7/1/2035 1,039,814 1,000,197
Federal National Mortgage Association Aaa 5.04 7/1/2035 2,336,723 2,354,772
Federal National Mortgage Association Aaa 5.50 7/1/2035 2,333,073 2,306,780
Federal National Mortgage Association Aaa 6.00 7/1/2035 277,422 280,538
Federal National Mortgage Association Aaa 6.00 7/1/2035 1,353,759 1,374,884
Federal Nationat Mortgage Association Aaa 7.00 7/1/2035 42,222 44,402
Federal National Mortgage Association Aaa 4.50 8/1/2035 4,910,142 4,950,455
Federal National Mortgage Association Aaa 4.50 8/1/2035 796,558 739,213
Federal National Mortgage Association Aaa 4.50 8/1/2035 230,312 213,732
Federal National Mortgage Association Aaa 463 8/1/2035 1,021,897 1,029,817
Federal National Mortgage Association Aaa 4.80 8/1/2035 3,425,812 3,435,243
Federal National Mortgage Association Aaa 5.00 8/1/2035 741,300 713,056
Federal National Mortgage Association Aaa 5.00 8/1/2035 788,909 758,851
Federal National Mortgage Association Aaa 5.00 8/1/2035 24,642 23,703
Federal National Mortgage Association Aaa 6.00 8/1/2035 265,714 268,698
Federal National Mortgage Association Aaa 7.00 8/1/2035 51,860 54,538
Federal National Mortgage Association Aaa 4.85 9/1/2035 187,845 188,850
Federal National Mortgage Association Aaa 5.00 9/1/2035 563,743 542,265
Federal National Mortgage Association Aaa 5.00 9/1/2035 645,846 621,239
Federal National Mortgage Association Aaa 5.00 9/1/2035 577,552 555,548
Federal National Mortgage Association Aaa 5.00 9/1/2035 478,277 460,054
Federal National Mortgage Association Aaa 5.50 9/1/2035 68,228 67,459
Federal National Mortgage Association Aaa 5.50 9/1/2035 421,210 416,463
Federal National Mortgage Association Aaa 6.00 9/1/2035 208,113 210,450
Federal National Mortgage Association Aaa 4.50 10/1/2035 707,224 656,311
Federal National Mortgage Association Aaa 4.99 10/1/2035 2,805,381 2,854,447
Federal National Mortgage Association Aaa 5.00 10/1/2035 149,426 143,733
Federal National Mortgage Association Aaa 6.00 10/1/2035 45,982 46,498
Federal National Mortgage Association Aaa 7.00 10/1/2035 33,682 35,421
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Federal National Mortgage Association Aaa 4.55 11/1/2035 429,490 430,414
Federal National Mortgage Association Aaa 5.00 11/1/2035 1,478,021 1,421,709
Federal National Mortgage Association Aaa 5.00 11/1/2035 6,806,676 6,547,342
Federal National Mortgage Association Aaa 5.44 11/1/2035 107,310 109,624
Federal National Mortgage Association Aaa 5.00 12/1/2035 2,026,639 1,949,424
Federal National Mortgage Association Aaa 5.00 1/1/2036 3,219,661 3,096,992
Federal Nationat Mortgage Association Aaa 5.00 1/1/2036 12,878,643 12,387,967
Federal National Mortgage Association Aaa 5.50 1/1/2036 1,956,662 1,934,610
Federal National Mortgage Association Aaa 5.50 1/1/2036 7,826,646 7,738,440
Federal National Mortgage Association Aaa 5.61 1/1/2036 900,516 916,023
Federal National Mortgage Association Aaa 7.00 1/1/2036 29,921 31,466
Federai National Mortgage Association Aaa 4.91 3/1/2036 1,842,919 1,861,183
Federal Nationai Mortgage Association Aaa 5.00 3/1/2036 92,551,342 89,024,673
Federal National Mortgage Association Aaa 5.50 3/1/2036 1,065,323 1,063,317
Federal National Mortgage Association Aaa 5.50 3/1/2036 780,996 772,194
Federal National Mortgage Association Aaa 6.00 3/1/2036 773,257 785,324
Federal National Mortgage Association Aaa 6.00 3/1/2036 2,058,822 2,094,810
Federal National Mortgage Association Aaa 4.78 4/1/2036 247,636 251,504
Federal Nationa! Mortgage Association Aaa 4.78 4/1/2036 1,052,452 1,068,891
Federal National Mortgage Association Aaa 5.50 4/1/2036 805,403 796,326
Federaf National Mortgage Association Aaa 5.50 4/1/2036 1,178,639 1,165,355
Federal National Mortgage Association Aaa 5.50 4/1/2036 2,251,200 2,225,829
Federal National Mortgage Association Aaa 5.50 4/1/2036 2,671,581 2,641,473
Federal Nationa! Mortgage Association Aaa 5.50 4/1/2036 3,928,796 3,884,518
Federal National Mortgage Association Aaa 6.00 4/1/2036 549,805 555,463
Federal National Mortgage Association Aaa 6.15 4/1/2036 1,096,236 1,111,441
Federal National Mortgage Association Aaa 5.89 5/1/2036 1,450,081 1,468,917
Federatl National Mortgage Association Aaa 6.00 5/1/2036 2,691,032 2,718,731
Federal National Mortgage Association Aaa 6.00 5/1/12036 680,929 687,936
Federal National Mortgage Association Aaa 6.00 5/1/2036 652,535 659,250
Federal National Mortgage Association Aaa 6.00 5/1/2036 461,603 466,353
Federal National Mortgage Association Aaa 6.01 5/1/2036 1,435,973 1,461,778
Federal National Mortgage Association Aaa 6.27 5/1/2036 717,987 730,889
Federal National Mortgage Association Aaa 6.50 6/1/2036 843,380 869,457
Federal National Mortgage Association Aaa 5.50 7/1/2036 632,407 624,489
Federal National Mortgage Association Aaa 5.92 7/1/2036 1,396,073 1,414,738
Federal National Mortgage Association Aaa 6.00 711/2036 1,090,882 - 1,102,107
Federal National Mortgage Association Aaa 6.00 7/1/2036 2,308,340 2,332,093
Federal National Mortgage Association Aaa 6.00 8/1/2036 615,186 621,516
Federal National Mortgage Association Aaa 6.00 8/1/2036 2,652,990 2,680,289
Federal National Mortgage Association Aaa 6.00 8/1/2036 708,436 715,726
Federal National Mortgage Association Aaa 6.00 8/1/2036 654,088 660,818
Federal National Mortgage Association Aaa 6.01 8/1/2036 1,511,083 1,536,862
Federal National Mortgage Association Aaa 5.50 9/1/2036 112,495 111,332
Federal National Mortgage Association Aaa 5.88 9/1/2036 1,604,246 1,529,156
Federal National Mortgage Association Aaa 6.00 9/1/2036 374,704 378,559
Federal National Mortgage Association Aaa 6.00 9/1/2036 19,501 19,702
Federal National Mortgage Association Aaa 6.00 9/1/2036 753,404 761,156
Federat Nationat Mortgage Association Aaa 6.00 9/1/2036 855,240 864,041
Federal National Mortgage Association Aaa 6.00 9/1/2036 97.514 98,517
Federal National Mortgage Association . Aaa 6.00 9/1/2036 652,497 659,213
Federal National Mortgage Association Aaa 6.00 9/1/2036 483,400 488,374
Federal National Mortgage Association Aaa 6.50 9/1/2036 419,103 432,062
Federal National Mortgage Association Aaa 6.50 9/1/2036 1,466,863 1,612,218
Federal National Mortgage Association Aaa 5.50 10/1/2036 92,754 91,593
Federal National Mortgage Association Aaa 5.50 10/1/2036 185,508 183,185
Federal National Mortgage Association Aaa 6.00 10/1/2036 6,035,050 6,097,151
Federal National Mortgage Association . Aaa 6.00 10/1/2036 658,458 665,234
Federal National Mortgage Association Aaa 6.00 10/1/2036 420,366 424,691
Federal National Mortgage Association Aaa 6.00 10/1/2036 18,661 18,853
Federal National Mortgage Association Aaa 6.00 10/1/2036 870,339 879,297
Federai National Mortgage Association Aaa 6.00 10/1/2036 783,941 792,007
Federal National Mortgage Association Aaa 6.00 10/1/2036 373,139 376,978
Federal Nationa! Mortgage Association Aaa 6.00 10/1/2036 806,984 815,287
Federal National Mortgage Association Aaa 6.50 10/1/2036 415,999 428,862
Federal National Mortgage Association Aaa 6.50 10/1/2036 1,455,999 1,501,018
Federal National Mortgage Association Aaa 7.00 10/1/2036 269,144 282,412
Federai National Mortgage Association Aaa 5.49 11/1/2036 621,288 528,670
Federal National Mortgage Association Aaa 5.49 11/1/2036 5,960,062 6,044,457
Federal National Mortgage Association Aaa 5.50 11/1/2036 2,985,740 2,948,359
Federal National Mortgage Association Aaa 5.50 11/1/2036 1,418,234 1,400,478
Federal National Mortgage Association Aaa 5.50 11/1/2036 3,857,667 3,809,369
Federal National Mortgage Association Aaa 6.00 11/1/2036 732,280 739,815
Federal National Mortgage Association Aaa 6.00 11/1/2036 17,418 17,597
Federal National Mortgage Association Aaa 6.00 11/1/2036 353,231 356,865
Federal National Mortgage Association Aaa 6.00 11/1/2036 23,585 23,828
Federal National Mortgage Association Aaa 6.50 11/1/2036 552,778 569,869
Federal National Mortgage Association Aaa 6.50 11/1/2036 1,934,725 1,994,543
Federal National Mortgage Association Aaa 5.00 12/1/2036 957,878 920,186
Federal National Mortgage Association Aaa 5.00 12/1/2036 633,242 608,324
Federa! National Mortgage Association Aaa 5.00 12/1/2036 38,903 37,372
Federaf National Mortgage Association Aaa 535 12/1/2036 1,424,437 1,428,164
Federal National Mortgage Association Aaa 5.50 12/1/2036 190,871 188,482
Federal National Mortgage Association Aaa 6.00 12/1/2036 768,980 776,893
Federal National Mortgage Association Aaa 5.00 1/1/2037 23,326 22,381
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Federal National Mortgage Association Aaa 5.00 1/1/2037 3,259,623 3,131,357
Federal National Mortgage Association Aaa 5.00 1/1/2037 1,744,025 1,675,397
Federal National Mortgage Association Aaa 5.00 1/1/2037 4,340,984 4,170,167
Federal National Mortgage Association Aaa 5.50 1/1/2037 894,719 884,636
Federal National Mortgage Association Aaa 5.50 1/1/2037 761,786 752,248
Federal National Mortgage Association Aaa 5.50 1/1/2037 316,430 312,468
Federal National Mortgage Association ' Aaa 5.50 1/1/2037 475,544 469,590
Federal National Mortgage Association Aaa 5.00 2/1/2037 470,121 451,082
Federal National Mortgage Association Aaa 5.50 2/1/2037 1,820,949 1,798,151
Federal National Mortgage Association Aaa 5.50 2/1/2037 569,764 562,334
Federal National Mortgage Association Aaa 5.00 3/1/2037 961,068 923,245
Federal National Mortgage Association Aaa 5.00 3/1/2037 94,755 90,917
Federal National Mortgage Association Aaa 5.00 3/1/2037 1,008,513 967,668
Federal National Mortgage Association Aaa 5.00 3/1/2037 962,980 923,979
Federal National Mortgage Association Aaa . 550 3/1/2037 1,878,119 1,853,619
Federal National Mortgage Association Aaa 5.50 3/1/2037 872,878 861,949
Federal National Mortgage Association Aaa 6.00 3/1/2037 746,136 753,815
Federal National Mortgage Association Aaa 6.00 3/1/2037 763,662 771,360
Federal National Mortgage Association Aaa 6.50 3/1/2037 1,091,002 1,124,829
Federal National Mortgage Association Aaa 7.00 3/1/2037 195,591 205,234
Federal National Mortgage Association Aaa 5.00 4/1/2037 215,742 207,004
Federal National Mortgage Association Aaa 5.00 4/1/2037 150,777 144,671
Federat National Mortgage Association Aaa 5.00 4/1/2037 59,894 57,468
Federal National Mortgage Association Aaa 5.50 4/1/2037 1,759,536 1,736,592
Federal Nationat Mortgage Association Aaa 5.50 4/1/2037 250,083 246,832
Federal National Mortgage Association Aaa 5.50 4/1/2037 876,589 865,158
Federal National Mortgage Association Aaa 5.50 4/1/2037 785,939 775,690
Federal National Mortgage Association Aaa 5.50 4/1/2037 461,176 455,163
Federal National Mortgage Association Aaa 5.50 4/1/2037 2,964,755 2,926,094
Federal National Mortgage Association Aaa 5.50 4/1/2037 586,788 579,136
Federal National Mortgage Association Aaa 6.00 4/1/2037 915,254 924,480
Federal National Mortgage Association Aaa 6.00 4/1/2037 921,327 930,614
Federal National Mortgage Association Aaa 7.00 4/1/2037 2,549,378 2,675,062
Federal National Mortgage Association Aaa 7.00 4/1/2037 20,394,031 21,399,457
Federal National Mortgage Association Aaa 5.00 5/1/2037 32,321 31,012
Federal National Mortgage Association Aaa 5.50 5/1/2037 942,812 930,518
Federal National Mortgage Association Aaa 5.50 5/1/2037 920,985 908,975
Federal National Mortgage Association Aaa 5.50 5/1/2037 811,456 800,875
Federal National Mortgage Association Aaa 5.50 5/1/2037 112,445 110,978
Federal National Mortgage Association Aaa 5.50 5/1/2037 299,109 295,209
Federal National Mortgage Association Aaa 6.00 5/1/2037 745,992 753,670
Federal National Mortgage Association Aaa 0.00 5/25/2037 150,656 159,342
Federal National Mortgage Association Aaa 5.50 6/1/2037 913,735 901,816
Federal National Mortgage Association Aaa 5.50 6/1/2037 4,568,677 4,509,078
Federal National Mortgage Association Aaa 5.50 6/1/2037 906,047 894,232
Federal National Mortgage Association Aaa 5.50 6/1/2037 976,540 963,805
Federal National Mortgage Association Aaa 5.50 6/1/2037 966,661 954,051
Federal National Mortgage Association Aaa 6.00 6/1/2037 758,841 766,490
Federal National Mortgage Association Aaa 7.00 6/1/2037 1,459,217 1,531,215
Federal National Mortgage Association Aaa 5.50 7/1/2037 147,470 145,546
Federal National Mortgage Association Aaa 5.50 7/1/2037 353,928 349,311
Federal National Mortgage Association Aaa 5.50 7/1/2037 302,263 298,320
Federal National Mortgage Association Aaa 5.50 7/1/2037 897,538 885,835
Federal National Mortgage Association Aaa 5.50 7/1/2037 750,889 741,093
Federal National Mortgage Association Aaa 5.50 71112037 764,365 754,398
Federal National Mortgage Association Aaa 5.50 71112037 637,578 629,264
Federal National Mortgage Association Aaa 5.50 71112037 912,452 900,554
Federai National Mortgage Association Aaa 5.50 7/1/2037 952,255 939,838
Federal National Mortgage Association Aaa 5.50 7/1/2037 881,314 869,822
Federal National Mortgage Association Aaa 5.50 71112037 487,331 480,976
Federal National Mortgage Association Aaa 7.00 7/1/2037 384,872 403,862
Federal National Mortgage Association Aaa 7.00 7/1/12037 5,600,827 5,877,171
Federat National Mortgage Association Aaa 5.50 8/1/2037 967,584 954,967
Federal National Mortgage Association Aaa 5.50 8/1/2037 103,987 102,631
Federal National Mortgage Association Aaa 6.00 8/1/2037 1,706,296 1,723,495
Federal National Mortgage Association Aaa 6.00 8/1/2037 4,265,739 4,308,738
Federal National Mortgage Association Aaa 6.00 8/1/2037 599,244 600,550
Federal National Mortgage Association Aaa 6.50 8/1/2037 6,492,688 6,642,734
Federal National Mortgage Association Aaa 7.00 8/1/2037 943,163 989,698
Federal National Mortgage Association Aaa 7.00 8/1/2037 942,279 988,772
Federal National Mortgage Association Aaa 5.50 9/1/2037 974,392 961,686
Federal National Mortgage Association Aaa 5.50 9/1/2037 941,639 929,360
Federal National Mortgage Association Aaa 6.00 9/1/2037 896,063 905,095
Federal National Mortgage Association Aaa 6.03 9/1/2037 1,040,165 1,062,238
Federal National Mortgage Association Aaa 6.03 9/1/2037 3,297,038 3,367,001
Federal National Mortgage Association Aaa 6.50 9/1/2037 779,707 803,652
Federal National Mortgage Association Aaa 7.00 9/1/2037 915,580 960,754
Federal National Mortgage Association Aaa 7.00 9/1/2037 2,747,012 2,882,550
Federal National Mortgage Association Aaa 7.00 9/1/2037 618,250 648,754
Federal National Mortgage Association Aaa 7.00 9/1/2037 430,757 452,011
Federal National Mortgage Association Aaa 7.00 9/1/2037 916,396 961,611
Federal National Mortgage Association Aaa 5.50 10/1/2037 99,894 98,591
Federal National Mortgage Association Aaa 6.00 10/1/2037 1,956,046 1,975,763
Federal National Mortgage Association Aaa 6.50 10/1/2037 1,333,092 1,363,900
Federal National Mortgage Association Aaa 6.50 10/1/2037 576,320 594,140
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Federal National Mortgage Association Aaa 6.50 10/1/2037 2,017,122 2,079,492
Federal National Mortgage Association Aaa 7.00 10/1/2037 3,885,763 4,077,486
Federal National Mortgage Association Aaa 7.00 10/1/2037 164,748 172,877
Federal National Mortgage Association Aaa 7.00 10/1/2037 2,536,512 2,661,663
Federal National Mortgage Association Aaa 7.00 10/1/2037 996,765 1,045,946
Federal National Mortgage Association Aaa 7.00 10/1/2037 3,471,672 3,642,964
Federal National Mortgage Association Aaa 7.50 10/1/2037 4,762,328 5,030,447
Federal National Mortgage Association Aaa 7.50 10/1/2037 12,699,542 13,414,526
Federal National Mortgage Association Aaa 5.50 11/1/2037 976,493 963,760
Federal National Mortgage Association Aaa 5.50 11/1/2037 96,875 95,612
Federal National Mortgage Association Aaa 5.50 11/1/2037 597,788 589,990
Federal National Mortgage Association Aaa 5.50 11/1/2037 839,702 828,752
Federal National Mortgage Association Aaa 5.50 11/1/2037 160,299 158,209
Federal National Mortgage Association Aaa 7.00 11/1/2037 851,936 893,970
Federal National Mortgage Association Aaa 7.00 11/1/2037 1,909,832 2,004,063
Federal National Mortgage Association Aaa 7.00 11/1/2037 1,944,563 2,040,508
Federal National Mortgage Association Aaa 5.00 12/1/2037 983,114 943,298
Federal National Mortgage Association Aaa 5.50 12/1/2037 192,746 190,233
Federal National Mortgage Association Aaa 6.50 12/1/2037 1,349,818 1,391,271
Federal National Mortgage Association Aaa 6.50 12/1/2037 7,308,398 7,532,839
Federal National Mortgage Association Aaa 7.00 12/1/2037 595,848 625,247
Federal National Mortgage Association Aaa 7.00 12/1/2037 32,932 34,557
Federal National Mortgage Association Aaa 7.00 12/1/2037 863,410 906,011
Federal National Mortgage Association Aaa 7.00 12/1/2037 5,637,218 5,915,358
Federal National Mortgage Association Aaa 6.00 1/1/2038 300,615 303,645
Federal National Mortgage Association Aaa 6.00 1/1/2038 1,356,647 1,370,322
Federal National Mortgage Association Aaa 5.50 2/1/2038 5,000,000 4,934,800
Federal National Mortgage Association Aaa 7.00 2/1/2038 3,988,982 4,185,878
Federal Nationai Mortgage Association Aaa 4.50 3/1/2038 552,287 512,179
Federal National Mortgage Association Aaa 4.50 3/1/2038 329,968 306,005
Federal National Mortgage Association Aaa 5.00 3/1/2038 988,159 948,040
Federal National Mortgage Association Aaa 5.00 3/1/2038 7,980,917 7,657,690
Federal National Mortgage Association Aaa 5.00 3/1/2038 997,061 956,680
Federai National Mortgage Association Aaa 5.00 3/1/2038 2,991,306 2,869,859
Federal National Mortgage Association Aaa 5.50 3/1/2038 658,788 650,131
Federal National Mortgage Association Aaa 5.50 3/1/2038 2,163,303 2,134,877
Federal National Mortgage Association Aaa 5.50 3/1/2038 6,037,667 5,958,332
Federal National Mortgage Association Aaa 5.50 3/1/2038 2,806 2,769
Federal National Mortgage Association Aaa 5.50 3/1/2038 5,977 5,899
Federal National Mortgage Association Aaa 5.50 3/1/2038 5,764,899 5,689,149
Federal National Mortgage Association Aaa 5.50 3/1/2038 1,512 1,492
Federal National Mortgage Association Aaa 5.50 3/1/2038 4,438,650 4,380,326
Federal National Mortgage Association Aaa 6.50 3/1/2038 19,656,189 20,259,831
Federal National Mortgage Association Aaa 5.00 4/1/2038 996,309 955,859
Federal National Mortgage Association Aaa 5.00 4/1/2038 996,222 955,776
Federal National Mortgage Association Aaa 5.00 4/1/2038 4,919,440 4,719,711
Federal Nationai Mortgage Association Aaa 5.00 4/1/2038 997,690 957,184
Federai National Mortgage Association Aaa 5.00 4/1/2038 1,989,271 1,908,507
Federal National Mortgage Association Aaa 5.50 4/1/2038 5,137,413 5,069,908
Federal National Mortgage Association Aaa 5.50 4/1/2038 20,671,737 20,400,111
Federal National Mortgage Association Aaa 5.50 4/1/2038 7,024 6,931
Federal National Mortgage Association Aaa 5.50 4/1/2038 6,661,557 6,574,024
Federal National Mortgage Association Aaa 5.50 4/1/2038 3,184 3,142
Federal National Mortgage Association Aaa 5.50 4/1/2038 863,609 852,261
Federal National Mortgage Association Aaa 5.50 4/1/2038 1,102,839 1,088,348
Federal National Mortgage Association Aaa 5.50 4/1/2038 998,841 985,716
Federal National Mortgage Association Aaa 5.50 4/1/2038 1,513,028 1,493,147
Federal National Mortgage Association Aaa 5.50 4/1/2038 5,437,998 5,366,542
Federal National Mortgage Association Aaa 7.00 4/1/2038 479,283 502,940
Federal National Mortgage Association Aaa 7.00 4/1/2038 185,018 194,150
Federal National Mortgage Association Aaa 5.00 5/1/2038 497,493 477,295
Federal National Mortgage Association Aaa 5.00 5/1/2038 999,901 959,305
Federal National Mortgage Association Aaa 5.00 5/1/2038 2,999,702 2,877,914
Federal National Mortgage Association ’ Aaa 5.50 5/1/2038 474,396 468,163
Federal National Mortgage Association Aaa 5.50 5/1/2038 2,147,268 2,119,052
Federal National Mortgage Association Aaa 6.00 5/1/2038 40,515,867 40,924,267
Federal National Mortgage Association Aaa 7.00 5/1/2038 73,811 77,454
Federal National Mortgage Association Aaa 5.00 6/1/2038 6,000,001 5,756,368
Federal National Mortgage Association Aaa 7.00 6/1/2038 381,850 400,698
Federal National Mortgage Association Aaa 7.04 7/1/2039 863,073 876,425
Federa! National Mortgage Association Aaa 7.00 10/25/2041 1,249,877 1,318,017
Federal National Mortgage Association Aaa 4.73 6/1/2043 196,914 196,795
Federal National Mortgage Association Aaa 4.73 6/1/2043 948,767 948,192
Federal National Mortgage Association Aaa 7.00 2/25/2044 2,260,357 2,409,274
Federal National Mortgage Association Aaa 7.00 8/25/2044 454,471 470,501
Federal National Mortgage Association Aaa 5.50 10/1/2017 177,836 180,669
Federal Nationai Mortgage Association Aaa 6.00 8/1/2036 815,611 824,004
Federal National Mortgage Association Preassign Aaa 7.50 6/25/2030 3,768,210 3,997,879
Federal National Mortgage Association Preassign Aaa 4.50 4/25/2033 331,345 322,379
Federal National Mortgage Association Preassign Aaa 2.83 8/25/2033 16,419 16,148
Federal National Mortgage Association Preassign Aaa 2.83 8/25/2033 74,459 73,229
Federal National Mortgage Association Preassign Aaa 7.00 1/25/2034 1,164,057 1,234,737
Federal National Mortgage Association Preassign Aaa 7.00 1/25/2034 5,238,253 5.556,314
Federal Nationa! Mortgage Association Preassign Aaa 0.00 9/25/2036 75,764 77,146
Federal National Mortgage Association Remic Aaa 6.50 11/25/2017 1,861,227 1,958,934
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Federal National Mortgage Association Remic Aaa 5.39 6/25/2019 1,955,000 1,906,092
Federal National Mortgage Association Rernic Aaa 9.25 7/25/2019 236,357 262,832
Federal National Mortgage Association Remic Aaa 0.00 5/25/2035 83,606 86,806
Federal National Mortgage Association Remic Aaa 0.00 6/25/2037 80,269 87,937
Federal National Mortgage Association Remic Aaa 0.00 6/25/2037 81,695 84,042
Federal National Mortgage Association Remic Aaa 2.66 10/27/2037 500,000 489,465
Federal National Mortgage Association Reric Aaa 2.66 10/27/2037 1,800,000 1,762,074
Federal National Mortgage Association Remic Aaa 6.50 10/25/2028 1,271,513 1,309,520
Federal National Mortgage Association Remic Aaa 7.00 7/25/2032 986,328 1,046,473
Federal National Mortgage Association Remic Aaa 272 6/25/2033 140,185 129,421
Federal National Mortgage Association Remic Aaa 2.72 6/25/2033 619,413 571,852
Federal National Mortgage Association Remic Aaa 2.58 3/25/2034 213,937 207,545
Federal National Mortgage Association Remic Aaa 2.60 3/25/2034 190,166 184,485
Federal National Mortgage Association Remic Aaa 5.50 1/25/2036 522,554 508,001
Federal National Mortgage Association Remic Aaa 6.03 8/25/2042 643,181 638,047
Federal National Mortgage Association Remic Aaa 2.81 9/25/2042 1,353,773 1,252,899
Federal National Mortgage Association Remic Aaa 6.50 12/25/2042 638,110 650,967
Federal National Mortgage Association Remic Aaa 7.00 7/25/2044 428136 456,729
Federal National Mortgage Association TBA (settles August) Aaa 5.00 8/15/2019 200,000 197,312
Federal National Mortgage Association TBA (settles August) Aaa 5.00 8/15/2019 400,000 394,625
Federal National Mortgage Association TBA (settles August) Aaa 5.00 8/15/2019 700,000 690,593
Federal National Mortgage Association TBA (settles July) Aaa 4.50 7/15/2019 800,000 773,000
Federal National Mortgage Association TBA (settles July) Aaa 4.50 7/15/2019 3,255,000 3,145,144
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2023 525,000 519,094
Federal National Mortgage Association TBA {settles July) Aaa 5.00 7/1/2023 2,370,000 2,343,338
Federal National Mortgage Assaciation TBA (settles July) Aaa 5.00 7/1/2023 8,000,000 7,910,000
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2023 9,000,000 8,898,750
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2023 10,000,000 9,887,500
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2023 85,500,000 84,538,125
Federal National Mortgage Association TBA (settles July) Aaa 6.50 7/15/2036 380,000 391,163
Federal National Mortgage Association TBA (settles July) Aaa 6.50 7/15/2036 460,000 473,513
Federal National Mortgage Association TBA (settles July) Aaa 6.50 7/15/2036 500,000 514,688
Federal National Mortgage Association TBA (settles July) Aaa 6.50 7/15/2036 2,938,000 3,024,304
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2038 1,915,000 1,835,409
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2038 4,400,000 4,217,127
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2038 7,000,000 6,709,066
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2038 8,230,000 7,887,945
Federai National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2038 17,000,000 16,293,446
Federal National Mortgage Association TBA (settles July) Aaa 5.00 7/1/2038 73,100,000 70,061,818
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 280,000 281,837
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 375,000 377.461
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 500,000 503,281
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 {11,500,000) (11,334,688)
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 (1,400,000) (1,379,875)
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 3,000,000 2,956,875
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 3,545,000 3,494,041
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 5,000,000 4,928,125
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 6,585,000 6,490,341
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 19,500,000 19,219,688
Federal National Mortgage Association TBA (settles July) Aaa 5.50 7/1/2038 104,000,000 102,505,000
Federal National Mortgage Association TBA (settles July) Aaa 6.00 12/31/2040 (750,000) (756,563)
Federal National Mortgage Association TBA (settles July) Aaa 6.00 12/31/2040 652,000 657,705
Federal National Mortgage Association TBA (settles July) Aaa 6.00 12/31/2040 2,775,000 2,799,281
Federal National Mortgage Association TBA (settles July) Aaa 6.00 12/31/2040 3,129,000 3,156,379
Federal National Mortgage Association TBA (settles July) Aaa 6.00 12/31/2040 11,000,000 11,096,250
Federal National Mortgage Association TBA (settles July) Aaa 6.00 12/31/2040 16,700,000 16,846,125
Federal National Mortgage Association TBA (settles July) Aaa 6.00 12/31/2040 20,800,000 20,982,000
Federal National Mortgage Association TBA (setties July) Aaa 6.00 12/31/2040 24,315,000 24,527,756
Government National Morigage Association Aaa 6.00 9/15/2008 1,489 1,494
Government National Mortgage Association Aaa 6.00 11/15/2008 226 227
Government National Mortgage Association Aaa 6.00 11/15/2008 801 804
Government National Mortgage Association Aaa 6.00 11/15/2008 831 833
Government National Mortgage Association Aaa 6.00 12/15/2008 499 501
Government National Mortgage Association Aaa 6.00 12/15/2008 2,492 2,499
Government National Mortgage Association Aaa 6.00 12/15/2008 4,448 4,461
Government National Mortgage Association Aaa 6.00 12/15/2008 5,367 5,383
Government National Mortgage Association Aaa 6.00 1/15/2008 2,952 3,002
Government National Mortgage Association Aaa 6.00 1/15/2009 6,916 7,032
Government National Mortgage Association Aaa 6.00 3/15/2009 9,268 9,423
Government National Mortgage Association Aaa 6.00 3/15/2009 6,479 6,587
Government National Mortgage Association Aaa 6.00 3/15/2009 7277 7,399
Government National Mortgage Association Aaa 6.00 4/15/2009 5179 5,266
Government National Mortgage Association Aaa 6.00 4/15/2009 6,610 6,720
Government National Mortgage Association Aaa 13.50 6/15/2010 1,356 1,468
Government National Mortgage Association Aaa 13.00 12/15/2010 2,990 3,224
Government National Mortgage Association Aaa 13.00 12/15/2010 7,473 8,058
Government National Mortgage Association Aaa 6.00 3/15/2011 22,952 23,663
Government National Mortgage Association Aaa 6.00 3/15/2011 15,731 16,218
Government National Mortgage Association Aaa 6.00 3/15/2011 20,989 21,639
Government National Mortgage Association Aaa 13.50 4/15/2011 1,165 1,286
Government National Mortgage Association Aaa 6.00 5/15/2011 20,365 20,996
Government National Mortgage Association Aaa 13.50 5/15/2011 50 55
Government National Mortgage Association Aaa 6.50 8/15/2011 123,328 128,110
Government National Mortgage Association Aaa 6.50 10/15/2011 147,714 153,343
Government National Mortgage Association Aaa 13.00 10/15/2012 8,546 9,605
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Government National Mortgage Association Aaa 7.00 3/15/2013 103,834 108,174

Government National Mortgage Association Aaa 11.25 7/15/2013 38,492 42,687

Government National Mortgage Association Aaa 6.00 10/15/2013 6,238 6,347

Government National Mortgage Association Aaa 13.50 71152014 1,552 1,813

Government National Mortgage Association Aaa 9.50 11/15/2016 78,946 86,851

Government National Mortgage Association Aaa 7.25 5/15/2017 1,443,422 1,491,546

Government National Mortgage Association Aaa 9.50 5/15/2018 112,641 124,048

Government National Mortgage Association Aaa 9.50 7/15/2018 72,209 79,327

Government National Mortgage Association Aaa 10.00 8/15/2018 126,225 140,823

Government National Mortgage Association Aaa 9.50 10/15/2018 82,429 90,835

Government National Mortgage Association Aaa 2.91 8/16/2020 746,275 737,591

Government National Mortgage Association Aaa 10.00 12/15/2020 105,831 118,191

Government National Mortgage Association Aaa 10.00 2/15/2021 97,576 108,822

Government National Mortgage Association Aaa 3.26 12/16/2021 561,738 555,761

Government National Mortgage Association Aaa 3.26 12/16/2021 2,662,805 2,634,475

Government National Mortgage Association Aaa 10.00 7115/2022 98,701 110,154

Government National Mortgage Association Aaa 7.50 5/15/2023 7,485 8,055
Government National Mortgage Association Aaa 6.50 9/15/2023 57,300 59,567
Government National Mortgage Association Aaa 6.50 9/15/2023 128,771 133,866
Government National Mortgage Association Aaa 6.50 10/15/2023 67,115 69,770
Government National Mortgage Association Aaa 6.50 11/15/2023 104,934 109,085
Government National Mortgage Association Aaa 6.50 11/15/2023 32,248 33,524
Government National Mortgage Association Aaa 6.50 12/15/2023 352,410 366,352
Government National Mortgage Association Aaa 6.50 1/15/2024 102,363 106,413

Government National Mortgage Association Aaa 8.00 1/15/2024 164,698 180,160
Government National Mortgage Association Aaa 6.50 2/15/2024 150,168 156,109
Government National Mortgage Association Aaa 6.50 3/15/2024 855,311 889,147
Government National Mortgage Association Aaa 6.50 4/15/2024 318,321 330,914
Government National Mortgage Association Aaa 8.00 6/15/2024 160,606 175,684
Government National Mortgage Association Aaa 6.50 7/15/2024 104,827 108,717

Government National Mortgage Association Aaa 8.00 7/15/12024 83,087 90,888
Government National Mortgage Association Aaa 8.00 7/15/2024 77.721 85,017
Government National Mortgage Association Aaa 6.50 10/15/2024 261,650 271,093
Government National Mortgage Association Aaa 9.00 11/15/2024 68,252 74,784
Government National Mortgage Association Aaa 10.00 2/15/2025 563,288 629,487
Government National Mortgage Association Aaa 7.50 2/15/2027 3,679 3,963
Government National Mortgage Association Aaa 7.50 9/15/2027 2,058 2,216
Government National Mortgage Association Aaa 7.50 12/15/2027 315 339
Government National Mortgage Association Aaa 6.75 7/20/2028 3,635,799 3,819,149
Government National Mortgage Association Aaa 6.50 3/15/2029 106,481 110,627
Government National Mortgage Association Aaa 6.50 3/15/2029 20,907 21,721

Government National Mortgage Association Aaa 6.50 5/15/2029 46,218 48,018
Government National Mortgage Association Aaa 6.50 5/15/2029 51,830 53,867
Government National Mortgage Association Aaa 6.50 7/15/2029 13,5632 14,059
Government National Mortgage Association Aaa 7.00 7/15/2029 43,525 46,393
Government National Mortgage Association Aaa 4.24 7/16/2029 897,894 892,715
Government National Mortgage Assaciation Aaa 7.00 8/15/2029 843 899
Government National Mortgage Association Aaa 7.50 12/16/2029 6,233 6,707
Government National Mortgage Association Aaa 7.50 12/15/2029 1,282 1,379
Government National Mortgage Association Aaa 6.00 12/16/2029 1,016,761 1,037,871

Government National Mortgage Association Aaa 7.50 2/15/2030 493 530
Government National Mortgage Association Aaa 7.50 3/15/2030 2,236 2,406
Government National Mortgage Association Aaa 8.00 6/15/2030 552,727 605,463
Government National Mortgage Association Aaa 7.50 11/16/2030 314 338
Government National Mortgage Association Aaa 7.00 5/15/2031 14,159 15,072
Government National Mortgage Association Aaa 7.00 6/15/2031 35,326 37,605
Government National Mortgage Association Aaa 7.00 7/15/2031 23,836 25,374
Government National Mortgage Association Aaa 7.00 7115/2031 135,585 144,386
Government National Mortgage Association Aaa 7.00 9/15/2031 180,786 192,449
Government National Mortgage Association Aaa 6.00 10/15/2031 7,091 7.234
Government National Mortgage Association Aaa 6.00 11/15/2031 84,405 86,100
Government National Mortgage Association Aaa 7.00 11/15/2031 311,475 331,568
Government National Mortgage Association Aaa 6.00 12/15/2031 17,315 17,663
Government National Mortgage Association Aaa 6.00 1/15/2032 72,196 73,600
Government National Mortgage Association Aaa 6.00 1/15/2032 91,581 93,362
Government National Mortgage Association Aaa 6.00 3/15/2032 186,630 190,259
Government National Mortgage Association Aaa 6.00 4/15/2032 12,137 12,373
Government National Mortgage Association Aaa 6.00 4/15/2032 3,358 3,423
Government National Mortgage Association Aaa 7.00 5/15/2032 46,359 49,343
Government National Mortgage Association Aaa 7.00 5/15/2032 26,629 28,343
Government National Mortgage Association Aaa 7.00 5/15/2032 27,760 29,564
Government National Mortgage Association Aaa 7.00 6/15/2032 137,591 146,447
Government National Mortgage Association Aaa 7.00 6/15/2032 54,224 57,713
Government National Mortgage Association Aaa 7.00 7/15/2032 36,073 38,395
Government National Mortgage Association Aaa 7.00 1/15/2033 681,236 725,414
Government National Mortgage Association Aaa 4.50 5/20/2035 592,855 551,027
Government National Mortgage Association Aaa 5.00 11/20/2035 641,766 620,985
Government National Mortgage Association Aaa 5.00 11/20/2035 2,727,506 2,639,187
Government National Mortgage Association Aaa 7.00 1/15/2036 53,736 56,560
Government National Morigage Association Aaa 7.00 2/15/2036 216,221 227,585
Government National Mortgage Association Aaa 6.00 4/15/2037 797,695 810,969
Government National Mortgage Association Aaa 6.00 5/15/2037 200,502 203,838

Government National Mortgage Association Aaa 6.00 5/15/2037 258,880 263,188

Government National Mortgage Association Aaa 6.00 5/15/2037 194,348 197,582
Government National Mortgage Association Aaa 5.00 12/20/2037 484,992 468,891
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Government National Mortgage Association | TBA (settles July) Aaa 5.50 7/1/2038 375,000 373,125
Government National Mortgage Association | TBA (settles July) Aaa 5.50 7/1/2038 2,170,000 2,159,150
Government National Mortgage Association | TBA (settles July) Aaa 6.50 7/1/2038 2,620,000 2,705,967
Government National Mortgage Association | TBA (settles July) Aaa 6.50 7/1/2038 15,642,000 16,155,245
Government National Mortgage Association [1 Aaa 6.38 6/20/2023 176,779 180,003
Government National Mortgage Association Il Aaa 563 8/20/2023 225,249 227,567
Government National Mortgage Association i Aaa 5.63 8/20/2023 258,320 261,065
Government National Mortgage Association Il Aaa 6.13 10/20/2023 194,008 194,798
Government National Mortgage Association !l Aaa 6.13 12/20/2023 483,589 485,552
Government National Mortgage Association I Aaa 5.38 1/20/2024 119,463 119,921
Government National Mortgage Association Il Aaa 5.38 2/20/2024 182,359 183,118
Government National Mortgage Association |1 Aaa 6.38 2/20/2024 148,782 149,249
Government National Mortgage Association Il Aaa 5.63 8/20/2024 256,241 259,056
Government National Mortgage Association Ii Aaa 5.75 8/20/2024 84,341 85,239
Government National Mortgage Association Il Aaa 5.38 1/20/2025 170,457 171,431
Government National Mortgage Association Il Aaa 5.38 3/20/2025 42,201 42,411
Government National Mortgage Association Il Aaa 6.38 4/20/2025 17,657 17,994
Government National Mortgage Association I} Aaa 6.38 4/20/2025 82,320 84,058
Government National Mortgage Association If Aaa 6.38 5/20/2025 14,043 14,310
Government National Mortgage Association I Aaa 563 8/20/2025 52,814 53,376
Government National Mortgage Association Il Aaa 5.13 10/20/2025 31,545 31,759
Government National Mortgage Association fI Aaa 6.38 1/20/2026 23,672 23,736
Government National Mortgage Association Ii Aaa 5.83 7/20/2026 32,964 33,303
Government National Mortgage Association |1 Aaa 5.63 8/20/2026 56,364 56,944
Government National Mortgage Association Il Aaa 5.63 9/20/2026 5,049 5,101
Government National Mortgage Association It Aaa 5.38 2/20/2027 310,858 311,642
Government National Mortgage Association ff Aaa 6.38 21202027 17,329 17,392
Government National Mortgage Association 1 Aaa 6.38 3/20/2027 39,397 39,553
Government National Mortgage Association Il Aaa 575 7/20/2027 21,796 22,028
Government National Mortgage Association Il Aaa 575 712012027 58,045 58,664
Government National Mortgage Association }f Aaa 6.13 10/20/2027 12,632 12,699
Government National Mortgage Association Il Aaa 5.13 11/20/2027 17.843 17,936
Government National Mortgage Association || Aaa 5.13 12/20/2027 8,072 8,115
Government Nationat Mortgage Association 1l Aaa 5.38 1/20/2028 11,982 12,028
Government National Mortgage Association I Aaa 7.00 8/20/2028 51,119 54,398
Government National Mortgage Association Il Aaa 6.13 11/20/2029 195,645 196,592
Government National Mortgage Association || Aaa 6.13 11/20/2029 447167 449,331
Government National Mortgage Association it Aaa 6.13 11/20/2029 847,680 851,782
Government National Mortgage Association i Aaa 6.13 12/20/2029 409,773 411,756
Government National Mortgage Association If Aaa 6.50 1/20/2032 50,130 51,875
Government National Mortgage Association | Aaa 6.00 12/20/2033 844,891 857,379
Government National Mortgage Association || Aaa 5.00 9/20/2035 2,665,573 2,679,262
Government National Mortgage Association I Aaa 5.50 9/20/2035 2,452,743 2,440,040
Government National Mortgage Association Il Aaa 5.50 3/20/2036 2,764,654 2,749,792
Government National Mortgage Association I} Aaa 5.00 4/20/2036 2,928,920 2,832,465
Government National Mortgage Association Remic Aaa 5.88 3/16/2024 154,343 154,509
Government National Mortgage Association Remic Aaa 3.49 8/16/2027 272,939 268,984
Government National Mortgage Association Remic Aaa 3.49 8/16/2027 1,091,757 1,075,934
Government National Mortgage Association Remic Aaa 4.44 12/16/2027 455,000 450,841
Government National Mortgage Association Remic Aaa 4.44 12/16/2027 1,970,000 1,951,994
Government National Mortgage Association Remic Aaa 6.50 7/20/2028 11,529,021 12,115,030
Government National Mortgage Association Remic Aaa 6.50 9/20/2028 2,625,367 2,642,839
Government National Mortgage Association Remic Aaa 3.31 4/16/2017 638,927 641,911
Government National Mortgage Association Remic Aaa 2.21 10/16/2017 638,429 630,781
Government National Mortgage Association Remic Aaa 2.27 7/16/2018 981,968 976,505
Government National Mortgage Association Remic Aaa 3.14 5/16/2020 501,257 498,287
Government National Mortgage Association Remic Aaa 2.89 6/16/2020 171,629 169,644
Government National Mortgage Association Remic Aaa 2.89 6/16/2020 834,474 824,821
Government National Mortgage Association Remic Aaa 5.05 11/16/2028 2,836,954 2,855,602
Government National Mortgage Association Remic Aaa 5.32 8/16/2030 700,000 701,850
Government National Mortgage Association Remic Aaa 5.32 8/16/2030 2,900,000 2,907,665
Government National Mortgage Association Remic Aaa 4.25 2/16/2031 296,307 295,797
Government National Mortgage Association Remic Aaa 4.53 4/16/2032 408,175 408,740
Government National Mortgage Association TBA (setttes July) Aaa 6.00 7/1/2038 (900,000} (913,500)
Government National Mortgage Association TBA (settles July) Aaa 6.00 7/1/2038 (400,000) (406,000)
Government National Mortgage Association TBA (settles July) Aaa 6.00 7/1/2038 675,000 685,125
Government National Mortgage Association TBA (settles July) Aaa 6.00 7/1/2038 2,664,000 2,703,960
Government National Mortgage Association TBA (settles July) Aaa 6.00 7/1/2038 3,245,000 3,293,675
Government National Mortgage Association TBA (settles July) Aaa 6.00 7/1/2038 15,898,000 16,136,470
/O Federal Home Loan Mortgage Corporation Muiticlass Aaa NA 10/15/2018 135,682 24,432
I/O Federal Home Loan Mortgage Corporation Multiclass Aaa NA 10/16/2035 517,017 5,870
/O Federat National Mortgage Association Remic Aaa NA 9/25/2008 89 158
/0 Federal National Mortgage Association Remic Aaa 0.00 8/25/2020 554 9,671
1/0 Federal National Mortgage Association Remic Aaa NA 3/25/2009 11,039 168
1O Federal National Mortgage Association Remic Aaa NA 8/25/2035 94,670 8,875
Small Business Administration Aaa 3.87 1/1/2014 490,034 483,283
Small Business Administration Aaa 4.50 2/10/2014 656,554 630,747
Small Business Administration Aaa 4.92 10/1/2023 892,944 882,139
Small Business Administration Aaa 4.93 1/1/2024 714,174 706,636
Small Business Administration Aaa 472 2/1/2024 956,546 926,732
Smali Business Administration Aaa 5.11 8/1/2025 669,410 659,142
Smali Business Administration Aaa 5.11 8/1/2025 1,757,201 1,730,249
Small Business Administration Aaa 6.07 7/1/2026 706,787 732,385
Small Business Administration Aaa 6.07 711/2026 1,641,571 1,701,024
Small Business Administration Aaa 5.36 11/1/2026 2,496,324 2,495,540
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Small Business Administration Aaa 5.57 10/1/2027 883,916 890,271
Small Business Administration Aaa 5.57 10/1/2027 3,682,983 3,709,464
Small Business Administration Aaa 5.29 12/1/2027 1,846,684 1,837,875
Smali Business Administration Aaa 5.29 12/1/2027 1,846,684 1,837,875
Small Business Administration Aaa 5.49 3/1/2028 2,400,000 2,415,000
Small Business Administration Aaa 5.49 3/1/2028 6,900,000 6,943,125
Small Business Administration Aaa 5.49 5/1/2028 800,000 804,248
Small Business Administration Aaa 5.49 5/1/2028 3,000,000 3,015,930
U.S. Department of Veterans Affairs Aaa 7.76 5/15/2022 1,378,026 1,452,719
U.S. Department of Veterans Affairs Aaa 7.75 5/15/2022 6,178,586 6,513,484
Total U.S. Government Mortgage Backed Securities 2,374,253,476
Moody's
U.S. Municipals (Taxable) Quality Rating Rate  Maturity Date Par Value Market Value
Chicago, IL Water Revenue Aaa 5.00 11/1/2019 350,000 372,869
Chicago, IL Water Revenue Aaa 5.00 11/1/2019 1,540,000 1,640,624
Connecticut, State of (Series A) Aa3 5.85 3/15/2032 1,000,000 1,031,580
Dickinson, Texas Independent Schoot District Aaa 475 2/15/2033 525,000 511,581
Florida State Board of Education Lottery Revenue A2 5.00 7/1/2020 300,000 310,386
Florida State Board of Education Lottery Revenue A2 5.00 7/1/2020 1,200,000 1,241,544
Florida State Board of Education Lottery Revenue A2 5.00 7/1/2021 200,000 205,790
Florida State Board of Education Lottery Revenue A2 5.00 7/1/2021 1,200,000 1,234,740
Florida State Board of Education Lottery Revenue A2 5.00 7/1/2022 250,000 256,333
Florida State Board of Education Lottery Revenue A2 5.00 7/1/2022 1,300,000 1,332,929
llinois Finance Authority Aaa 5.00 1/1/2020 300,000 303,918
{linois Finance Authority Aaa 5.00 1/1/2020 1,500,000 1,519,590
JEA Florida Water & Sewer System Revenue Series B Aa3 475 10/1/2040 335,000 314,903
JEA Florida Water & Sewer System Revenue Series B Aa3 475 10/1/2040 1,910,000 1,795,419
Los Angeles, California Department of Water and Power Aa3 5.00 7/1/2037 1,000,000 1,000,000
Louisiana, State of Aaa 5.00 10/15/2017 316,000 333,693
Louisiana, State of Aaa 5.00 10/15/2017 1,420,000 1,499,506
Massachusetts Educational Financing Authority Aaa 2.86 10/25/2038 2,100,000 2,100,000
Metropolitan Govt. of Nashvilie & Davidson County, TN H&E Facilities Board Aa2 5.00 10/1/2018 100,000 107,961
Metropolitan Govt. of Nashville & Davidson County, TN H&E Facilities Board Aa2 5.00 10/1/2018 100,000 107,961
Metropolitan Govt. of Nashville & Davidson County, TN H&E Facilities Board Aa2 5.00 10/1/2018 550,000 693,786
Metropolitan Govt. of Nashville & Davidson County, TN H&E Facilities Board Aa2 5.00 10/1/2018 600,000 647,766
Michigan State University Revenues Gen-Series B Aa2 2.68 2/15/2037 610,000 506,300
Michigan State University Revenues Gen-Series B Aa2 2.68 2/15/2037 2,500,000 2,075,000
New York City Municipal Water Finance Authority Aa2 5.00 6/15/2038 400,000 404,308
Pierce County Washington School District #010 - Tacoma Aaa 5.00 12/1/2023 600,000 619,104
Public Power Generation Agency - Nebraska Aaa 5.00 1/1/2019 900,000 939,258
Regional Transportation District of Colorado Aa3 5.00 12/1/2021 1,100,000 1,124,167
Salt River Project (Arizona) Agricultural Improvement & Power District Aa1 4.75 1/1/2035 300,000 295,551
Texas State Transportation Common-Mobility Fund Aa1 5.00 4/1/2037 1,500,000 1,513,650
University of Arkansas University Revenue Aa3 5.00 11/1/2031 400,000 402,684
Washington State Variable Purpose Aa1 5.00 1/1/2033 351,000 356,237
Washington State Variable Purpose Aal 5.00 1/1/2033 1,579,000 1,598,059
Total U.S. Municipals (Taxable) 28,296,195
Moody's
Asset Backed Securities Quality Rating Rate  Maturity Date Par Value Market Value
Aames Mortgage Investment Trust A2 3.52 1/25/2035 2,980,463 2,911,033
ABS Corp. Home Equity Loan Trust Aaa 2.74 9/25/2034 1,218,817 1,064,344
Accredited Mortgage Loan Trust Aaa 2.50 9/25/2036 287,602 285,142
Ace Securities Corp. Home Equity Loan Trust Aaa 2.52 7/25/2036 54,236 53,481
Ace Securities Corp. Home Equity Loan Trust Aaa 2.52 7/25/2036 254,911 251,359
Ace Securities Corp. Home Equity Loan Trust Aa2 2.57 7/25/2036 310,000 270,552
Ace Securities Corp. Home Equity Loan Trust Aaa 2.52 10/25/2036 1,146,455 1,123,144
Ace Securities Corp. Home Equity Loan Trust Aaa 2.86 8/25/2045 391,106 356,665
Ace Securities Corp. Home Equity Loan Trust Aaa 2.86 8/25/2045 2,705,150 2,466,931
ACS Pass Through Trust Baa3 2,72 6/14/2037 483,793 314,465
ACS Pass Through Trust Baa3 272 6/14/2037 3,483,307 2,264,150
Ameriquest Mortgage Securities, Inc. Aa2 3.83 2/25/2033 1,766,067 1,347,916
Ameriquest Mortgage Securities, Inc. Aaa 279 11/25/2034 1,786,218 1,343,354
AMRESCO Residential Securities Corp. A2 3.51 9/25/2028 55,590 46,614
AMRESCO Residential Securities Corp. A2 3.51 9/25/2028 305,744 256,376
Anthracite Credit A2 6.17 5/23/2051 366,468 137,132
Anthracite Credit A2 6.17 5/23/2051 1,626,759 608,733
Asset Backed Funding Certificates (ABFC) Trust Aaa 2.52 1/25/2037 785,117 761,579
Asset Backed Funding Certificates (ABFC) Trust Aaa 2.54 1/26/2037 184,733 179,195
Asset Backed Funding Corp. Aaa 2.77 12/25/2034 262,559 236,704
Asset Backed Funding Corp. Aaa 2.77 12/25/2034 1,819,158 1,640,023
Asset Backed Securities Corp. Home Equity Loan Trust Aaa 2.62 5/25/2035 96,201 95,861
Asset Backed Securities Corp. Home Equity Loan Trust Aaa 2.64 5/25/2035 20,253 20,181
Asset Backed Securities Corp. Home Equity Loan Trust Aaa 273 7/25/2035 3,815 3,814
Asset Backed Securities Corp. Home Equity Loan Trust Aaa 273 7/25/2035 16,882 16,878
Asset Backed Securities Corp. Home Equity Loan Trust Aaa 2.73 3/25/2036 252,215 208,638
Asset Backed Securities Corp. Home Equity Loan Trust Aaa 2.73 3/25/2036 1,120,364 926,793
Astoria Depositor Corp. Ba2 8.14 5/1/2021 901,000 889,738
Astoria Depositor Corp. Ba2 8.14 5/1/2021 3,845,000 3,796,938
Bank of America Credit Card Trust Aaa 2.69 4/16/2012 1,220,000 1,215,547
Bank of America Credit Card Trust Aaa 2.69 4/16/2012 7,735,000 7,706,767
Bank of America Credit Card Trust Aaa 3.66 12/16/2013 800,000 811,875
Bank of America Credit Card Trust Aaa 3.66 12/16/2013 3,200,000 3,247,501
Bayview Financial Asset Trust Aaa 2.91 3/25/2035 554,059 454,278
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Bayview Financial Asset Trust Aaa 2.91 3/25/2035 2,908,811 2,384,961

Bayview Financial Mortgage Aaa 2.81 5/28/2037 6,266,973 5,126,190

Bear Stearns Asset Backed Securities | Trust Aaa 2.96 8/25/2034 384,978 364,244

Bear Stearns Asset Backed Securities |, L.L.C. Aaa 2.86 3/25/2035 944 464 886,382

Bear Stearns Asset Backed Securities 1, L.L.C. Aaa 2.86 3/25/2035 4,561,763 4,281,224

Bear Stearns Asset Backed Securities |, L.L.C. Aaa 2.86 6/25/2035 74,918 72,872

Bear Stearns Asset Backed Securities I, L.L.C. Aaa 2.86 6/25/2035 543,165 528,321

Bear Stearns Asset Backed Securities Trust Aaa 2.74 12/25/2035 444,376 422,206

Bravo Mortgage Asset Trust Aaa 2.59 7/25/2036 1,153,830 1,139,803
Burlington Northern Santa Fe Railway Co. Aa2 7.57 1/2/2021 421,389 455,875
Capital Auto Receivables Asset Trust Aaa 3.39 3/15/2011 1,165,000 1,169,181

Capital Auto Receivables Asset Trust Aaa 3.39 3/15/2011 6,775,000 6,799,315
Carrington Mortgage Loan Trust Aaa 2.51 5/25/2031 622,554 615,746
Carrington Mortgage Loan Trust Aaa 2.56 212512032 1,488,812 1,431,920
Carrington Mortgage Loan Trust Aaa 2.58 2/25/2032 270,693 260,349
Carrington Mortgage Loan Trust Aaa 2.71 6/25/2035 209,349 209,178
Carrington Mortgage Loan Trust Aaa 2.51 8/25/2036 1,152,433 1,141,530
Carrington Mortgage Loan Trust A3 2.62 10/25/2036 8,632,000 6,303,086
Carrington Mortgage Loan Trust Aaa 2.53 1/25/2037 866,656 838,644
Centerpoint Energy Transition Bond |l Aaa 497 8/1/2014 800,000 810,192
Centerpoint Energy Transition Bond il Aaa 4.97 8/1/2014 2,000,000 2,025,480
Chase Auto Owner Trust Aaa 4.88 6/15/2012 8,300,000 8,361,901

Chase Credit Card Owner Trust Aaa 2.58 1/17/2011 2,950,000 2,949,153
Chase Funding Mortgage Loan Aaa 3.20 10/25/2032 207,207 190,236
Chase Funding Mortgage Loan Aaa 3.22 10/25/2032 282,153 259,044
Chase Issuance Trust Aaa 3.36 5/16/2011 2,700,000 2,712,282
Chase Issuance Trust Aaa 2.72 9/15/2011 1,835,000 1,830,941

Chase Issuance Trust Aaa 2.72 9/15/2011 10,240,000 10,217,348
Chase Issuance Trust Aaa 3.12 11/15/2011 185,000 185,426
Chase Issuance Trust Aaa 3.12 11/15/2011 1,060,000 1,062,440
Chase Issuance Trust Aaa 2.92 1/15/2012 760,000 759,416
Chase Issuance Trust Aaa 2.92 1/15/2012 4,825,000 4,821,290
CIT Mortgage Loan Trust Aaa 3.83 10/25/2037 510,000 279,722
CIT Mortgage Loan Trust Aaa 3.93 10/25/2037 1,800,000 987,255
CIT Mortgage Loan Trust ABS Aaa 3.48 10/25/2037 851,411 786,215
CIT Mortgage Loan Trust ABS Aaa 3.48 10/25/2037 4,257,056 3,931,076
CIT Mortgage Loan Trust ABS Aaa 3.73 10/25/2037 260,000 179,611

CIT Mortgage Loan Trust ABS Aaa 3.73 10/25/2037 1,000,000 690,810
Citibank Credit Card Issuance Trust Aaa 5.65 9/20/2019 185,000 191,584
Citibank Credit Card Issuance Trust Aaa 5.65 9/20/2019 878,000 862,618
Citigroup Mortgage Loan Trust A2 2.62 1/25/2037 6,267,981 4,753,192
Citigroup Mortgage Loan Trust Aaa 2.66 11/25/2045 485,198 386,128
Citigroup Mortgage Loan Trust Aaa 2.66 11/25/2045 2,264,260 1,801,932
Citigroup Mortgage Loan Trust Aaa 2.86 11/25/2046 1,130,391 708,438
Citigroup Mortgage Loan Trust Aaa 2.86 11/25/2046 7,509,027 4,706,050
Cleco Katrina/Rita Hurricane Recovery Aaa 4.41 3/1/2020 450,000 451,125
Cleco Katrina/Rita Hurricane Recovery Aaa 4.41 3/1/2020 1,945,000 1,949,863
CMO Capital Guardian ABS CDO | Ltd. Aaa 3.21 4/3/2034 644,913 603,800
CMO Capital Guardian ABS CDO ! Ltd. Aaa 3.21 4/3/2034 3,224,566 3,019,000
CMO Credit-Based Asset Servicing & Securities Mortgage Loan ABS Aaa 5.75 12/25/2036 168,000 135,319
CMO Credit-Based Asset Servicing & Securities Mortgage Loan ABS Aaa 5.75 12/25/2036 713,000 574,299
CMO Credit-Based Asset Servicing & Securities Mortgage Loan ABS Aaa 6.02 12/25/2037 137,000 88,237
CMO Credit-Based Asset Servicing & Securities Mortgage Loan ABS Aaa 6.02 12/25/2037 583,000 375,489
CMO Indymac Home Equity Mortgage Loan ABS Aa3 2.63 6/28/2036 885,409 496,958
CMO Indymac Home Equity Mortgage Loan ABS Aa3 2.63 6/28/2036 3,641,638 2,131,903
Consumers Funding, L.L.C. Aaa 5.76 10/20/2016 600,000 615,856
Countrywide Asset Backed Certificates Trust Aaa 2.51 5/25/2028 616,245 608,108
Countrywide Asset Backed Certificates Trust Aaa 2.51 6/25/2028 1,464,141 1,412,581

Countrywide Asset Backed Certificates Trust Aaa 2.51 11/25/2028 349,750 348,378
Countrywide Asset Backed Certificates Trust Aaa 2.53 11/25/2028 998,796 981,972
Countrywide Asset Backed Certificates Trust Aaa 2.51 9/25/2029 278,116 274,188
Countrywide Asset Backed Certificates Trust Aaa 2.53 9/25/2029 50,567 49,852
Countrywide Asset Backed Certificates Trust Aaa 2.71 3/25/2034 48,523 48,084
Countrywide Asset Backed Certificates Trust Aaa 2.71 3/25/2034 214,276 212,334
Countrywide Asset Backed Certificates Trust Aaa 5.69 8/25/2034 366,000 305,976
Countrywide Asset Backed Certificates Trust Aaa 2.77 1/25/2036 2,583,275 2,548,019
Countrywide Asset Backed Certificates Trust Aaa 3.36 2/25/2036 606,762 491,762
Countrywide Asset Backed Certificates Trust Aaa 3.36 2/25/2036 4,863,290 3,941,545
Countrywide Asset Backed Certificates Trust Aaa 2.80 4/25/2036 310,000 281,364
Countrywide Asset Backed Certificates Trust Aaa 2.80 4/25/2036 2,160,000 1,960,472
Countrywide Asset Backed Certificates Trust Aaa 2.51 3/25/2037 1,043,678 1,018,801

Countrywide Asset Backed Certificates Trust Aaa 2.66 3/25/2037 4,726,868 4,039,255
Countrywide Asset Backed Certificates Trust Aaa 2.55 6/25/2037 227,183 223,326
Countrywide Asset Backed Certificates Trust Aaa 2.55 6/25/2037 1,022,324 1,004,967
Countrywide Asset Backed Certificates Trust Aaa 2.56 6/25/2037 59,745 58,738
Countrywide Asset Backed Certificates Trust Aaa 2.51 11/25/2037 792,937 765,223
Countrywide Asset Backed Certificates Trust Aaa 2.53 11/25/2037 158,587 153,045
Countrywide Asset Backed Certificates Trust Aaa 2.57 10/25/2046 1,115,116 1,094,459
Countrywide Asset Backed Certificates Trust Aaa 2.59 10/25/2046 174,237 171,009
Countrywide Asset Backed Notes Trust NR 3.01 5/25/2047 639,491 555,750
Countrywide Asset Backed Notes Trust NR 3.01 512512047 4,202,372 3,652,071

Countrywide Asset Backed Securities, Inc. A2 2.73 10/15/2028 264,474 184,225
Countrywide Asset Backed Securities, Inc. A2 273 10/15/2028 2,115,794 1,473,798
Countrywide Asset Backed Securities, Inc. Aaa 2.82 6/25/2033 423,455 371,328
Countrywide Asset Backed Securities, Inc. Aa3 2.74 2/15/2034 173,707 130,068
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Countrywide Asset Backed Securities, Inc. Aaa 2.76 6/25/2035 638,574 534,806

Countrywide Asset Backed Securities, Inc. Aaa 2.68 4/25/2036 203,971 194,281

Countrywide Home Equity Loan Trust Baa3 2.81 3/15/2029 610,576 360,255

Countrywide Home Equity Loan Trust Baa3 2.81 3/15/2029 4,206,433 2,481,900

Countrywide Home Equity Loan Trust Aa3 2.74 2/15/2034 242,276 175,310

Countrywide Home Equity Loan Trust Aa3 274 2/15/2034 1,151,560 833,263

Countrywide Home Equity, Inc. A2 270 2/15/2036 235,443 164,330
Countrywide Home Equity, Inc. A2 2.70 2/15/2036 1,137,973 794,262
CPS Auto Receivables Trust Aaa 5.33 6/15/2012 216,618 217,301

CPS Auto Receivables Trust Aaa 5.33 6/15/2012 637,819 639,832
Credit Suisse First Boston Mortgage Securities Corp. Aaa 3.08 1/25/2031 278,956 256,428
Credit-Based Asset Servicing & Securities (C-BASS) Mortgage Loan ABS Aaa 4.83 1/25/2030 320,474 316,278
Credit-Based Asset Servicing & Securities (C-BASS) Mortgage Loan ABS Aaa 4.83 1/25/2030 1,361,050 1,343,228
Credit-Based Asset Servicing & Securities (C-BASS) Mortgage Loan ABS Aaa 2.65 3/25/2036 5,380,000 5,135,328
Credit-Based Asset Servicing & Securities (C-BASS) Mortgage Loan ABS Aaa 2.52 7/25/2036 89,932 88,726
Credit-Based Asset Servicing & Securities (C-BASS) Mortgage Loan ABS Aaa 2.52 7/25/2036 427,420 421,686
Credit-Based Asset Servicing & Securities (C-BASS) Mortgage Loan ABS Aaa 2.52 11/25/2036 980,396 953,250
DaimlerChrysler Auto Trust Aaa 5.33 8/8/2010 1,110,869 1,121,049
DaimlerChrysler Auto Trust Aaa 5.33 8/8/2010 4,687,621 4,730,578
Detroit Edison Securitization Funding, L.L.C. Aaa 6.19 3/1/2013 2,000,000 2,066,872
DFR Middle Market CLO Ltd. Aaa 3.08 7/20/2019 750,000 654,375
DFR Midd!le Market CLO Ltd. Aaa 3.08 7/20/2019 3,500,000 3,053,750
Discover Card Execution Trust Aaa 5.65 3/16/2020 30,000 30,021

Discover Card Execution Trust Aaa 5.65 3/16/2020 190,000 190,134
EMC Mortgage Loan Trust Aaa 2.95 4/25/2042 4,647,678 4,249,744
Equity One ABS, Inc. Aa2 5.056 9/25/2033 1,756,290 1,581,643
First Franklin Mortgage Loan Trust Aaa 2.86 10/25/2034 1,124 1,115
First Franklin Mortgage Loan Trust Aaa 2.86 10/25/2034 4,992 4,953
First Franklin Mortgage Loan Trust Aa2 2.51 11/25/2036 1,625,944 1,561,791

First Horizon Mortgage Loan Trust Aa2 4.90 5/25/2035 2,253,252 2,132,613
Ford Credit Auto Owner Trust Aaa 2.48 12/15/2009 180,512 180,451

Ford Credit Auto Owner Trust Aaa 4.36 6/15/2010 700,000 703,854
Ford Credit Auto Owner Trust Aaa 3.06 7/15/2010 400,000 400,394
Ford Credit Auto Owner Trust Aaa 3.06 7/15/2010 400,000 400,394
Ford Credit Auto Owner Trust Aaa 3.07 7/15/2010 610,000 610,600
Ford Credit Auto Owner Trust Aaa 3.07 7/15/2010 2,300,000 2,302,263
Ford Credit Auto Owner Trust Aaa 3.07 7/15/2010 3,860,000 3,863,798
Ford Credit Auto Owner Trust Aaa 3.66 12/15/2010 900,000 904,042
Ford Credit Auto Owner Trust Aaa 3.66 12/15/2010 1,900,000 1,908,533
Ford Credit Auto Owner Trust Aaa 5.07 12/15/2010 7,400,000 7,507,611

Fremont Home Loan Trust Aa2 2.53 2/25/2037 453,314 443,870
GMAC Mortgage Corp. Home Equity Loan Trust Aa3 2.63 2/25/2036 5,000,000 3,936,305
GMAC Mortgage Corp. Home Equity Loan Trust B1 2.67 11/25/2036 2,534,718 1,304,049
GMAC Mortgage Corp. Home Equity Loan Trust Aaa 7.00 9/25/2037 215,552 173,587
GMAC Mortgage Corp. Home Equity Loan Trust Aaa 7.00 9/25/2037 217,047 160,479
GMAC Mortgage Corp. Home Equity Loan Trust Aaa 7.00 9/25/2037 862,209 694,348
GMAC Mortgage Corp. Home Equity Loan Trust Aaa 7.00 9/25/2037 868,189 641,917
Green Tree Financial Corp. A2 7.40 6/15/2027 235,384 244,427
Green Tree Financial Corp. Aa1 7.65 9/15/2027 478,238 494,071

Green Tree Financial Corp. Aa2 7.95 9/15/2027 516,212 552,406
Greenpoint Mortgage Funding Trust NR 2.86 9/25/2034 600,000 420,120
Greenpoint Mortgage Funding Trust NR 2.86 9/25/2034 3,400,000 2,380,680
Greenpoint Mortgage Funding Trust Aaa 2.71 1/25/2037 457,925 285,022
GS Mortgage Securities Corp. Aaa 2.58 11/25/2030 9,083 9,014
GS Mortgage Securities Corp. Aaa 2.90 5/25/2035 141,974 134,737
GS Mortgage Securities Corp. Aaa 2.90 5/25/2038 603,388 572,632
GS Mortgage Securities Corp. Aaa 2.60 7/25/2045 33,449 33,204
GS Mortgage Securities Corp. Aaa 2.67 2/25/2046 4,651,389 4,408,559
GSAMP Trust Aaa 2.80 1/25/2035 815,614 800,436
GSAMP Trust Aaa 2.82 1/25/2035 163,501 160,458
GSAMP Trust Aaa 2.52 8/25/2036 106,321 105,319
GSAMP Trust Baa1 2.53 10/25/2036 622,358 514,207
GSAMP Trust Aaa 2.55 12/25/2036 255,127 247,229
GSAMP Trust Aaa 2.76 12/25/2036 1,043,746 767,316
Harley-Davidson Motorcycle Trust Aaa 5.24 1/15/2012 374,193 377,865
Harley-Davidson Motorcycle Trust Aaa 524 1/15/2012 1,618,958 1,634,845
Home Equity Loan Trust A2 5.89 4/25/2022 155,000 121,801

Home Equity Loan Trust A2 5.89 4/25/2022 657,000 516,281

Home Equity Mortgage Loan Asset Backed Trust Series | Aaa 2.52 4/25/2037 606,787 590,244
Home Equity Mortgage Loan Asset Backed Trust Series | Aaa 2.54 7/25/2037 2,971,401 2,847,902
Homebanc Mortgage Trust Aaa 3.34 8/25/2029 749,244 710,044
Honda Auto Receivables Trust Aaa 5.08 7/18/2011 2,575,000 2,614,287
Household Home Equity Loan Trust Aaa 2.81 9/20/2033 698,527 642,593
HSBC Home Equity Loan Trust USA Aaa 2.73 1/20/2035 1,456,960 1,350,268
HSBC Home Equity Loan Trust USA Aaa 2.64 1/20/2036 187,079 171,049
HSBC Home Equity Loan Trust USA Aaa 2.64 1/20/2036 830,519 759,353
HSBC Home Equity Loan Trust USA Aaa 2.63 3/20/2036 262,873 232,854
HSBC Home Equity Loan Trust USA Aaa 3.68 11/20/2036 874,402 757,178
HSBC Home Equity Loan Trust USA Aaa 3.68 11/20/2036 3,672,490 3,180,148
HSI Asset Securitization Corp. Trust Aa2 2.51 12/25/2036 233,603 223,855
HSI Asset Securitization Corp. Trust Aa2 2.51 12/25/2036 642,409 615,602
HSI Asset Securitization Corp. Trust Aa2 2.51 12/25/2036 1,051,216 1,007,348
Hudson Mezzanine Funding Caa3 3.23 6/12/2042 329,000 19,329
Hudson Mezzanine Funding Caa3 3.23 6/12/2042 1,399,000 82,191

1/0 National Collegiate Student Loan Trust Aaa NA 7/25/2012 3,470,000 322,467
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1/O National Collegiate Student Loan Trust Aaa NA 7125/2012 17,210,000 1,599,325
Irwin Home Equity Loan Trust Aa3 5.96 8/25/2037 154,000 99,643
Irwin Home Equity Loan Trust Aa3 5.96 8/25/2037 654,000 423,158
J.P. Morgan Mortgage Acquisition Corp. Aaa 272 7/25/2035 605,018 598,514
J.P. Morgan Mortgage Acquisition Trust Aaa 2.51 8/25/2036 382,462 376,381
J.P. Morgan Mortgage Acquisition Trust Aaa 252 8/25/2036 84,155 83,051
J.P. Morgan Mortgage Acquisition Trust Aaa 2.53 8/25/2036 95,615 94,095
J.P. Morgan Mortgage Acquisition Trust Aaa 251 10/25/2036 1,053,580 1,030,924
Long Beach Mortgage Loan Trust Aaa 2.74 10/25/2034 40,199 33,202
Long Beach Mortgage Loan Trust Aaa 2,74 10/25/2034 47,930 39,694
Long Beach Mortgage Loan Trust Aaa 274 10/25/2034 69,576 57,620
Long Beach Mortgage Loan Trust Aaa 276 10/25/2034 9,277 7.683
Long Beach Mortgage Loan Trust Aaa 2,60 11/25/2035 140,010 138,599
Long Beach Mortgage Loan Trust Aaa 2.60 11/25/2035 967,343 957,591
Massachusetts R.R.B. Special Purpose Trust Aaa 6.53 6/1/2015 360,728 379,211
Massachusetts R.R.B. Special Purpose Trust Aaa 6.53 6/1/2015 1,195,556 1,256,815
Master Asset Backed Securities Trust Aaa 2.59 1/25/2036 3,600,000 3,453,376
Master Asset Backed Securities Trust Aaa 261 1/25/2036 500,000 479,636
Master Asset Backed Securities Trust Aaa 252 11/25/2036 983,938 961,340
Master Asset Backed Securities Trust Aaa 2.54 11/25/2036 196,788 192,268
Merrill Lynch Mortgage Investors Trust Aaa 2.53 8/25/2036 2,053,393 1,986,508
Merrill Lynch Mortgage Investors, Inc. Aaa 5.60 12/25/2034 155,502 150,674
Merrill Lynch Mortgage Investors, Inc. Aaa 595 3/25/2037 4,500,000 3,374,816
Mid-State Trust VI Aaa 7.34 7/1/2035 10,555,780 10,639,054
Morgan Stanley ABS Capital I, Inc. Aal 3.68 6/25/2033 118,601 91,831
Morgan Stanley ABS Capital |, Inc. Aal 3.68 6/25/2033 535,398 414,554
Morgan Stanley ABS Capital |, Inc. Aaa 250 10/25/2036 486,017 478,508
Morgan Stanley ABS Capitat |, Inc. Aaa 2.52 5/25/2037 3,740,127 3,486,344
Morgan Stanley ABS Capital, Inc. Aaa 2.51 9/25/2036 3,410,812 3,367,942
Morgan Stanley Dean Witter Capital | Trust Aaa 3.74 9/25/2032 3,324,821 2,884,023
Morgan Stanley Dean Witter Capital | Trust Aaa 3.76 9/25/2032 3,460,528 3,001,738
Nissan Auto Receivables Grantor Trust Aaa 4.19 7/15/2009 241,806 242,202
Nissan Auto Receivables Grantor Trust Aaa 4.19 7/15/2009 1,039,251 1,040,954
Nissan Auto Receivables Grantor Trust Aaa 4.31 3/15/2011 590,000 594,166
Option One Mortgage Loan Trust Aaa 2.86 2/25/2035 205,622 186,634
Option One Mortgage Loan Trust Aaa 2.86 2/25/2035 1,420,074 1,288,943
Option One Mortgage Loan Trust ) Aaa 2.51 1/25/2037 2,254,441 2,199,250
Option One Mortgage Securities Corp. Aaa 2.58 12/25/2010 165,506 115,854
Option One Mortgage Securities Corp. Aaa 2.58 12/25/2010 734,908 514,435
Origen Manufactured Housing Contract Trust Aa3 2.61 11/15/2018 597,686 509,168
Origen Manufactured Housing Contract Trust Aa3 2.61 11/15/2018 3,048,198 2,596,757
Park Place Securities, Inc. Aaa 277 10/25/2034 1,549,788 1,349,643
Popular ABS, Inc. Aa2 2.89 6/25/2035 880,000 644,048
Popular ABS, Inc. Aa2 2.89 6/25/2035 5,420,000 3,966,752
Popular ABS, Inc. A2 3.09 6/25/2035 367,000 234,234
Popular ABS, Inc. A2 3.09 6/25/2035 2,300,000 1,467,950
PSNH Funding, L.L.C. Aaa 573 11/1/2010 314,448 316,098
RAAC Series Trust Aaa 271 2/25/2037 777,006 660,113
Renaissance Home Equity Loan Trust Aaa 271 6/25/2037 500,000 335,550
Renaissance Home Equity Loan Trust Aaa 271 6/25/2037 3,731,000 2,503,870
Residential Asset Mortgage Products, Inc. Aaa 2.55 11/25/2025 250,997 247,022
Residential Asset Securities Corp. Aaa 2.53 11/25/2036 1,637,178 1,618,201
Residential Asset Securities Corp. Aaa 2.55 11/25/2036 190,370 188,163
Revolving Home Equity Loan Trust A2 271 4/15/2035 25,353 17,771
Revalving Home Equity Loan Trust A2 2.71 4/15/2035 112,779 79,049
SACO | Trust B2 2.63 9/25/2035 352,203 197,416
SACO | Trust B2 263 9/25/2035 1,796,233 1,006,819
Saxon Asset Securities Trust Aaa 2.52 10/25/2036 412,806 403,615
SBI Heloc Trust Aaa 265 11/25/2035 318,749 267,140
Securitized Asset Backed Receivables, L.L.C. A3 2.52 12/25/2036 1,149,515 1,077,396
Sierra Timeshare Receivables Funding A2 2.61 5/21/2018 355,381 300,781
SLC Student Loan Trust Aaa 2.67 2/15/2015 1,493,643 1,488,777
SLM Private Credit Student Loan Trust Aaa 2.82 6/15/2018 308,790 305,748
SLM Student Loan Trust Aaa 3.40 7/25/2013 1,200,000 1,200,061
SLM Student Loan Trust Aaa 3.36 10/27/2014 780,000 780,000
SLM Student Loan Trust Aaa 3.36 10/27/2014 4,535,000 4,535,000
SLM Student Loan Trust Aaa 2.92 1/25/2016 27,800 27,763
SLM Student Loan Trust Aaa 2.92 1/25/2016 50,041 49,974
SLM Student Loan Trust Aaa 3.36 10/25/2017 4,400,000 4,400,000
SLM Student Loan Trust Aaa 292 1/25/2018 52,062 52,009
SLM Student Loan Trust Aaa 292 7/25/2018 346,402 346,227
Soundview Home Loan Trust Aaa 2.51 10/25/2036 353,586 348,580
Soundview Home Loan Trust Aaa 2.53 10/25/2036 88,396 87,145
Soundview Home Loan Trust Aaa 2.52 11/25/2036 3,829,667 3,739,773
Soundview Home Loan Trust Aaa 2.52 11/25/2036 50,951 50,894
Soundview Home Loan Trust Aaa 2.54 12/25/2036 94 850 93,477
Soundview Home Loan Trust Aaa 2.56 1/25/2037 655,342 640,197
Structured Asset Securities Corp. Aaa 3.36 1/25/2031 725,993 569,634
Structured Asset Securities Corp. Aaa 277 7/25/2032 30,452 25,399
Structured Asset Securities Corp. Aaa 4.91 6/25/2033 143,043 126,719
Structured Asset Securities Corp. Aaa 4.91 6/25/2033 606,050 536,889
Structured Asset Securities Corp. Mortgage Loan Trust Aaa 261 3/25/2037 500,000 345,621
Structured Asset Securities Corp. Mortgage Loan Trust Aaa 2,61 3/25/2037 3,600,000 2,488,471
Terwin Mortgage Trust Aaa 4.75 10/25/2037 412,566 178,266
Truman Capital Mortgage Loan Trust Aaa 2.80 1/25/2033 345,562 341,046
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Truman Capital Mortgage Loan Trust Aaa 2.82 1/25/2033 74,700 73,724
Truman Capital Mortgage Loan Trust Aaa 2.89 3/25/2037 562,042 476,769
Truman Capital Mortgage Loan Trust Aaa 2.89 3/25/2037 2,697,799 2,288,492
United Airlines Pass Through Trust Ba2 6.60 3/1/2015 2,488,556 2,438,785
USAA Auto Owner Trust Aaa 4.16 4/16/2012 500,000 501,923
USAA Auto Owner Trust Aaa 416 4/16/2012 1,800,000 1,806,921
USAA Auto Owner Trust Aaa 5.36 6/15/2012 575,000 587,378
USAA Auto Owner Trust Aaa 5.36 6/15/2012 2,390,000 2,441,452
Wachovia Loan Trust Aaa 2.82 5/25/2035 668,201 567,303
Wachovia Loan Trust Aaa 2.82 5/25/2035 3,341,004 2,836,513
WAMU Mortgage Pass Through Certificates Aaa 4.49 11/25/2042 183,654 169,647
WAMU Mortgage Pass Through Certificates Aaa 473 11/25/2042 35,711 32,987
WAMU Mortgage Pass Through Certificates Aaa 477 7/25/2046 94,996 67,307
WAMU Mortgage Pass Through Certificates Aaa 477 7/25/2046 427,003 302,540
Washington Mutual Mortgage Securities Corp. Aaa 271 2/25/2036 5,055,385 3,622,092
WMC Mortgage Loan Aaa 3.14 4/15/2030 846,658 842,482
Total Asset Backed Securities $ 370,453,273
Moody's
Commercial Mortgage-Backed Securities Quality Rating Rate  Maturity Date Par Value Market Value
Asset Securitization Corp. Aaa 6.75 2/14/2043 60,325 60,353
Asset Securitization Corp. Aaa 6.75 2/14/2043 331,227 331,380
CMO Banc of America Commercial Mortgage Trust Aa2 5.46 9/10/2047 179,000 132,899
CMO Banc of America Commercial Mortgage Trust Aa2 5.46 9/10/2047 760,000 564,262
CMO Banc of America Commercial Mortgage Trust Aaa 5.62 2/10/2051 1,720,000 1,618,986
CMO Banc of America Commercial Mortgage Trust Aaa 5.62 2/10/2051 10,885,000 10,245,735
CMO Banc of America Commercial Mortgage, Inc. Aaa 6.50 4/15/2036 5,824,354 5,969,992
CMO Banc of America Commercial Mortgage, Inc. Aaa 6.19 6/11/2035 1,570,000 1,612,728
CMO Banc of America Commercial Mortgage, Inc. Aaa 478 7/10/2042 2,000,000 1,963,948
CMO Banc of America Commercial Mortgage, Inc. Aaa 4.16 12/10/2042 36,000 35,745
CMO Banc of America Commercial Mortgage, Inc. Aaa 4.16 12/10/2042 152,000 150,925
CMO Banc of America Commercial Mortgage, Inc. Aaa 512 10/10/2045 2,000,000 1,907,684
CMO Banc of America Commercial Mortgage, inc. Aaa 5.12 10/10/2045 8,000,000 7,630,736
CMO Banc of America Commercial Mortgage, Inc. Aaa 5.18 9/10/2047 1,000,000 961,169
CMO Bayview Commercial Asset Trust Aaa 2.89 8/25/2034 213,291 192,924
CMO Bayview Commercial Asset Trust Aaa 2.89 8/25/2034 1,350,846 1,221,853
CMO Bayview Commercial Asset Trust Aaa 2.86 11/25/2035 374,417 317,068
CMO Bayview Commercial Asset Trust Aaa 2.86 11/25/2035 2,620,921 2,219,475
CMO Bayview Commercial Asset Trust Aaa 2.76 1/25/2036 5,040,269 4,209,834
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 5.62 2/25/2033 320,996 301,355
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 6.76 2/25/2033 91,588 90,127
CMO Bear Stearns Commercial Mortgage Securities Trust Aaa 572 9/11/2038 3,500,000 3,413,039
CMO Bear Stearns Commercial Mortgage Securities Trust Aa2 5.66 9/11/2041 286,000 222,096
CMO Bear Stearns Commercial Mortgage Securities Trust Aa2 5.66 9/11/2041 1,213,000 941,967
CMO Bear Stearns Commerciai Mortgage Securities Trust Aaa 6.17 9/11/2042 450,000 362,818
CMO Bear Stearns Commercial Mortgage Securities, Inc. Aaa 7.78 2/15/2032 310,000 320,121
CMO Bear Stearns Commercial Mortgage Securities, Inc. Aaa 7.78 2/15/2032 617,000 637,144
CMO Bear Stearns Commercial Mortgage Securities, Inc. Aaa 7.32 10/15/2032 5,000,000 5,186,980
CMO Bear Stearns Commercial Mortgage Securities, Inc. Aaa 5.41 12/11/2040 2,000,000 1,939,492
CMO Bear Stearns Commercial Mortgage Securities, Inc. Aaa 4.67 6/11/2041 420,000 391,674
CMO Bear Stearns Commercial Mortgage Securities, Inc. Aaa 4.03 2/13/2046 23,377 23,210
CMO Chase Commercial Mortgage Securities Corp. Aaa 7.32 10/15/2032 666,730 690,295
CMO Citigroup Commercial Mortgage Trust Aaa 5.92 3/15/2049 4,000,000 3,901,764
CMO Citigroup Commercial Mortgage Trust Aaa 5.89 12/10/2049 450,000 427,617
CMO Citigroup Commercial Mortgage Trust Aaa 5.89 12/10/2049 1,950,000 1,853,009
CMO Citigroup/Deutsche Bank Commercial Mortgage Aaa 5.36 1/15/2046 1,400,000 1,335,359
CMO Citigroup/Deutsche Bank Commercial Mortgage Aaa 5.54 1/15/2046 4,000,000 3,815,312
CMO Citigroup/Deutsche Bank Commercial Mortgage Trust Aaa 523 7/15/2044 1,500,000 1,446,434
CMO Citigroup/Deutsche Bank Commercial Mortgage Trust Aaa 5.40 7/15/2044 7,000,000 6,750,023
CMO Citigroup/Deutsche Bank Commercial Mortgage Trust Aaa 5.69 10/15/2048 2,995,000 2,456,837
CMO Citigroup/Deutsche Bank Commercial Mortgage Trust Aaa 5.40 12/11/2049 720,000 559,932
CMO Citigroup/Deutsche Bank Commercial Mortgage Trust Aaa 5.40 12/11/2049 3,065,000 2,383,601
CMO Cobalt CMBS Commercial Mortgage Trust Aaa 5.94 5/15/2046 370,000 365,023
CMO Cobalt CMBS Commercial Mortgage Trust Aaa 5.94 5/15/2046 2,010,000 1,982,961
CMO Commercial Mortgage Loan Trust Aaa 574 12/10/2049 370,000 349,752
CMO Commercial Morigage Loan Trust Aaa 574 12/10/2049 2,345,000 2,216,672
CMO Commercial Mortgage Loan Trust Aaa 6.22 12/10/2049 245,000 237,846
CMO Commercial Mortgage Loan Trust Aaa 6.22 12/10/2049 1,420,000 1,378,537
CMO Commiercial Mortgage Pass Through Certificates Aaa 2.68 2/5/2019 1,800,000 1,742,236
CMO Commercial Morigage Pass Through Certificates Aaa 2.96 7/16/2034 5,380,000 5,267,047
CMO Commercial Mortgage Pass-Through Certificates Aaa 6.00 9/15/2039 710,000 679,740
CMO Commercial Mortgage Pass-Through Certificates Aaa 6.00 9/15/2039 3,280,000 3,140,206
CMO Commercial Morigage Pass-Through Certificates Aaa 4.22 3/10/2039 698,000 685,414
CMO Commergial Mortgage Trust Aa1 5.53 3/10/2039 158,000 114,355
CMO Commercial Mortgage Trust Aa1 5.53 3/10/2039 677,000 489,990
CMO Commercial Mortgage Trust Aa2 5.55 3/10/2039 80,000 57,106
CMO Commercial Mortgage Trust Aa2 5.55 3/10/2039 343,000 244,841
CMO Commercial Mortgage Trust A1 5.61 3/10/2039 64,000 39,768
CMO Commercial Mortgage Trust Al 5.61 3/10/2039 274,000 170,258
CMO Credit Suisse Commercial Mortgage Trust Aaa 5.31 12/15/2039 3,500,000 3,266,934
CMO Credit Suisse Commercial Mortgage Trust Aaa 5.38 2/15/2040 370,000 343,272
CMO Credit Suisse Commercial Mortgage Trust Aaa 5.69 9/15/2040 85,000 80,275
CMO Credit Suisse Commercial Mortgage Trust Aaa 5.69 9/15/2040 390,000 368,321
CMO Credit Suisse Commercial Mortgage Trust Aaa 6.43 2/15/2041 685,000 669,352
CMO Credit Suisse Commercial Mortgage Trust Aaa 6.43 2/15/2041 2,890,000 2,823,981
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CMO Credit Suisse Commercial Mortgage Trust Aaa 5.45 1/15/2049 585,000 573,373

CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 6.30 11/15/2030 3,162,762 3,174,233

CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 3.82 5/15/2036 31,015 30,030

CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 3.82 5/15/2036 62,031 60,060

CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 5.12 8/15/2038 435,000 426,122

CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 5.68 2/15/2039 185,000 180,354

CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 5.68 2/15/2039 820,000 799,407

CMO Credit Suisse First Boston Mortgage Trust Aaa 5.25 3/15/2039 471,078 470,478

CMO Credit Suisse First Boston Mortgage Trust Aaa 5.25 3/15/2039 2,011,430 2,008,867

CMO Credit Suisse First Boston Mortgage Trust Aaa 5.85 3/15/2039 155,000 152,674

CMO Credit Suisse First Boston Mortgage Trust Aaa 5.85 3/15/2039 690,000 679,647

CMO DLJ Commercial Mortgage Corp. Aaa 7.18 11/10/2033 1,446,792 1,499,059
CMO DLJ Commercial Mortgage Corp. Aaa 7.18 11/10/2033 1,762,456 1,826,126
CMO DLJ Commercial Mortgage Corp. Aaa 7.18 11/10/2033 4,384,218 4,542,603
CMO DLJ Commercial Mortgage Corp. Aaa 7.18 11/10/2033 4,515,745 4,678,881

CMO First Union National Bank Commercial Mortgage Trust Aaa 5.67 12/12/2033 782,601 788,523
CMO Four Times Square Trust Aaa 7.69 4/15/2015 885,140 919,823
CMO GE Capital Commercial Mortgage Corp. Aaa 5.35 8/11/2036 7,875,000 7,880,898
CMO GE Commercial Mortgage Corp. Aaa 5.51 11/10/2045 740,000 717,976
CMO GE Commercial Mortgage Corp. Aaa 5.51 11/10/2045 3,200,000 3,104,762
CMO GE Commercial Mortgage Corp. Aaa 4.83 6/10/2048 2,430,000 2,104,341

CMO GMAC Commercial Mortgage Securities, inc. Aaa 7.46 8/16/2033 1,124,292 1,166,013
CMO GMAC Commerciai Mortgage Securities, inc. Aaa 7.18 8/15/2036 1,475,410 1,507,049
CMO GMAC Commercial Mortgage Securities, Inc. Aaa 7.18 8/15/2036 4,075,083 4,162,469
CMO GMAC Commercial Mortgage Securities, Inc. Aaa 4.65 4/10/2040 2,380,000 2,342,279
CMO Greenwich Capital Commercial Funding Corp. Aaa 5.12 4/10/2037 246,000 245,495
CMO Greenwich Capital Commercial Funding Corp. Aaa 5.12 4/10/2037 1,000,000 997,947
CMO GS Mortgage Securities Corp. Il Aaa 2.55 3/6/2020 158,683 148,480
CMO GS Mortgage Securities Corp. Il Aaa 2.55 3/6/2020 507,785 475,135
CMO GS Mortgage Securities Corp. i NR 6.14 10/18/2030 134,632 134,378
CMO GS Mortgage Securities Corp. Il A1l 5.63 4/10/2038 237,000 174,143
CMO GS Mortgage Securities Corp. Il A1 5.63 4/10/2038 1,008,000 740,660
CMO GS Mortgage Securities Trust Aaa 5.56 11/10/2039 300,000 287,200
CMO GS Mortgage Securities Trust Aaa 5.56 11/10/2039 1,300,000 1,244,532
CMO GS Mortgage Securities Trust Aaa 5.99 8/10/2045 450,000 430,293
CMO GS Mortgage Securities Trust Aaa 5.99 8/10/2045 530,000 506,790
CMO GS Mortgage Securities Trust Aaa 5.99 8/10/2045 1,855,000 1,773,764
CMO J.P. Morgan Chase Aaa 5.83 2/15/2051 655,000 646,569
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 6.26 3/15/2033 1,367,246 1,394,979
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.21 12/12/2034 500,000 491,174
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.21 12/12/2034 5,356,000 5,261,451

CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 6.47 11/15/2035 1,400,000 1,438,303
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 6.47 11/15/2035 6,050,000 6,215,522
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 3.84 1/12/2039 250,000 242,190
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 3.84 1/12/2039 1,470,000 1,424,076
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 4.92 10/15/2042 960,000 905,680
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.04 10/15/2042 600,000 518,137
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.48 4/15/2043 136,000 129,996
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.48 4/15/2043 613,000 585,936
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.49 12/12/2044 470,000 462,202
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.49 12/12/2044 2,060,000 2,025,820
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.51 12/12/2044 70,000 68,153
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.51 12/12/2044 305,000 296,952
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.37 12/15/2044 150,000 147,049
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.37 12/15/2044 650,000 637,212
CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa 5.34 5/15/2047 2,000,000 1,876,124
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.83 4/15/2045 126,572 127,779
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.86 4/15/2045 284,000 285,550
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.86 4/15/2045 1,537,000 1,545,387
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.28 5/15/2047 3,362,001 3,310,828
CMO J.P. Morgan Chase Commerciai Mortgage Securities Trust Aa3 545 5/15/2047 53,000 43,171

CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aa3 5.45 5/15/2047 224,000 182,457
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust A2 5.49 5/15/2047 106,000 82,109
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust A2 5.49 5/15/2047 448,000 347,028
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.44 6/12/2047 20,000 18,602
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 544 6/12/2047 115,000 106,961

CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 4.93 1/15/2049 1,776,901 1,715,817
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 4,93 1/15/2049 14,817,465 14,308,085
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.42 1/15/2049 450,000 417,025
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 543 1/15/2049 920,000 870,729
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.82 2/12/2049 150,000 147,794
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.82 2/12/2049 825,000 812,869
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 6.01 6/15/2049 9,630,000 9,211,413
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.69 2/12/2051 270,000 258,440
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.69 2/12/2051 1,725,000 1,651,148

CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 6.13 2/12/2051 630,000 621,812
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 6.13 211212051 3,640,000 3,692,691

CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.79 2/15/2051 955,000 901,625
CMO J.P. Morgan Chase Commercial Mortgage Securities Trust Aaa 5.79 2/15/2051 6,910,000 6,523,800
CMO J.P. Morgan Commercial Mortgage Finance Corp. Aaa 7.61 9/15/2029 1,825,000 1,907,291

CMO J.P. Morgan Commercial Mortgage Finance Corp. Aaa 7.37 8/15/2032 1,100,160 1,133,269

CMO Lehman Brothers Trust Aaa 2.54 9/16/2021 47,244 44,937

CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 7.37 8/15/2026 362,616 376,197

CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 7.37 8/15/2026 1,540,898 1,598,608

CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.06 9/15/2027 2,263,564 2,244,806
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CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 6.37 12/15/2028 3,818,000 3,919,009
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 457 6/15/2029 49,939 49,939
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.57 6/15/2029 109,867 109,866
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.20 12/15/2029 122,000 121,092
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.20 12/15/2029 414,000 410,920
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.51 12/15/2029 30,000 29,112
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.51 12/15/2029 80,000 77,632
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.89 9/15/2030 230,000 229,499
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.95 9/15/2030 520,000 493,109
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 5.10 11/15/2030 155,000 154,615
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 5.10 11/15/2030 681,000 679,306
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 5.16 2/15/2031 1,500,000 1,411,635
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 5.16 2/15/2031 7,000,000 6,587,630
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 5.35 11/156/2038 80,000 75,418
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 5.35 11/15/2038 197,000 185,717
CMO Lehman Brothers-UBS Commercial Mortgage Trust A1 5.52 11/15/2038 119,000 81,689
CMO Lehman Brothers-UBS Commercial Mortgage Trust Al 5.52 11/15/2038 504,000 345,975
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aa2 4.84 2/15/2040 40,000 34,089
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aa2 4.84 2/15/2040 170,000 144,880
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 5.40 2/15/2040 316,000 299,942
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 5.40 2/15/2040 1,341,000 1,272,853
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aa2 5.63 2/15/2040 83,000 59,348
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aa2 5.53 2/15/2040 353,000 252,408
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aa3 5.56 2/15/2040 166,000 115,414
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aa3 5.56 2/15/2040 705,000 490,160
CMO Lehman Brothers-UBS Commercial Mortgage Trust A2 5.46 4/15/2040 220,000 177,170
CMO Lehman Brothers-UBS Commercial Mortgage Trust A2 5.46 4/15/2040 935,000 752,970
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 6.15 4/15/2041 60,000 58,986
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 6.15 4/15/2041 210,000 204,771

CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 6.15 4/15/2041 350,000 344,083
CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa 6.15 4/15/2041 1,500,000 1,462,652
CMO Merrili Lynch Mortgage Trust Aaa 5.42 11/12/2037 4,730,000 4,565,387
CMO Merrilt Lynch Mortgage Trust Aaa 4.89 2/12/2042 2,000,000 1,960,820
CMO Merrill Lynch Mortgage Trust Aaa 4.56 6/12/2043 4,400,000 4,354,275
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aaa 5.38 8/12/2048 1,800,000 1,667,720
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aa2 5.48 8/12/2048 71,000 50,352
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aa2 5.48 8/12/2048 303,000 214,883
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aa3 5.51 8/12/2048 79,000 54,462
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aa3 5.51 8/12/2048 338,000 233,016
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aaa 5.96 8/12/2049 1,000,000 965,933
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aaa 5.96 8/12/2049 3,000,000 2,897,799
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aaa 6.09 8/12/2049 345,000 335,599
CMO Mermill Lynch/Countrywide Commercial Mortgage Trust Aaa 6.09 8/12/2049 2,450,000 2,383,242
CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aaa 6.16 8/12/2049 1,745,000 1,685,553
CMO Morgan Stanley Capital I, Inc. Aaa 6.17 10/3/2034 689,084 691,309
CMO Morgan Stanley Capital |, Inc. Aaa 6.17 10/3/2034 4,626,709 4,641,644
CMO Morgan Stanley Capitat I, Inc. Aaa 5.01 1/14/2042 25,000 24,537
CMO Morgan Stanley Capitat I, Inc. Aaa 5.01 1/14/2042 30,000 29,444
CMO Morgan Stanley Capital I, Inc. Aaa 521 11/14/2042 500,000 487,228
CMO Morgan Stanley Capital I, Inc. Aaa 5.38 11/14/2042 740,000 721,097
CMO Morgan Stanley Capital I, Inc. Aaa 5.38 11/14/2042 1,500,000 1,461,683
CMO Morgan Stanley Capital I, Inc. Aaa 5.56 3/12/2044 800,000 768,075
CMO Morgan Stanley Capital I, Inc. Aaa 5.56 3/12/2044 2,765,000 2,654,660
CMO Morgan Stanley Capital Trust Aaa 5.81 4/12/2049 245,000 240,913
CMO Morgan Stanley Capital Trust Aaa 5.81 4/12/2049 1,545,000 1,519,229
CMO Morgan Stanley Dean Witter Aaa 7.20 10/15/2033 1,671,527 1,626,141

CMO Morgan Stanley Dean Witter Capital | Trust Aaa 4.18 3/12/2035 37,833 36,434
CMO Morgan Stanley Dean Witter Capital | Trust Aaa 4.18 3/12/2035 91,880 88,483
CMO Nationslink Funding Aa1l 7.35 6/20/2031 1,905,000 1,915,226
CMO PNC Mortgage Acceptance Corp. Aaa 7.61 2/15/2010 993,282 1,024,627
CMO Salomon Brothers Commercial Mortgage Trust Aaa 6.59 12/18/2033 1,768,131 1,810,601

CMO Salomon Brothers Commercial Mortgage Trust Aaa 4.47 3/18/2036 788,031 771,970
CMO Salomon Brothers Mortgage Securities VII, Inc. Aaa 6.50 10/13/2011 6,542,821 6,713,405
CMO Salomon Brothers Mortgage Securities VI, Inc. Aaa 715 5/18/2032 818,659 821,576
CMO Teachers Insurance & Annuity Association of America Aaa 6.68 6/19/2031 1,163,404 1,172,673
CMO Wachovia Bank Commercial Mortgage Trust Aaa 2.55 9/15/2021 1,235,092 1,164,607
CMO Wachovia Bank Commercial Mortgage Trust Aaa 2.56 9/15/2021 102,924 97,051

CMO Wachovia Bank Commercial Mortgage Trust Aaa 2.56 9/15/2021 593,530 559,659
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.29 7/15/2042 10,000 9,999
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.29 711512042 40,000 39,996
CMO Wachovia Bank Commercial Mortgage Trust Aaa 574 5/15/2043 1,340,000 1,306,453
CMO Wachovia Bank Commercial Mortgage Trust Aaa 521 10/15/2044 1,500,000 1,451,993
CMO Wachovia Bank Commercial Mortgage Trust A2 5.38 10/15/2044 578,000 446,112
CMO Wachovia Bank Commercial Mortgage Trust A2 5.38 10/15/2044 2,454,000 1,894,046
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.38 10/15/2044 7,000,000 6,775,965
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.46 12/15/2044 292,000 287,920
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.46 12/15/2044 1,280,000 1,262,115
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.42 4/16/2047 475,000 462,810
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.42 4/15/2047 2,560,000 2,494,300
CMO Wachovia Bank Commercial Mortgage Trust Aaa 593 6/15/2049 700,000 556,843
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.93 6/15/2049 2,980,000 2,370,560
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.93 6/15/2049 3,375,000 3,202,386
CMO Wachovia Bank Commercial Mortgage Trust Aaa 6.05 2/15/2051 435,000 431,181

CMO Wachovia Bank Commercial Mortgage Trust Aaa 6.05 2/15/2051 2,350,000 2,329,367

CMO Wachovia Bank Commercial Mortgage Trust A3 5.21 10/15/2044 68,000 51,291
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CMO Wachovia Bank Commercial Mortgage Trust A3 5.21 10/15/2044 289,000 217,985
CMO Wachovia Bank Commercial Mortgage Trust Aaa 5.51 4/15/2047 465,000 433,439
CMO Washington Mutual Asset Securities Corp. Aaa 5.15 5/25/2036 7,883,727 7,899,762
Government Lease Trust Aaa 4.00 5/18/2029 2,000,000 1,978,874
Government Lease Trust Aaa 4.00 5/18/2029 6,000,000 5,936,622
Government Lease Trust A2 6.32 5/18/2029 2,359,544 2,432,881
/O CMO Bank of America Commercial Mortgage, Inc. Aaa NA 1/15/2049 6,741,808 117,483
/O CMO Bank of America Commercial Mortgage, Inc. Aaa NA 1/15/2049 28,649,193 499,241
/O CMO Commercial Mortgage Trust Aaa NA 3/10/2039 5,316,194 95,824
/O CMO Commercial Mortgage Trust Aaa NA 3/10/2039 22,593,577 407,249
/O CMO GE Commercial Mortgage Corp. Aaa NA 6/10/2048 6,407,122 84,299
O CMO GE Commercial Mortgage Corp. Aaa NA 6/10/2048 27,225,761 358,209
/0 CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa NA 1/12/2043 19,262,077 21,015
/O CMO J.P. Morgan Chase Commercial Mortgage Securities Corp. Aaa NA 1/12/2043 81,824,921 89,271
/O CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa NA 2/15/2040 1,375,082 36,189
I/O CMO Lehman Brothers-UBS Commercial Mortgage Trust Aaa NA 2/15/2040 5,843,101 163,779
/O CMO Merrill Lynch Mortgage Trust Aaa NA 11/12/2035 4,515,009 19,979
/0 CMO Merrill Lynch Mortgage Trust Aaa NA 11/12/2035 19,178,326 84,864
/O CMO Merrilt Lynch/Countrywide Commercial Mortgage Trust Aaa NA 8/12/2048 935,080 28,824
/O CMO Merrill Lynch/Countrywide Commercial Mortgage Trust Aaa NA 8/12/2048 3,974,379 122,510
Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.82 4/15/2030 338,658 337,902
Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.82 4/15/2030 412,418 411,497
Lehman Brothers-UBS Commercial Mortgage Trust Aaa 4.82 4/15/2030 1,435,531 1,432,325
Merrill Lynch Mortgage Investors, inc. Aaa 7.56 11/15/2031 371,752 380,488
Total Commercial Mortgage-Backed Securities 361,639,452
Moody's
Collateralized Mortgage Obligations Quality Rating Rate  Maturity Date Par Value Market Value
CMO ABN AMRO Mortgage Corp. Aaa 4.75 7/25/2018 622,989 604,185
CMO Adjustable Rate Mortgage Trust Aaa 5.00 4/25/2035 41,407 39,674
CMO Adjustable Rate Mortgage Trust Aaa 5.00 4/25/2035 165,626 158,694
CMO Adjustable Rate Mortgage Trust Aaa 5.05 7/25/2035 6,396,013 6,137,525
CMO Adjustable Rate Mortgage Trust Aaa 4.80 1/25/2036 868,713 844,699
CMO Altemnative Loan Trust Baat 6.25 11/25/2036 618,928 579,057
CMO Alternative Loan Trust Aaa 2.71 6/25/2037 788,138 530,035
CMO Alternative Loan Trust Aaa 2.67 8/25/2046 1,145,254 800,054
CMO Alternative Loan Trust Aaa 2.67 8/25/2046 4,908,233 3,428,803
CMO Alternative Loan Trust Aaa 2.72 11/25/2046 201,551 110,839
CMO Alternative Loan Trust Aaa 4.41 11/25/2046 418,984 265,326
CMO American Home Mortgage Assets Trust Aaa 2.65 9/25/2046 7,677,773 5,462,213
CMO American Home Mortgage Assets Trust Aaa 2.67 10/25/2046 7,590,464 4,433,058
CMO American Home Mortgage Assets Trust Aaa 4.45 11/25/2046 442,172 312,837
CMO American Home Mortgage Assets Trust Aaa 4.45 11/25/2046 1,988,936 1,407,173
CMO American Home Mortgage Investment Trust Aaa 2.83 10/25/2034 62,292 56,985
CMO American Home Mortgage Investment Trust Aaa 2.83 10/25/2034 305,230 279,226
CMO Banc of America Alternative Loan Trust Aaa 6.48 4/25/2037 122,454 111,357
CMO Banc of America Alternative Loan Trust Aaa 6.48 412512037 519,787 472,681
CMO Banc of America Funding Trust Aaa 2.56 7/20/2036 113,619 104,359
CMO Banc of America Funding Trust Aaa 2.70 7/20/2036 162,486 116,554
CMO Banc of America Funding Trust Aaa 4.59 12/20/2036 1,627,561 1,586,141
CMO Banc of America Funding Trust Aaa 4.59 12/20/20386 6,510,244 6,344,565
CMO Banc of America Funding Trust Aaa 5.81 3/25/2037 768,749 733,009
CMO Banc of America Funding Trust Aaa 5.81 3/25/2037 3,902,877 3,721,432
CMO Banc of America Funding Trust NR 5.65 6/20/2037 904,832 808,376
CMO Banc of America Funding Trust NR 5.65 6/20/2037 3,845,300 3,435,391
CMO Banc of America Funding Trust Aaa 7.00 10/25/2037 40,622 36,458
CMO Banc of America Funding Trust Aaa 7.00 10/25/2037 740,968 665,019
CMO Banc of America Funding Trust NR 5.63 9/20/2046 5,880,781 5,090,551
CMO Banc of America Funding Trust Aaa 6.14 1/20/2047 1,343,760 1,090,649
CMO Banc of America Funding Trust Aaa 2.76 6/20/2047 600,000 366,552
CMO Banc of America Mortgage Securities Alternative Loan Trust Aaa 5.00 8/25/2019 602,428 574,565
CMO Banc of America Mortgage Securities Alternative Loan Trust Aaa 5.00 8/25/2019 2,690,439 2,470,632
CMO Banc of America Mortgage Securities, Inc. Aaa 4.75 9/25/2018 1,519,319 1,471,840
CMO Banc of America Mortgage Securities, Inc. Aaa 4.75 9/25/2018 3,056,943 2,961,414
CMO Banc of America Mortgage Securities, Inc. Aaa 6.50 10/25/2031 112,439 112,774
CMO Banc of America Mortgage Securities, Inc. Aaa 6.50 10/25/2031 124,933 125,305
CMO Banc of America Mortgage Securities, Inc. Aaa 5.17 5/25/2033 2,254,698 2,156,095
CMO Banc of America Mortgage Securities, Inc. Aaa 5.18 5/25/2033 236,300 225,966
CMO Banc of America Mortgage Securities, Inc. Aaa 6.50 9/25/2033 63,127 52,031
CMO Banc of America Mortgage Securities, Inc. Aaa 4.93 8/25/2035 1,476,145 1,418,795
CMO Banc of America Mortgage Securities, Inc. Aaa 4.93 8/25/2035 5,904,580 5,675,181
CMO Banc of America Mortgage Securities, Inc. Aaa 5.17 9/25/2035 305,491 286,671
CMO Banc of America Mortgage Securities, Inc. Aaa 517 9/25/2035 1,281,770 1,202,805
CMO Banc of America Mortgage Securities, Inc. Aaa 4.16 5/25/2034 2,700,000 2,630,075
CMO Banc of America Mortgage Securities, Inc. Aaa 4.96 5/25/2034 57,322 56,447
CMO Banc of America Mortgage Securities, Inc. Aaa 4.96 5/25/2034 229,288 225,790
CMO Bank of America Alternative Loan Trust Aaa 6.28 11/25/2021 527,038 482,731
CMO Bank of America Alternative Loan Trust Aaa 6.28 11/25/2021 2,255,677 2,066,047
CMO Bank of America Fund Trust Aaa 5.89 3/20/2036 842,049 768,192
CMO Bank of America Fund Trust Aaa 5.89 3/20/2036 3,290,533 3,001,917
CMO Bank of America Funding Corp. Aaa 411 5/25/2035 469,189 438,284
CMO Bank of America Fundirig Corp. Aaa 4.11 5/25/2035 2,077,837 1,940,974
CMO Bank of America Funding Corp. Aaa 4.1 5/25/2035 2,211,891 2,066,198
CMO Bank of America Funding Corp. Aaa 4.11 5/25/2035 1,273,513 1,189,629
CMO Bank of America Funding Corp. Aaa 4.98 11/20/2035 978,528 966,383
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CMO Bayview Commercial Asset Trust Aaa 273 4/25/2036 646,686 535,909

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.47 5/25/2033 271,541 257,081

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 447 5/25/2033 1,614,158 1,528,204

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.59 1/25/2034 383,143 352,640

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.60 1/25/2034 1,700,199 1,564,841

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 474 1/25/2034 321,068 307,807

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 6.85 1/25/2034 21,169 20,171

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 6.85 1/25/2034 103,198 98,334

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.45 4/25/2034 33,167 31,489
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 445 4/25/2034 232,168 220,424
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 3.99 7/25/2034 1,556,501 1,512,711

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 3.99 7/25/2034 6,723,040 6,533,894

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.77 11/25/2034 768,772 747,620
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.13 3/25/2035 187,318 178,686
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 413 3/25/2035 711,807 679,008
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.13 3/25/2035 90,558 86,580
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 413 3/25/2035 344,122 329,006
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 5.07 6/25/2035 118,897 113,099
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 5.07 6/25/2035 594,485 565,497
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.55 8/25/2035 41,133 39,928
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.55 8/25/2035 205,663 199,641

CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.55 8/25/2035 67,892 64,412
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.55 8/25/2035 339,460 322,059
CMO Bear Stearns Adjustable Rate Mortgage Trust Aaa 4.75 10/25/2035 820,073 812,374
CMO Bear Stearns Alt-A Trust Aaa 2.64 2/25/2034 227,259 163,200
CMO Bear Steamns Alt-A Trust Aaa 4.70 4/25/2035 627,634 571,632
CMO Bear Stearns Alt-A Trust Aaa 470 4/25/2035 3,093,628 2,817,592
CMO Bear Stearns Alt-A Trust Aaa 537 5/25/2035 179,648 153,799
CMO Bear Stearns Alt-A Trust Aaa 5.37 5/25/2035 2,874,362 2,460,790
CMO Bear Stearns Alt-A Trust Aaa 5.70 9/25/2035 53,415 43,992
CMO Bear Stearns Alt-A Trust Aaa 571 9/25/2035 213,660 175,967
CMO Bear Stearns Alt-A Trust Aaa 571 9/25/2035 534,149 439,917
CMO Bear Stearns Alt-A Trust Aaa 5.71 9/25/2035 1,281,958 1,055,800
CMO Bear Stearns Alt-A Trust Aaa 275 10/25/2035 411,508 304,741

CMO Bear Stearns Alt-A Trust Aaa 4.65 10/25/2035 1,000,000 912,188
CMO Bear Stearns Alt-A Trust Aaa 4.65 10/25/2035 2,700,000 2,462,906
CMO Bear Stearns Alt-A Trust Aaa 475 10/25/2035 3,955,648 3,918,509
CMO Bear Stearns Alt-A Trust Aaa 597 3/25/2036 4,290,853 3,514,655
CMO Bear Stearns Alt-A Trust Aaa 6.47 7/25/2036 4,338,432 3,268,633
CMO Bear Stearns Alt-A Trust Aaa 5.90 10/25/2036 697,423 573,378
CMO Bear Stearns Alt-A Trust Aaa 5.90 10/25/2036 2,953,433 2,428,133
CMO Bear Stearns Alt-A Trust Aaa 2.62 1/25/2047 1,297,645 853,176
CMO Bear Stearns Alt-A Trust Aaa 2.62 1/25/2047 8,742,033 5,747,712
CMO Bear Stearns Alt-A Trust || Baa2 6.26 9/25/2047 1,804,200 1,369,500
CMO Bear Stearns Alt-A Trust Il Baaz2 6.26 9/25/2047 6,314,698 4,793,251

CMO Bear Stearns Asset Backed Securities Trust Aaa 2.61 1/25/2037 172,740 165,709
CMO Bear Stearns Asset Backed Securities Trust Aaa 2.86 9/25/2046 3,819,847 2,126,413
CMO Bear Stearns Mortgage Funding Trust Aaa 2.70 12/25/2035 997,710 751,022
CMO Bear Stearns Mortgage Funding Trust Aaa 270 12/25/2035 4,389,922 3,359,915
CMO Bear Stearns Structured Products, inc. Aaa 567 1/26/2036 1,573,542 1,370,948
CMO Bear Stearns Structured Products, Inc. Aaa 5.67 1/26/2036 262,257 228,491

CMO Bear Stearns Structured Products, inc. Aaa 5.78 12/26/2046 891,777 762,469
CMO Bear Stearns Structured Products, inc. Aaa 578 12/26/2046 89,178 76,247
CMO Chase Mortgage Finance Trust Aaa 5.50 11/25/2035 364,945 359,006
CMO Chase Mortgage Finance Trust Aaa 5.50 11/25/2035 1,550,674 1,525,437
CMO Chase Mortgage Finance Trust Aaa 5.41 12/25/2035 635,816 585,699
CMO Chase Mortgage Finance Trust Aaa 5.41 12/25/2035 2,706,025 2,492,728
CMO Chase Mortgage Finance Trust Aaa 6.02 9/25/2036 134,135 132,900
CMO Chase Mortgage Finance Trust Aaa 6.02 9/25/2036 631,093 625,284
CMO Chase Mortgage Finance Trust Aaa 414 2/25/2037 1,677,356 1,637,055
CMO Chase Mortgage Finance Trust Aaa 4.14 2/25/2037 5,870,747 5,729,691

CMO Chase Mortgage Finance Trust Aaa 4.17 2/25/2037 847,101 832,152
CMO Chase Mortgage Finance Trust Aaa 4.61 2/25/2037 2,514,620 2,442,943
CMO Chase Mortgage Finance Trust Aaa 4.82 2/25/2037 815,049 793,181

CMO Chase Mortgage Finance Trust Aaa 4.82 2/25/2037 3,260,195 3,172,724
CMO Chaseflex Trust Aaa 6.50 2/25/2037 675,903 577,316
CMO Chaseflex Trust Aaa 6.50 2/25/2037 1,029,908 879,685
CMO Chevy Chase Mortgage Funding Corp. Aaa 2.59 5/25/2048 471,132 329,669
CMO Chevy Chase Mortgage Funding Corp. Aaa 2.59 6/25/2048 1,507,622 1,054,941

CMO Citicorp Mortgage Securities Trust Aaa 5.50 4/25/2037 768,039 696,246
CMO Citigroup Mortgage Loan Trust, Inc. Aaa 490 4/25/2035 224,283 213,156
CMO Citigroup Mortgage Loan Trust, Inc. Aaa 4.90 4/25/2035 280,354 266,445
CMO Citigroup Mortgage Loan Trust, Inc. Aaa 475 8/25/2035 46,454 44,238
CMO Citigroup Mortgage Loan Trust, Inc. Aaa 475 8/25/2035 278,724 265,428
CMO Citigroup Mortgage Loan Trust, Inc. Aaa 4.70 12/25/2035 151,554 146,930
CMO Citigroup Mortgage Loan Trust, Inc. Aaa 470 12/25/2035 757,768 734,648
CMO Citigroup Mortgage Loan Trust, Inc. Aaa 5.94 6/25/2036 2,171,822 1,959,435
CMO Citigroup Mortgage Loan Trust, Inc. Aaa 2.51 10/25/2036 1,221,461 1,211,372
CMO Citigroup Mortgage Loan Trust, inc. Baa2 5.83 3/25/2037 540,867 422,480
CMO Citigroup Mortgage Loan Trust, Inc. Baa2 5.83 3/25/2037 3,863,336 3,017,717

CMO Countrywide Alternative Loan Trust, Inc. Aa3 2.56 2/25/2028 1,040,856 906,962

CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.93 9/25/2034 280,745 253,910

CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.93 9/25/2034 1,216,037 1,099,801

CMO Countrywide Alternative Loan Trust, Inc. Aaa 7.50 12/25/2034 295,961 267,661

CMO Countrywide Alternative Loan Trust, Inc. Aaa 5.03 9/25/2035 356,360 270,659
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CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.78 11/20/2035 833,415 635,613

CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.78 12/25/2035 5,053,980 3,945,844

CMO Countrywide Alternative Loan Trust, Inc. Aaa 5.31 12/25/2035 2,099,004 1,804,362
CMO Countrywide Alternative Loan Trust, Inc. Ba1 3.24 1/25/2036 1,200,000 404,916

CMO Countrywide Alternative Loan Trust, inc. Ba1 3.24 1/25/2036 10,000,000 3,374,300
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.74 2/25/2036 4,085,898 3,204,120
CMO Countrywide Alternative Loan Trust, Inc. Aaa 275 2/25/2036 1,266,853 963,554
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.76 2/25/2036 716,824 562,126
CMO Countrywide Alternative Loan Trust, Inc. Aa2 2.55 10/25/2036 752,049 639,987
CMO Countrywide Alternative Loan Trust, Inc. Aa2 2.57 11/25/2036 829,639 735,167
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.65 12/20/2046 384,627 269,055
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.65 12/20/2046 470,972 329,454
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.65 12/20/2046 549,467 384,364
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.65 12/20/2046 1,726,896 1,208,000
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.65 12/20/2046 2,825,829 1,976,727
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.65 12/20/2046 3,351,747 2,344,618
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.64 5/25/2047 1,233,675 862,266
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.66 5/25/2047 246,735 172,453
CMO Countrywide Alternative Loan Trust, Inc. Aaa 2.56 12/25/2027 117,157 110,802
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 5.50 6/25/2033 659,535 655,209
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 5.50 6/25/2033 1,634,499 1,623,780
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 6.00 11/25/2033 208,231 200,403
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 6.00 11/25/2033 227,161 218,622
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 6.00 11/25/2033 937,038 901,815
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.50 2/19/2034 964,972 905,671

CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.55 11/20/2034 31,500 27,764
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.55 11/20/2034 189,000 166,583
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.63 11/25/2034 493,771 454 145
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.63 11/25/2034 2,008,562 1,847,369
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.80 11/25/2034 1,437,403 1,380,308
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.80 11/25/2034 2,420,890 2,324,730
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 472 2/20/2035 2,541,669 2,479,927
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.72 2/20/2035 4,268,085 4,164,405
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 2.75 2/25/2035 197,703 162,189
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 2.75 2/25/2035 851,578 698,607
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 2.75 4/25/2035 395,262 296,012
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 2.77 4/25/2035 84,699 63,431
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 2.76 5/25/2035 563,859 437,504
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 2.76 5/25/2035 1,233,620 957,178
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4.90 8/20/2035 167,909 136,810
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 4,90 8/20/2035 839,545 684,049
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 5.25 10/25/2035 201,292 176,493
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 5.25 10/25/2035 856,186 750,707
CMO Countrywide Mortgage Backed Securities, Inc. Ba1 2.96 4/25/2036 2,800,000 662,760
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 2.68 4/25/2046 1,485,801 1,101,899
CMO Countrywide Mortgage Backed Securities, Inc. Aaa 2.68 4/25/2046 6,314,652 4,683,073
CMO Credit Suisse First Boston Aaa 6.50 3/25/2036 1,179,295 1,152,362
CMO Credit Suisse First Boston Aaa 6.50 3/25/2036 4,938,297 4,825,516
CMO Credit Suisse First Boston Mortgage Acceptance Corp. Aaa 6.50 12/25/2035 864,138 759,901

CMO Credit Suisse First Boston Mortgage Acceptance Corp. Aaa 6.50 12/25/2035 3,661,602 3,219,921

CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 6.75 8/21/2031 22,868 22,832
CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 7.50 5/25/2032 209,199 202,185
CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 5.78 6/25/2032 9,418 9,145
CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 6.13 6/25/2032 35,069 31,402
CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 6.63 5/25/2033 36,702 36,633
CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 6.63 5/25/2033 146,808 146,531

CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 468 5/25/2034 3,223,043 3,148,088
CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 6.00 10/25/2035 888,366 803,673
CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 6.06 3/25/2036 1,126,500 853,981
CMO Credit Suisse First Boston Mortgage Securities Corp. Aaa 6.06 3/25/2036 4,770,023 3,616,074
CMO Credit Suisse Mortgage Capital Trust Ba2 4.50 10/25/2021 583,431 534,568
CMO Credit Suisse Mortgage Capital Trust Aaa 3.18 8/25/2036 3,389,171 2,646,173
CMO DSLA Mortgage Loan Trust Aaa 2.88 9/19/2044 143,099 113,703
CMO DSLA Mortgage Loan Trust Aaa 2.88 9/19/2044 715,497 568,515
CMO EMC Mortgage Loan Trust Aaa 2.91 12/25/2042 4,922,369 4,009,467
CMO EMC Mortgage Loan Trust Aaa 2.91 5/25/2043 680,770 560,781

CMO EMC Mortgage Loan Trust Aaa 2.9 5/25/2043 3,403,850 2,803,904
CMO Federal Home Loan Mortgage Corp. Aaa 5.00 12/15/2017 504,000 508,447
CMO Federal Home Loan Mortgage Corp. Aaa 5.00 12/15/2017 2,146,000 2,164,936
CMO Federal Home Loan Mortgage Corp. Aaa 5.50 12/15/2020 193,000 190,754
CMO Federal Home Loan Mortgage Corp. Aaa 5.50 12/15/2020 823,000 813,424
CMO Federal Home Loan Mortgage Corp. Aaa 5.50 9/15/2032 124,000 122,393
CMO Federal Home Loan Mortgage Corp. Aaa 5.50 9/15/2032 525,000 518,197
CMO Federal Home Loan Mortgage Corp. Aaa 5.50 10/15/2032 116,000 114,843
CMO Federal Home Loan Mortgage Corp. Aaa 5.50 10/15/2032 494,000 489,075
CMO Federal Home Loan Mortgage Corp. Aaa 5.50 11/15/2032 103,000 101,890
CMO Federal Home Loan Mortgage Corp. Aaa 5.50 11/15/2032 439,000 434,271

CMO Federal National Mortgage Assogciation Aaa 5.50 12/25/2036 627,119 603,318
CMO Federal National Mortgage Association Aaa 5.50 12/25/2036 2,734,958 2,631,155
CMO Federal National Mortgage Association Aaa 6.17 8/25/2046 595,120 579,669
CMO Federal National Mortgage Association Aaa 6.17 8/25/2046 4,171,046 4,062,757

CMO First Horizon Alternative Mortgage Securities Trust Aa3 6.53 1/25/2037 321,916 259,395

CMO First Horizon Alternative Mortgage Securities Trust Aa3 6.53 1/25/2037 1,381,962 1,113,563
CMO First Horizon Mortgage Pass-Through Trust Aaa 5.30 9/25/2034 356,789 326,572
CMO First Horizon Mortgage Pass-Through Trust Aaa 5.30 9/25/2034 1,709,484 1,564,708
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CMO First Horizon Mortgage Pass-Through Trust Aaa 475 12/25/2034 83,976 80,044

CMO First Horizon Mortgage Pass-Through Trust Aaa 275 2/25/2035 57,992 53,831

CMO First Horizon Mortgage Pass-Through Trust Aaa 6.59 3/25/2035 444,280 430,839

CMO First Horizon Mortgage Pass-Through Trust Aaa 463 7/25/2035 303,978 245,450

CMO First Horizon Mortgage Pass-Through Trust Aaa 463 712512035 911,934 736,349

CMO First Horizon Mortgage Pass-Through Trust Aaa 5.37 8/25/2035 975,707 932,518

CMO First Horizon Mortgage Pass-Through Trust NR 5.50 12/25/2035 219,334 215,858
CMO First Horizon Mortgage Pass-Through Trust NR 5.50 12/25/2035 932,169 917,399

CMO GMAC Mortgage Corporation Home Equity Loan Trust A1 2.58 10/25/2036 111,283 107,419
CMO GMAC Mortgage Corporation Home Equity Loan Trust A1l 2.58 10/25/2036 527,128 508,826
CMO GMAC Mortgage Corporation Loan Trust Aaa 4,75 9/25/2018 533,661 510,585
CMO GMAC Mortgage Corporation Loan Trust Aaa 5.19 6/19/2035 534,073 505,439

CMO GMAC Mortgage Corporation Loan Trust Aaa 519 6/19/2035 2,503,465 2,369,244

CMO GMAC Mortgage Corporation Loan Trust Aaa 5.59 4/19/2036 424,196 413,231

CMO GMAC Mortgage Corporation Loan Trust Aaa 5.59 4/19/2036 1,874,110 1,825,670
CMO GMAC Mortgage Loan Trust Aaa 5.46 11/19/2035 1,730,547 1,625,410
CMO GMAC Mortgage Loan Trust Aaa 4.82 7/19/2035 2,293,591 2,241,256
CMO Greenpoint Mortgage Funding Trust Aaa 2,75 11/25/2045 107,791 85,929
CMO Greenpoint Mortgage Funding Trust Aaa 2.54 10/25/2046 1,389,277 1,220,424
CMO Greenpoint Mortgage Funding Trust Aaa 2.56 10/25/2046 264,624 232,462
CMO Greenpoint Mortgage Funding Trust Aaa 2.58 12/25/2046 465,597 378,426
CMO Greenpoint Mortgage Funding Trust Aaa 2.58 12/25/2046 3,062,849 2,489,414
CMO GS Mortgage Securities Corp. Aaa 6.50 4/25/2020 604,145 610,186
CMO GS Mortgage Securities Corp. Aaa 6.50 4/25/2020 2,558,478 2,584,063
CMO GS Mortgage Securities Corp. Aaa 2.88 6/25/2034 1,322,736 1,238,213
CMO GS Mortgage Securities Corp. Aaa 5.24 6/25/2034 102,000 100,264
CMO GS Mortgage Securities Corp. Aaa 5.24 6/25/2034 185,000 181,851

CMO GS Mortgage Securities Corp. Aaa 2.90 512512035 52,347 47,769
CMO GS Mortgage Securities Corp. Aaa 2.90 5/25/2035 271,027 247 325
CMO GS Mortgage Securities Corp. Aaa 5.50 7/25/2035 174,884 165,988
CMO GS Mortgage Securities Corp. Aaa 5.50 7/25/2035 743,051 705,253
CMO GS Mortgage Securities Corp. Aaa 5.25 11/25/2035 2,851,210 2,679,086
CMO GSMPS Mortgage Loan Trust Aaa 573 12/31/2040 1,903,871 1,893,510
CMO GSR Mortgage Loan Trust Aaa 2.83 1/25/2034 39,900 33,640
CMO GSR Mortgage Loan Trust Aaa 2.83 1/25/2034 212,801 179,416
CMO GSR Mortgage Loan Trust Aaa 4.52 6/25/2034 1,502,321 1,387,209
CMO GSR Mortgage Loan Trust Aaa 5.50 6/25/2036 534,797 512,548
CMO GSR Mortgage Loan Trust Aaa 6.50 10/25/2036 298,662 299,969
CMO GSR Mortgage Loan Trust Aaa 6.50 10/25/2036 1,346,475 1,352,366
CMO GSR Mortgage Loan Trust Aaa 4.61 8/25/2046 4,927,802 3,546,046
CMO Harborview Mortgage Loan Trust Aaa 3.94 6/19/2034 300,000 293,024
CMO Harborview Mortgage Loan Trust Aaa 2.68 5/19/2035 795,739 602,723
CMO Harborview Mortgage Loan Trust ’ Aaa 2.79 11/19/2035 865,443 641,129
CMO Harborview Mortgage Loan Trust Aaa 2.79 11/19/2035 3,757,847 2,783,850
CMO Harborview Mortgage Loan Trust Aaa 5.73 12/19/2035 715,956 539,193
CMO Harborview Mortgage Loan Trust Aaa 5.73 12/19/2035 2,147,869 1,617,580
CMO Harborview Mortgage Loan Trust Aaa 2.73 1/19/2036 829,515 620,411

CMO Harborview Mortgage Loan Trust Aaa 273 1/19/2036 3,421,751 2,559,196
CMO Harborview Mortgage Loan Trust Aaa 6.35 6/19/2036 577,759 431,763
CMO Harborview Mortgage Loan Trust Aaa 6.35 6/19/2036 2,563,424 1,915,664
CMO Harborview Mortgage Loan Trust Aa2 6.00 8/19/2036 1,200,868 952,619
CMO Harborview Mortgage Loan Trust Aa2 6.00 8/19/2036 3,602,604 2,857,856
CMO Harborview Mortgage Loan Trust Aaa 2.64 11/19/2036 3,081,731 2,168,741

CMO Harborview Mortgage Loan Trust Aaa 2.68 2/19/2037 5,043,872 2,819,408
CMO Harborview Mortgage Loan Trust Aaa 2.55 1/19/2038 1,684,001 1,623,763
CMO Harborview Mortgage Loan Trust Aaa 2.65 1/19/2038 4,753,145 3,392,990
CMO Harborview Mortgage Loan Trust Aaa 2.61 1/25/2047 9,645,299 7,001,523
CMO Harborview Mortgage Loan Trust Aaa 3.46 11/25/2047 705,541 507,990
CMO Harborview Mortgage Loan Trust Aaa 3.46 11/25/2047 4,910,937 3,535,875
CMO Holdings il Ltd. Bear Stearns Structured Products, Inc. NA 2.66 1/26/2037 4,254,633 4,212,087
CMO iMPAC CMB Trust Aaa 3.22 10/25/2033 68,175 56,118
CMO IMPAC CMB Trust Aaa 3.24 10/25/2033 15,150 12,471

CMO IMPAC CMB Trust Aaa 273 5/25/2035 513,575 414,231

CMO IMPAC Secured Assets Corp. Aa2 2.56 1/25/2037 171,732 160,399
CMO Indymac Index Mortgage Loan Trust Aaa 2.56 10/25/2036 740,504 722,778
CMO Indymac Index Mortgage Loan Trust Aaa 2.67 11/25/2036 5,710,802 3,994,175
CMO Indymac Index Mortgage Loan Trust Aaa 2.56 112512037 455,202 428,477
CMO Indymac Index Mortgage Loan Trust Aaa 2.55 11/25/2046 850,311 792,313
CMO Indymac Index Mortgage Loan Trust Aaa 2.57 11/25/2046 159,433 148,559
CMO Indymac MBS, Inc. Aaa 2.89 8/25/2034 198,879 173,525
CMO Indymac MBS, Inc. Aaa 2.89 8/25/2034 994,393 867,626
CMO Indymac MBS, inc. Aaa 2.89 9/25/2034 218,373 193,452
CMO Indymac MBS, Inc. Aaa 2.89 9/25/2034 1,091,867 967,258
CMO Indymac MBS, Inc. Aaa 5.04 12/25/2034 560,390 486,355
CMO Indymac MBS, Inc. NR 5.77 4/25/2035 1,199,904 672,282
CMO Indymac MBS, Inc. Aaa 5.38 6/25/2035 962,658 906,108
CMO Indymac MBS, Inc. Aaa 5.38 6/25/2035 4,094,687 3,854,149
CMO Indymac MBS, inc. Aaa 3.78 8/25/2035 617,056 480,423
CMO Indymac MBS, Inc. Aaa 3.78 8/25/2035 3,003,005 2,338,059
CMO indymac MBS, Inc. Aaa 5.37 8/25/2035 497,516 412,848
CMO Indymac MBS, Inc. : Aaa 5.44 9/25/2035 657,442 513,488

CMO Indymac MBS, inc. Aaa 5.44 9/25/2035 1,314,884 1,026,976
CMO Indymac MBS, Inc. Aaa 6.35 3/25/2036 547,670 442,124
CMO indymac MBS, Inc. Aaa 6.35 3/25/2036 2,428,797 1,960,724
CMO Indymac MBS, Inc. Aaa 2.70 4/25/2046 1,179,706 828,766
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CMO J.P. Morgan Altemative Loan Trust NR 5.00 2/25/2021 605,119 594,406

CMO J.P. Morgan Alternative Loan Trust NR 6.50 3/25/2036 1,038,388 783,009

CMO J.P. Morgan Alternative Loan Trust Aaa 2.55 712512036 58,535 55,379

CMO J.P. Morgan Altemative Loan Trust Aaa 255 7125/2036 260,158 246,131

CMO J.P. Morgan Alternative Loan Trust Aaa 2.55 9/25/2036 64,999 62,242
CMO J.P. Morgan Alternative Loan Trust Aaa 2.55 9/25/2036 307,557 294,511

CMO J.P. Morgan Altemative Loan Trust Aaa 2.46 11/25/2036 126,755 120,280
CMO J.P. Morgan Altemative Loan Trust Aaa 2.46 11/25/2036 543,895 516,110
CMO J.P. Morgan Altemative Loan Trust Aaa 2.56 12/25/2036 210,143 202,929
CMO J.P. Morgan Mortgage Trust Aaa 5.02 2/25/2035 1,033,919 975,349
CMO J.P. Morgan Mortgage Trust Aaa 5.02 2/25/2035 2,261,698 2,133,575
CMO J.P. Morgan Mortgage Trust Aaa 5.02 2/25/2035 128,240 121,919
CMO J.P. Morgan Mortgage Trust Aaa 4.07 7/25/2035 846,216 819,217
CMO J.P. Morgan Mortgage Trust Aaa 4.20 712512035 883,699 855,557
CMO J.P. Morgan Mortgage Trust Aaa 4.20 7125/2035 1,767,397 1,711,115
CMO J.P. Morgan Mortgage Trust Aaa 4.74 712512035 1,609,561 1,543,592
CMO J.P. Morgan Mortgage Trust Aaa 4.77 7/25/2035 811,399 786,984
CMO J.P. Morgan Mortgage Trust Aaa 4.77 7125/2035 1,622,799 1,573,969
CMO J.P. Morgan Mortgage Trust Aaa 5.07 7125/2035 631,122 617,424
CMO J.P. Morgan Mortgage Trust Aaa 5.40 11/25/2035 574,113 548,379
CMO J.P. Morgan Mortgage Trust Aaa 540 11/25/2035 2,438,543 2,329,238
CMO J.P. Morgan Mortgage Trust Aaa 5.47 4/25/2036 992,711 979,291

CMO J.P. Morgan Mortgage Trust Aaa 5.88 6/25/2037 641,334 615,030
CMO J.P. Morgan Mortgage Trust Aaa 5.88 6/25/2037 5,437,398 5,214,383
CMO Lehman XS Trust Aaa 6.00 12/25/2035 2,000,000 1,472,978
CMO Lehman XS Trust Aaa 2.68 4/25/2046 5,744,477 4,131,864
CMO Lehman XS Trust Aaa 2.55 5/25/2046 1,498,452 1,462,714
CMO Lehman XS Trust Aaa 2.67 9/25/2046 821,608 476,350
CMO Lehman XS Trust Aaa 267 9/25/2046 4,683,168 2,715,193
CMO Lehman XS Trust Aaa 2.54 11/25/2046 1,390,845 1,321,431
CMO Luminent Mortgage Trust Aaa 2.67 712512036 663,153 488,241
CMO Luminent Mortgage Trust Aaa 2,67 7125/2036 1,326,306 976,481
CMO Luminent Mortgage Trust Aaa 2.68 10/25/2046 276,995 198,714
CMO Luminent Mortgage Trust Aaa 2,68 10/25/2046 1,239,458 889,176
CMO Master Adjustable Rate Mortgages Trust Aaa 4.53 1/25/2047 1,190,084 842,175
CMO Master Alternative Loan Trust Aaa 6.25 7/25/2036 189,000 165,284
CMO Master Alternative Loan Trust Aaa 6.25 7125/2036 803,000 702,237
CMO Master Asset Backed Securities Trust Aa1l 2.52 8/25/2036 189,650 184,255
CMO Master Reperforming Loan Trust Aaa 2.81 5/5/2035 4,750,550 4,192,760
CMO Master Specialized Loan Trust Aaa 2.86 7/25/2034 1,823,709 1,681,095
CMO Master Specialized Loan Trust Aaa 2.88 712512034 1 . 1
CMO Master Specialized Loan Trust Aaa 2.88 712512034 376,900 347,427
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 4.55 1/25/2029 179,204 176,340
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 4.55 1/25/2029 203,098 199,852
CMO Merrili Lynch Mortgage investors, Inc. Aaa 4.55 1/25/2029 836,285 822,918
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 2.86 11/25/2029 302,270 270,470
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 2.86 11/25/2029 1,511,352 1,352,351

CMO Merrill Lynch Mortgage Investors, Inc. Aaa 4.91 12/25/2032 468,283 445,726
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 4.91 12/25/2032 1,614,768 1,536,985
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 5.78 5/25/2033 1,847,313 1,749,572
CMO Merrill Lynch Mortgage Investors, inc. Aaa 5.85 5/25/2033 194,454 184,165
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 4.49 2/25/2035 5,321,851 5,144,335
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 3.46 10/25/2035 310,304 281,376
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 3.48 10/25/2035 28,209 25,580
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 2.71 11/25/2035 188,775 170,411

CMO Merrill Lynch Mortgage Investors, Inc. Aaa 2.71 11/25/2035 398,525 359,757
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 273 11/25/2035 56,656 48,992
CMO Merrill Lynch Mortgage Investors, Inc. Aaa 2.67 2/25/2036 648,044 520,111

CMO Merrill Lynch Mortgage Investors, Inc. Aaa 2.67 2/25/2036 1,393,294 1,118,238
CMO Merrill Lynch Mortgage investors, Inc. Aaa 2.69 2/25/2036 64,804 52,011

CMO Merrill Lynch Mortgage Investors, Inc. Aaa 5.84 3/25/2036 6,485,256 4,840,246
CMO Morgan Stanley Capital I, inc. Aaa 5.49 712512035 435,802 388,361

CMO Morgan Stanley Capital |, inc. Aaa 5.49 7/25/2035 3,023,376 2,694,251

CMO Morgan Stanley Morigage Loan Trust Aa2 4.41 8/25/2034 219,665 161,929
CMO Morgan Stanley Mortgage Loan Trust Aa2 4.41 8/25/2034 1,104,913 814,504
CMO Morgan Stanley Mortgage Loan Trust Aa2 4.98 9/25/2034 180,437 136,131

CMO Morgan Stanley Mortgage Loan Trust Aa2 4.98 9/25/2034 902,182 680,655
CMO Morgan Stanley Mortgage Loan Trust A2 5.63 5/25/2036 371,928 309,680
CMO Morgan Stanley Mortgage Loan Trust A2 5.63 5/25/2036 3,198,580 2,663,246
CMO MortgagelT Trust Aaa 273 11/25/2035 971,308 723,776
CMO New York Mortgage Trust Aaa 5.65 5/25/2036 174,000 165,608
CMO New York Mortgage Trust Aaa 5.65 5/25/2036 892,000 848,980
CMO Opteum Mortgage Acceptance Corp. Aaa 2.74 71252035 237,772 205,155
CMO Opteumn Mortgage Acceptance Corp. Aaa 2.74 7125/2035 1,046,198 902,683
CMO Prime Mortgage Trust Aaa 2.86 2/25/2019 29,743 28,147
CMO Prime Mortgage Trust Aaa 2.86 2/25/2019 104,100 98,513
CMO Prime Mortgage Trust Aaa 2.86 2/25/2019 104,100 98,513
CMO Prime Mortgage Trust Aaa 2.88 2/25/2019 29,743 28,147
CMO Prime Mortgage Trust Aaa 2.86 2/25/2034 111,909 101,598
CMO Prime Mortgage Trust Aaa 2.86 2/25/2034 522,241 474,126
CMO Prime Mortgage Trust Aaa 2.86 2/25/2034 559,544 507,992
CMO Prime Morigage Trust Aaa 2.88 2/25/2034 111,909 101,598
CMO Prime Mortgage Trust Aaa 2.98 2/25/2035 2,107,300 1,351,490
CMO Residential Accredited Loans, Inc. Al 5.49 712512035 5,418,202 4,036,317
CMO Residential Accredited Loans, Inc. Aaa 276 12/25/2045 1,391,738 1,081,047
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CMO Residential Accredited Loans, Inc. Aaa 4.53 1/25/2046 567,856 419,419

CMO Residential Accredited Loans, Inc. Aaa 453 1/25/2046 2,271,426 1,677,675

CMO Residential Accredited Loans, Inc. Aaa 2.69 9/25/2046 230,000 139,624

CMO Residential Accredited Loans, Inc. Aaa 2.69 9/25/2046 980,000 594,919

CMO Residential Accredited Loans, Inc. Aaa 8.55 11/25/2037 1,950,071 1,380,673
CMO Residential Accredited Loans, Inc. Aaa 6.55 11/25/2037 7,800,284 5,522,690

CMO Residential Accredited Loans, Inc. Aaa 2.64 6/25/2046 772,805 552,655
CMO Residential Asset Mortgage Products, Inc. Aaa 5.25 9/25/2034 354,774 337,002
CMO Residential Asset Mortgage Products, Inc. Aaa 5.25 9/25/2034 1,483,170 1,408,873
CMO Residential Funding Mortgage Securities I, Inc. Aaa 471 8/25/2035 3,778,849 3,622,031

CMO Residential Funding Mortgage Securities 1, Inc. Aaa 5.18 9/25/2035 750,593 686,280
CMO Residential Funding Mortgage Securities |, Inc. Aaa 5.18 9/25/2035 2,251,779 2,058,840
CMO Residential Funding Mortgage Securities I, inc. B1 263 2/25/2036 863,204 323,118
CMO Residential Funding Mortgage Securities i, inc. B1 263 2/25/2036 4,237,548 1,586,216
CMO Salomon Brothers Mortgage Securities VI, Inc. Aaa 4.00 12/25/2018 409,486 381,743
CMO Salomon Brothers Mortgage Securities VII, Inc. Aaa 4.00 12/25/2018 456,734 425,790
CMO Sequoia Mortgage Trust Aaa 3.14 5/20/2034 35,980 32,436
CMO Sequoia Mortgage Trust Aaa 3.14 5/20/2034 185,042 166,812
CMO Small Business Administration Aaa 4.87 12/1/2024 14,353,450 14,019,316
CMO Structured Adjustable Rate Mortgage Loan NR 5.73 4/25/2037 7,781,038 7,401,922
CMO Structured Adjustable Rate Mortgage Loan Trust Aaa 525 9/25/2034 32,401 27,444
CMO Structured Adjustable Rate Mortgage Loan Trust Aaa 5.25 9/25/2034 129,606 109,777
CMO Structured Adjustable Rate Mortgage Loan Trust Aaa 5.45 11/25/2034 80,552 68,667
CMO Structured Adjustable Rate Mortgage Loan Trust Aaa 5.45 11/25/2034 483,312 412,001

CMO Structured Adjustable Rate Mortgage Loan Trust Aaa 5.06 7/25/2035 459,203 381,033
CMO Structured Adjustable Rate Mortgage Loan Trust Aaa 5.06 7/25/2035 3,164,627 2,625,916
CMO Structured Asset Mortgage Investments if Trust Aaa 2.69 5/25/2036 926,018 663,910
CMO Structured Asset Mortgage Investments Il Trust Aaa 2.69 5/25/2036 4,861,593 3,485,529
CMO Structured Asset Mortgage Investments Il Trust Aaa 5.03 8/25/2047 1,961,858 1,457,419
CMO Structured Asset Mortgage Investments i Trust Aaa 5.03 8/25/2047 7,847,434 5,829,675
CMO Structured Asset Mortgage Investments Il Trust Aaa 2.66 9/25/2047 3,358,167 3,239,950
CMO Structured Asset Mortgage Investments il, inc. Aaa 271 7/19/2035 22,981 17,560
CMO Structured Asset Mortgage Investments I, Inc. Aaa 271 7/19/2035 689,419 621,416
CMO Structured Asset Mortgage Investments I, Inc. Aaa 271 7/19/2035 1,493,742 1,346,400
CMO Structured Asset Mortgage Investments I, Inc. Aaa 2.71 7/19/2035 220,811 182,989
CMO Structured Asset Mortgage Investments |, inc. Aaa 277 12/25/2035 4,291,214 3,074,401
CMO Structured Asset Mortgage Investments il, Inc. Aaa 271 2/25/2036 1,163,755 833,725
CMO Structured Asset Mortgage Investments I, Inc. Aaa 2.71 2/25/2036 725911 507,649
CMO Structured Asset Mortgage Investments I, Inc. Aaa 2.71 2/25/2036 3,629,555 2,538,246
CMO Structured Asset Mortgage Investments I, Inc. Aaa 274 2/25/2036 474,605 362,407
CMO Structured Asset Mortgage Investments I, Inc. Aaa 2.74 2/25/2036 542,405 414,179
CMO Structured Asset Mortgage Investments I, Inc. Aaa 274 2/25/2036 2,759,487 2,107,136
CMO Structured Asset Mortgage Investments Ii, Inc. Aaa 267 8/25/2036 5,777,799 4,159,790
CMO Structured Asset Receivables Trust A1l 4.36 1/21/2009 349,262 343,988
CMO Structured Asset Securities Corp. Aaa 5.33 1/25/2032 67,880 66,788
CMO Structured Asset Securities Corp. Aaa 6.10 5/25/2032 99,429 98,381
CMO Structured Asset Securities Corp. Aaa 6.08 11/25/2032 690,793 592,571
CMO Structured Asset Securities Corp. Aaa 275 1/25/2033 189,585 160,669
CMO Structured Asset Securities Corp. Aaa 4.58 2/25/2034 1,629,297 1,432,823
CMO Structured Asset Securities Corp. Aaa 4.94 3/25/2034 184,853 168,450
CMO Structured Asset Securities Corp. Aaa 4.94 3/25/2034 308,089 280,750
CMO Structured Asset Securities Corp. Aaa 4,94 3/25/2034 1,078,309 982,625
CMO Structured Asset Securities Corp. Aaa 4.94 3/25/2034 1,310,300 1,194,030
CMO Structured Asset Securities Corp. Aaa 4.59 4/25/2034 309,464 295,012
CMO Structured Asset Securities Corp. Aaa 4,59 4/25/2034 2,131,266 2,031,734
CMO Structured Asset Securities Corp. Aaa 4.38 5/25/2034 35,120 32,087
CMO Structured Asset Securities Corp. Aaa 4.38 5/25/2034 280,959 256,699
CMO Structured Asset Securities Corp. Aaa 2.78 11/25/2035 947,760 710,516
CMO Structured Asset Securities Corp. Aaa 2.78 11/25/2035 4,501,861 3,374,951
CMO Structured Asset Securities Corp. Aaa 2.51 5/25/2036 479,180 466,607
CMO Summit Mortgage Trust Aaa 6.71 12/28/2012 6,056 6,056
CMO Thornburg Mortgage Securities Trust Aaa 2.57 12/25/2036 1,191,623 1,139,996
CMO Thornburg Mortgage Securities Trust Aaa 2.57 12/25/2036 1,986,039 1,899,994
CMO Thornburg Mortgage Securities Trust Aaa 2.59 12/25/2036 264,805 253,333
CMO Thornburg Mortgage Securities Trust Aaa 2.58 3/25/2037 667,926 621,288
CMO Thornburg Mortgage Securities Trust Aaa 2.61 6/25/2037 341,615 326,384
CMO Thorrniburg Mortgage Securities Trust Aaa 2.61 6/25/2037 2,135,095 2,039,900
CMO Thornburg Mortgage Securities Trust Aaa 2.58 9/25/20486 3,007,956 2,900,094
CMO Thornburg Mortgage Securities Trust Aaa 260 9/25/2046 644,562 621,449
CMO USAA Auto Owner Trust Aaa 5.32 9/15/2610 1,291,566 1,299,219
CMO USAA Auto Owner Trust Aaa 5.32 9/15/2010 4,415,611 4,441,774
CMO Washington Mutual Mortgage Loan Trust Aaa 4.99 5/25/2041 41,798 38,307
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.36 2/27/2034 1,628,188 1,611,624
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.23 3/25/2034 247,219 241,878
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.23 3/25/2034 459,121 449,202
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.23 3/25/2034 1,483,315 1,451,267
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 423 3/25/2034 1,518,632 1,485,821

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 3.80 6/25/2034 230,000 225410
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 3.80 6/25/2034 979,000 959,463
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.24 6/25/2034 53,154 51,915
CMO Washingtort Mutual Mortgage Pass-Through Certificates Aaa 4.24 6/25/2034 372,080 363,403
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.93 11/25/2034 385,452 330,307
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.93 11/25/2034 1,927,262 1,651,535
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.92 8/25/2035 714,726 707,398
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4,92 8/25/2035 2,858,904 2,829,591
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CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.83 10/25/2035 3,039,706 2,993,542
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.50 9/25/2036 2,769,470 2,513,718

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.93 9/25/2036 553,651 502,770

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.93 9/25/2036 2,365,912 2,148,485
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 6.07 10/25/2036 765,356 759,778
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 6.07 10/25/2036 3,220,460 3,196,986
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.62 12/25/2036 850,699 797.471

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.62 12/25/2036 5,699,685 5,343,056
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.64 12/25/2036 78,371 68,159
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.64 12/25/2036 352,669 306,718
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.49 1/25/2037 372,240 342,277
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.49 1/25/2037 1,594,626 1,466,272
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.49 1/25/2037 49,632 43,449
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.49 1/25/2037 224,945 196,924
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.47 2/25/2037 517,289 487,573
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.47 2/25/2037 3,793,453 3,675,538
CMO Washington Mutual Mortgage Pass-Through Certificates Aa2 5.71 2/25/2037 662,508 616,130
CMO Washington Mutual Mortgage Pass-Through Certificates Aa2 571 2/25/2037 3,643,794 3,388,713
CMO Washington Mutual Mortigage Pass-Through Certificates Baa2 5.66 3/25/2037 478,243 420,916
CMO Washington Mutual Mortgage Pass-Through Certificates Baa2 5.66 3/25/2037 2,869,457 2,525,496
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 567 6/25/2037 661,591 595,213
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.67 6/25/2037 2,813,457 2,531,180
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.70 6/25/2037 864,306 801,266
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.70 6/25/2037 3,671,053 3,403,297
CMO Washington Mutual Morigage Pass-Through Certificates Aaa 5.82 6/25/2037 5,304,177 4,834,477
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.88 7/25/2037 339,581 305,090
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.88 7/25/2037 1,379,223 1,239,135
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 591 71252037 192,609 174,451

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.91 7/25/2037 756,744 685,401

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.69 6/25/2042 719,833 652,529
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.69 4/25/2045 2,525,631 1,984,527
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 277 7125/2045 261,361 212,855
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.80 8/25/2045 47,560 37.839
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.80 8/25/2045 214,171 170,394
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.86 8/25/2045 272,636 210,071

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.86 8/25/2045 1,302,594 1,003,672
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.75 10/25/2045 355,301 276,637
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.77 10/25/2045 71,060 65,327
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.77 10/25/2045 1,954,156 1,621,504
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.82 10/25/2045 302,006 189,104
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.82 10/25/2045 1,776,506 1,112,377
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.74 11/25/2045 886,988 679,085
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 2.73 12/25/2045 588,541 472,241

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 275 12/25/2045 881,775 680,975
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 275 12/25/2045 1,763,550 1,361,949
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 275 12/25/2045 103,860 83,337
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.53 2/25/2046 818,001 604,977
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 452 6/25/2046 611,095 444,767
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.52 6/25/2046 2,767,454 2,014,208
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4,28 7/25/2046 394,072 284,642
CMO Washington Mutuat Mortgage Pass-Through Certificates Aaa 4.51 7/25/2046 108,824 76,384
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.51 7/25/2046 493,472 346,368
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 425 8/25/2046 576,817 416,202
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.25 8/25/2046 4,449,731 3,210,698
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.45 9/25/2046 739,984 500,014
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.45 9/25/2046 1,109,975 750,021

CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.45 9/25/2046 298,083 194,010
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.45 9/25/2046 1,905,553 1,240,248
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.49 9/25/2046 67,860 47,986
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.49 9/25/2046 306,036 216,406
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 5.03 9/25/2046 215,999 167,777
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.78 10/25/2046 595,832 454,149
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.37 11/25/2046 73,399 50,033
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 437 11/25/2046 1,467,979 1,000,663
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.37 11/25/2046 5,137,928 3,502,320
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.27 1/25/2047 658,320 472,766
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.27 1/25/2047 2,981,044 2,140,807
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.23 2/25/2047 415,562 291,164
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.23 2/25/2047 436,037 305,510
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4,23 3/25/2047 556,140 359,992
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.23 3/25/2047 811,883 525,536
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.23 3/25/2047 2,435,650 1,709,047
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.30 5/25/2047 372,732 269,627
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.30 5/25/2047 1,790,977 1,295,557
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.28 6/25/2047 456,754 329,598
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.28 6/25/2047 2,066,397 1,491,133
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.34 7125/2047 187,027 105,128
CMO Washington Mutual Mortgage Pass-Through Certificates Aaa 4.34 71/25/2047 840,870 472,652
CMO Washington Mutual Mortgage Securities Corp. Aaa 4.25 1/25/2035 1 1

CMO Washington Mutual Mortgage Securities Corp. Aaa 5.48 1/25/2035 292,811 297,148
CMO Washington Mutual Mortgage Securities Corp. Aaa 548 1/25/2035 1,438,169 1,459,469
CMO Washington Mutual Mortgage Securities Corp. Aaz 5.48 1/25/2035 339,462 297,284
CMO Washington Mutual Mortgage Securities Corp. Aaz 548 1/25/2035 1,643,563 1,439,350
CMO Washington Mutual Mortgage Securities Corp. Aaa 4,69 8/25/2042 234,017 195,128

CMO Wells Fargo Alternative Loan Trust Aaa 6.00 6/25/2037 208,588 172,867

86



Moody's

Collateralized Mortgage Obligations Quality Rating Rate  Maturity Date Par Value Market Value
CMO Wells Fargo Alternative Loan Trust Aaa 6.00 6/25/2037 939,583 778,680
CMO Wells Fargo Altemative Loan Trust Aaa 6.25 11/25/2037 107,328 102,466
CMO Wells Fargo Alternative Loan Trust Aaa 6.25 11/25/2037 483,459 461,558
CMO Wells Fargo Alternative Loan Trust Aaa 6.60 12/28/2037 1,752,912 1,397,081
CMO Wells Fargo Alternative Loan Trust Aaa 6.60 12/28/2037 7,011,648 5,588,326
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.75 12/25/2018 1,500,052 1,434,264
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.75 12/25/2018 3,781,821 3,615,962
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 479 7/25/2034 208,000 200,811
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 479 7/25/2034 884,000 853,445
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 479 7/25/2034 211,000 199,506
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 479 7125/2034 897,000 848,137
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 6.90 7/25/2034 293,992 286,480
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.89 8/25/2034 145,805 137,916
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.89 8/25/2034 918,630 868,927
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.59 9/25/2034 159,072 153,495
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.59 9/25/2034 1,093,926 1,055,571
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.94 1/25/2035 1,855,166 1,800,874
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.54 2/25/2035 2,455,035 2,420,144
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.04 4/25/2035 1,431,674 1,351,589
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.04 4/25/2035 5,726,695 5,406,355
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 3.50 6/25/2035 249,000 242,762
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 3.50 6/25/2035 1,060,000 1,033,445
CMO Wells Fargo Mortgage Backed Securities Trust Aa2 4.51 6/25/2035 777,080 557,685
CMO Wells Fargo Mortgage Backed Securities Trust Aa2 4.51 6/25/2035 4,050,583 2,906,933
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.00 10/25/2035 1,466,875 1,428,367
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.00 10/25/2035 6,600,840 6,427,652
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 495 3/25/2036 451,623 434,848
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.95 3/25/2036 827,976 797,222
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.95 3/25/2036 2,107,575 2,029,291
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 4.95 3/25/2036 3,387,174 3,261,361
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.1 3/25/2036 752,705 729,169
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.1 3/25/2036 3,763,526 3,645,845
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 511 3/25/2036 353,220 324,795
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 511 3/25/2036 2,231,466 2,051,891
CMO Wells Fargo Mortgage Backed Securities Trust NR 5.24 4/25/2036 1,619,345 1,462,115
CMO Wells Fargo Mortgage Backed Securities Trust NR 5.24 4/25/2036 5,317,709 5,117,401
CMO Wells Fargo Mortgage Backed Securities Trust Aaa . 5.77 4/25/2036 840,465 770,530
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.77 4/25/2036 3,783,263 3,468,462
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.61 5/25/2036 622,037 613,302
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.61 5/25/2036 3,672,726 3,522,558
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 6.00 6/25/2036 2,802,703 2,699,244
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.59 7/25/2036 687,390 671,450
CMO Welis Fargo Mortgage Backed Securities Trust Aaa 5.59 7125/2036 3,436,951 3,357,252
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.94 11/25/2036 424,920 389,476
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 5.94 11/25/2036 1,803,973 1,653,498
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 6.00 12/28/2037 395,493 374,853
CMO Wells Fargo Mortgage Backed Securities Trust Aaa 6.00 12/28/2037 1,788,707 1,685,359
Collateralized Mortgage Securities Corp. Aaa 8.00 8/25/2017 31,060 32,980
Countrywide Alternative Loan Trust, Inc. Aaa 7.00 9/25/2034 762,926 532,141
Credit Suisse First Boston Mortgage Securities Corp. Aa3 3.43 3/25/2032 295,751 267,392
/O CMO Federal National Mortgage Association NA 5.00 7/1/2036 11,113,512 2,513,877
11O CMO Merrilt Lynch Mortgage Trust Aaa NA 10/12/2041 5,038,704 81,919
/O CMO Merriil Lynch Mortgage Trust Aaa NA 10/12/2041 21,413,292 348,137
Merrill Lynch Credit Corp. Aa3 2.84 3/15/2025 1,492,316 1,122,856
Total Collateralized Mortgage Obligations $ 755,133,505
Commingled/Closed End Funds (Fixed Income) Par Value Market Value
Goldman Sachs CT Emerging Markets Debt Implementation Fund 3,706,843 39,403,736
Goldman Sachs CT High Yield Fund 3,756,209 42,520,287
Total Commingled/Closed End Funds (Fixed Income) $ 81,924,023
Moody's
Corporate Convertible Bonds Quality Rating Rate  Maturity Date Par Value Market Value
Level 3 Communications, Inc. Caa2 3.50 6/15/2012 40,000 32,050
Level 3 Communications, Inc. Caa2 3.50 6/15/2012 460,000 368,575
Wells Fargo & Co. Aat 3.55 5/1/2033 1,000,000 998,750
Wells Fargo & Co. Aai 3.55 5/1/2033 5,100,000 5,093,625
Total Corporate Convertible Bonds $ 6,493,000
Moody's

U.S. Credit Obligations Quality Rating Rate  Maturity Date Par Value Market Value
Bank Loans

Allied Waste North America, Inc. (Term Loan) 460 1/15/2012 906,930 898,057
Alfied Waste North America, Inc. (Term Loan) 4.60 1/15/2012 1,208,241 1,198,744
Allied Waste North America, Inc. (Term Loan) 3.98 3/28/2014 386,978 383,619
Allied Waste North America, inc. (Term Loan) 3.98 3/28/2014 515,971 511,492
Allied Waste, Inc. (Term Loan) 7.10 3/28/2014 55,283 50,238
Allied Waste, Inc. (Term Loan) 7.1 3/28/2014 58,373 53,047
Allied Waste, Inc. (Term Loan) 7.10 3/28/2014 73,710 66,984
Aliied Waste, Inc. (Term Loan) 7.1 3/28/2014 77,831 70,729
Allied Waste, Inc. (Term Loan) 7.15 3/28/2014 331,696 328,816
Allied Waste, Inc. (Term Loan) 7.15 3/28/2014 442261 438,422
Allied Waste, Inc. (Term Loan) 7.06 3/28/2014 654,177 593,666
Allied Waste, inc. (Term Loan) 7.06 3/28/2014 872,236 791,554
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Cablevision (Term Loan) 6.67 3/29/2013 3,989,822 3,784,115

Chrysler Financial Corp. 5.00 8/3/2012 995,000 824,109
Chrysler Financial Corp. 5.00 8/3/2012 1,588,000 1,315,261

Chrysler Financial Corp. 5.00 8/3/2012 6,947,500 5,754,267
Ford Motor Co. (Term Loan) 0.00 11/29/2013 330,960 266,797
Ford Motor Co. (Term Loan) 0.00 11/29/2013 1,408,550 1,135,474
Georgia Pacific Corp. (Term Loan) 7.50 12/20/2012 142,858 137,124
Georgia Pacific Corp. (Term Loan) 7.49 12/20/2012 210,714 207,530
Georgia Pacific Corp. (Term Loan) 7.50 12/20/2012 285714 274,245
Georgia Pacific Corp. (Term Loan) 6.56 12/20/2012 2,285,714 2,160,951

GM Corp. (Term Loan) 6.50 11/27/2013 1,975,000 1,687,638
HCA, Inc. (Term Loan) 7.86 11/17/2012 938,636 880,247
HCA, Inc. (Term Loan) 5.00 11/14/2013 3,546,000 3,335,048
Health Management Associates, Inc. 4.55 2/12/2014 2,357,841 2,157,425
IDEARC, Inc. (Term Loan) 5.00 11/9/2014 1,890,789 1,607,379
IDEARC, Inc. (Term Loan) 4.71 11/17/12014 84,211 67,135
MGM (Term Loan) 8.60 4/8/2012 98,737 105,649
Total Bank Loans 30,986,760
Financial

Aetna, Inc. A3 6.75 12/15/2037 250,000 236,780
Aetna, Inc. A3 6.75 12/15/2037 1,000,000 947 119
Allstate Corp. Al 7.20 12/1/2009 160,000 166,540
Allstate Corp. A1 5.95 4/1/2036 348,000 306,849
Alistate Corp. A1 5.95 4/1/2036 4,670,000 4,117,773
Alistate Life Global Funding Aa2 2.84 3/23/2009 900,000 896,628
Allstate Life Global Funding Aa2 5.03 3/1/2010 500,000 506,225
Allstate Life Global Funding Aa2 523 3/1/2010 200,000 202,490
Allstate Life Global Funding Aa2 523 3/1/2010 800,000 809,960
Allstate Life Global Funding Aa2 5.38 4/30/2013 300,000 298,824
Ambev International Finance Co. Ltd. Baa2 9.50 712412017 337,000 283,080
Ambeyv International Finance Co. Ltd. Baa2 9.50 712412017 1,431,000 1,202,040
American Express Bank Al 247 10/16/2008 2,400,000 2,396,928
American Express Bank A1 2.52 10/20/2009 1,800,000 1,776,539
American Express Bank Aa3 5.50 4/16/2013 500,000 488,890
American Express Bank Aa3 6.00 9/13/2017 900,000 868,375
American Express Centurion Bank Aa3 2.48 6/12/2009 2,500,000 2,479,870
American Express Centurion Bank Aa3 2.48 6/12/2009 8,700,000 8,629,948
American Express Centurion Bank Aa3 2.62 11/16/2009 300,000 295,087
American Express Centurion Bank Aa3 2.63 11/16/2009 1,400,000 1,377,071

American Express Centurion Bank Aa3 6.00 9/13/2017 900,000 868,374
American Express Co. A1 7.00 3/19/2018 214,000 216,627
American Express Co. Al 7.00 3/19/2018 400,000 404,911
American Express Co. A1 7.00 3/19/2018 959,000 970,774
American Express Co. A1 7.00 3/19/2018 2,000,000 2,024,554
American Express Co. A1 8.15 3/19/2038 151,000 164,343
American Express Co. A1 8.15 3/19/2038 678,000 737,912
American Express Co. A1 8.15 3/19/2038 1,000,000 1,088,366
American Express Co. A1 8.15 3/19/2038 5,000,000 5,441,830
American Express Credit Corp. Aa3 2.52 11/9/2009 400,000 390,522
American Express Credit Corp. Aa3 2.52 11/9/2009 2,300,000 2,245,502
American Express Credit Corp. Aa3 5.88 5/2/2013 420,000 417,554
American Express Credit Corp. Aa3 5.88 5/2/2013 1,500,000 1,491,264
American Express Credit Corp. Aa3 5.88 5/2/2013 2,045,000 2,033,090
American Express Travel Related Services, Inc. Aa3 5.25 11/21/2011 800,000 786,952
American General Finance Corp. A1 4.88 5/15/2010 600,000 590,088
American General Finance Corp. A1l 4.88 5/15/2010 2,500,000 2,458,700
American General Finance Corp. A1 3.03 12/15/2011 1,300,000 1,193,499
American General Finance Corp. Al 3.03 12/15/2011 7,600,000 6,977,378
American General Finance Corp. Al 6.90 12/15/2017 100,000 87,157
American General Finance Corp. A1 6.90 12/15/2017 800,000 697,252
American General Finance Corp. Al 6.90 12/15/2017 1,400,000 1,220,191
American Honda Finance Corp. Aa3 2.74 3/9/2009 300,000 299,583
American Honda Finance Corp. Aa3 2.78 5/12/2009 2,700,000 2,698,990
American Honda Finance Corp. Aa3 2.78 2/9/2010 8,900,000 8,890,958
American International Group, Inc. Aa3 4.70 10/1/2010 400,000 392,540
American International Group, Inc. Aa3 5.058 10/1/2015 600,000 543,646
American International Group, Inc. Aa3 5.85 1/16/2018 200,000 187,371
American International Group, Inc. Aa3 5.85 1/16/2018 352,000 329,772
American {nternational Group, Inc. Aa3 5.85 1/16/2018 1,000,000 936,853
American International Group, Inc. Aa3 5.85 1/16/2018 1,581,000 1,481,165
American International Group, Inc. A1 8.18 5/15/2058 600,000 564,665
American International Group, Inc. Al 6.25 3/15/2087 100,000 78,277
American International Group, Inc. A1 6.25 3/15/2087 600,000 469,659
American Real Estate Partners L.P. Ba3 8.13 6/1/2012 65,000 62,400
American Real Estate Partners L.P. Ba3 8.13 6/1/2012 280,000 268,800
American Real Estate Partners L.P. Ba3 713 2/15/2013 705,000 639,788
American Real Estate Partners L.P. Ba3 713 2/15/2013 2,830,000 2,568,225
Americo Life, Inc. Ba1 7.88 5/1/2013 100,000 101,226
Americo Life, Inc. Ba1 7.88 5/1/2013 450,000 455,517
Ameritech Capital Funding WR 6.25 5/18/2009 1,100,000 1,122,440
Ameritech Capital Funding WR 6.25 5/18/2009 1,200,000 1,224,480
ASIF Global Financing XXIIl Aa2 3.0 10/22/2008 11,000,000 10,962,666
Aspen Insurance Holdings Ltd. Baa2 6.00 8/15/2014 100,000 94,965
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Aspen insurance Holdings Ltd. Baa2 6.00 8/15/2014 400,000 379,860

Astoria Depositor Corp. Ba3 7.90 5/1/2021 289,665 286,769

Astoria Depositor Corp. Ba3 7.90 5/1/2021 1,376,832 1,363,063

Atlantic Marine Corps Communities, L.L.C. A2 5.34 12/1/2050 1,300,000 1,067,300

Atlantic Marine Corps Communities, L.L.C. A2 5.34 12/1/2050 100,000 82,100

BAC Capital Trust Vi Aa3 5.63 3/8/2035 800,000 651,419

BAC Capital Trust Xi Aa3 6.63 5/23/2036 540,000 497,793

BAC Capital Trust X| Aa3 6.63 5/23/2036 1,600,000 1,474,942

BAC Capital Trust XIil A1 5.63 3/15/2043 564,000 440,106

BAC Capital Trust XlIi A1 5.63 3/15/2043 2,536,000 1,978,917

BAC Capitat Trust Xill Preferred Hybrid, Inc. Al 3.18 3/15/2043 480,000 362,280
BAC Capital Trust Xill Preferred Hybrid, inc. Al 3.18 3/15/2043 2,860,000 2,158,585

Bank of America Corp. Aa2 292 9/25/2009 1,900,000 1,890,928

Bank of America Corp. Aa2 2.90 11/6/2009 100,000 99,072
Bank of America Corp. Aa2 2.90 11/6/2009 100,000 99,072
Bank of America Corp. Aa2 2.90 11/6/2009 1,000,000 990,716
Bank of America Corp. Aa2 2.90 11/6/2009 1,700,000 1,684,217
Bank of America Corp. Aa2 4.38 12/1/2010 425,000 423,553
Bank of America Corp. Aa2 4.38 12/1/2010 2,030,000 2,023,090
Bank of America Corp. Aa2 3.19 9/11/2012 1,000,000 974,239
Bank of America Corp. Aa2 3.19 9/11/2012 5,000,000 4,871,195
Bank of America Corp. Aa2 6.00 9/1/2017 500,000 481,756
Bank of America Corp. Aa2 6.00 9/1/2017 2,700,000 2,601,482
Bank of America Corp. Aa2 575 12/1/2017 275,000 258,257
Bank of America Corp. Aa2 575 12/1/2017 550,000 516,514
Bank of America Corp. Aa2 5.75 12/1/2017 850,000 798,249
Bank of America Corp. Aa2 575 12/1/2017 2,650,000 2,488,657
Bank of America Corp. Aa2 5.65 5/1/2018 150,000 140,038
Bank of America Corp. Aa2 5.65 5/1/2018 1,025,000 956,927
Bank of America Corp. A1l 8.00 12/29/2049 401,000 375,685
Bank of America Corp. Al 8.00 12/29/2049 675,000 632,387
Bank of America Corp. A1l 8.00 12/29/2049 1,809,000 1,694,798
Bank of America Corp. A1 8.00 12/29/2049 2,725,000 2,552,971

Bank of America Corp. A1l 8.00 12/29/2049 3,800,000 3,560,106
Bank of America Corp. A1 8.00 12/29/2049 4,000,000 3,747,480
Bank of America Corp. A1l 8.00 12/29/2049 5,500,000 5,152,785
Bank of America Corp. A1 8.00 12/29/2049 16,700,000 15,645,729
Bank of America Corp. Al 8.13 12/29/2049 300,000 283,578
Bank of America Corp. A1 8.13 12/29/2049 303,000 286,414
Bank of America Corp. A1 8.13 12/29/2049 500,000 472,630
Bank of America Corp. A1 8.13 12/29/2049 1,366,000 1,291,225
Bank of America Corp. A1l 8.13 12/29/2049 1,700,000 1,606,942
Bank of America Corp. A1 8.13 12/29/2049 2,900,000 2,741,254
Bank of America Corp. A1l 8.13 12/29/2049 19,000,000 17,959,940
Bank of America NA / Charlotte, NC Aaa 2.81 12/18/2008 500,000 498,861

Bank of America NA / Charlotte, NC Aaa 2.64 2/27/2009 2,900,000 2,889,693
Bank of America NA / Charlotte, NC Aaa 2.79 6/12/2009 500,000 498,747
Bank of America NA / Charlotte, NC Aaa 2.79 6/12/2009 1,600,000 1,595,989
Bank of America NA / Charlotte, NC Aaa 2.79 6/12/2009 1,600,000 1,595,989
Bank of America NA / Charlotte, NC Aaa 279 6/12/2009 6,900,000 6,882,702
Bank of America NA / Charlotte, NC Aa1 3.06 6/15/2016 1,800,000 1,626,444
Bank of America NA / Charlotte, NC Aa1 3.06 6/15/2016 4,500,000 4,066,110
Bank of America NA / Charlotte, NC Aa1 3.06 6/15/2016 8,500,000 7,680,430
Bank of America NA / Charlotte, NC Aa1l 5.30 3/15/2017 650,000 596,667
Bank of America NA / Charlotte, NC Aa1 5.30 3/15/2017 3,250,000 2,983,334
Bank of America NA / Charlotte, NC Aat 6.00 10/15/2036 1,100,000 974,972
Bank One Capital !li Aa3 8.75 9/1/2030 400,000 440,474
Bank One Capital Il Aa3 8.75 9/1/2030 2,000,000 2,202,368
BankAmerica Capital Il Aa3 8.00 12/15/2026 23,000 22,974
BankAmerica Capital Il Aa3 8.00 12/15/2026 99,000 98,889
Barclays Bank PLC Aa3 5.93 12/31/2049 149,000 127,028
Barclays Bank PLC Aa3 5.93 12/31/2049 673,000 573,759
Bear Stearns Companies, Inc. Aa2 3.20 1/30/2009 300,000 298,911

Bear Stearns Companies, Inc. Aa2 2.89 3/30/2009 1,700,000 1,685,169
Bear Stearns Companies, Inc. Aaz2 2.89 3/30/2009 1,800,000 1,784,297
Bear Stearns Companies, Inc. Aaz2 2.89 3/30/2009 3,100,000 3,072,956
Bear Stearns Companies, Inc. Aaz 2.52 4/15/2009 1,800,000 1,782,252
Bear Stearns Companies, Inc. Aa2 3.06 7/16/2009 1,100,000 1,086,875
Bear Stearns Companies, Inc. Aaz 2.77 8/21/2009 200,000 197,690
Bear Stearns Companies, Inc. Aa2 277 8/21/2009 4,600,000 4,546,870
Bear Stearns Companies, Inc. Aa2 2.77 8/21/2009 6,200,000 6,128,390
Bear Stearns Companies, Inc. Aa2 3.19 7/19/2010 11,400,000 11,178,270
Bear Stearns Companies, Inc. Aa2 2.93 10/22/2010 200,000 193,864
Bear Stearns Companies, Inc. Aa2 3.13 1/31/2011 1,600,000 1,652,704
Bear Stearns Companies, inc. Aa2 2.89 8/15/2011 200,000 191,642
Bear Stearns Companies, Inc. Aa2 2.89 8/15/2011 1,300,000 1,245,674
Bear Stearns Companies, Inc. Aa2 6.95 8/10/2012 500,000 519,886
Bear Stearns Companies, Inc. Aa2 6.95 8/10/2012 940,000 977,386
Bear Stearns Companies, Inc. Aaz 6.95 8/10/2012 2,000,000 2,079,544
Bear Stearns Companies, Inc. Aa2 6.95 8/10/2012 3,770,000 3,919,940
Bear Stearns Companies, Inc. Aa2 3.07 11/21/2016 500,000 454,359
Bear Stearns Companies, Inc. Aa2 3.07 11/21/2016 2,500,000 2,271,793
Bear Stearns Companies, Inc. Aa2 6.40 10/2/2017 25,000 24,705
Bear Stearns Companies, Inc. Aa2 6.40 10/2/2017 50,000 49,410

Bear Stearns Companies, Inc. Aa2 6.40 10/2/2017 226,000 223,331

89



Moody's

U.S. Credit Obligations Quality Rating Rate  Maturity Date Par Value Market Value
Bear Stearns Companies, Inc. Aa2 6.40 10/2/2017 250,000 247,048
Bear Stearns Companies, Inc. Aa2 6.40 10/2/2017 275,000 271,753
Bear Stearns Companies, Inc. Aaz 6.40 10/2/2017 500,000 494,096
Bear Stearns Companies, Inc. Aa2 6.40 10/2/2017 1,360,000 1,343,940
Bear Stearns Companies, Inc. Aa2 6.40 10/2/2017 3,500,000 3,458,669
Bear Stearns Companies, Inc. Aa2 7.25 2/1/2018 225,000 234,802
Bear Stearns Companies, Inc. Aa2 7.25 2/1/2018 1,065,000 1,111,397
Bear Stearns Companies, Inc. Aa2 7.25 2/1/2018 1,300,000 1,356,635
Bear Stearns Companies, inc. Aa2 7.25 2/1/2018 5,425,000 5,661,340
Belvoir Land, LLC Military Housing Aa3 5.40 12/15/2047 2,050,000 1,671,509
Belvoir Land, LLC Military Housing Aa3 5.40 12/15/2047 475,000 387,301
Boston Properties, Ltd. Baa2 6.25 1/15/2013 600,000 611,048
Boston Properties, Ltd. Baa2 6.25 1/15/2013 1,500,000 1,527,621
Boston Properties, Ltd. Baa2 5.63 4/15/2015 300,000 286,214
Boston Properties, Ltd. Baa2 5.63 4/15/2015 3,000,000 2,862,141
Capital 1 Financial Corp. A3 2.98 9/10/2009 300,000 279,881
Capitaf 1 Financial Corp. A3 2.98 9/10/2009 5,600,000 5,224,447
Capital 1 Financial Corp. A3 6.75 9/15/2017 875,000 866,974
Capital 1 Financial Corp. A3 6.75 9/15/2017 4,500,000 4,458,722
Chase Manhattan Corp. Aa3 7.00 11/15/2009 1,950,000 1,993,212
Chubb Corp. A3 6.38 3/29/2067 675,000 617,453
Chubb Corp. A3 6.38 3/29/2067 2,925,000 2,675,629
CIT Group, Inc. WR 2.83 8/15/2008 500,000 499,457
CIT Group, Inc. WR 2.83 8/15/2008 1,100,000 1,098,804
CIT Group, inc. Baa1 5.00 11/24/2008 200,000 195,701
CIT Group, Inc. Baat 5.00 11/24/2008 1,000,000 978,503
CIT Group, Inc. Baa1 295 1/30/2009 3,800,000 3,676,625
CIT Group, Inc. Baa1 2.79 6/8/2009 3,100,000 2,867,547
CIT Group, Inc. Baa1 2.79 6/8/2009 10,000,000 9,250,150
CIT Group, Inc. Baa1 2.84 8/17/2009 500,000 455,114
CIT Group, Inc. Baa1 2.84 8/17/2009 2,300,000 2,093,522
CIT Group, Inc. Baa1 3.07 11/3/2010 500,000 401,251
CIT Group, Inc. Baa1 3.07 11/3/2010 1,000,000 802,501
CIT Group, Inc. Baa1 3.19 7/28/2011 1,000,000 815,798
CIT Group, Inc. Baa1 5.00 2/13/2014 500,000 359,042
CIT Group, Inc. Baat 5.00 2/13/2014 2,500,000 1,795,210
CIT Group, Inc. Baa1 6.00 4/1/2036 500,000 374,375
CIT Group, Inc. Baa1 6.00 4/1/2036 2,500,000 1,871,875
CIT Group, Inc. Baat 5.80 10/1/2036 155,000 119,304
CIT Group, inc. Baal 5.80 10/1/2036 2,095,000 1,612,522
Citigroup Capital XVIii (payable in GBP) Al 6.83 6/28/2067 200,000 330,166
Citigroup Capital XVIli {(payable in GBP) Al 6.83 6/28/2067 800,000 1,320,664
Citigroup Funding, Inc. Aa3 267 12/8/2008 500,000 496,135
Citigroup Funding, Inc. Aa3 2.46 4/23/2009 100,000 98,680
Citigroup Funding, Inc. Aa3 2.81 6/26/2009 500,000 493,045
Citigroup Funding, Inc. Aa3 2.81 6/26/2009 2,000,000 1,972,180
Citigroup Funding, Inc. Aa3 2.81 6/26/2009 10,400,000 10,255,336
Citigroup Funding, Inc. Aa3 3.82 5/7/2010 900,000 892,950
Citigroup Global Markets Holdings, Inc. Aa3 2.91 3/17/2009 400,000 396,060
Citigroup Global Markets Holdings, Inc. Aa3 2.91 3/17/2009 600,000 594,090
Citigroup Global Markets Holdings, Inc. Aa3 2.91 3/17/2009 700,000 693,105
Citigroup, inc. Baa1 2.96 12/19/2008 400,000 395,752
Citigroup, Inc. Aa3 2.85 12/26/2008 400,000 398,402
Citigroup, Inc. Aa3 2.83 12/28/2009 1,000,000 975,415
Citigroup, Inc. Aa3 2.83 12/28/2009 4,200,000 4,096,743
Citigroup, Inc. Aa3 2.83 12/28/2009 5,900,000 5,754,949
Citigroup, Inc. Aa3 5.50 8/27/2012 600,000 591,667
Citigroup, Inc. Aa3 5.50 8/27/2012 1,400,000 1,380,557
Citigroup, Inc. Aa3 5.30 10/17/2012 200,000 195,089
Citigroup, Inc. Aa3 5.30 10/17/2012 500,000 487,723
Citigroup, Inc. Aa3 5.50 4/11/2013 1,300,000 1,268,770
Citigroup, Inc. Aa3 . 5.50 4/11/2013 6,100,000 5,953,460
Citigroup, inc. Aa3 5.85 7/2/2013 200,000 197,956
Citigroup, inc. Aa3 5.85 71212013 400,000 395,911
Citigroup, inc. Aa3 5.85 7/2/2013 400,000 395,911
Citigroup, Inc. Aa3 5.85 712/2013 550,000 544,378
Citigroup, Inc. Al 5.00 9/15/2014 845,000 782,609
Citigroup, Inc. A1 5.00 9/15/2014 4,145,000 3,838,950
Citigroup, Inc. Aa3 6.00 8/15/2017 400,000 381,548
Citigroup, Inc. Aa3 6.13 11/21/2017 525,000 503,844
Citigroup, Inc. Aa3 6.13 11/21/2017 2,250,000 2,159,332
Citigroup, Inc. Aa3 4.39 5/15/2018 900,000 868,434
Citigroup, Inc. Aa3 439 5/15/2018 4,500,000 4,342,172
Citigroup, Inc. Aa3 6.13 5/15/2018 300,000 . 287,090
Citigroup, Inc. Aa3 6.13 5/15/2018 322,000 308,143
Citigroup, Inc. Aa3 6.13 5/15/2018 425,000 406,711
Citigroup, Inc. Aa3 6.13 5/15/2018 1,225,000 1,172,285
Citigroup, Inc. Aa3 6.13 5/15/2018 1,455,000 1,392,387
Citigroup, Inc. Aa3 6.13 5/15/2018 2,055,000 1,966,567
Citigroup, Inc. A1l 3.19 8/25/2036 2,500,000 1,859,163
Citigroup, Inc. A1l 3.19 8/25/2036 7,500,000 5,677,488
Citigroup, Inc. Al 6.13 8/25/2036 300,000 253,727
Citigroup, Inc. Al 6.13 8/25/2036 1,700,000 1,437,785
Citigroup, Inc. Aa3 6.88 3/5/2038 285,000 275,024
Citigroup, Inc. Aa3 6.88 3/5/2038 475,000 458,373
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Citigroup, Inc. Aa3 6.88 3/5/2038 1,390,000 1,341,343
Citigroup, Inc. Aa3 6.88 3/5/2038 2,050,000 1,978,240
Citigroup, Inc. A2 8.40 4/29/2049 125,000 116,570
Citigroup, Inc. A2 8.40 4/29/2049 762,000 710,608
Citigroup, Inc, A2 8.40 4/29/2049 1,075,000 1,002,498
Citigroup, Inc. A2 8.40 4/29/2049 3,440,000 3,207,993
Citigroup, Inc. A1l 8.30 12/21/2077 270,000 254,969
Citigroup, Inc. A1 8.30 12/21/2077 300,000 283,299
Citigroup, Inc. A1 8.30 12/21/2077 1,217,000 1,149,248
Citigroup, Inc. Al 8.30 12/21/2077 1,700,000 1,605,359
Citigroup, Inc. A1l 8.30 12/21/2077 12,000,000 11,331,948
CNA Financial Corp. Baa3 6.50 8/15/2016 350,000 337,358
CNA Financial Corp. Baa3 6.50 8/15/2016 1,525,000 1,469,917
Countrywide Financial Corp. Aa2 2.80 9/2/2008 1,400,000 1,389,290
Countrywide Financial Corp. Aa2 2.93 1/5/2009 5,000,000 4,902,180
Countrywide Financial Corp. Aa2 4.50 6/15/2010 5,200,000 4,839,318
Countrywide Financial Corp. Aa2 3.21 5712012 1,000,000 898,920
Countrywide Financial Corp. Aa2 321 51712012 2,500,000 2,247,300
Countrywide Financial Corp. Aa2 5.80 6/7/12012 70,000 66,206
Countrywide Financial Corp. Aa2 5.80 6/7/2012 79,000 74,719
Countrywide Financial Corp. Aa2 5.80 6/7/2012 155,000 146,600
Countrywide Financial Corp. Aa2 5.80 6/7/2012 250,000 236,452
Countrywide Financial Corp. Aa2 5.80 6/7/12012 310,000 293,200
Countrywide Financial Corp. Aa2 5.80 6/7/2012 720,000 680,980
Countrywide Financial Corp. Aa2 5.80 6/7/2012 1,122,000 1,061,194
Countrywide Financial Corp. Aa3 6.25 5/15/2016 160,000 142,455
Countrywide Financial Corp. Aa3 6.25 5/15/2016 1,000,000 890,344
Countrywide Home Loans, Inc. Aa2 6.25 4/15/2009 5,000,000 4,925,405
Countrywide Home Loans, Inc. Aa2 5.63 7/15/2009 525,000 511,973
Countrywide Home Loans, Inc. Aa2 5.63 7/15/2009 2,100,000 2,047,891
Countrywide Home Loans, Inc. Aa2 4.00 3/22/2011 700,000 637,269
Countrywide Home Loans, Inc. Aa2 4.00 3/22/2011 2,075,000 1,889,047
Credit Suisse Guernsey Branch Aa3 5.86 5/29/2049 260,000 216,748
Credit Suisse Guernsey Branch Aa3 5.86 5/29/2049 1,335,000 1,112,920
Dresdner Funding Trust A3 8.15 6/30/2031 215,000 179,411
Dresdner Funding Trust A3 8.15 6/30/2031 1,139,000 950,461
Emerson Capital Corp. NA 10.50 7/1/2008 174,636 171,486
Endurance Specialty Holdings Ltd. Baa1 6.15 10/15/2015 225,000 212,947
Endurance Specialty Holdings Ltd. Baa1 6.15 10/15/2015 975,000 922,769
Fifth Third Bancorp A1 8.25 3/1/2038 190,000 153,921
Fifth Third Bancorp Al 8.25 3/1/2038 854,000 691,832
Ford Motor Credit Co. B1 5.70 1/15/2010 3,200,000 2,730,144
Ford Motor Credit Co. B1 8.63 11/1/2010 1,300,000 1,102,795
Ford Motor Credit Co. B1 8.00 12/15/2016 318,000 231,110
Ford Motor Credit Co. B1 8.00 12/15/2016 1,552,000 1,127,935
Ford Motor Credit Co. Global Landmark B1 7.88 6/15/2010 100,000 86,316
Ford Motor Credit Co. Global Landmark B1 7.88 6/15/2010 2,100,000 1,812,630
Ford Motor Credit Co. Global Landmark B1 7.38 2/1/2011 270,000 219,109
Ford Motor Credit Co. Giobal Landmark B1 7.38 21172011 1,255,000 1,018,453
Ford Motor Credit Co. Global Landmark B1 7.38 2/1/2011 3,445,000 2,795,673
Ford Motor Credit Co. Global Landmark B1 7.38 2/1/2011 3,700,000 3,002,609
Ford Motor Credit Co., LLC B1 5.80 1/12/2009 4,700,000 4,487,828
Ford Motor Credit Co., LLC B1 7.38 10/28/2009 400,000 364,312
Ford Motor Credit Co., LLC B1 7.38 10/28/2009 505,000 459,943
Ford Motor Credit Co., LLC B1 7.38 10/28/2009 3,475,000 3,164,957
Ford Motor Credit Co., LLC B1 7.25 10/25/2011 400,000 309,984
Ford Motor Credit Co., LLC B1 7.25 10/25/2011 1,600,000 1,239,938
Ford Motor Credit Co., LLC B1 7.25 10/25/2011 9,000,000 6,974,649
Ford Motor Credit Co., LLC B1 7.25 10/25/2011 10,850,000 8,408,327
Ford Motor Credit Co., LLC B1 5.54 1/13/2012 173,000 129,750
Ford Motor Credit Co., LLC B1 5.54 1/13/2012 735,000 551,250
Ford Motor Credit Co., LLC B1 7.24 4/15/2012 324,000 307,193
Ford Motor Credit Co., LLC B1 7.24 4/15/2012 1,459,000 1,383,314
Ford Motor Credit Co., LLC B1 7.80 6/1/2012 225,000 174,016
Ford Motor Credit Co., LLC B1 7.80 6/1/2012 850,000 657,395
Fund American Companies, Inc. Baa2 5.88 5/15/2013 259,000 250,552
Fund American Companies, Inc. Baa2 5.88 5/15/2013 1,166,000 1,127,966
General Electric Capital Corp. Aaa 2.83 10/26/2009 6,300,000 6,277,824
General Electric Capital Corp. Aaa 2.94 10/26/2009 100,000 99,648
General Electric Capitai Corp. Aaa 2.90 12/15/2009 1,325,000 1,320,465
General Electric Capital Corp. Aaa 2.90 12/15/2009 13,400,000 13,354,132
General Electric Capital Corp. Aaa - 2.86 1/20/2010 300,000 298,796
General Electric Capital Corp. Aaa 2.82 3/12/2010 800,000 795,921
General Electric Capital Corp. Aaa 2.78 5/10/2010 900,000 893,772
General Electric Capital Corp. Aaa 2.75 8/15/2011 6,200,000 6,104,458
General Electric Capital Corp. Aaa 6.00 6/15/2012 310,000 320,350
General Electric Capital Corp. Aaa 6.00 6/15/2012 1,450,000 1,498,410
General Electric Capital Corp. Aaa 6.00 6/15/2012 3,990,000 4,123,210
General Electric Capital Corp. Aaa 5.25 10/19/2012 810,000 817,896
General Electric Capitaf Corp. Aaa 5.25 10/19/2012 3,965,000 4,003,651
General Electric Capital Corp. Aaa 2.99 1/8/2016 200,000 189,200
General Electric Capital Corp. Aaa 2.99 1/8/2016 1,000,000 946,000
General Electric Capital Corp. Aaa 5.63 5/1/2018 50,000 48,353
General Electric Capital Corp. Aaa 5.63 5/1/2018 441,000 426,471
General Electric Capital Corp. Aaa 5.63 512018 835,000 807,491
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General Electric Capital Corp. Aaa 5.63 5/1/2018 4,045,000 3,811,737

General Electric Capital Corp. Aaa 3.16 5/5/2026 1,500,000 1,274,426

General Electric Capital Corp. Aaa 3.16 5/5/2026 5,000,000 4,248,085

General Electric Capital Corp. Aaa 5.88 1/14/2038 311,000 281,849
General Electric Capital Corp. Aaa 5.88 1/14/2038 500,000 453,134

General Electric Capital Corp. Aaa 5.88 1/14/2038 640,000 580,012
General Electric Capital Corp. Aaa 5.88 1/14/2038 1,402,000 1,270,588
General Electric Capital Corp. Aaa 5.88 1/14/2038 2,400,000 2,175,043
General Electric Capital Corp. Aaa 5.88 1/14/2038 3,080,000 2,791,305
General Electric Capital Corp. Aal 6.38 11/15/2067 100,000 94,581

General Electric Capital Corp. Aal 6.38 11/15/2067 500,000 472,905
General Electric Capital Corp. Aa1 6.38 11/15/2067 9,300,000 8,796,024
General Electric Capital Corp. (payable in GBP) Aa1 6.50 9/15/2067 300,000 547,429
General Electric Capital Corp. (payable in GBP) Aatl 6.50 9/15/2067 1,600,000 2,919,622
General Electric Capital Corp. (payable in MXN) Aaa 8.50 4/7/2018 26,000,000 2,187,116
General Electric Capital Corp. (payable in MXN) Aaa 8.50 4/7/2018 146,000,000 12,281,499
Generai Motors Acceptance Corp. B3 3.95 9/23/2008 1,100,000 1,083,290
General Motors Acceptance Corp. B3 3.95 9/23/2008 5,200,000 5,121,007
General Motors Acceptance Corp. B3 5.63 5/15/2009 700,000 648,129
General Motors Acceptance Corp. B3 5.63 5/15/2009 4,560,000 4,222,099
General Motors Acceptance Corp. B3 6.88 9/15/2011 400,000 287,429
General Motors Acceptance Corp. B3 6.88 9/15/2011 2,375,000 1,706,609
General Motors Acceptance Corp. B3 6.88 9/15/2011 2,425,000 1,742,537
General Motors Acceptance Corp. B3 6.88 9/15/2011 9,000,000 6,467,148
General Motors Acceptance Corp. B3 6.88 9/15/2011 12,050,000 8,658,793
General Motors Acceptance Corp. B3 6.00 12/15/2011 100,000 68,814
General Motors Acceptance Corp. B3 6.00 12/15/2011 500,000 344,072
General Motors Acceptance Corp. B3 6.88 8/28/2012 200,000 136,955
General Motors Acceptance Corp. B3 8.00 11/1/2031 1,025,000 666,842
General Motors Acceptance Corp. B3 8.00 11/1/2031 2,500,000 1,626,445
General Motors Acceptance Corp. B3 8.00 11/1/2031 4,400,000 2,862,543
Goldman Sachs Capital 1 Al 6.35 2/15/2034 500,000 423,865
Goldman Sachs Capitaf 1 A1 6.35 2/15/2034 4,000,000 3,390,920
Goldman Sachs Capital Il A2 5.79 12/29/2049 267,000 185,661
Goldman Sachs Capital Il A2 5.79 12/29/2049 410,000 285,098
Goldman Sachs Capital Il A2 5.79 12/29/2049 1,178,000 819,134
Goldman Sachs Capital it A2 5.79 12/29/2049 1,635,000 1,136,914
Goldman Sachs Capital 1l A2 3.45 9/29/2049 650,000 461,123
Goldman Sachs Capital 11l A2 3.45 9/29/2049 4,900,000 3,476,158
Goldman Sachs Group, inc. WR 3.01 7/29/2008 1,500,000 1,499,475
Goldman Sachs Group, Inc. Aa3 2.89 12/22/2008 2,300,000 2,245,476
Goldman Sachs Group, Inc. Aa3 2.84 12/23/2008 100,000 99,652
Goldman Sachs Group, Inc. Aa3 2.84 12/23/2008 200,000 199,305
Goldman Sachs Group, Inc. Aa3 2.84 12/23/2008 10,700,000 10,662,796
Goldman Sachs Group, Inc. Aa3 2.85 3/30/2009 1,500,000 1,490,820
Goldman Sachs Group, Inc. Aa3 2.89 6/23/2009 2,200,000 2,177,074
Goldman Sachs Group, inc. Aa3 3.13 7/23/2009 1,400,000 1,390,861
Goldman Sachs Group, Inc. Aa3 3.13 7/23/2009 2,700,000 2,682,374
Goldman Sachs Group, Inc. Aa3 2.80 11/16/2009 200,000 197,168
Goldman Sachs Group, Inc. Aa3 2.80 11/16/2009 700,000 690,088
Goldman Sachs Group, Inc. Aa3 4,50 6/15/2010 175,000 175,235
Goldman Sachs Group, Inc. Aa3 4.50 6/15/2010 875,000 876,174
Goldman Sachs Group, Inc. Aa3 5.30 2/14/2012 725,000 729,689
Goldman Sachs Group, Inc. Aa3 5.30 2/14/2012 3,485,000 3,507,541
Goldman Sachs Group, Inc. Aa3 475 7/15/2013 185,000 177,952
Goldman Sachs Group, Inc. Aa3 475 7/15/2013 . 850,000 817,616
Goldman Sachs Group, Inc. Aa3 3.29 1/12/2015 1,000,000 926,500
Goldman Sachs Group, Inc. Aa3 3.29 1/12/2015 3,000,000 2,779,500
Goldman Sachs Group, Inc. Aa3 3.25 3/22/2016 1,000,000 915,760
Goldman Sachs Group, Inc. Aa3 3.25 3/22/2016 6,000,000 5,494,560
Goldman Sachs Group, Inc. A1 5.63 1/15/2017 900,000 833,901

Goldman Sachs Group, Inc. At 5.63 1/15/2017 5,700,000 5,281,375
Goldman Sachs Group, Inc. Aa3 6.25 9/1/2017 300,000 296,569
Goldman Sachs Group, Inc. Aa3 6.25 9/1/2017 4,200,000 4,151,965
Goldman Sachs Group, Inc. Aa3 5.95 1/18/2018 1,200,000 1,151,948
Goldman Sachs Group, Inc. Aa3 6.15 4/1/2018 330,000 320,152
Goldman Sachs Group, Inc. Aa3 6.15 4/1/2018 1,630,000 1,581,359
Goldman Sachs Group, Inc. At 6.45 5/1/2036 85,000 75,795
Goldman Sachs Group, Inc. Al 6.45 5/1/2036 385,000 343,305
Goldman Sachs Group, Inc. A1 6.75 10/1/2037 200,000 182,949
Goldman Sachs Group, Inc. Al 6.75 10/1/2037 300,000 274,424
Goldman Sachs Group, Inc. Al 6.75 10/1/2037 390,000 356,751

Goldman Sachs Group, Inc. Al 6.75 10/1/2037 1,700,000 1,555,068
Goldman Sachs Group, Inc. A1 6.75 10/1/2037 1,885,000 1,724,296
Hartford Financial Services Group, Inc. A2 5.25 10/15/2011 40,000 39,540
Hartford Financial Services Group, Inc. A2 5.25 10/15/2011 695,000 687,005
Hong Kong & Shanghai Bank Aa2 3.06 12/31/2049 1,700,000 1,122,000
Household Finance Corp. Aa3 5.28 2/10/2009 651,000 654,932
Household Finance Corp. Aa3 5.52 2/10/2009 800,000 804,832
Household Finance Corp. Aa3 4.75 5/15/2009 500,000 500,503
Household Finance Carp. Aa3 4.75 5/15/2009 2,000,000 2,002,010
Household Finance Corp. Aa3 3.00 11/16/2009 500,000 493,196
Household Finance Corp. Aa3 3.00 11/16/2009 1,200,000 1,183,669
Household Finance Corp. Aa3 3.00 11/16/2009 2,500,000 2,465,978
Household Finance Corp. Aa3 3.00 11/16/2009 3,100,000 3,057,812
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Household Finance Corp. Aa3 3.00 11/16/2009 6,600,000 6,510,181

Household Finance Corp. Aa3 4.13 11/16/2009 425,000 422,184
Household Finance Corp. Aa3 4.13 11/16/2009 1,990,000 1,976,812
HSBC Finance Corp. Aa3 291 9/15/2008 200,000 199,893
HSBC Finance Corp. Aa3 291 9/15/2008 1,000,000 999,464
HSBC Finance Corp. Aa3 2.91 9/15/2008 7,000,000 6,996,248
HSBC Finance Corp. Aa3 2.81 12/5/2008 5,800,000 5,775,594
HSBC Finance Corp. Aa3 2.85 10/21/2009 200,000 195,299
HSBC Finance Corp. Aa3 2.85 10/21/2009 2,000,000 1,952,990
HSBC Finance Corp. Aa3 3.1 6/1/2016 600,000 540,018
HSBC Finance Corp. Aa3 3.1 6/1/2016 3,300,000 2,970,099
HSBC Holdings PLC Aa3 6.50 9/15/2037 250,000 227,896
HSBC Holdings PLC Aa3 6.50 9/15/2037 295,000 268,917
HSBC Holdings PLC Aa3 6.50 9/15/2037 1,370,000 1,248,870
HSBC Holdings PLC Aa3 6.50 9/15/2037 2,000,000 1,823,168
HVB Funding Trust tti A3 9.00 10/22/2031 206,000 198,368
HVB Funding Trust il A3 9.00 10/22/2031 875,000 842,581
ILFC E-Capital Trust i A3 5.90 12/21/2065 3,030,000 2,452,755
International Lease Finance Corp. A1l 475 7/1/2009 360,000 352,893
International Lease Finance Corp. A1l 4.75 7/1/2009 1,940,000 1,901,702
International Lease Finance Corp. Al 5.63 9/15/2010 280,000 272,888
International Lease Finance Corp. Al 5.63 9/15/2010 1,385,000 1,349,821
International Lease Finance Corp. A1l 495 2/1/2011 200,000 186,735
International Lease Finance Corp. A1l 495 2/1/2011 825,000 781,164
International Lease Finance Corp. A1l 3.12 7M11/2011 160,000 144,007
International Lease Finance Corp. Al 3.12 7M11/2011 830,000 747,035
International Lease Finance Corp. Al 3.03 7/15/2011 1,500,000 1,349,774
Internationat Lease Finance Corp. Al 3.03 7/15/2011 5,000,000 4,499,245
International Lease Finance Corp. A1 5.63 9/20/2013 225,000 196,716
International Lease Finance Corp. A1 5.63 9/20/2013 1,050,000 918,010
International Lease Finance Corp. Al 6.63 11/16/2013 473,000 433,845
International Lease Finance Corp. Al 6.63 11/15/2013 2,137,000 1,960,099
iStar Financial, Inc. Baa3 3.12 9/15/2009 1,000,000 917,444
iStar Financial, Inc. Baa3 3.12 9/15/2009 4,940,000 4,532,173
iStar Financial, Inc. Baa3 513 4/1/2011 500,000 420,000
iStar Financial, Inc. Baa3 513 4/1/2011 2,098,000 1,793,790
iStar Financial, Inc. Baa3 5.15 3/1/2012 130,000 107,250
iStar Financial, Inc. Baa3 5.15 3/1/2012 550,000 453,750
iStar Financial, Inc. Baa3 5.50 6/15/2012 40,000 32,800
iStar Financial, Inc. Baa3 5.50 6/15/2012 167,000 136,940
iStar Financial, Inc. Baa3 8.63 6/1/2013 196,000 179,340
iStar Financial, Inc. Baa3 8.63 6/1/2013 886,000 810,690
iStar Financial, Inc. Baa3 5.85 3/15/2017 96,000 75,960
iStar Financial, Inc. Baa3 5.85 3/15/2017 433,000 342,611
J.P. Morgan & Co., inc. Aa3 575 10/15/2008 300,000 301,194
J.P. Morgan & Co., Inc. Aa3 575 10/15/2008 1,625,000 1,631,468
J.P. Morgan Chase & Co. Aa2 2.86 3/9/2009 1,200,000 1,193,340
J.P. Morgan Chase & Co. Aa2 2.86 3/9/2009 1,700,000 1,690,565
J.P. Morgan Chase & Co. Aa2 297 10/2/2009 1,500,000 1,498,172
J.P. Morgan Chase & Co. Aa2 2.81 5/7/2010 200,000 197,998
J.P. Morgan Chase & Co. Aa3 6.75 21172011 2,070,000 2,148,492
J.P. Morgan Chase & Co. Aa2 5.38 10/1/2012 525,000 526,580
J.P. Morgan Chase & Co. Aa2 5.38 10/1/2012 2,520,000 2,527,585
J.P. Morgan Chase & Co. Aa3 575 1/2/2013 800,000 805,182
J.P. Morgan Chase & Co. Aa3 575 1/2/2013 3,900,000 3,925,260
J.P. Morgan Chase & Co. Aa2 6.00 1/15/2018 55,000 53,578
J.P. Morgan Chase & Co. Aa2 6.00 1/15/2018 175,000 170,475
J.P. Morgan Chase & Co. Aa2 6.00 1/15/2018 230,000 224,053
J.P. Morgan Chase & Co. Aa2 6.00 1/15/2018 675,000 657,546
J.P. Morgan Chase & Co. Aa2 6.40 5/15/2038 545,000 505,507
J.P. Morgan Chase & Co. Aa2 6.40 5/15/2038 2,650,000 2,457,970
J.P. Morgan Chase & Co. A1 7.90 412912049 399,000 374,118
J.P. Morgan Chase & Co. Al 7.90 4/29/2049 575,000 539,143
J.P. Morgan Chase & Co. A1 7.90 4/29/2049 1,800,000 1,687,752
J.P. Morgan Chase & Co. A1l 7.90 4/29/2049 2,275,000 2,133,131
J.P. Morgan Chase Bank N.A. Aa3 6.00 10/1/2017 4,200,000 4,080,061
J.P. Morgan Chase Capital XXIl Aa3 6.45 2/2/2037 300,000 257,140
J.P. Morgan Chase Capital XX Aa3 6.45 2/2/2037 1,700,000 1,457,128
Jenkins-Empire Associates NA 6.84 8/1/2008 211,766 211,502
KBC Bank Funding Trust Il A1 9.86 11/29/2049 3,300,000 3,480,734
Keybank National Association Cleveland, Ohio A1l 4.68 6/2/2010 300,000 298,857
Keybank National Association Cleveland, Ohio Al 4.68 6/2/2010 600,000 597,714
Keybank National Assaciation Cleveland, Ohio Al 4.68 6/2/2010 3,000,000 2,988,570
KeyCorp A2 2.58 5/26/2009 200,000 196,178
KeyCorp A2 2.58 5/26/2009 1,300,000 1,275,157
Lehman Brothers Holdings (payable in EUR) A2 5.38 10/17/2012 400,000 562,236
Lehman Brothers Holdings (payable in EUR) A2 5.38 10/17/2012 1,750,000 2,459,781

Lehman Brothers Holdings, inc. A2 2.53 11/24/2008 600,000 596,810
Lehman Brothers Holdings, Inc. A2 2.85 12/23/2008 200,000 196,171

Lehman Brothers Holdings, Inc. A2 2.89 1/23/2009 14,000,000 13,699,686
Lehman Brothers Holdings, Inc. A2 2.88 4/3/2009 200,000 194,158
Lehman Brothers Holdings, Inc. A2 2.88 4/3/2009 3,100,000 3,009,449
Lehman Brothers Holdings, Inc. A2 2.88 4/3/2009 5,000,000 4,853,950
Lehman Brothers Holdings, Inc. A2 2.78 8/21/2009 300,000 294,278
Lehman Brothers Holdings, Inc. A2 2.78 8/21/2009 1,400,000 1,373,296
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Lehman Brothers Holdings, Inc. A2 2,97 11/10/2009 1,100,000 1,048,485
Lehman Brothers Holdings, Inc. A2 2.82 11/16/2009 2,500,000 2,382,400
Lehman Brothers Holdings, Inc. A2 278 5/25/2010 1,300,000 1,204,190
Lehman Brothers Holdings, Inc. A2 3.01 12/23/2010 300,000 281,053
Lehman Brothers Holdings, Inc. A2 2.95 7/18/2011 900,000 822,861
Lehman Brothers Holdings, Inc. A2 3.01 7/18/2011 300,000 274,287
Lehman Brothers Holdings, Inc. A2 5.63 1/24/2013 400,000 378,602
Lehman Brothers Holdings, Inc. A2 6.20 9/26/2014 400,000 381,787
Lehman Brothers Holdings, Inc. A2 6.20 9/26/2014 1,675,000 1,598,734
Lehman Brothers Holdings, Inc. A2 6.20 9/26/2014 1,700,000 1,622,596
Lehman Brothers Holdings, Inc. A2 3.49 1/26/2017 500,000 372,795
Lehman Brothers Holdings, Inc. A3 6.50 7/19/2017 240,000 222,029
Lehman Brothers Holdings, Inc. A3 6.50 7/19/2017 1,510,000 1,396,930
Lehman Brothers Holdings, Inc. A3 6.75 12/28/2017 300,000 281,828
Lehman Brothers Holdings, Inc. A3 6.75 12/28/2017 1,700,000 1,697,023
Lehman Brothers Holdings, Inc. A2 6.88 5/2/2018 100,000 96,811
. Lehman Brothers Holdings, Inc. A3 6.00 5/3/2032 270,000 206,426
Lehman Brothers Holdings, Inc. A3 6.00 5/3/2032 1,212,000 926,625
Lehman Brothers Holdings, Inc. A3 6.88 7/17/2037 1,500,000 1,291,197
Lehman Brothers Holdings, Inc. A3 6.88 7/17/2037 7,500,000 6,455,985
Lehman Brothers Holdings, Inc. A3 7.50 5/11/2038 432,000 400,710
Lehman Brothers Holdings, Inc. A3 7.50 5/11/2038 1,949,000 1,807,834
Lehman Brothers Holdings, Inc. Baa1 348 5/29/2049 296,000 209,482
Lehman Brothers Holdings, Inc. Baa1 3.48 5/29/2049 890,000 629,861
Lehman Brothers Holdings, Inc. Baa1 3.48 5/29/2049 1,256,000 888,883
Lehman Brothers Holdings, Inc. Baa1 3.48 5/29/2049 6,700,000 4,741,650
Lehman Brothers Holdings, Inc. Baa1 5.86 11/29/2049 150,000 93,750
Lehman Brothers Holdings, Inc. Baa1 5.86 11/29/2049 675,000 421,875
Liberty Property, L.P. Baa2 7.75 4/15/2009 189,000 191,895
Liberty Property, L.P. Baa2 7.75 4/15/2009 803,000 815,302
Liberty Property, L.P. Baa2 6.38 8/15/2012 51,000 49,961
Liberty Property, L.P. Baa2 6.38 8/15/2012 217,000 212,578
Lincoln National Corp. Baa2 7.00 5/17/2066 290,000 264,152
Lincoln National Corp. Baa2 7.00 5/17/2066 1,170,000 1,065,718
Mangrove Bay Pass-Through Trust Baa3 6.10 7/15/2033 428,000 261,350
Mangrove Bay Pass-Through Trust Baa3 6.10 7/15/2033 1,818,000 1,110,125
MassMutual Global Funding Il Aa1 273 8/26/2011 7,500,000 7,395,675
Merrill Lynch & Co., Inc. WR 275 8/22/2008 1,200,000 1,196,784
Merrill Lynch & Co., Inc. A2 2.84 10/23/2008 200,000 198,819
Merrill Lynch & Co., Inc. A2 2.84 10/23/2008 3,200,000 3,181,098
Merrill Lynch & Co., Inc. A2 2.99 1/30/2009 500,000 492,271
Merrili Lynch & Co., Inc. A2 3.03 2/6/2009 13,400,000 13,217,412
Merrill Lynch & Co., Inc. A2 5.10 3/2/2009 384,000 379,116
Merrill Lynch & Co., Inc. A2 2.81 5/8/2009 500,000 489,477
Merrill Lynch & Co., inc. A2 4.50 5/20/2009 400,000 397,348
Merrill Lynch & Co., inc. A2 4.50 5/20/2009 900,000 894,033
Merrill Lynch & Co., Inc. A2 4.50 5/20/2009 3,900,000 3,874,143
Merrill Lynch & Co., Inc. A2 276 12/4/2009 1,900,000 1,821,264
Merrill Lynch & Co., Inc. A2 497 5/12/2010 300,000 295,242
Merrili Lynch & Co., Inc. A2 497 5/12/2010 300,000 295,242
Merrili Lynch & Co., Inc. A2 497 5/12/2010 1,000,000 984,139
Merrill Lynch & Co., Inc. A2 3.00 7/25/2011 4,700,000 4,287,509
Merrill Lynch & Co., Inc. A2 3.12 7/25/2011 1,000,000 912,236
Merrill Lynch & Co., Inc. A2 6.05 8/15/2012 900,000 880,844
Merrill Lynch & Co., Inc. A2 545 2/5/2013 325,000 306,541
Merrill Lynch & Co., Inc. A2 5.45 2/5/2013 945,000 891,326
Merrill Lynch & Co., inc. A2 5.45 2/5/2013 1,475,000 1,391,223
Merrill Lynch & Co., Inc. A2 5.45 2/5/2013 4,580,000 4,319,865
Merrill Lynch & Co., Inc. A2 3.17 1/15/2015 1,000,000 840,063
Merrill Lynch & Co., Inc. A2 3.17 1/15/2015 3,000,000 2,520,189
Merrili Lynch & Co., Inc. A2 6.40 8/28/2017 225,000 208,492
Merrill Lynch & Co., Inc. A2 6.40 8/28/2017 300,000 277,990
Merrill Lynch & Co., Inc. A2 6.40 8/28/2017 500,000 463,316
Merrill Lynch & Co., Inc. A2 6.40 8/28/2017 925,000 857,135
Merrill Lynch & Co., Inc. A2 6.40 8/28/2017 1,700,000 1,675,274
Merrill Lynch & Co., Inc. A2 6.88 4/25/2018 249,000 236,980
Merrill Lynch & Co., Inc. A2 6.88 4/25/2018 470,000 447,311
Merrill Lynch & Co., inc. A2 6.88 4/25/2018 1,000,000 951,726
Merrill Lynch & Co., Inc. A2 6.88 4/25/2018 1,000,000 951,726
Merrilt Lynch & Co., Inc. A2 6.88 4/25/2018 2,265,000 2,155,659
Merrill Lynch & Co., Inc. A2 6.88 4/25/2018 3,000,000 2,855,178
Merrill Lynch & Co., Inc. A3 3.54 9/15/2026 500,000 335,468
Merrili Lynch & Co., Inc. A3 3.54 9/15/2026 5,000,000 3,354,680
Merrill Lynch & Co., Inc. A3 6.22 9/15/2026 136,000 112,593
Merrill Lynch & Co., Inc. A3 6.22 9/15/2026 290,000 240,087
Merrill Lynch & Co., Inc. A3 6.22 9/15/2026 1,230,000 1,018,301
Merrifl Lynch & Co., Inc. A3 7.75 5/14/2038 294,000 275,618
Merrill Lynch & Co., Inc. A3 7.75 5/14/2038 580,000 543,736
Merrili Lynch & Co., Inc. A3 7.75 5/14/2038 2,640,000 2,474,934
MetLife Capital Trust IV Baa1 7.88 12/15/2037 253,000 247,937
MetLife Capital Trust IV Baa1 7.88 12/15/2037 1,138,000 1,115,229
MetLife Global Funding | Aa2 276 5/17/2010 3,100,000 3,057,139
MetLife, Inc. Baaf 6.40 12/15/2066 300,000 261,936
MetLife, Inc. Baat 6.40 12/15/2066 755,000 659,205
MetLife, Inc. Baa1 6.40 12/15/2066 1,700,000 1,484,302
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MetLife, Inc. Baa1 6.40 12/15/2066 3,365,000 2,938,045
Morgan Stanley A1 3.03 1/22/2009 200,000 198,100
Morgan Stanley A1 2.84 2/9/2009 3,300,000 3,269,409
Morgan Stanley Al 2.82 5/7/2009 900,000 885,963
Morgan Stanley A1 478 5/14/2010 400,000 398,456
Morgan Stanley Al 478 5/14/2010 3,400,000 3,386,873
Morgan Stanley A1 3.04 1/18/2011 100,000 95,050
Morgan Stanley Al 3.04 1/18/2011 2,300,000 2,186,150
Morgan Stanley A1 3.04 1/9/2012 2,955,000 2,746,312
Morgan Stanley A1 3.04 1/9/2012 16,980,000 15,780,838
Morgan Stanley A1 575 8/31/2012 275,000 272,821
Morgan Stanley A1 5.75 8/31/2012 950,000 942,472
Morgan Stanley A2 475 4/1/2014 500,000 455,615
Morgan Stanley A2 475 4/1/2014 500,000 455,615
Morgan Stanley A1 6.00 4/28/2015 1,000,000 956,019
Morgan Stanley Al 6.00 4/28/2015 5,000,000 4,780,095
Morgan Stanley A1 5.95 12/28/2017 225,000 204,256
Morgan Staniey A1l 5.95 12/28/2017 1,100,000 998,586
Morgan Stanley Al 6.63 4/1/2018 50,000 47,376
Morgan Stanley A1 6.63 4/1/2018 200,000 189,505
Morgan Stanley A1 6.63 4/1/2018 300,000 284,258
Morgan Stanley A1 6.63 4/1/2018 453,000 429,229
Morgan Stanley Al 6.63 4/1/2018 700,000 663,268
Morgan Stanley A1 6.63 4/1/2018 800,000 758,020
Morgan Stanley A1 6.63 4/1/2018 860,000 814,872
Morgan Stanley A1 6.63 4/1/2018 1,700,000 1,610,793
Morgan Stanley Al 6.63 4/1/2018 3,025,000 2,866,263
Morgan Stanley A1l 6.63 4/1/2018 4,155,000 3,936,966
Morgan Stanley Dean Witter A1 2.88 1/15/2010 100,000 96,714
Morgan Stanley Dean Witter Al 2.88 1/15/2010 1,100,000 1,063,850
MUFG Capital Finance | Ltd. A2 6.35 7/29/2049 425,000 368,387
MUFG Capital Finance | Ltd. A2 6.35 7/29/2049 2,025,000 1,755,254
National City Preferred Capital Trust | Baa2 12.00 12/29/2049 877,000 796,439
National City Preferred Capital Trust | Baa2 12.00 12/29/2049 3,954,000 3,590,786
Nationwide Life Global Funding | Aa3 2.92 5/19/2010 3,000,000 2,996,340
Nationwide Life Global Funding | Aa3 2.92 5/19/2010 14,200,000 14,182,676
Nelnet, Inc. Baa3 7.40 9/29/2036 250,000 163,450
Nelnet, Inc. Baa3 7.40 9/29/2036 1,150,000 751,870
NiSource Finance Corp. Baa3 3.21 11/23/2009 40,000 38,885
NiSource Finance Corp. Baa3 3.21 11/23/2009 4,600,000 4,471,812
Nissan Motor Acceptance Corp. A3 563 3/14/2011 650,000 645,301
Pacific Life Global Funding Aa3 5.15 4/15/2013 200,000 197,773
Partnerre Finance I, Inc. A3 6.44 12/1/2066 75,000 59,578
Partnerre Finance |, Inc. A3 6.44 12/1/2066 250,000 198,592
Phoenix Life Insurance Co. Baa2 7.15 12/15/2034 375,000 371,463
Phoenix Life Insurance Co. Baa2 7.15 12/15/2034 1,655,000 1,639,392
PNC Bank NA Al 6.88 4/1/2018 275,000 272,799
PNC Bank NA Al 6.88 4/1/2018 1,175,000 1,165,594
PNC Preferred Funding Trust Il A3 8.70 2/28/2049 900,000 894,699
Pricoa Global Funding | Aa3 2.74 3/3/2009 6,600,000 6,593,400
Principal Life, inc. Funding Trust Aa2 5.30 12/14/2012 460,000 460,258
Principal Life, Inc. Funding Trust Aa2 5.30 12/14/2012 2,235,000 2,236,252
Principal Life, Inc. Funding Trust Aa2 5.30 4/24/2013 300,000 300,002
Progressive Corp. A2 6.70 6/15/2037 478,000 419,146
Progressive Corp. A2 6.70 6/15/2037 2,150,000 1,885,279
Prudential Financial, Inc. A3 5.10 12/14/2011 215,000 213,732
Prudential Financial, Inc. A3 5.10 12/14/2011 1,100,000 1,093,510
Prudential Financial, Inc. A3 5.89 6/10/2013 3,000,000 3,006,330
Prudential Financial, Inc. A3 6.00 12/1/2017 170,000 168,124
Prudential Financial, Inc. A3 6.00 12/1/2017 767,000 758,538
Prudential Financial, Inc. A3 6.63 12/1/2037 185,000 174,631
Prudential Financial, inc. A3 6.63 12/1/2037 834,000 787,258
Rabobank Capital Funding Trust Il Aa2 5.26 12/29/2049 212,000 194,208
Rabobank Capital Funding Trust Il Aa2 5.26 12/29/2049 957,000 876,683
Rabobank Capital Funding Trust Il ! Aa2 5.25 12/29/2049 216,000 185,498
Rabobank Capital Funding Trust Il Aa2 5.25 12/29/2049 894,000 767,756
RBS Capital Trust II! A1l 5.51 9/29/2049 195,000 166,764
RBS Capital Trust Il Al 5.51 9/29/2049 830,000 709,817
Reinsurance Group of America, Inc. Baa3 6.75 12/15/2065 150,000 117,953
. Reinsurance Group of America, Inc. Baa3 6.75 12/15/2065 270,000 212,315
Reinsurance Group of America, Inc. Baa3 6.75 12/15/2065 625,000 491,469
Reinsurance Group of America, Inc. Baa3 6.75 12/15/2065 1,075,000 845,326
Residential Capital Corp. Ca 5.89 4/17/2009 40,000 28,800
Residential Capital Corp. Ca 5.89 4/17/2009 2,010,000 1,447,200
Residential Capital Corp. C 6.62 4/17/2009 260,000 187,200
Residentia! Capital Corp. C 6.62 4/17/2009 5,320,000 3,830,400
Residential Capital, L.L.C. Ca 8.13 11/21/2008 180,000 157,500
Residential Capital, L.L.C. Ca 8.13 11/21/2008 300,000 262,500
Residential Capital, L.L.C. Ca 8.13 11/21/2008 1,220,000 1,067,500
Residential Capital, L.L.C. Ca 5.76 5/22/2009 1,000,000 720,000
Residential Capital, L.L.C. Ca 576 5/22/2009 1,900,000 1,368,000
Residential Capital, L.L.C. Ca 576 5/22/2009 7,500,000 5,400,000
Resona Bank A2 5.85 9/29/2049 200,000 172,038
Resona Bank A2 5.85 9/29/2049 500,000 430,095
Rouse Co. Ba2 3.63 3/15/2009 2,195,000 2,111,757
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Rouse Co. Ba2 7.20 9/15/2012 48,000 44,028

Rouse Co. Ba2 7.20 9/16/2012 208,000 190,790

Rouse Co. Ba2 6.75 5/1/2013 987,000 889,317

Rouse Co. Ba2 6.75 5/1/2013 4,019,000 3,621,240

Rouse Co. Ba2 5.38 11/26/2013 2,200,000 1,756,757

Simon Property Group, L.P. A3 5.60 9/1/2011 430,000 425,262

Simon Property Group, L.P. A3 5.60 9/1/2011 1,800,000 1,780,168

Simon Property Group, L.P. A3 5.30 5/30/2013 174,000 171,186

Simon Property Group, L.P. A3 5.30 5/30/2013 787,000 774,273

SLM Corp. WR 3.13 7/25/2008 100,000 99,661

SLM Corp. WR 3.13 7/25/2008 400,000 398,644

SLM Corp. Baa2 2.88 1/26/2009 1,200,000 1,191,000
SLM Corp. Baa2 3.00 1/26/2009 200,000 196,885
SLM Corp. Baa2 3.00 1/26/2009 3,100,000 3,051,714
SLM Corp. Baa2 3.00 1/26/2009 400,000 397,000
SLM Corp. Baa2 3.12 1/26/2009 100,000 98,442
SLM Corp. Baa2 5.06 4/4/2009 500,000 489,200
SLM Corp. Baa2 2.94 7/27/2009 1,100,000 1,031,304
SLM Corp. Baa2 2.94 7/27/2009 13,400,000 12,563,157
SLM Corp. Baa2 3.06 7/27/2009 600,000 562,529
SLM Corp. Baa2 2.96 7/26/2010 400,000 354,970
SLM Corp. Baa2 3.08 7/26/2010 100,000 88,743
SLM Corp. Baa2 2.98 3/15/2011 250,000 215,364
SLM Corp. Baa2 2.98 3/15/2011 2,500,000 2,153,643
SLM Corp. Baa2 5.40 10/25/2011 150,000 136,978
SLM Corp. Baa2 5.40 10/25/2011 700,000 639,232
SLM Corp. Baa2 5.13 8/27/2012 125,000 107,243
SLM Corp. Baa2 5.13 8/27/2012 550,000 478,564
SLM Corp. Baa2 5.00 10/1/2013 120,000 103,760
SLM Corp. Baa2 5.00 10/1/2013 1,910,000 1,651,508
SLM Corp. Baa2 5.38 5/15/2014 70,000 59,156
SLM Corp. Baa2 5.38 5/15/2014 165,000 139,438
SLM Corp. Baa2 5.38 5/15/2014 1,000,000 845,081
SLM Corp. Baa2 5.38 5/15/2014 4,000,000 3,380,324
SLM Corp. Baa2 5.05 11/14/2014 60,000 50,957
SLM Corp. Baa2 8.45 6/15/2018 200,000 191,867
SLM Corp. Baa2 8.45 6/15/2018 352,000 337,686
SLM Corp. Baa2 8.45 6/15/2018 750,000 719,502
SLM Corp. Baa2 8.45 6/15/2018 4,648,000 4,458,994
SLM Corp. Baa2 5.63 8/1/2033 20,000 15,059
SMFG Preferred Capital A2 6.08 12/31/2049 300,000 253,659
St. Paul Companies, Inc. A2 8.13 4/15/2010 2,000,000 2,098,026
St. Paul Travelers Companies, Inc. A2 5.50 12/1/2015 600,000 592,227
St. Paul Travelers Companies, Inc. A2 5.50 12/1/2015 675,000 666,255
St. Paul Travelers Companies, inc. A2 6.25 6/20/2016 1,675,000 1,706,106
State Street Capital Trust Ii! Al 8.25 12/29/2049 140,000 142,703
State Street Capital Trust Ili A1 8.25 12/29/2049 500,000 509,655
State Street Capital Trust Il A1 8.25 12/29/2049 668,000 680,899
State Street Capital Trust [V Al 3.78 6/15/2037 100,000 76,774
State Street Capital Trust IV Al 3.78 6/15/2037 400,000 307,096
SunTrust Preferred Capital | A2 5.85 12/15/2011 130,000 94,575
SunTrust Preferred Capital | A2 5.85 12/15/2011 587,000 427,043
Swiss Re Capital | L.P. A2 6.85 5/29/2049 350,000 318,263
Swiss Re Capital | L.P. A2 6.85 5/29/2049 1,600,000 1,454,915
Symetra Financial Corp. Baa2 6.13 4/1/2016 400,000 352,853
Symetra Financial Corp. Baa2 6.13 4/1/2016 1,750,000 1,543,731
Travelers Companies, Inc. A2 5.75 12/15/2017 75,000 72,795
Travelers Companies, inc. A2 575 12/15/2017 300,000 291,179
Travelers Companies, Inc. A2 5.75 12/15/2017 1,650,000 1,601,487
Travelers Companies, Inc. A2 6.25 6/15/2037 25,000 23,239
Travelers Companies, Inc. A2 6.25 6/15/2037 68,000 63,210
Travelers Companies, Inc. A2 6.25 6/15/2037 105,000 97,603
Travelers Companies, Inc. A2 6.25 6/15/2037 580,000 539,141
Travelers Companies, Inc. A3 6.25 3/15/2087 335,000 287,813
Travelers Companies, Inc. A3 6.25 3/15/2067 3,340,000 2,869,534
Twin Reefs Pass-Through Trust Caa2 3.46 12/31/2049 144,000 5112
Twin Reefs Pass-Through Trust Caa2 346 12/31/2049 610,000 21,655
UBS AG / Stamford Branch Aa2 3.70 5/5/2010 700,000 697,255
UBS AG / Stamford Branch Aa2 5.75 4/25/2018 200,000 190,843
UnitedHealth Group, Inc. Baa1 4.07 2/7/2011 1,000,000 998,000
UnitedHealth Group, Inc. Baa1 4.07 2/7/2011 5,700,000 5,688,600
UnitedHealth Group, Inc. Baa1 6.00 2/15/2018 147,000 142,198
UnitedHealth Group, Inc. Baa‘t 6.00 2/15/2018 305,000 295,037
UnitedHealth Group, Inc. Baa1 6.00 2/15/2018 1,515,000 1,465,509
UnitedHealth Group, Inc. Baa1 5.80 3/15/2036 445,000 368,323
UnitedHealth Group, Inc. Baal 5.80 3/15/2036 5,910,000 4,891,660
UnitedHealth Group, Inc. Baa‘ 6.88 2/15/2038 266,000 251,720
UnitedHealth Group, Inc. Baa1 6.88 2/15/2038 1,000,000 946,314
UnitedHealth Group, Inc. Baat 6.88 2/15/2038 1,202,000 1,137,469
UnitedHealth Group, Inc. Baa1 6.88 2/15/2038 4,000,000 3,785,256
Unum Corp. Ba1 6.75 12/15/2028 107,000 92,362
Unum Corp. Ba1 6.75 12/15/2028 743,000 641,358
UnumProvident Corp. Ba1 7.63 3/1/2011 83,000 86,188
UnumProvident Corp. Ba1 7.63 3/1/2011 777,000 806,841

UnumProvident Finance Co., PLC Ba1 6.85 11/15/2015 200,000 198,522
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UnumProvident Finance Co., PLC Ba1 6.85 11/15/2015 825,000 818,902
US West Capital Funding, Inc. WR 6.38 7/15/2008 700,000 700,000
US West Capita! Funding, Inc. WR 6.38 7/15/2008 5,700,000 5,700,000
USB Capital IX Normal Income Trust Al 6.19 4/15/2049 100,000 76,000
USB Capital IX Normal Income Trust Al 6.19 4/15/2049 124,000 94,240
USB Capital IX Norma! income Trust A1 6.19 4/15/2049 130,000 98,800
USB Capital IX Normal Income Trust A1 6.19 4/15/2049 400,000 304,000
USB Capital IX Normal Income Trust Al 6.19 4/15/2049 550,000 418,000
USB Capital IX Normal Income Trust Al 6.19 4/15/2049 557,000 423,320
Ventas Realty LP / Ventas Capital Corp. Ba1 8.75 5/1/2009 2,000,000 2,040,000
Ventas Realty LP / Ventas Capital Corp. Ba1 8.75 5/1/2009 4,300,000 4,386,000
Wachovia Bank NA Aa2 2.84 3/23/2009 1,150,000 1,145,039
Wachovia Bank NA Aa2 2.84 3/23/2009 3,000,000 2,987,058
Wachovia Bank NA Aa3 6.00 11/15/2017 525,000 490,214
Wachovia Bank NA Aa3 6.00 11/15/2017 2,250,000 2,100,917
Wachovia Bank NA Aa3 6.60 1/15/2038 187,000 162,950
Wachovia Bank NA Aa3 6.60 1/15/2038 841,000 732,839
Wachovia Capital Trust lll A3 5.80 3/15/2042 256,000 174,080
Wachovia Capital Trust Ilf A3 5.80 3/15/2042 300,000 204,000
Wachovia Capital Trust Ilt A3 5.80 3/15/2042 1,010,000 686,800
Wachovia Capital Trust il A3 5.80 3/15/2042 1,151,000 782,680
Wachovia Capital Trust IlI A3 5.80 3/15/2042 1,325,000 901,000
Wachovia Capital Trust IlI A3 5.80 3/15/2042 7,900,000 5,372,000
Wachovia Corp. Al 2.85 10/28/2008 3,500,000 3,427,729
Wachovia Corp. Al 2.95 10/28/2008 300,000 293,805
Wachovia Corp. A1 273 12/1/2009 100,000 97,885
Wachovia Corp. Al 2.90 3/15/2011 13,400,000 12,650,672
Wachovia Corp. A1 2.92 10/15/2011 400,000 379,972
Wachovia Corp. Al 2.92 10/15/2011 4,800,000 4,559,664
Wachovia Corp. A1l 3.05 4/23/2012 1,000,000 928,059
Wachovia Corp. A1l 3.05 4/23/2012 4,650,000 4,315,474
Wachovia Corp. Al 4.69 5/1/2013 850,000 836,634
Wachovia Corp. A1l 4.69 5/1/2013 4,350,000 4,281,596
Wachovia Corp. A1 5.50 5/1/2013 260,000 248,846
Wachovia Corp. A1 5.50 5/1/2013 1,295,000 1,239,446
Wachovia Corp. A1 5.50 5/1/2013 1,300,000 1,244,231
Wachovia Corp. A1 5.50 5/1/2013 6,500,000 6,221,157
Wachovia Corp. Al 5.70 8/1/2013 425,000 407,431
Wachovia Corp. Al 5.70 8/1/2013 2,020,000 1,936,493
Wachovia Corp. Al 575 2/1/2018 425,000 387,351
Wachovia Corp. Al 5.75 2/1/2018 2,250,000 2,050,684
Wachovia Corp. A3 7.98 2/28/2049 200,000 183,680
Wachovia Corp. A3 7.98 2/28/2049 3,200,000 2,938,880
Wachovia Corp. A3 7.98 2/28/2049 5,700,000 5,234,880
Wachovia Corp. A3 7.98 2/28/2049 13,800,000 12,673,920
Washington Mutual Bank Baa3 3.36 1/15/2015 1,500,000 1,127,505
Washington Mutual Bank Baa3 3.44 1/15/2015 280,000 210,468
Washington Mutual Bank Ba2 9.75 10/29/2049 100,000 78,750
Washington Mutual Preferred Funding Trust Ba2 6.53 3/15/2049 100,000 44,402
Washington Mutual Preferred Funding Trust Ba2 6.53 3/15/2049 600,000 266,412
Washington Mutual, Inc. Baa3 3.10 3/22/2012 2,000,000 1,590,806
Washington Mutual, Inc. Baa3 3.10 3/22/2012 6,500,000 5,170,120
Washington Mutuali, Inc. Baa3 5.00 3/22/2012 260,000 205,400
Washington Mutual, Inc. Baa3 5.00 3/22/2012 1,215,000 959,850
WellPoint, Inc. Baa1 5.25 1/15/2016 400,000 375,959
WellPoint, Inc. Baa1 5.25 1/15/2016 800,000 751,918
WellPoint, Inc. Baa1 525 1/15/2016 4,750,000 4,464,511
WellPoint, Inc. Baa1 5.85 1/15/2036 215,000 184,753
WellPoint, Inc. Baa1 5.85 1/15/2036 1,000,000 859,314
WellPoint, Inc. Baa1 5.85 1/15/2036 2,845,000 2,444.748
WellPoint, inc. Baa1 5.85 1/15/2036 5,000,000 4,296,570
Wells Fargo & Co. Aa1 2.88 9/15/2009 1,100,000 1,096,350
Wells Fargo & Co. Aa1l 2.88 9/15/2009 1,800,000 1,794,028
Wells Fargo & Co. Aail 2.86 3/23/2010 300,000 297,456
Welis Fargo & Co. Aa1l 4.38 1/31/2013 100,000 96,831
Wells Fargo & Co. Aal 4.38 1/31/2013 650,000 629,400
Wells Fargo & Co. Aa1 4.38 1/31/2013 2,700,000 2,614,429
Wells Fargo & Co. Aal 5.83 12/11/2017 100,000 96,754
Wells Fargo & Co. Aal 5.83 12/11/2017 150,000 145,131
Wells Fargo & Co. Aai 5.63 12/11/2017 200,000 193,509
Wells Fargo & Co. Aail 5.63 12/11/2017 500,000 483,772
Wells Fargo & Co. Aal 5.63 12/11/2017 825,000 798,223
Wells Fargo & Co. Aal 5.63 12/11/2017 2,250,000 2,176,972
Wells Fargo Bank NA Aa1 6.45 2/1/2011 1,130,000 1,180,844
Wells Fargo Capital XllI Aa2 7.70 12/29/2049 300,000 295,750
Wells Fargo Capital XilI Aa2 7.70 12/29/2049 550,000 542208
Wells Fargo Capital XIII Aa2 7.70 12/29/2049 2,325,000 2,292,062
Willis Group North America Baa2 5.63 7/15/2015 800,000 719,264
Wilmington Trust Co. / Chrysler Capital Corp. A3 10.73 1/1/2013 984,697 1,074,550
Wilmington Trust Co. / Chrysler Capital Corp. Baa1 10.73 1/1/2013 329,297 326,842
Wilmington Trust Co. / MWR Capital, Inc. A3 10.73 1/1/2013 633,428 629,271
Wilmington Trust Co. / Northern Leasing Co. Baa1 10.73 1/1/2013 950,142 928,658
Wilmington Trust Co. / Philip Morris Capital Corp. A3 10.73 1/1/2013 3,156,212 3,132,682
Wilmington Trust Co. / Philip Morris Credit Corp. NA 10.50 7/1/2008 299,320 299,970
World Savings Bank - Oakland, CA Aa2 2.80 5/8/2009 8,300,000 8,249,138
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XL Capital, Ltd. Baa3 6.50 12/31/2049 96,000 64,800

XL Capital, Ltd. Baa3 6.50 12/31/2049 430,000 290,250

ZFS Finance USA Baa3 6.15 12/15/2065 550,000 501,600

ZFS Finance USA Baa3 6.15 12/15/2065 550,000 501,600

ZFS Finance USA Trust Baa3 3.93 12/15/2065 360,000 315,241

ZFS Finance USA Trust Baa3 3.93 12/15/2065 1,730,000 1,514,909

ZFS Finance USA Trust IV Baa2 5.88 5/9/2032 500,000 434,334
ZFS Finance USA Trust IV Baa2 5.88 5/9/2032 1,100,000 955,534
ZFS Finance USA Trust IV Baa2 5.88 5/9/2032 1,750,000 1,520,167

ZFS Finance USA Trust V Baa2 6.50 5/9/2037 1,525,000 1,331,029
Total Financial $ 1,319,616,385
Industrial

AK Steel Corp. B1 7.75 6/15/2012 90,000 90,225
AK Steel Corp. B1 7.75 6/15/2012 360,000 360,900
Albertsons, Inc. B1 6.95 8/1/2009 800,000 806,025
Albertsons, Inc. B1 6.95 8/1/2009 4,100,000 4,130,877
American Airlines Ba2 7.02 4/15/2011 2,000,000 1,950,000
American Airlines Ba1 7.86 10/1/2011 450,000 432,000
American Home Products Corp. A3 6.95 3/15/2011 310,000 328,164
American Home Products Corp. A3 6.95 3/15/2011 1,485,000 1,672,009
Amgen, Inc. A2 273 11/28/2008 1,690,000 1,684,834
Amgen, Inc. A2 273 11/28/2008 2,688,000 2,679,783
Amgen, Inc. A3 6.90 6/1/2038 1,000,000 1,021,648
Amgen, Inc. A3 6.90 6/1/2038 1,800,000 1,838,966
Amgen, Inc. A3 6.90 6/1/2038 5,000,000 5,108,240
Amtrak/Pennsylvania Station Lease A2 9.50 6/15/2017 530,857 642,857
AOL Time Warner, Inc. Baa2 6.75 4/15/2011 595,000 608,257
AOL Time Warner, Inc. Baa2 6.75 4/15/2011 2,745,000 2,806,159
AOL Time Warner, Inc. Baa2 7.63 4/15/2031 400,000 406,098
AOL Time Warner, Inc. Baa2 7.63 4/15/2031 1,400,000 1,421,344
AQL Time Warner, inc. Baa2 7.63 4/15/2031 5,500,000 5,583,853
AQOL Time Warner, Inc. Baa2 7.63 4/15/2031 7,700,000 7,817,394
AOL Time Warner, inc. Baa2 7.70 5/1/2032 700,000 716,662
AQOL Time Warner, Inc. Baa2 7.70 5/1/2032 2,450,000 2,508,317
Apache Corp. A3 6.00 1/15/2037 120,000 117,748
Apache Corp. A3 6.00 1/15/2037 585,000 574,020
AT&T Broadband Corp. Baa2 9.46 11/15/2022 300,000 362,694
AT&T Broadband Corp. Baa2 9.46 11/15/2022 1,325,000 1,601,897
AT&T Corp. A2 8.00 11/15/2031 800,000 918,402
AT&T Corp. A2 8.00 11/15/2031 1,000,000 1,148,003
AT&T Corp. A2 8.00 11/15/2031 5,225,000 5,998,316
AT&T Wireless Services, Inc. A2 7.88 3/1/2011 375,000 399,246
AT&T Wireless Services, Inc. A2 7.88 3/1/2011 785,000 835,755
AT&T Wireless Services, Inc. A2 7.88 3/1/2011 3,845,000 4,093,602
AT&T Wireless Services, Inc. A2 8.75 3/1/2031 270,000 320,376
AT&T Wireless Services, Inc. A2 8.75 3/1/2031 1,365,000 1,619,680
AT&T, Inc. A2 2.88 2/5/2010 900,000 895,949
AT&T, Inc. A2 4.95 1/15/2013 400,000 398,614
AT&T, Inc. A2 5.50 2/1/2018 400,000 387,603
AT&T, Inc. A2 6.30 1/15/2038 100,000 94,476
AT&T, Inc. A2 6.30 1/15/2038 100,000 94,476
AT&T, Inc. A2 6.30 1/15/2038 300,000 283,427
AT&T, inc. A2 6.40 5/15/2038 300,000 287,185
AT&T, Inc. A2 6.40 5/15/2038 1,000,000 957,282
AT&T, Inc. A2 6.40 5/15/2038 1,275,000 1,220,535
AT&T, Inc. A2 6.40 5/15/2038 5,000,000 4,786,410
BE Aerospace, Inc. Ba3 8.50 7/1/2018 170,000 170,638
BE Aerospace, Inc. Ba3 8.50 7/1/2018 2,225,000 2,233,344
Beazer Homes USA, Inc. B2 8.13 6/15/2016 271,000 205,960
Beazer Homes USA, Inc. B2 8.13 6/15/2016 1,224,000 930,240
BeltSouth Corp. WR 2,78 8/15/2008 2,600,000 2,598,357
BellSouth Telecommunications, Inc. A2 7.00 12/1/2095 423,000 395,700
BellSouth Telecommunications, Inc. A2 7.00 12/1/2095 1,796,000 1,680,086
Biogen ldec, inc. Baa3 6.88 3/1/2018 2,000,000 2,048,638
Biogen Idec, Inc. Baa3 6.88 3/1/2018 8,000,000 8,194,552
Boston Scientific Corp. Ba2 5.45 6/15/2014 150,000 138,375
Boston Scientific Corp. Ba2 545 6/15/2014 425,000 392,063
Boston Scientific Corp. Ba2 5.45 6/15/2014 1,575,000 1,452,938
Boston Scientific Corp. Ba2 545 6/15/2014 2,500,000 2,306,250
Boston Scientific Corp. Ba2 6.40 6/15/2016 275,000 258,500
Boston Scientific Corp. Ba2 6.40 6/15/2016 1,900,000 1,786,000
BP AMI Leasing, Inc. Aal 2.82 6/26/2009 3,300,000 3,301,386
Briggs & Stratton Corp. Ba2 8.88 3/15/2011 485,000 494,700
Briggs & Stratton Corp. Ba2 8.88 3/15/2011 575,000 586,500
Burlington Northern Santa Fe Corp. Baa1 4.88 1/15/2015 1,975,000 1,893,567
Burlington Northern Santa Fe Railway Co. Aa2 8.25 1/15/2021 412,040 457,571

Burlington Northern Santa Fe Railway Co. Aa2 5.94 1/156/2022 3,165,058 3,111,822
Burlington Northern Santa Fe Railway Co. Aa2 4.97 4/1/2023 193,275 180,324
Burlington Northern Santa Fe Railway Co. Aa2 4.97 4/1/2023 805,314 751,350
Burlington Northern Santa Fe Railway Co. Aa2 572 1/15/2024 1,939,802 1,901,743
Burlington Northern Santa Fe Railway Co. Aa2 5.34 4/1/2024 320,922 307,633
Burlington Northern Santa Fe Railway Co. Aa2 5.63 4/1/2024 1,818,565 1,774,574
Burlington Northern Santa Fe Railway Co. Aa2 6.00 4/1/2024 212,368 213,173
Burlington Northern Santa Fe Railway Co. Aa2 6.00 4/1/2024 2,076,486 2,084,356
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CA, Inc. Bai 5.63 12/1/2014 3,850,000 3,604,563

CA, Inc. Ba1 5.63 12/1/2014 1,525,000 1,427,781

Cargill, Inc. A2 520 1/22/2013 450,000 445,681

Cargill, Inc. A2 5.20 1/22/2013 1,875,000 1,857,004

Chancellor Media Corp. WR 8.00 11/1/2008 150,000 162,229
Chancellor Media Corp. WR 8.00 11/1/2008 575,000 583,545
Chesapeake Energy Corp. Ba3 6.38 6/15/2015 45,000 42,525
Chesapeake Energy Corp. Ba3 6.38 6/15/2015 160,000 151,200
Chesapeake Energy Corp. Ba3 6.25 1/15/2018 15,000 13,800
Chesapeake Energy Corp. Ba3 6.25 1/15/2018 70,000 64,400
Chesapeake Energy Corp. Ba3 6.88 11/15/2020 40,000 37,600
Chesapeake Energy Corp. Ba3 6.88 11/16/2020 180,000 169,200
Cincinnati Bell, Inc. Ba3 7.25 7/15/2013 185,000 180,375
Cincinnati Bell, Inc. Ba3 7.25 7/15/2013 655,000 541,125
Clorox Co. Baa2 5.45 10/15/2012 145,000 145,701

Clorox Co. Baa2 5.45 10/15/2012 785,000 788,795
Clorox Co. Baa2 5.95 10/16/2017 850,000 851,110
Comcast Corp. Baa2 3.09 7/14/2009 800,000 793,621

Comcast Corp. Baa2 3.09 711412009 3,500,000 3,472,091

Comcast Corp. Baa3 10.63 7/15/2012 375,000 431,014
Comcast Corp. Baa3 10.63 7/15/2012 1,425,000 1,637,852
Comcast Corp. Baa2 5.30 1/16/2014 4,500,000 4,362,044
Comcast Corp. Baa2 5.85 11/16/2015 ' 200,000 195,800
Comcast Corp. Baa2 5.85 11/15/2015 375,000 367,126
Comcast Corp. Baa2 5.85 11/15/2015 700,000 685,301

Comcast Corp. Baa2 5.85 11/15/2015 1,300,000 1,272,703
Comcast Corp. Baa2 5.90 3/156/2016 375,000 366,408
Comcast Corp. Baa2 5.90 3/15/2016 500,000 488,544
Comcast Corp. Baa2 5.90 3/15/2016 1,000,000 977,088
Comcast Corp. Baa2 5.90 3/156/2016 1,850,000 1,807,613
Comcast Corp. Baa2 6.50 1/15/2017 500,000 502,972
Comcast Corp. Baa2 6.50 1/15/2017 2,000,000 2,011,888
Comcast Corp. Baa2 6.30 11/15/2017 275,000 272,525
Comcast Corp. Baa2 6.30 11/156/2017 650,000 644,149
Comcast Corp. Baa2 6.30 11/16/2017 2,300,000 2,279,298
Comcast Corp. Baa2 6.30 11/15/2017 3,150,000 3,121,647
Comcast Corp. Baa2 6.50 11/15/2035 102,000 96,964
Comcast Corp. Baa2 6.50 11/16/2035 190,000 180,619
Comcast Corp. Baa2 6.50 11/15/2035 500,000 475,313
Comcast Corp. Baa2 6.50 11/15/2035 940,000 893,588
Comcast Corp. Baa2 6.50 11/15/2035 1,500,000 1,425,938
Continental Airlines Baa1 5.98 4/19/2022 755,000 605,888
Continental Airlines Baa1 5.98 4/19/2022 3,715,000 2,981,288
Continental Airines Baa2 7.71 10/2/2022 450,746 428,208
Continental Airlines Baa2 7.71 10/2/2022 2,565,782 2,437,493
Cox Communications, Inc. Baa3 4.63 1/15/2010 800,000 796,586
Cox Communications, Inc. Baa3 4.63 1/15/2010 3,500,000 3,480,687
Cox Communications, Inc. Baa3 6.75 3/15/2011 450,000 464,418
Cox Communications, Inc. Baa3 6.75 3/158/2011 2,060,000 2,126,004
Cox Communications, Inc. Baa3 545 12/15/2014 725,000 696,700
Cox Communications, Inc. Baa3 5.45 12/15/2014 2,500,000 2,402,415
Cox Communications, Inc. Baa3 5.45 12/15/2014 4,300,000 4,132,154
Cox Communications, Inc. Baa3 5.88 12/1/2016 550,000 530,368
Cox Communications, Inc. Baa3 5.88 12/1/2016 2,200,000 2,121,471
Cox Communications, Inc. Baa3 6.25 6/1/2018 378,000 369,001
Cox Communications, Inc. Baa3 6.25 6/1/2018 1,711,000 1,670,268
Cox Communications, Inc. Baa3 6.95 6/1/2038 115,000 112,446
Cox Communications, Inc. Baa3 6.95 6/1/2038 520,000 508,451
Crane Co. Baa2 5.50 9/15/2013 800,000 798,128
CSC Holdings, Inc. B1 8.13 7/15/2009 60,000 60,450
CSC Holdings, Inc. B1 8.13 7/15/2009 235,000 236,763
CSC Holdings, Inc. B1 8.13 8/15/2009 65,000 65,488
CSC Holdings, Inc. B1 8.13 8/15/2009 270,000 272,025
CSC Holdings, Inc. B1 7.88 2/15/2018 210,000 195,300
CSC Holdings, Inc. B1 7.88 2/15/2018 2,790,000 2,584,700
CSX Corp. Baa3 6.25 4/1/2015 217,000 217,738
CSX Corp. Baa3 6.25 4/1/2015 979,000 982,329
CSX Corp. Baa3 7.45 4/1/2038 268,000 264,040
CSX Corp. Baa3 7.45 4/1/2038 1,213,000 1,195,076
CSX Transportation, Inc. A2 6.47 6/15/2011 1,000,000 1,047,250
CSX Transportation, Inc. A2 6.25 1/15/2023 2,000,000 1,959,920
CVS Caremark Corp. Baa2 6.25 6/1/2027 670,000 656,146
CVS Caremark Corp. Baa2 6.25 6/1/2027 3,235,000 3,168,110
CVS Caremark Corp. Baa2 6.04 12/10/2028 3,477,399 3,228,869
DaimlerChrysler North American Holding Corp. A3 3.14 3/13/2009 300,000 299,088
DaimierChrysler North American Holding Corp. A3 3.14 3/13/2009 2,600,000 2,592,096
DaimlerChrysler North American Holding Corp. A3 3.22 3/13/2009 1,200,000 1,197,908
DaimlerChrysler North American Holding Corp. A3 3.23 8/3/2009 300,000 297,524
DaimlerChrysler North American Holding Corp. A3 3.23 8/3/2009 1,600,000 1,586,792
DaimlerChrysler North American Holding Corp. A3 4.88 6/15/2010 320,000 321,919
DaimlerChrysler North American Holding Corp. A3 4.88 6/15/2010 1,595,000 1,604,565
Darden Restaurants, Inc. Baa3 5.63 10/15/2012 144,000 138,354
Darden Restaurants, Inc. Baa3 5.63 10/15/2012 648,000 622,592
Darden Restaurants, Inc. Baa3 6.20 10/15/2017 71,000 65,881

Darden Restaurants, Inc. Baa3 6.20 10/15/2017 320,000 296,928
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Darden Restaurants, Inc. Baa3 6.80 10/15/2037 1,000,000 852,101

Darden Restaurants, inc. Baa3 6.80 10/15/2037 5,000,000 4,260,505

Deli, inc. A2 4.70 4/15/2013 700,000 681,254
Delta Air Lines, inc. WR 7.57 11/18/2010 420,000 396,900
Delta Air Lines, Inc. WR 7.57 11/18/2010 613,000 579,285

Delta Air Lines, Inc. WR 7.57 11/18/2010 2,020,000 1,908,900
Delta Air Lines, Inc. WR 7.57 11/18/2010 2,755,000 2,603,475
Delta Air Lines, Inc. Baa1 6.82 8/10/2022 948,518 801,498
Deita Air Lines, inc. Baa1 6.82 8/10/2022 4,708,541 3,978,717
Deluxe Corp. Ba2 5.00 12/15/2012 1,255,000 1,035,375
Deluxe Corp. Ba2 5.00 12/15/2012 3,145,000 2,594,625
Dillard Department Stores B2 7.88 1/1/2023 1,600,000 1,168,000
Dillard Department Stores B2 7.75 5/15/2027 675,000 472,500
Diltard Department Stores ' B2 7.75 5/15/2027 2,825,000 1,877,500
Dillard’s inc. B2 7.75 7/15/2026 880,000 616,000
Dillard's Inc. B2 7.00 12/1/2028 300,000 204,000
Dillard's Inc. B2 7.00 12/1/2028 1,350,000 918,000
Dow Chemical Co. A3 7.38 11/1/2029 450,000 477,272
Dow Chemical Co. A3 7.38 11/1/2029 1,850,000 1,962,119
Eastman Kodak Co. B2 7.25 11/156/2013 1,475,000 1,434,438
Eastman Kodak Co. B2 7.25 11/15/2013 3,700,000 3,598,250
EchoStar DBS Corp. Ba3 5.75 10/1/2008 1,000,000 1,000,000
EchoStar DBS Corp. Ba3 7.00 10/1/2013 30,000 28,575
EchoStar DBS Corp. Ba3 7.00 10/1/2013 135,000 128,588
EchoStar DBS Corp. Ba3 7.13 2/1/2016 30,000 27,675
EchoStar DBS Corp. Ba3 7.13 2/1/2016 135,000 124,538
Electronic Data Systems Corp. Baa3 6.50 8/1/2013 1,400,000 1,437,894
Electronic Data Systems Corp. Baa3 6.50 8/1/2013 3,525,000 3,620,411

Embarq Corp. Baa3 7.08 6/1/2016 300,000 284,926
Embarq Corp. Baa3 7.08 6/1/2016 500,000 474,877
Embarq Corp. Baa3 7.08 6/1/2016 1,700,000 1,614,582
Embarq Corp. Baa3 7.08 6/1/2016 2,500,000 2,374,385
Embarqg Corp. Baa3 8.00 6/1/2036 24,000 22,704
Embarq Corp. Baa3 8.00 6/1/2036 110,000 104,058
ERAC USA Finance Co. Baa2 7.00 10/15/2037 115,000 93,317
ERAC USA Finance Co. Baa2 7.00 10/15/2037 930,000 754,654
ERAC USA Finance Co. Baa2 7.00 10/15/2037 1,410,000 1,144,153
ERAC USA Finance Co. Baa2 7.00 10/15/2037 4,550,000 3,692,125
Federal Express Corp. Baa2 5.50 8/15/2009 140,000 140,781
Federal Express Corp. Baa2 5.50 8/15/2009 1,415,000 1,422,896
Federal Express Corp. Baa2 7.65 1/15/2014 225,472 223,217
Federal Express Corp. Baa2 7.02 1/156/2016 420,142 434,847
Federal Express Corp. Baa1 6.85 1/15/2019 2,301,346 2,327,236
Federal Express Corp. A2 6.72 1/15/2022 622,592 618,364
Federat Express Corp. A2 6.72 1/15/2022 2,746,731 2,728,075
Federated Department Stores, Inc. Baa3 6.90 4/1/2029 175,000 147,886
Federated Department Stores, Inc. Baa3 6.90 4/1/2029 200,000 169,012
Federated Department Stores, Inc. Baa3 6.90 4/1/2029 900,000 760,556
Federated Retail Holdings, Inc. Baa3 6.38 3/15/2037 150,000 115,527
Federated Retail Holdings, Inc. Baa3 6.38 3/15/2037 1,100,000 847,200
Fiserv, Inc. Baa2 6.13 11/20/2012 350,000 351,769
Fiserv, Inc. Baa2 6.13 11/20/2012 1,500,000 1,507,580
Fisher Scientific International, inc. Baa3 6.13 7/1/2015 1,448,000 1,435,488
Fisher Scientific International, inc. Baa3 6.13 7/1/20156 3,655,000 3,623,417
Ford Motor Co. Caal 6.38 2/1/2029 1,500,000 787,500
Ford Motor Co. Caa1 6.38 2/1/2029 6,000,000 3,150,000
Fortune Brands, Inc. Baa2 5.38 1/15/2016 1,532,000 1,434,681
Fortune Brands, Inc. Baa2 5.38 1/15/2016 3,868,000 3,622,289
Freeport-McMoRan Copper & Gold, Inc. Ba2 8.38 4/1/2017 400,000 422,000
Freeport-McMoRan Copper & Gold, Inc. Ba2 8.38 4/1/2017 1,625,000 1,714,375
General Electric Co. Aaa 2.72 12/9/2008 6,500,000 6,496,880
General Electric Co. Aaa 5.25 12/6/2017 354,000 340,312
General Electric Co. Aaa 5.25 12/6/2017 1,593,000 1,631,402
General Mills, Inc. Baa1 3.04 1/22/2010 1,400,000 1,382,220
Georgia Pacific Corp. Ba3 7.00 1/15/2015 1,100,000 1,034,000
H.J. Heinz Co. Baa2 6.43 12/1/2020 500,000 504,365
Harley-Davidson Funding Corp. A1 6.80 6/15/2018 188,000 185,750
Harley-Davidson Funding Corp. Al 6.80 6/15/2018 852,000 841,805
Harrah's Operating, Co., Inc. Caa2 5.50 7/1/2010 275,000 245,781
Harrah's Operating, Co., inc. Caa2 5.50 7/1/2010 1,175,000 1,050,156
HCA, Inc. Caa1 6.95 5/1/2012 700,000 661,500
HCA, Inc. Caal 6.95 5/1/2012 1,750,000 1,653,750
HCA, Inc. Caal 6.30 10/1/2012 125,000 112,188
HCA, Inc. Caal 6.30 10/1/2012 1,000,000 897,500
HCA, Inc. . Caal 6.25 2/15/2013 400,000 347,000
HCA, Inc. Caat 6.25 2/15/2013 1,400,000 1,214,500
HCA, Inc. Caa1 6.25 2/15/2013 4,000,000 3,470,000
HCA, inc. Caal 6.25 2/15/2013 8,700,000 7,547,250
HCA, Inc. Caa1 6.75 7/15/2013 1,025,000 899,438
HCA, inc. Caa1 5.75 3/15/2014 1,500,000 1,248,750
HCA, Inc. Caal 6.38 1/15/2015 50,000 41,500
HCA, Inc. Caal 6.38 1/15/2015 600,000 498,000
HCA, Inc. Caa1 6.50 2/15/2016 1,100,000 915,750
HealthNet, Inc. Ba3 6.38 6/1/2017 350,000 301,000
HeaithNet, Inc. Ba3 6.38 6/1/2017 1,500,000 1,290,000
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Home Depot, Inc, Baa1 2.90 12/16/2009 1,400,000 1,363,587

Home Depot, Inc. Baa1 5.25 12/16/2013 1,504,000 1,442,501

Home Depot, Inc. Baa1 5.25 12/16/2013 3,796,000 3,640,782

Home Depot, inc. Baa1 5.88 12/16/2036 1,000,000 816,926

Home Depot, inc. Baa1 5.88 12/16/2036 5,000,000 4,084,630

Honeywell International, Inc. A2 5.30 3/1/2018 270,000 265,973

Honeywelt International, Inc. A2 5.30 3/1/2018 1,218,000 1,199,832
Hospira, Inc. Baa3 3.28 3/30/2010 400,000 387,809
Hospira, Inc. Baa3 3.28 3/30/2010 2,100,000 2,035,996
Hospira, Inc. Baa3 3.28 3/30/2010 200,000 193,904
Hospira, Inc. Baa3 3.28 3/30/2010 1,100,000 1,066,474
Hospira, Inc. Baa3 6.05 3/30/2017 250,000 241,268
Hospira, Inc. Baa3 6.05 3/30/2017 2,000,000 1,930,140
IBM International Group LLC A1 3.25 7/29/2009 1,500,000 1,506,003
iBM International Group LLC Al 3.25 7/29/2009 4,500,000 4,515,008
IDEARC, inc. B3 8.00 11/15/2016 135,000 84,881

IDEARC, Inc. B3 8.00 11/15/2016 565,000 355,244
Intelsat Ltd. B3 9.25 6/15/2016 80,000 80,600
Intelsat Ltd. B3 9.25 6/15/2016 340,000 342,550
Internationat Business Machines Corp. A1l 5.70 9/14/2017 3,500,000 3,552,203
International Paper Co. Baa3 7.95 6/15/2018 308,000 306,286
International Paper Co. Baa3 7.95 6/15/2018 1,393,000 1,385,247
International Paper Co. Baa3 8.70 6/15/2038 220,000 221,602
International Paper Co. Baa3 8.70 6/15/2038 500,000 503,642
International Paper Co. Baa3 8.70 6/15/2038 995,000 1,002,248
International Paper Co. Baa3 8.70 6/15/2038 2,500,000 2,518,210
J.C. Penney & Co. WR 7.38 8/15/2008 100,000 100,269
J.C. Penney & Co. WR 7.38 8/15/2008 500,000 501,345
John Deere Capital Corp. WR 2.76 7/15/2008 1,500,000 1,499,906
John Deere Capital Corp. A2 3.43 1/18/2011 1,000,000 998,800
John Deere Capital Corp. A2 3.43 1/18/2011 5,000,000 4,994,000
John Deere Capital Corp. A2 495 12/17/2012 258,000 259,140
John Deere Capital Corp. A2 4.95 12/17/2012 1,237,000 1,242,468
KB Home Ba2 7.25 6/15/2018 750,000 648,750
KB Home Ba2 7.25 6/15/2018 2,500,000 2,162,500
Kellogg Co. A3 5.13 12/3/2012 195,000 197,565
Kellogg Co. A3 513 12/3/2012 910,000 921,968
Kerr McGee Corp. Baa3 6.95 71112024 350,000 363,043
Kerr McGee Corp. Baa3 6.95 71112024 1,350,000 1,400,308
Kimberly Clark Corp. A2 2.90 7/30/2010 2,600,000 2,588,690
KLA-Tencor Corp. Baa1 6.90 5/1/2018 500,000 490,183
KLA-Tencor Corp. Baa1 6.90 5/1/2018 2,500,000 2,450,915
Kohl's Corp. Baa1 6.88 12/15/2037 1,000,000 901,184
Koht's Corp. Baa1 6.88 12/15/2037 5,000,000 4,505,920
Kraft Foods, Inc. Baa2 6.50 8/11/2017 500,000 500,637
Kraft Foods, Inc. Baa2 6.50 8/11/2017 2,000,000 2,002,546
Kraft Foods, Inc. Baa2 6.13 2/1/2018 204,000 198,305
Kraft Foods, Inc. Baa2 6.13 2/1/2018 272,000 264,406
Kraft Foods, Inc. Baa2 6.13 2/1/2018 380,000 369,391
Kraft Foods, inc. Baa2 6.13 2/1/2018 700,000 680,457
Kraft Foods, inc. Baa2 6.13 2/1/2018 1,225,000 1,190,799
Kraft Foods, Inc. Baa2 6.13 2/1/2018 1,875,000 1,822,652
Kraft Foods, Inc. Baa2 7.00 8/11/2037 500,000 495,045
Kraft Foods, Inc. Baa2 7.00 8/11/2037 2,500,000 2,475,225
Kraft Foods, Inc. Baa2 6.88 2/1/2038 54,000 52,499
Kraft Foods, Inc. Baa2 6.88 2/1/2038 243,000 236,246
Kraft Foods, Inc. Baa2 6.88 2/1/2038 500,000 486,103
Kraft Foods, Inc. Baa2 6.88 2/1/2038 2,500,000 2,430,513
Krager Co. Baa2 6.15 1/15/2020 300,000 296,825
Kroger Co. Baa2 6.15 1/15/2020 1,700,000 1,682,006
L-3 Communications Corp. Ba3 7.63 6/15/2012 1,425,000 1,439,250
L-3 Communications Corp. Ba3 7.63 6/15/2012 3,625,000 3,661,250
L-3 Communications Corp. Ba3 6.38 10/16/2015 40,000 37.400
L-3 Communications Corp. Ba3 6.38 10/15/2015 100,000 93,500
Level 3 Financing, Inc. Caa1 8.75 2/15/2017 70,000 60,200
Level 3 Financing, Inc. Caa1 8.75 2/15/2017 930,000 799,800
Lexmark International, Inc. Baa2 5.90 6/1/2013 215,000 211,659
Lexmark International, Inc. Baa2 5.90 6/1/2013 973,000 957,880
Lexmark International, Inc. Baa2 6.65 6/1/2018 190,000 186,606
Lexmark International, Inc. Baa2 6.65 6/1/2018 856,000 840,709
Lexmark International, Inc. Baa2 6.65 6/1/2018 1,490,000 1,463,384
Lexmark !nternational, Inc. Baa2 6.65 6/1/2018 3,760,000 3,692,835
Liberty Media Corp. Ba2 8.50 7/15/2029 75,000 67,086
Liberty Media Corp. Ba2 8.25 2/1/2030 675,000 588,003
Liberty Media Corp. Ba2 8.25 2/1/2030 3,625,000 3,157,796
Limited Brands, Inc. Baa3 525 11/1/2014 1,700,000 1,438,010
Limited Brands, Inc. Baa3 5.25 11/1/2014 4,250,000 3,695,024
Limited Brands, Inc. Baa3 7.60 7/15/2037 1,000,000 890,867
Limited Brands, Inc. Baa3 7.60 7/15/2037 5,000,000 4,454 335
Lowe's Companies, Inc. Al 6.65 9/15/2037 500,000 487,377
Lowe's Companies, Inc. Al 6.65 9/15/2037 2,500,000 2,436,885
Macy's Retail Holdings, Inc. Baa3 7.88 7/15/2015 500,000 503,661

Macy's Retail Holdings, Inc. Baa3 7.88 7/15/2015 2,500,000 2,618,303

Macy's Retail Holdings, Inc. Baa3 7.00 2/15/2028 200,000 169,898

Macy's Retail Holdings, Inc. Baa3 7.00 2/15/2028 1,000,000 849,488
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Macy's Retail Holdings, Inc. Baa3 7.00 2/15/2028 1,375,000 1,168,046

Mandalay Resort Group WR 9.50 8/1/2008 100,000 100,000

Mandalay Resort Group WR 9.50 8/1/2008 300,000 300,000

Mandalay Resort Group Ba2 6.50 7/31/2009 1,500,000 1,481,250

Marathon Oil Corp. Baa1 6.60 10/1/2037 1,500,000 1,478,775

Marathon Oil Corp. Baa1 6.60 10/1/2037 6,000,000 5,915,100

Masco Corp. Baa2 6.13 10/3/2016 500,000 453,068

Masco Corp. Baa2 6.13 10/3/2016 5,000,000 4,530,675

Mattel, inc. Baa2 6.13 6/15/2011 1,410,000 1,447,760

Mattel, Inc. Baa2 6.13 6/15/2011 3,550,000 3,645,069

May Department Stores Co. Baa3 6.90 1/15/2032 575,000 474,501

May Department Stores Co. Baa3 6.90 1/15/2032 4,200,000 3,465,920
May Department Stores Co. Baa3 6.70 7/15/2034 200,000 165,169
May Department Stores Co. Baa3 6.70 7/15/2034 650,000 536,799
McDonald's Corp. A3 5.80 10/15/2017 108,000 110,242
McDonald's Corp. A3 5.80 10/15/2017 488,000 498,130
McGraw-Hill Cos., Inc. A1 6.55 11/15/2037 2,500,000 2,372,205
McGraw-Hill Cos., Inc. A1 6.55 11/15/2037 10,000,000 9,488,820
Midwest Generation LLC Baa3 8.56 1/2/2016 83,480 86,193
Midwest Generation LLC Baa3 8.56 1/2/2016 350,616 362,011

Mohawk Industries, Inc. Baa3 6.13 1/15/2016 250,000 239,003
Mohawk Industries, Inc. Baa3 6.13 1/15/2016 1,000,000 956,011

Mohegan Tribal Gaming Authority Ba1 6.13 2/15/2013 55,000 50,050
Mohegan Tribal Gaming Authority Ba1 6.13 2/15/2013 235,000 213,850
Motorola, inc. Baa2 6.50 9/1/2025 75,000 56,003
Motorola, Inc. Baa2 6.50 9/1/2025 955,000 713,108
Motorola, Inc. Baa2 6.63 11/15/2037 1,500,000 1,180,059
Motorola, Inc. Baa2 6.63 11/15/2037 6,000,000 4,720,236
MP Environmental Funding LLC Aaa 523 7/15/2019 850,000 867,815
MP Environmental Funding LLC Aaa 5.23 7/15/2019 3,550,000 3,624,404
New York Life Global Funding Aaa 465 5/9/2013 200,000 198,388
New York Life Global Funding Aaa 4.65 5/9/2013 700,000 694,357
News America Holdings, inc. Baa1 7.70 10/30/2025 250,000 271,505
News America Holdings, Inc. Baa1 8.15 10/17/2036 95,000 106,073
News America Holdings, Inc. Baa1 8.15 10/17/2036 385,000 429,874
News America, Inc. Baa1l 7.13 4/8/2028 100,000 101,512
News America, Inc. Baa1 7.63 11/30/2028 990,000 1,052,245
News America, Inc. Baat 6.15 3/1/2037 575,000 529,410
News America, Inc. Baa1 6.15 3/1/2037 2,790,000 2,568,789
News America, Inc. Baa1 6.65 11/15/2037 172,000 167,946
News America, Inc. Baa1 6.65 11/15/2037 500,000 488,217
News America, Inc. Baa1 6.65 11/15/2037 777,000 758,688
News America, Inc. Baa1 6.65 11/15/2037 1,000,000 976,433
News America, Inc. Baa1 6.65 11/15/2037 2,125,000 2,074,920
News America, Inc. Baa1 6.65 11/15/2037 4,000,000 3,905,732
Nextel Communications, Inc. Baa3 6.88 10/31/2013 155,000 130,975
Nextet Communications, Inc. Baa3 6.88 10/31/2013 2,035,000 1,719,575
Nordstrom, !nc. Baa1 7.00 1/15/2038 93,000 88,769
Nordstrom, Inc. Baa1 7.00 1/15/2038 419,000 399,938
Nordstrom, Inc. Baa1 7.00 1/15/2038 1,500,000 1,431,759
Nordstrom, Inc. Baa1 7.00 1/15/2038 4,000,000 3,818,024
Norfolk Southern Corp. Baa1 575 4/1/2018 6,300,000 6,200,384
Northwest Airlines Baa1 7.03 11/1/2019 410,000 354,343
Northwest Airlines Baa1 7.03 11/1/2019 1,940,000 1,676,645
Office Depot, inc. Ba2 6.25 8/15/2013 800,000 737,144
Omnicom Group, Inc. Baa1 5.90 4/15/2016 1,450,000 1,416,783
Omnicom Group, Inc. Baa1 5.90 4/15/2016 3,650,000 3,566,386
Oracle Corp. A2 4.95 4/15/2013 800,000 807,731

Oracle Corp. A2 4.95 4/15/2013 3,800,000 3,836,723
Oracle Corp. A2 575 4/15/2018 705,000 704,397
Oracle Corp. A2 5.75 4/15/2018 850,000 849,273
Oracle Corp. A2 5.75 4/15/2018 3,450,000 3,447,050
Oracle Corp. A2 575 4/15/2018 4,219,000 4,215,393
Oracle Corp. A2 6.50 4/15/2038 132,000 132,327
Oracle Corp. A2 6.50 4/15/2038 500,000 501,239
Oracle Corp. A2 6.50 4/15/2038 595,000 596,474
Oracle Corp. A2 6.50 4/15/2038 3,000,000 3,007,434
Owens Corning Ba1 7.00 12/1/2036 250,000 208,852
Owens Corning Bat 7.00 12/1/2036 2,000,000 1,670,816
PanCanadian Petroleum Baa2 6.30 11/1/2011 390,000 400,097
Parker Hannifin Corp. WR 6.34 7/15/2008 463,410 463,855
Peabody Energy Corp. Bat 7.88 11/1/2026 200,000 201,000
Peabody Energy Corp. Ba1 7.88 11/1/2026 900,000 904,500
Petroleum Export Ltd. Baa1l 527 6/15/2011 68,709 68,177
Petroleum Export Ltd. Baa1 527 6/15/2011 343,547 340,884
Philip Morris International, inc. A2 5.65 5/16/2018 94,000 91,364
Philip Morris International, Inc. A2 5.65 5/16/2018 455,000 442 243
Philip Morris International, Inc. A2 565 5/16/2018 650,000 631,775
Philip Morris International, Inc. A2 5.65 5/16/2018 2,725,000 2,648,596

Philip Morris International, Inc. A2 6.38 5/16/2038 194,000 189,058
Philip Morris International, Inc. A2 6.38 5/16/2038 200,000 194,905
Philip Morris International, Inc. A2 6.38 5/16/2038 876,000 853,684

Philip Morris International, Inc. A2 6.38 5/16/2038 1,000,000 974,525
Philip Morris International, Inc. A2 6.38 5/16/2038 1,100,000 1,071,978
Philip Morris International, Inc. A2 6.38 5/16/2038 4,000,000 3,898,100
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PPG Industries, Inc. A3 7.70 3/15/2038 186,000 202,658
PPG Industries, Inc. A3 7.70 3/15/2038 837,000 911,962
Qwest Corp. Ba1 7.88 9/1/2011 145,000 145,000
Qwest Corp. Ba1 7.88 9112011 635,000 635,000
Qwest Corp. Ba1 8.88 3/15/2012 270,000 275,400
Qwest Corp. Ba1 8.88 3/15/2012 1,285,000 1,310,700
Qwest Corp. Ba1 6.03 6/15/2013 110,000 105,050
Qwest Corp. Ba1 6.03 6/15/2013 450,000 429,750
Qwest Corp. Bat 7.63 6/15/2015 500,000 481,250
Qwest Corp. Ba1 7.63 6/15/2015 2,200,000 2,117,500
Reynolds American, Inc. Baa3 3.48 6/15/2011 400,000 378,024
Reynolds American, Inc. Baa3 3.48 6/15/2011 1,200,000 1,134,072
Reynolds American, inc. Baa3 7.75 6/1/2018 1,000,000 1,047,194
Reynolds American, inc. Baa3 7.75 6/1/2018 7,500,000 7,853,955
Rohm & Haas Co. Baa1 6.00 9/15/2017 200,000 194,750
SBC Communications, Inc. A2 2.89 11/14/2008 1,400,000 1,399,402
Schering Plough Corp. Baa1 6.55 9/15/2037 250,000 244,155
Schering Plough Corp. Baa1 6.55 9/15/2037 4,500,000 4,394,795
SLM Corp. Baa2 2.92 7/25/2013 400,000 393,390
SLM Corp. Baa2 2.92 7/25/2013 1,000,000 983,476
Southwest Airlines Aa3 6.15 2/1/2024 98,268 93,442
Southwest Airlines Aa3 6.15 2/1/2024 442,205 420,488
Sprint Capital Corp. Baa3 7.63 1/30/2011 375,000 368,438
Sprint Capital Corp. Baa3 7.63 1/30/2011 1,600,000 1,672,000
Sprint Capital Corp. Baa3 6.88 11/15/2028 394,000 328,005
Sprint Capital Corp. Baa3 6.88 11/15/2028 1,778,000 1,480,185
Sprint Nextel Corp. Baa3 6.00 12/1/2016 650,000 558,000
Sprint Nextel Corp. Baa3 6.00 12/1/12016 4,250,000 3,655,000
Talisman Energy, Inc. Baa2 6.25 2/1/2038 215,000 197,632
Talisman Energy, Inc. Baa2 6.25 2/1/2038 2,840,000 2,610,585
Target Corp. A2 5.13 1/15/2013 900,000 910,151
Target Corp. A2 7.00 1/15/2038 500,000 512,647
Target Corp. A2 7.00 1/15/2038 2,500,000 2,563,235
Tenet Heaithcare Corp. Caal 6.88 11/16/2031 125,000 90,000
Tenet Healthcare Corp. Caa1 6.88 11/15/2031 1,675,000 1,206,000
Thomson Reuters Corp. Baa1 6.50 7/15/2018 218,000 217,232
Thomson Reuters Corp. Baa1 6.50 7/15/2018 990,000 986,512
Thomson Reuters Corp. Baa1 6.50 7/15/2018 1,750,000 1,743,835
Time Warner Cable, Inc. Baa2 5.85 5/1/2017 100,000 94,980
Time Warner Cable, Inc. Baa2 5.85 5/1/2017 555,000 527,140
Time Warner Cable, Inc. Baa2 6.75 7/1/2018 1,040,000 1,046,896
Time Warner Cable, Inc. Baa2 6.75 7/1/2018 5,310,000 5,345,211
Time Warner Cable, Inc. Baa2 6.55 5/1/2037 250,000 230,250
Time Warner Cable, Inc. Baa2 6.55 5/1/2037 350,000 322,350
Time Warner Cable, Inc. Baa2 6.55 5/1/2037 1,625,000 1,404,527
Time Warner Cable, Inc. Baa2 6.55 5/1/2037 2,500,000 2,302,503
Tirne Warner Cable, inc. Baa2 7.30 7/1/2038 150,000 149,078
Time Warner Cable, Inc. Baa2 7.30 7/1/2038 683,000 678,800
Time Warner, Inc. Baa2 2.92 11/13/2009 8,500,000 8,260,139
Time Warner, Inc. Baa2 5.88 11/15/2016 1,200,000 1,131,545
Time Warner, Inc. Baa2 5.88 11/15/2016 5,300,000 4,997,656
TNK-BP Finance SA Baa2 6.13 3/20/2012 100,000 94,500
TNK-BP Finance SA Baa2 6.63 3/20/2017 110,000 97,350
Toll Road Investment Partnership A2 0.00 2/15/2045 1,381,392 138,001
Tolt Road Investment Partnership A2 0.00 2/15/2045 5,866,948 586,108
Transocean, Inc. Baa2 6.80 3/15/2038 300,000 306,820
Transocean, Inc. Baa2 6.80 3/15/2038 1,175,000 1,201,711
Transocean, Inc. / Transocean Sedco Forex Baa2 2.87 9/5/2008 600,000 599,211
Transocean, Inc. / Transocean Sedco Forex Baa2 2.87 9/5/2008 2,700,000 2,696,450
Travelport, L.L.C. / Travelport Holdings, Inc. B3 9.88 9/1/2014 25,000 22,188
Travelport, L.L.C. / Travelport Holdings, Inc. B3 8.88 9/1/2014 115,000 102,063
TRW Automotive, Inc. (payable in EUR) Ba3 6.38 3/15/2014 137,000 178,077
Tyco International Group SA Baa1 6.13 11/1/2008 410,000 411,287
Tyco International Group SA Baa1 6.00 11/15/2013 1,461,000 1,409,736
Tyco International Group SA Baa1 6.00 11/15/2013 3,689,000 3,559,560
Union Carbide Corp. Ba2 7.75 10/1/2096 222,000 201,668
Union Carbide Corp. Ba2 7.75 10/1/2096 1,004,000 912,047
Union Pacific Corp. Baa2 4.88 1/15/2015 2,000,000 1,896,420
Union Pacific Railroad Co. Aa3 6.63 1/27/2022 2,289,671 2,352,843
Union Pacific Railroad Co. Aa3 6.06 1/17/2023 929,720 958,132
Union Pacific Railroad Co. Aa3 6.06 1/17/2023 3,718,880 3,836,527
Union Pacific Railroad Co. Aa3 4.70 1/2/2024 805,908 772,797
Union Pacific Railroad Co. Aa3 5.08 1/2/2029 1,742,297 1,611,102
Union Pacific Railroad Co. Aa3 5.87 7/2/2030 598,701 585,272
Union Pacific Railroad Co. Aa3 5.87 7/2/2030 2,344,913 2,292,317
Union Tank Car Co. A1 6.79 5/1/2010 1,000,000 1,044,190
Union Tank Car Co. Al 6.57 1/2/2014 1,317,320 1,399,640
United Airlines Ba3 6.93 3/1/2013 226,000 261,878
United Airlines Ba3 6.93 3/1/2013 961,000 1,113,559
United Rentals North America, Inc. B1 6.50 2/15/2012 35,000 31,500
United Rentals North America, Inc. B1 6.50 2/15/2012 150,000 135,000
USA Interactive Ba3 7.00 1/15/2013 750,000 797,978
USG Corp. Ba2 7.75 1/15/2018 500,000 437,500
USG Corp. Ba2 7.75 1/15/2018 2,500,000 2,187,500
USW Communications, Inc. Ba1 5.63 11/15/2008 1,100,000 1,097,250
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Ventas Realty L.P. / Ventas Capital Corp. Ba1 6.75 6/1/2010 1,300,000 1,293,500

Verizon Communications, Inc. A3 535 2/15/2011 200,000 204,211

Verizon Communications, Inc. A3 5.35 2/15/2011 935,000 954,687

Verizon Communications, Inc. A3 5.25 4/15/2013 200,000 198,849

Verizon Communications, Inc. A3 6.10 4/15/2018 175,000 173,736
Verizon Communications, Inc. A3 6.10 4/15/2018 750,000 744,582
Verizon Communications, Inc. A3 6.40 2/15/2038 25,000 23,272
Verizon Communications, Inc. A3 6.40 2/15/2038 226,000 210,378
Verizon Communications, Inc. A3 6.40 2/15/2038 275,000 255,990

Verizon Communications, Inc. A3 6.40 2/15/2038 445,000 414,239
Verizon Communications, Inc. A3 6.40 2/15/2038 1,100,000 1,023,961

Verizon Communications, Inc. A3 6.40 2/15/2038 2,160,000 2,010,688
Viacom, Inc. Baa3 6.88 4/30/2036 500,000 469,544
Viacom, Inc. Baa3 6.88 4/30/2036 2,500,000 2,347,718
Viacom, Inc. Baa3 6.75 10/5/2037 500,000 473,457
Viacom, Inc. Baa3 8.75 10/5/2037 2,000,000 1,893,826
Wal-Mart Stores, Inc. Aa2 5.80 2/15/2018 100,000 103,539
Wal-Mart Stores, Inc. Aa2 5.80 2/15/2018 500,000 517,697
Wal-Mart Stores, inc. Aa2 525 9/1/2035 500,000 434,407
Wal-Mart Stores, Inc. Aa2 525 9/1/2035 1,000,000 868,814
Wal-Mart Stores, Inc. Aa2 6.50 8/15/2037 1,000,000 1,029,153
Wal-Mart Stores, Inc. Aa2 6.50 8/15/2037 5,000,000 5,145,765
Weyerhaeuser Co. Baa2 3.80 9/24/2009 400,000 395,372
Weyerhaeuser Co. Baa2 3.80 9/24/2009 2,400,000 2,372,232
Windstream Corp. Ba3 8.13 8/1/2013 165,000 164,588
Windstream Corp. Ba3 8.13 8/1/2013 705,000 703,238
Windstream Corp. Ba3 8.63 8/1/2016 365,000 364,088
Windstream Corp. Ba3 8.63 8/1/2016 1,240,000 1,236,900
Wyeth A3 5.50 2/1/2014 600,000 604,851

Wyeth A3 5.50 2/1/2014 4,550,000 4,586,787
Wyeth A3 5.45 4/1/2017 850,000 838,315
Xerox Corp. Baa2 713 6/15/2010 5,700,000 5,886,903
Xerox Corp. Baa2 6.88 815/2011 750,000 777,242
Xerox Corp. Baa2 5.50 5/15/2012 320,000 316,301

Xerox Corp. Baa2 5.50 5/15/2012 1,600,000 1,581,506
Xerox Corp. Baa2 6.40 3/16/2016 850,000 848,469
Xerox Corp. Baa2 6.40 3/15/2016 1,300,000 1,297,659
Xerox Corp. Baa2 6.75 2/1/2017 900,000 907,032
Xerox Corp. Baa2 6.35 5/15/2018 1,500,000 1,480,650
XTO Energy, Inc. Baa2 5.50 6/15/2018 25,000 23,875
XTO Energy, Inc. Baa2 5.50 6/15/2018 226,000 215,826
XTO Energy, Inc. Baa2 5.50 6/15/2018 420,000 401,092
XTO Energy, inc. Baa2 5.50 6/15/2018 2,080,000 1,986,360
Yum Brands, Inc. Baa3 6.88 11/15/2037 1,000,000 922,816
Yum Brands, Inc. Baa3 6.88 11/15/2037 4,000,000 3,691,264
Total Industrial $ 706,891,256
Utilities

AES Red Oak, L.L.C. B1 9.20 11/30/2029 160,000 165,200
American Water Capital Corp. Baa2 6.09 10/15/2017 88,000 84,410
American Water Capital Corp. Baa2 6.09 10/16/2017 395,000 378,885
American Water Capital Corp. Baa2 6.59 10/15/2037 73,000 67,361

American Water Capital Corp. Baa2 6.59 10/16/2037 328,000 302,665
Boardwalk Pipefines, L.P. Baa2 5.88 11/15/2016 350,000 336,021

Boardwalk Pipelines, L.P. Baa2 5.88 11/15/2016 1,425,000 1,368,084
Centerpoint Energy, Inc. Ba1 7.25 9/1/2010 130,000 134,109
Centerpoint Energy, Inc. Ba1 7.25 9/1/2010 1,890,000 1,949,743
Chesapeake Energy (payable in EUR) Ba3 6.25 1/16/2017 52,000 75,374
Chesapeake Energy (payable in EUR) Ba3 6.25 1/15/2017 251,000 363,826
CMS Energy Corp. Ba1 6.55 711712017 365,000 346,454
CMS Energy Corp. Ba1 6.55 71712017 1,470,000 1,395,309
Commonwealth Edison Co. Baa2 5.40 12/15/2011 350,000 351,124
Commonwealth Edison Co. Baa2 5.40 12/15/2011 1,525,000 1,529,895
Commonwealth Edison Co. Ba1 6.95 7/15/2018 574,000 569,695
Commonweailth Edison Co. Ba1 6.95 7/15/2018 2,581,000 2,561,643
Commonwealth Edison Co. Baa2 5.90 3/15/2036 140,000 126,398
Commonwealth Edison Co. Baa2 5.90 3/15/2036 150,000 135,427
Commonwealth Edison Co. Baa2 5.90 3/15/2036 590,000 532,679
Commonwealth Edison Co. Baa2 5.90 3/15/2036 600,000 541,708
Consolidated Natural Gas Baa2 5.00 3/1/2014 25,000 24,012
Consolidated Natural Gas Baa2 5.00 3/1/2014 475,000 456,227
DCP Midstream, L.L.C. Baa2 6.75 9/15/2037 200,000 189,450
DCP Midstream, L..L.C. Baa2 6.75 9/15/2037 1,030,000 975,668
Dominion Resources, Inc. Baa2 6.40 6/15/2018 375,000 378,331

Dominion Resources, Inc. Baa2 6.40 6/15/2018 1,720,000 1,735,279
DTE Energy Co. Baa2 7.05 6/1/2011 135,000 139,867
DTE Energy Co. Baa2 7.05 6/1/2011 175,000 181,309
DTE Energy Co. Baa2 7.05 6/1/2011 730,000 756,319
DTE Energy Co. Baa2 7.05 6/1/2011 790,000 818,482
Duke Energy Carolinas, L.L.C. A2 6.00 1/15/2038 200,000 195,055
Duke Energy Carolinas, L.L.C. A2 6.00 1/15/2038 945,000 921,634
Dynegy Holdings, Inc. B2 7.50 6/1/2015 210,000 193,725
Dynegy Holdings, inc. B2 7.50 6/1/2015 2,790,000 2,573,775
Dynegy/Roseton-Danskammer Ba3 7.27 11/8/2010 649,197 656,098

El Paso Corp. Ba3 7.63 9/1/2008 2,700,000 2,712,285
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El Paso Natural Gas Co. Baa3 7.50 11/15/2026 175,000 177,902
El Paso Natural Gas Co. Baa3 7.50 11/15/2026 675,000 686,192
El Paso Natural Gas Co. Baa3 8.38 6/15/2032 5,000 5,684
El Paso Natural Gas Co. Baa3 8.38 6/15/2032 20,000 22,334
El Paso Natural Gas Co. Baa3 8.38 6/15/2032 265,000 295,927
El Paso Natural Gas Co. Baa3 8.38 6/15/2032 1,735,000 1,937,487
Energy Transfer Partners L.P. Baa3 5.65 8/1/2012 150,000 151,240
Energy Transfer Partners L.P. Baa3 5.65 8/1/2012 675,000 680,579
Energy Transfer Partners L.P. Baa3 5.95 2/1/2015 475,000 467,728
Energy Transfer Partners L.P. Baa3 5.95 2/1/2015 2,025,000 . 1,993,997
Energy Transfer Partners L.P. Baa3 6.70 7/1/2018 325,000 327,113
Energy Transfer Partners L.P. Baa3 6.70 7/1/2018 1,275,000 1,283,289
Entergy Guif States, Inc. WR 3.43 12/8/2008 183,000 182,881
Entergy Guif States, Inc. WR 3.43 12/8/2008 959,000 958,379
Entergy Gulf States, Inc. . Baa3 5.70 6/1/2015 5,500,000 5,321,030
Entergy Louisiana, L.L.C. Baa1 5.83 11/4/2010 3,380,000 3,361,714
Entergy Louisiana, L.L.C. Baa1 5.09 11/1/2014 790,000 756,995
Enterprise Products Operating, L.P. Baa3 6.30 9/15/2017 25,000 24,825
Enterprise Products Operating, L.P. Baa3 6.30 9/15/2017 181,000 179,734
Enterprise Products Operating, L.P. Baa3 6.30 9/15/2017 360,000 357,483
Enterprise Products Operating, L.P. Baa3 6.30 9/15/2017 1,755,000 1,742,729
Enterprise Products Operating, L.P. Baa3 6.50 1/31/2019 225,000 226,193
Enterprise Products Operating, L.P. Baa3 6.50 1/31/2019 925,000 929,903
Enterprise Products Operating, L.P. Ba1 8.38 8/1/2066 200,000 199,942
Enterprise Products Operating, L.P. Ba1 8.38 8/1/2066 850,000 849,754
Enterprise Products Operating, L.P. Ba1 7.03 1/15/2068 175,000 152,996
Enterprise Products Operating, L.P. Ba1 7.03 1/15/2068 875,000 764,979
Exelon Corp. Baa1 4.90 6/15/2015 105,000 96,614
Exelon Corp. Baa1 4.90 6/15/2015 995,000 915,532
FirstEnergy Corp. Baa3 6.45 11/15/2011 390,000 400,179
FirstEnergy Corp. Baa3 6.45 11/15/2011 1,860,000 1,908,544
FirstEnergy Corp. Baa3 7.38 11/15/2031 225,000 244 665
FirstEnergy Corp. Baa3 7.38 11/15/2031 975,000 1,060,213
Florida Power Corp. A3 3.08 11/14/2008 200,000 199,454
Florida Power Corp. A3 3.08 11/14/2008 1,200,000 1,196,725
Florida Power Corp. A2 5.65 6/15/2018 155,000 156,427
Florida Power Corp. A2 5.65 6/15/2018 700,000 706,445
FPL Group Capital, Inc. A3 6.35 10/1/2066 133,000 116,073
FPL Group Capital, Inc. A3 6.35 10/1/2066 604,000 527,130
FPL Group Capital, Inc. A3 6.65 6/15/2067 43,000 38,013
FPL Group Capital, Inc. A3 6.65 6/15/2067 197,000 174,150
Homer City Funding, L.L.C. Ba2 8.14 10/1/2019 147,600 154,818
Homer City Funding, L.L.C. Ba2 8.73 10/1/2026 115,950 124,356
Kinder Morgan Energy Partners, L.P. Baa2 7.50 11/1/2010 560,000 588,664
Kinder Morgan Energy Partners, L.P. Baa2 6.75 3/15/2011 340,000 350,464
Kinder Morgan Energy Partners, L.P. Baa2 6.95 1/15/2038 25,000 24,813
Kinder Morgan Energy Partners, L.P. Baa2 6.95 1/15/2038 181,000 179,646
Kinder Morgan Energy Partners, L.P. Baa2 6.95 1/15/2038 370,000 367,233
Kinder Morgan Energy Partners, L.P. Baa2 6.95 1/15/2038 1,760,000 1,746,839
MidAmerican Energy Holdings Co. Baa1 5.75 4/1/2018 225,000 222,863
MidAmerican Energy Holdings Co. Baa1 5.75 4/1/2018 850,000 841,925
MidAmerican Energy Holdings Co. Baa1 6.13 4/1/2036 200,000 192,053
MidAmerican Energy Holdings Co. Baa1 6.13 4/1/2036 850,000 816,225
MidAmerican Energy Holdings Co. Baa1 5.95 5/15/2037 75,000 70,361
MidAmerican Energy Holdings Co. Baa1 5.95 5/15/2037 350,000 328,349
Nevada Power Co. Baa3 6.75 7/1/2037 152,000 148,543
Nevada Power Co. Baa3 6.75 71112037 645,000 630,331
Nevada Power Co. Baa3 5.88 1/15/2015 200,000 199,641
Nevada Power Co. Baa3 5.88 1/15/2015 850,000 848,475
Nevada Power Co. Baa3 5.95 3/15/2016 267,000 264,893
Nevada Power Co. Baa3 5.95 3/15/2016 1,203,000 1,193,508
NGPL Pipeco, L.L.C. Baa3 6.51 12/15/2012 600,000 609,156
NGPL Pipeco, L.L.C. Baa3 6.51 12/15/2012 600,000 609,156
NGPL Pipeco, L.L.C. Baa3 6.51 12/15/2012 2,955,000 3,000,093
Northern States Power Co. A2 8.00 8/28/2012 60,000 67,068
Northern States Power Co. A2 8.00 8/28/2012 1,385,000 1,548,153
Northwest Pipeline Corp. Baa2 7.00 6/15/2016 113,000 116,955
Northwest Pipeline Corp. Baa2 7.00 6/15/2016 484,000 500,940
Northwestern Corp. Baa2 5.88 11/1/2014 443,000 436,014
Northwestern Corp. Baa2 5.88 11/1/2014 1,883,000 1,853,305
NRG Energy, Inc. B1 7.38 2/1/2016 85,000 80,006
NRG Energy, Inc. B1 7.38 2/1/2016 360,000 338,850
Ohio Power Co. A3 2.97 4/5/2010 400,000 392,113
ONEOK Partners, L.P. Baa2 6.65 10/1/2036 91,000 86,735
ONEOK Partners, L.P. Baa2 6.65 10/1/2036 125,000 119,141
ONEOK Partners, L.P. Baa2 6.65 10/1/2036 200,000 190,626
ONEOK Partners, L.P. Baa2 6.65 10/1/2036 580,000 552,815
ONEOK Partners, L.P. Baa2 6.65 10/1/2036 850,000 810,160
ONEOK Partners, L.P. Baa2 6.85 10/15/2037 225,000 219,886
ONEOK Partners, L.P. Baa2 6.85 10/15/2037 975,000 952,840
ONEOK, Inc. Baa2 6.00 6/15/2035 500,000 442,308
ONEOK, Inc. Baa2 6.00 6/15/2035 1,000,000 884,616
Orion Power Holdings, Inc. Ba3 12.00 5/1/2010 80,000 86,400
Orion Power Holdings, inc. Ba3 12.00 5/1/2010 365,000 394,200
Panhandle Eastern Pipe Line Co. Baa3 6.20 11/1/2017 183,000 173,336
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Panhandle Eastern Pipe Line Co. Baa3 6.20 11/1/2017 824,000 780,484
Power Receivables Financing, L.L.C. Baa2 6.29 1/1/2012 56,175 57,470
Power Receivables Financing, L.L.C. Baa2 6.29 1/1/2012 189,311 193,672
Progress Energy, Inc. Baa2 3.24 1/15/2010 200,000 198,274
Progress Energy, Inc. Baa2 3.24 1/15/2010 1,100,000 1,090,507
Progress Energy, Inc. Baa2 7.00 10/30/2031 180,000 190,642
Progress Energy, Inc. Baa2 7.00 10/30/2031 810,000 857,888
Public Service Electric & Gas Co. (PSE&G) A3 3.66 3/12/2010 400,000 396,000
Public Service Electric & Gas Co. (PSE&G) A3 3.66 3/12/2010 1,800,000 1,782,002
Public Service Electric & Gas Co. (PSE&G) A3 5.30 5/1/2018 300,000 295,959
Rockies Express Pipeline, L.L.C. Baa2 5.10 8/20/2009 400,000 400,268
Rockies Express Pipeline, L.L.C. Baa2 5.10 8/20/2009 2,400,000 2,401,608
Sierra Pacific Power Co. Baa3 6.25 4/15/2012 211,000 216,058
Sierra Pacific Power Co. Baa3 6.25 4/15/2012 949,000 971,748
Southern California Edison Co. A2 2.95 2/2/2009 5,560,000 5,623,749
Southern Union Co. Ba1 7.20 11/1/2066 741,000 597,935
Southern Union Co. Ba1 7.20 11/1/2066 3,149,000 2,541,023
Targa Resources / Targa Resources Finance Corp. B3 8.50 11/1/2013 10,000 9,800
Targa Resources / Targa Resources Finance Corp. B3 8.50 11/1/2013 15,000 14,700
Tennessee Gas Pipeline Co. Baa3 7.00 10/156/2028 100,000 97,526
Tennessee Gas Pipeline Co. Baa3 7.00 10/15/2028 335,000 326,712
Tennessee Gas Pipeline Co. Baa3 7.00 10/15/2028 525,000 512,012
Tennessee Gas Pipeline Co. Baa3 7.00 10/15/2028 1,485,000 1,448,261
Teppco Partners, L.P. Baa3 6.65 4/15/2018 425,000 430,096
Teppco Partners, L.P. Baa3 6.65 4/15/2018 1,775,000 1,796,282
Teppco Partners, L.P. Baa3 7.55 4/15/2038 375,000 390,922
Teppco Partners, L.P. Baa3 7.55 4/15/2038 1,820,000 1,897,275
Transcontinental Gas Pipe Line Corp. Baa2 8.88 7/15/2012 160,000 177,200
Transcontinental Gas Pipe Line Corp. Baa2 8.88 7/15/2012 690,000 764,175
Transcontinental Gas Pipe Line Corp. Baa2 6.40 4/15/2016 147,000 146,816
Transcontinental Gas Pipe Line Corp. Baa2 6.40 4/15/2016 624,000 623,220
TXU Corp. Caa1 6.55 11/15/2034 245,000 178,502
TXU Corp. Caa1 6.55 11/15/2034 3,245,000 2,364,236
Williams Companies, Inc. Baa3 6.75 4/15/2009 400,000 402,000
Williams Companies, Inc. Baa3 6.756 4/15/2009 1,100,000 1,105,500
Total Utilities $ 112,941,987
Moody's
Structured Notes Quality Rating Rate  Maturity Date Par Value Market Value
Morgan Stanley Commodity Linked Note NA 0.00 7/9/2008 1,000,000 1,000,000
Morgan Staniey Commodity Linked Note NA 0.00 7/9/2008 2,000,000 2,000,000
Total Structured Notes $ 3,000,000
Total U.S. Credits $ 2,173,436,387
Moody's
Foreign Debt Obligations Quality Rating Rate  Maturity Date Par Value Market Value
International Government Obligations U.S. Dollar Payable
African Development Bank Aaa 0.50 2/27/2014 1,000,000 806,065
African Development Bank Aaa 0.50 2/27/2014 4,000,000 3,224,260
Argentina, Republic of B3 3.09 8/3/2012 120,000 64,200
Argentina, Repubilic of B3 3.09 8/3/2012 3,150,000 1,685,250
Argentina, Republic of B3 3.09 8/3/2012 18,540,000 9,918,900
Brazil, Federative Republic of Ba1 10.25 1/10/2028 500,000 263,342
Brazil, Federative Republic of Ba1 10.25 1/10/2028 6,250,000 3,291,771
Chile, Republic of A2 5.50 1/16/2013 1,100,000 1,138,610
China Development Bank A1 5.00 10/15/2015 100,000 97,739
China Development Bank A1 5.00 10/15/2015 400,000 390,954
Corporacion Andina de Fomento A1 5.13 5/6/2015 142,000 134,507
Corporacion Andina de Fomento A1 513 5/5/2015 683,000 646,958
European investment Bank Aaa 263 5/16/2011 850,000 833,027
European investment Bank Aaa 2.63 5/16/2011 4,895,000 4,797,257
European Investment Bank Aaa 4.25 7/15/2013 620,000 629,086
European Investment Bank Aaa 4.25 7/15/2013 3,690,000 3,744,077
Export-Import Bank of China A1 4.88 7/21/2015 100,000 97,078
Export-Import Bank of China Al 4.88 7/21/2015 400,000 388,312
Israel, State of A3 275 9/1/2014 3,000,000 2,999,880
Israel, State of A3 3.68 5/1/2015 1,000,000 999,960
israel, State of A3 5.54 4/1/2016 2,000,000 2,000,000
Israel, State of A2 0.00 2/1/2012 1,608 8,008,779
Israel, State of A2 0.00 2/1/2013 599 2,831,138
Israel, State of A2 5.56 7/1/2014 5,000,000 5,000,000
Korea Development Bank Aa3 2.94 11/22/2012 1,700,000 1,617,773
Korea Development Bank Aa3 2.94 11/22/2012 8,200,000 7,803,374
Mexico - United Mexican States Baa1 6.75 9/27/2034 54,000 57,294
Mexico - United Mexican States Baa1 6.75 9/27/2034 346,000 367,106
Russian Federation Baa1 7.50 3/31/2030 209,805 235,617
Russian Federation Baa1 7.50 3/31/2030 1,401,655 1,574,097
Total International Government Obiigations U.S. Dollar Payable $ 65,644,409
International Government Obligations Foreign Currency Payable
Brazil, Federative Republic of Ba1 10.00 1/1/2012 800 436,844
Brazil, Federative Republic of Ba1 10.00 1/1/12012 4,550 2,484,549
Brazil, Federative Republic of Ba1 12.50 1/5/2022 1,000,000 621,660
Brazil, Federative Republic of Ba1 10.25 1/10/2028 300,000 161,751
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Brazil, Federative Republic of Ba1 10.25 1/10/2028 3,300,000 1,779,261

Brazil, Federative Republic of Ba1 10.25 1/10/2028 250,000 133,606

Brazil, Federative Republic of Ba1 10.25 1/10/2028 3,400,000 1,817,039
Brazil, Federative Republic of Bat 10.25 1/10/2028 300,000 160,327
Brazil, Federative Republic of, T-Bill Ba1 6.00 5/15/2045 150 150,007

Brazil, Federative Republic of, T-Bill Ba1 6.00 5/15/2045 850 850,042
Bundesrepublic (Germany) Aaa 4.00 7/4/2016 460,000 695,301

Bundesrepublic (Germany) Aaa 4.00 7/4/2016 3,000,000 4,534,571

Canada, Government of (payable in JPY) Aaa 1.90 3/23/2009 83,000,000 789,598
Canada, Government of (payable in JPY) Aaa 1.90 3/23/2009 350,000,000 3,329,631

Egyptian Treasury Bil NR 0.00 3/10/2009 17,400,000 3,035,182
Egyptian Treasury Bill NR 0.00 3/10/2009 98,800,000 17,234,251

Egyptian Treasury Bilt NR 0.00 3/31/2009 7,000,000 1,213,627
Egyptian Treasury Bill NR 0.00 3/31/2009 39,800,000 6,900,335
European Investment Bank Aaa 0.71 9/21/2011 16,000,000 150,929
European Investment Bank Aaa 0.71 9/21/2011 69,000,000 650,880
France, Government of Aaa 3.75 1/12/2012 2,000,000 3,048,217
France, Government of Aaa 3.75 4/25/2017 380,000 555,690
France, Government of Aaa 3.75 4/25/2017 775,000 1,133,315
France, Government of Aaa 3.75 4/25/2017 1,620,000 2,368,994
France, Government of Aaa 3.75 4/25/2017 3,075,000 4,496,702
France, Government of Aaa 4.25 10/25/2017 1,455,000 2,202,273
France, Government of Aaa 4.25 10/25/2017 8,255,000 12,494,685
France, Government of Aaa 5.75 10/25/2032 270,000 469,464
France, Government of Aaa 5.75 10/25/2032 1,790,000 3,112,376
France, Government of, 0% Strip NA 0.00 10/25/2032 517,000 243,594
France, Government of, 0% Strip NA 0.00 10/25/2032 2,371,000 1,117,140
France, Government of, 0% Strip NA 0.00 4/25/2055 2,130,000 367,608
France, Government of, 0% Strip NA 0.00 4/25/2055 12,070,000 2,083,110
Indonesia, Republic of Ba3 9.00 9/15/2018 2,770,000,000 228,829
Indonesia, Republic of Ba3 9.00 9/15/2018 15,720,000,000 1,298,628
Indonesia, Republic of Ba3 9.50 7/15/2023 19,860,000,000 1,592,031

Indonesia, Republic of Ba3 9.50 7/15/2023 112,570,000,000 9,023,914
Indonesia, Republic of Ba3 10.00 2/15/2028 6,210,000,000 501,679
Indonesia, Republic of Ba3 10.00 2/15/2028 35,220,000,000 2,845,274
KFW - Kreditanstalt fuer Wiederaufbau Aaa 0.71 8/8/2011 95,000,000 895,378
KFW - Kreditanstalt fuer Wiederaufbau Aaa 0.71 8/8/2011 430,000,000 4,052,762
KFW - Kreditanstalt fuer Wiederaufbau Aaa 0.71 8/8/2011 469,000,000 4,420,338
KFW - Kreditanstalt fuer Wiederaufbau Aaa 0.71 8/8/2011 2,660,000,000 25,070,572
Korea, Republic of A2 5.25 9/10/2012 1,090,000,000 1,017,485
Korea, Republic of A2 5.25 9/10/2012 6,180,000,000 5,768,861

Korea, Republic of A2 5.00 9/10/2016 600,000,000 539,438
Korea, Republic of A2 5.00 9/10/2016 3,400,000,000 3,056,815
Korea, Republic of A2 5.50 9/10/2017 5,370,000,000 4,978,214
Korea, Republic of A2 5.50 9/10/2017 30,400,000,000 28,182,070
Malaysian Government A3 3.81 2/15/2017 5,660,000 1,612,689
Malaysian Government A3 3.81 2/15/2017 32,100,000 9,146,167
Manitoba, Province of Aail 6.38 9/1/2015 690,000 494,870
Manitoba, Province of Aa1 6.38 9/1/2015 3,030,600 2,173,127
Mexico (United Mexican States) Baa1 8.00 12/17/2015 80,000 735,344
Mexico (United Mexican States) Baa1 8.00 12/17/2015 1,070,000 9,835,225
Mexico (United Mexican States) Baa1 7.75 12/14/2017 165,500 1,455,639
Mexico (United Mexican States) Baa1 7.75 12/14/2017 936,900 8,240,410
Mexico (United Mexican States) Baa1 8.00 12/7/2023 48,500 426,409
Mexico (United Mexican States) Baat 8.00 12/7/2023 195,500 1,718,825
Mexico (United Mexican States) Baat 10.00 12/5/2024 23,000 239,336
Mexico (United Mexican States) Baa1 10.00 12/5/2024 91,000 946,939
Mexico (United Mexican States) Baa1 10.00 12/5/2024 245,000 2,549,450
Mexico (United Mexican States) Baa1 10.00 12/5/2024 1,388,700 14,450,701

Mexico Bonos De Desarrollo (National Treasury of Mexico) Baa1 7.25 12/15/2016 90,000 779,665
Mexico Bonos De Desarrollo (National Treasury of Mexico) Baat 7.25 12/15/2016 130,000 1,126,183
Mexico Bonos De Desarrollo (National Treasury of Mexico) Baa1 7.25 12/15/2016 363,000 3,144,650
Mexico Bonos De Desarrollo (National Treasury of Mexico) Baat 7.25 12/15/2016 740,000 6,410,580
Mexico Bonos De Desarrolio (National Treasury of Mexico) Baa1 10.00 11/20/2036 50,000 514,157
Mexico Bonos De Desarrollo (National Treasury of Mexico) Baa1 10.00 11/20/2036 285,000 2,930,698
Netherlands, Government of Aaa 4.50 7/15/2017 1,390,000 2,146,412
Netherlands, Government of Aaa 4,50 7/15/2017 7,890,600 12,183,593
Norway, Kingdom of Aaa 6.00 5/16/2011 6,100,000 1,211,629
Norway, Kingdom of Aaa 6.00 5/16/2011 35,000,000 6,951,968
Nota Do Tesouro Nacional (Nationat Treasury of Brazil) NA 10.00 1/1/2017 300 147,199
Nota Do Tesouro Nacional (Nationaf Treasury of Brazil) NA 10.00 1/1/2017 1,700 834,128
Oesterreichische Kontrollbank AG/Republic of Austria Aaa 275 6/14/2011 1,820,000 1,765,325
Oesterreichische Kontrollbank AG/Republic of Austria Aaa 2.75 6/14/2011 10,320,000 10,009,974
Ontario, Province of Aat 6.25 6/16/2015 690,000 492,599
Ontario, Province of Aa1 2.00 12/1/2036 510,000 540,831

Ontario, Province of Aa1 2.00 12/1/2036 3,490,000 3,700,981

Poland, Republic of A2 6.00 5/24/2009 2,670,000 1,245,964
Poland, Republic of A2 6.00 5/24/2009 15,150,000 7,069,795
Poland, Republic of A2 5.75 9/23/2022 6,890,000 2,993,058
Poland, Republic of A2 575 9/23/2022 38,950,000 16,920,119
Sweden, Kingdom of Aaa 5.25 3/15/2011 8,490,000 1,429,173
Sweden, Kingdom of Aaa 5.25 3/15/2011 48,140,000 8,103,695
United Kingdom, Government of Aaa 5.25 6/7/2012 1,400,000 2,790,946
United Kingdom, Government of Aaa 5.25 6/7/2012 19,900,000 39,671,311

United Kingdom, Government of Aaa 4.25 6/7/2032 215,000 389,929
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United Kingdom, Government of Aaa 425 6/7/2032 1,380,000 2,502,801

Total International Government Obligations Foreign Currency Payable $ 366,327,339

International Index Linked Government Bonds

Australia (Commonwealth) Index Linked Bonds Aaa 5.88 8/20/2015 120,000 181,288

Australia (Commonwealth) Index Linked Bonds Aaa 5.88 8/20/2015 1,030,000 1,556,056
Australia (Commonweaith) Index Linked Bonds Aaa 5.44 8/20/2020 1,380,000 2,090,289
Australia (Commonwealth) Index Linked Bonds Aaa 5.44 8/20/2020 7,720,000 11,693,499
Canada (Government of) Index Linked Bonds Aaa 5.50 12/1/2026 160,000 296,217
Canada (Government of) Index Linked Bonds Aaa 5.50 12/1/2026 165,000 305,474
Canada (Government of) Index Linked Bonds Aaa 5.50 12/1/2026 1,030,000 1,906,897
Canada (Government of) Index Linked Bonds Aaa 4.97 12/1/2031 175,000 321,810
Canada (Government of) Index Linked Bonds Aaa 497 12/1/2031 520,000 956,532
Canada (Government of) Index Linked Bonds Aaa 4.97 12/1/2031 2,545,000 4,681,489
Canada (Government of) Index Linked Bonds Aaa 3.31 12/1/2036 42,000 61,799
Canada (Government of) Index Linked Bonds Aaa 3.31 12/1/2036 90,000 132,426
Canada (Government of) Index Linked Bonds Aaa 3.31 12/1/2036 1,600,000 2,354,233
Canada (Government of) Index Linked Bonds Aaa 3.31 12/1/2036 5,100,000 7,504,118
France (Government of) BTANEI Index Linked Bonds Aaa 1.34 7/25/2010 2,000,000 3,363,655
France (Government of) BTANE! Index Linked Bonds Aaa 1.34 7/25/2010 2,620,000 4,406,388
France (Government of) BTANE! Index Linked Bonds Aaa 1.34 7/25/2010 9,380,000 15,775,543
France (Government of) BTANEI Index Linked Bonds Aaa 1.34 7/25/2010 12,630,000 21,241,483
France (Government of) OATEI Index Linked Bonds Aaa 3.47 712512012 650,000 1,233,034
France (Government of) OATEI! Index Linked Bonds Aaa 3.47 7/25/2012 770,000 1,460,672
France (Government of) OATEI Index Linked Bonds Aaa 347 7/25/2012 4,170,000 7,910,390
France (Government of) OATEI Index Linked Bonds Aaa 3.49 7/25/2012 3,170,000 6,013,414
France (Government of) OATEI index Linked Bonds Aaa 3.49 7125/2012 19,830,000 37,617,036
France (Government of) OATE! Index Linked Bonds Aaa 1.75 7/25/2015 250,000 419,723
France (Government of) OATEI Index Linked Bonds Aaa 2.52 7/25/2020 270,000 479,689
France (Government of) OATEI Index Linked Bonds Aaa 1.89 7/25/2040 160,000 241,258
France (Government of) OATEI index Linked Bonds Aaa 1.89 7/25/2040 175,000 263,876
France (Government of) OATE! Index Linked Bonds Aaa 1.89 7/25/2040 1,040,000 1,568,177
France (Government of) OATE! Index Linked Bonds Aaa 1.89 7/25/2040 1,600,000 2,412,580
France (Government of) OATEI index Linked Bonds Aaa 1.89 7125/2040 5,800,000 8,745,603
France (Government of) OATI Index Linked Bonds Aaa 3.53 7/25/2009 120,000 225,317
France (Government of) OATI Index Linked Bonds Aaa 3.53 7/25/2009 1,140,000 2,140,515
France (Government of) OATI Index Linked Bonds Aaa 3.53 7/25/2009 11,080,000 20,804,301

France (Government of) OAT} Index Linked Bonds Aaa 3.98 7/25/2029 325,000 707,373
France (Government of) OATI Index Linked Bonds Aaa 3.98 7/25/2029 645,000 1,403,863
France (Government of) OATI Index Linked Bonds Aaa 3.98 7/25/2029 3,516,000 7,650,507
France (Government of) OATI Index Linked Bonds Aaa 3.57 7/25/2032 420,000 874,994
France (Government of) OATI Index Linked Bonds Aaa 3.57 7125/2032 2,670,000 5,562,465
France (Government off) OATI Index Linked Bonds Aaa 1.76 7/25/2011 325,000 557,099
France (Government off) OAT! Index Linked Bonds Aaa 2.79 7/25/2013 425,000 762,749
France (Government off) OATI Index Linked Bonds Aaa 279 7/25/2013 550,000 987,088
France (Government off) OATI Index Linked Bonds Aaa 2.79 7/25/2013 2,010,000 3,607,356
Germany (Federal Republic) Index Linked Bonds Aaa 2.36 4/15/2013 1,220,000 2,034,700
Germany (Federal Republic) Index Linked Bonds Aaa 2.36 4/15/2013 7,370,000 12,291,591

Germany (Federal Republic) Index Linked Bonds Aaa 1.60 4/15/2016 600,000 970,593
Germany (Federal Repubilic) Index Linked Bonds Aaa 1.60 4/15/2016 890,000 1,439,713
Germany (Federal Republic) Index Linked Bonds Aaa 1.60 4/15/2016 5,190,000 8,395,631

Italy (Republic of) Index Linked Bonds Aa2 2.41 9/15/2014 350,000 612,311
Italy (Republic of) Index Linked Bonds Aa2 2.42 9/15/2014 700,000 1,224,622
ltaly (Republic of) Index Linked Bonds Aa2 242 9/15/2014 11,300,000 19,768,894
ltaly (Republic of) Index Linked Bonds Aa2 272 9/15/2023 475,000 775,369
Italy (Republic of) Index Linked Bonds Aa2 2.58 9/15/2035 250,000 414,114
Italy (Republic of) Index Linked Bonds Aa2 2.59 9/15/2035 2,130,000 3,528,253
Italy (Republic of) Index Linked Bonds Aa2 2.59 9/15/2035 13,570,000 22,478,120
Japan (Government) Index Linked Bonds Aa3 0.81 12/10/2015 7,000,000 66,031

Japan (Government) Index Linked Bonds Aa3 0.81 12/10/2015 47,000,000 443,348
Japan (Government) Index Linked Bonds Aa3 0.81 12/10/2015 20,000,000 188,659
Japan (Government) Index Linked Bonds Aa3 0.81 12/10/2015 650,000,000 6,131,413
Japan (Government} Index Linked Bonds Aa3 1.01 6/10/2016 150,000,000 1,427,016
Japan (Government) Index Linked Bonds Aa3 1.1 9/10/2016 271,000,000 2,570,569
Japan (Government} index Linked Bonds Aa3 1.11 9/10/2016 1,554,000,000 14,740,461

Japan (Government) Index Linked Bonds Aa3 1.11 12/10/2016 90,000,000 855,447
Japan (Government} Index Linked Bonds Aa3 1.1 12/10/2016 270,000,000 2,566,342
Japan (Government) Index Linked Bonds Aa3 1.22 6/10/2017 470,000,000 4,511,704
Japan (Government} Index Linked Bonds Aa3 1.22 6/10/2017 2,130,000,000 20,446,657
Japan (Government) Index Linked Bonds Aa3 1.21 12/10/2017 329,200,000 3,116,601

Japan (Government) Index Linked Bonds Aa3 1.21 12/10/2017 1,479,900,000 14,010,502
Nota Do Tesouro Nacional (National Treasury of Brazil) Ba1 10.48 5/15/2015 450 456,844
Nota Do Tesouro Nacional (National Treasury of Brazil) Ba1 10.48 5/15/2015 2,550 2,588,785
Sweden (Kingdom of) Index Linked Bonds Aaa 4.10 12/1/2015 2,000,000 431,656
Sweden (Kingdom of) Index Linked Bonds Aaa 4.11 12/1/2015 5,000,000 1,079,141

Sweden (Kingdom of} Index Linked Bonds Aaa 4.119 12/1/2015 19,000,000 4,100,735
Sweden (Kingdom of) Index Linked Bonds Aaa 4.89 12/1/2020 1,460,000 370,837

Sweden (Kingdom of) Index Linked Bonds ’ Aaa 4.89 12/1/2020 9,940,000 2,524,742
Sweden (Kingdom of) Index Linked Bonds Aaa 4.10 12/1/2028 1,250,000 318,306
Sweden (Kingdom of} Index Linked Bonds Aaa 4.10 12/1/2028 7,610,000 1,937,849
Sweden (Kingdom of) Index Linked Bonds Aaa 410 12/1/2028 41,700,000 10,618,698

Sweden (Kingdom of) Index Linked Bonds Aaa 4.11 12/1/2028 10,600,000 2,699,237

Sweden (Kingdom of) Index Linked Bonds Aaa 4,11 12/1/2028 42,900,000 10,924,272
United Kingdom (Government of) Index Linked Bonds Aaa 6.73 5/20/2009 130,000 702,268
United Kingdom (Government of) index Linked Bonds Aaa 6.73 5/20/2009 175,000 945,361
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Foreign Debt Obligations Quality Rating Rate  Maturity Date Par Value Market Value
United Kingdom (Government of) Index Linked Bonds Aaa 6.73 5/20/2009 1,135,000 6,131,342
United Kingdom (Government of) index Linked Bonds Aaa 7.07 8/23/2011 40,000 232,473
United Kingdom (Government of) Index Linked Bonds Aaa 7.07 8/23/2011 240,000 1,394,840
United Kingdom {Government of) Index Linked Bonds Aaa 7.07 8/23/2011 1,200,000 6,974,202
United Kingdom (Government of) Index Linked Bonds Aaa 5.91 8/16/2013 204,621 1,009,107
United Kingdom (Government of) Index Linked Bonds Aaa 5.91 8/16/2013 1,390,571 6,857,728
United Kingdom (Government of) index Linked Bonds Aaa 6.08 8/16/2013 970,000 4,783,644
United Kingdom (Government of) Index Linked Bonds Aaa 6.08 8/16/2013 6,530,000 32,203,293
United Kingdom (Government of) Index Linked Bonds Aaa 6.42 7/26/2016 105,000 585,062
United Kingdom (Government of) Index Linked Bonds Aaa 6.42 7/26/2016 400,000 2,228,809
United Kingdom (Government of) index Linked Bonds Aaa 6.42 7/26/2016 2,400,000 13,372,852
United Kingdom (Government of) Index Linked Bonds Aaa 6.64 7/26/2016 300,000 1,671,607
United Kingdom (Government of) index Linked Bonds Aaa 6.64 7/26/2016 1,300,000 7,243,628
United Kingdom (Government of) Index Linked Bonds Aaa 1.38 11/22/2017 280,000 615,317
United Kingdom (Government of) Index Linked Bonds Aaa 1.38 11/22/2017 475,000 1,043,841
United Kingdom (Government of) Index Linked Bonds Aaa 1.38 11/22/2017 1,070,000 2,351,389
United Kingdom (Government of) Index Linked Bonds Aaa 1.40 11/22/2017 110,000 241,732
United Kingdom (Government of) Index Linked Bonds Aaa 1.40 11/22/2017 4,890,000 10,746,067
United Kingdom (Government of) Index Linked Bonds Aaa 6.37 4/16/2020 345,000 1,989,978
United Kingdom (Government of) Index Linked Bonds Aaa 6.37 4/16/2020 1,940,000 11,190,020
United Kingdom (Government of) index Linked Bonds Aaa 1.95 11/22/2022 500,000 1,132,559
United Kingdom (Government of) Index Linked Bonds Aaa 5.37 711712024 175,000 907,538
United Kingdom (Government of) Index Linked Bonds Aaa 5.37 7/17/2024 220,000 1,140,905
United Kingdom (Government of) Index Linked Bonds Aaa 537 7/17/2024 1,000,000 5,185,933
United Kingdom (Government of) index Linked Bonds Aaa 6.40 7/22/2030 50,000 258,441
United Kingdom (Government of) Index Linked Bonds Aaa 6.40 7/22/2030 265,000 1,369,737
United Kingdom (Government of) Index Linked Bonds Aaa 6.40 7/22/2030 1,315,000 6,796,995
United Kingdom (Government of) Index Linked Bonds Aaa 6.62 7122/2030 560,000 2,894,538
United Kingdom (Government of) Index Linked Bonds Aaa 6.62 7/22/2030 5,040,000 26,050,840
United Kingdom (Government of) index Linked Bonds Aaa 2.42 1/26/2035 75,000 241,326
United Kingdom (Government of) Index Linked Bonds Aaa 2.42 1/26/2035 352,000 1,132,621
United Kingdom (Government of) Index Linked Bonds Aaa 2.42 1/26/2035 2,031,000 6,535,097
United Kingdom (Government of) index Linked Bonds Aaa 1.19 11/22/2037 80,000 189,374
United Kingdom (Government of) index Linked Bonds Aaa 1.19 11/22/2037 490,000 1,159,914
United Kingdom (Government of) Index Linked Bonds Aaa 0.77 11/22/2047 240,000 532,146
United Kingdom (Government of) Index Linked Bonds Aaa 0.77 11/22/2047 425,000 942,342
United Kingdom (Government of) Index Linked Bonds Aaa 0.77 11/22/2047 1,342,000 2,975,585
United Kingdom (Government of) Index Linked Bonds Aaa 1.39 11/22/2055 755,000 2,272,581
United Kingdom (Government of) Index Linked Bonds Aaa 1.39 11/22/2055 4,612,000 13,882,312
Total International Index Linked Government Bonds $ 565,653,485
Moody's
International Credit Obligations U.S. Dollar Payable Quality Rating Rate  Maturity Date Par Value Market Value
ABN AMRO Bank Baa2 9.63 3/1/2013 490,000 544,390
ABN AMRO Bank Baa2 9.63 3/1/2013 1,750,000 1,944,250
AEGON NV A3 4.21 7/29/2049 480,000 286,200
AEGON NV A3 4.21 7/29/2049 2,038,000 1,215,158
Aiful Corp. Baa2 4.45 2/16/2010 757,000 683,919
Aiful Corp. Baa2 4.45 2/16/2010 3,217,000 2,906,431
America Movil S.A. de C.V. A3 5.50 3/1/2014 200,000 196,669
America Movil S.A. de C.V. A3 5.50 3/1/2014 1,000,000 983,345
America Movil S.A. de C.V. A3 6.38 3/1/2035 500,000 474,947
America Movil S.A. de C.V. A3 6.38 3/1/2035 1,500,000 1,424,840
ANZ Capital Trust i Aa3 4.48 1/29/2049 525,000 508,392
ANZ Capital Trust | Aa3 4.48 1/29/2049 2,400,000 2,324,076
ANZ National (International) Ltd. Aa2 2.80 8/7/2009 800,000 798,320
Arcelormittal SA Baa2 5.38 6/1/2013 765,000 753,282
Arcelormittal SA Baa2 5.38 6/1/2013 3,745,000 3,687,634
Arcelormittal SA Baa2 6.13 6/1/2018 94,000 91,862
Arcelormittal SA Baa2 6.13 6/1/2018 175,000 171,020
Arcelormittal SA Baa2 6.13 6/1/2018 422,000 412,402
Arcelormittal SA Baa2 6.13 6/1/2018 725,000 708,511
Astrazeneca PLC A1l 5.90 9/15/2017 200,000 205,000
Astrazeneca PLC A1 6.45 9/15/2037 100,000 101,805
Australia & New Zealand Bank Group Aa2 3.00 10/29/2049 350,000 229,332
Australia & New Zealand Bank Group Aa2 3.00 10/29/2049 1,480,000 969,746
AXA SA