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16 31
131,713,044 7.80
1,169,967,530 69.32
297,119,177 17.60
89,083,753 5.28
1,687,883,504 100.00
16 5 31 1
1 11 10 12 3,399 3,399 9,841 9,841
2 12 4 11 2,805 2,805 9,780 9,780
3 12 10 11 2,825 2,825 9,824 9,824
4 13 4 11 3,030 3,033 10,056 10,066
5 13 10 11 2,908 2,951 10,058 10,208
6 14 4 11 2,818 2,818 10,059 10,059
7 14 10 11 2,856 2,870 10,234 10,284
8 15 4 11 2,906 2,923 10,237 10,297
9 ( 15 10 14 3,019 3,037 10,173 10,233
10 16 4 12 1,767 1,777 10,125 10,185
15 5 2,946 10,297
6 2,942 10,289
7 2,925 10,226
8 2,932 10,192
9 3,044 10,240
10 3,123 10,151
11 3,122 10,156
12 4,496 10,175
16 1 9,499 10,184
2 3,927 10,217
3 1,870 10,227
4 1,598 10,057
5 31 1,687 10,028
1 H11.4.28 H11.10.12 0
2 H11.10.13 H12.4.11 0
3 H12.4.12 H12.10.11 0
4 H12.10.12 H13.4.11 10
5 H13.4.12 H13.10.11 150
6 H13.10.12 H14.4.11 0
7 H14.4.12 H14.10.11 50
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®3)

8 H14.10.12 H15.4.11 60
9 H15.4.12 H15.10.14 60
10 H15.10.15 H16.4.12 60
1 H11.4.28 H11.10.12 Al6
2 H11.10.13 H12.4.11 A0.6
3 H12.4.12 H12.10.11 0.4
4 H12.10.12 H13.4.11 25
5 H13.4.12 H13.10.11 15
6 H13.10.12 H14.4.11 0.0
7 H14.4.12 H14.10.11 2.2
8 H14.10.12 H15.4.11 0.6
9 H15.4.12 H15.10.14 A00
10 H15.10.15 H16.4.12 0.1
100
1 H11.4.28 H11.10.12 3,830,562,479 376,574,980
2 H11.10.13 H12.4.11 77,139,265 662,249,611
3 H12.4.12 H12.10.11 38,890,696 31,786,208
4 H12.10.12 H13.4.11 189,080,489 51,492,189
5 H13.4.12 H13.10.11 172,510,282 294,312,685
6 H13.10.12 H14.4.11 125,493,995 215,144,756
7 H14.4.12 H14.10.11 244,328,197 255,326,307
8 H14.10.12 H15.4.11 877,406,236 829,098,177
9 H15.4.12 H15.10.14 241,729,706 113,078,106
10 H15.10.15 H16.4.12 12,816,072,363 14,038,535,397
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9 10

15 10 14 16 4 12

) )
215,164,884 1,929,414
- 216,769
61,984,403 84,000,000
726,182,146 -
1,259,920,283 1,156,125,015
722,856,622 546,691,967
128,587,850 -
14,771,184 9,815,231
1,154,565 322,746
494,021 932,609
3,131,115,958 1,800,033,751
3,131,115,958 1,800,033,751
- 2,614,250
83,460,905 -
17,808,469 10,473,691
9,997 6,049,135
789,761 1,025,527
9,477,084 12,306,302
78,909 102,499
111,625,125 32,571,404
111,625,125 32,571,404
2,968,078,326 1,745,615,292
52,254,073 21,847,055
3,019,490,833 1,767,462,347
3,131,115,958 1,800,033,751
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44,478,132 51,591,809
17,011,032 4,558,605
17,620,501 22,118,684
494,021 438,588
10,340,620 34,470,318
789,761 1,025,527
9,477,084 12,306,302
696,087 403,720
10,962,932 13,735,549
622,312 20,734,769
622,312 20,734,769
622,312 20,734,769
420,783 22,616,388
67,415,595 52,254,073
5,539,496 242,296,160
(5,539,496) (242,296,160)
2,691,020 260,347,868
(2,691,020) (260,347,868)
17,808,469 10,473,691
52,254,073 21,847,055
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16 4 12
9 10
15 4 12 15 10 15
15 10 14 16 4 12
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2,839,426,726
241,729,706
113,078,106

2,968,078,326
12,816,072,363
14,038,535,397
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15 4 12 15 10 15
15 10 14 16 4 12
1,
3,771,847 4774623
2.
789,761 1,025,527
3.
508,301,985 307,577,273
171257 17,808,469 1,762 10,473,691
60 60
A 33,272,404 A 10,614,609
B B
C 201,620,316 C 281,937,724
D 273,409,265 D 15,024,940
E=A+B | 508,301,985 E=A+B | 307,577,273
+C+D +C+D
F | 2968078326 F | 1,745,615,292
G=E/F 1,712.57 G=E/F 1,762.00
H 60.00 H 60.00
I=Fx H 17.808.469 I=Fx H 10.473.691
9 15 4 12 15 10 14
726,182,146 172,003
1,259,920,283 5,087,748
722,856,622 1,861,285
2,708,959,051 7,677,030
10 15 10 15 16 4 12
1,156,125,015 1,047,676
546,691,967 1,079,313
1,702,816,982 3,026,989
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15 10 15
16 4 12
9
( 15 10 14
1
2,971,092,850 2,842,505,000 128,587,850
2,971,092,850 2,842,505,000 128,587,850
10
( 16 4 12
1
1,704,784,750 1,707,399,000 2,614,250
1,704,784,750 1,707,399,000 2,614,250
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9 10
15 10 14 16 4 12
1 10,173 10,125
9 15 4 12 15 10
10 15 10 15 16 4 12
®3)
iy
2)
16 4 12

ADVANTA MORT FRN 291125 123,726.31 123,874.78
AMERICAN EXPRESS 090115 40,000.00 39,500.00
BANK ONE AUTO SEC 070920 135,000.00 134,865.00
BANK ONE IS 080115 200,000.00 205,620.00
BANK ONE IS 080616 125,000.00 127,037.50
BMW VEHICLE OWNER 060525 53,971.30 54,359.89
BMW VEHICLE OWNER 070225 100,000.00 100,410.00
CAPITAL AUTO 080317 150,000.00 151,590.00
CAPITAL ONE PRIME 071115 110,000.00 110,055.00
CARMAX AUTO 070215 125,000.00 125,000.00
CARMX AUTO OWNER 071015 180,000.00 180,432.00
CHASE COMMERCIAL 300518 150,000.00 166,200.00
CHASE MANHATTAN 060315 75,000.00 75,007.50
CHASE MANHATTAN 070515 125,000.00 124,837.50
CHASE MANHATTAN 071115 120,000.00 120,528.00

37




CHASE MANHATTAN 080915 225,000.00 231,840.00
CIT EQPMNT 120920 209,311.95 213,100.49
CITIBANK CRED 080115 125,000.00 126,450.00
CITIBANK CREDIT 090120 200,000.00 199,540.00
CRUSADE GLOBAL 340918 205,064.68 205,310.75
DAIMLER CHRYSLER 060306 103,571.83 104,959.69
DAIMLER CHRYSLER 070206 250,000.00 255,000.00
FANNIE MAE 15Y 170601 500,667.45 532,509.89
FANNIE MAE POOL 616218 1,262,239.13 1,309,320.64
FANNIE MAE POOL 725215 1,343,144.19 1,412,316.11
FIRST UNION LEHMA 351118 150,000.00 166,950.00
FORD CREDIT 050815 40,774.71 40,782.86
FREDDIE MACO090715 350,000.00 352,940.00
FREDDIE MAC 300,000.00 305,490.00
FREDDIE MAC 190315 375,000.00 381,937.50
GNMA 130415 221,192.65 236,853.08
HARLEY DAVIDSON 080515 72,129.33 74,343.70
HONDA AUTO 071218 200,000.00 204,780.00
HONDA AUTO RECEIV 070221 150,000.00 150,090.00
HONDA AUTO RECEIV 071018 85,000.00 85,459.00
HYUNDAI AUTO REC 071115 65,000.00 65,240.50
JOHN DEERE OWNER 070415 90,000.00 89,982.00
MBNA CREDIT CARD 071115 200,000.00 205,300.00
MBNA CREDIT CARD 090715 125,000.00 132,375.00
MORGAN STANLEY 060623 48,529.16 51,271.05
MORGAN STANLY CAP 300315 135,000.00 149,107.50
NISSAN AUTO REC 050915 41,569.93 41,740.36
NISSAN AUTO REC 061215 150,000.00 150,570.00
NOMURA ASSET SECU 300315 150,000.00 167,670.00
ONYX ACCEPT 060415 55,818.58 56,125.58
ONYX ACCEPTANCE 080317 255,000.00 255,306.00
RESIDENTIAL ASSET 200125 82,895.87 82,920.73
RESIDENTIAL ASSET 240625 130,000.00 130,494.00
RESIDENTIAL ASSET 250925 85,000.00 84,762.00
TOYOTA AUTO RECV 060215 75,000.00 75,007.50
USAA AUTO OWNER 070615 150,000.00 149,835.00
WFS FINANCIAL 070820 140,000.00 140,700.00
WHOLE AUTO 050615 58,091.06 58,149.15
WHOLE AUTO 061015 135,000.00 135,297.00
WHOLE AUTO LOAN 070515 210,000.00 210,609.00

10,562,698.13

10,861,753.25

(1,156,125,015)

ALABAMA POWER CO 060215 100,000.00 100,520.00
ALCOA INC 070815 150,000.00 156,285.00
AMERICAN AIR FRN 070923 83,425.10 83,508.52
AMERICAN EXPRESS 060912 150,000.00 160,725.00
BOEING CAPITAL CO 080825 25,000.00 25,960.00
BRISTOL-MYERS 061001 115,000.00 121,083.50
CARDINAL 050630 150,000.00 154,365.00
CHEVRON TXCO 070917 125,000.00 127,625.00
COCA COLA 070515 175,000.00 187,810.00
CONSOLIDATD EDISN 080801 175,000.00 175,577.50
DOVER CORP 100,000.00 110,890.00
FEDERAL HOME LOAN 051215 325,000.00 327,015.00
FORTUNE BRANDS INC061201 115,000.00 116,092.50
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GANNETT CO INC 070401 150,000.00 161,520.00

GE CAPITAL 070315 125,000.00 134,237.50

GENERAL DYNAMICS 060515 90,000.00 89,685.00

GENL MOTORS ACCEP 070116 175,000.00 173,845.00

GOLDMAN SACHSGR0080115 150,000.00 154,440.00

HARTFORD FINANCIAL060601 125,000.00 125,025.00

HOUSEHOLDFIN 070130 150,000.00 161,715.00

INTL LEASE FINANC 080123 100,000.00 99,120.00

JP MORGAN CHASE & CO 150,000.00 152,085.00

KEYSPAN CORP 060601 150,000.00 161,655.00

KRAFT FOOD 061101 150,000.00 157,350.00

NATIONAL RU 080215 150,000.00 152,805.00

PACIFICORP 150,000.00 153,690.00

PEPSI BOTTLING 061016 90,000.00 90,018.00

PRAXAIR INC 080615SB01 125,000.00 121,550.00

SLM CORP 070410 175,000.00 189,525.00

UNITED HEALTH 051115 165,000.00 178,794.00

US BANCORP 070823 125,000.00 128,837.50

VERIZON GLOBAL 080115 175,000.00 179,025.00

VODAFONE 080130 175,000.00 178,710.00

WACHOVIA BK 070730 150,000.00 159,195.00

WELLS FIN 070612 175,000.00 185,867.50

4,958,425.10 5,136,151.52

(546,691,967)

15,997,904

(1,702,816,983)
( H1.
2.
3.

55 67.9 100
35 32.1 100
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16 5 31
1,712,582,636
24,699,132
1,687,883,504
1,683,183,198
10,028
16 5 31
(%)
( ) () () () () %)
1 FREDDIE MAC DISCO 040823 600,000| 10,974.88] 65,849,305| 10,976.64| 65,859,873 2004/8/23| 3.90
2 FANNIE MAE DISCOO 040825 600,000| 10,974.03| 65,844,233| 10,975.52| 65,853,171 2004/8/25( 3.90
3 FANNIE MAE POOL 725215 1,197,634.89( 11,574.91|] 138,625,183| 11,440.61| 137,016,789 6.0 2018/5/1| 8.12
4 FANNIE MAE POOL 616218 1,142,885.09( 11,418.59| 130,501,458( 11,258.98| 128,677,231 5.5 2016/11/1| 7.62
5 FANNIE MAE 15Y 170601 478,907.69| 11,708.10] 56,071,032| 11,623.34] 55,665,102 6.5 2017/6/1] 3.30
6] FREDDIE MAC 190315 375,000| 11,211.64| 42,043,680| 11,099.36| 41,622,624 3.5 2019/3/15( 2.47
7 FREDDIE MAC090715 350,000] 11,100.46] 38,851,635[ 11,056.43| 38,697,523 3.0] 2009/7/15] 2.29
8 FREDDIE MAC 300,000| 11,209.44 33,628,339| 11,121.38| 33,364,147 3.5 2011/10/15( 1.98
9 DAIMLER CHRYSLER 070206 250,000| 11,228.16| 28,070,400| 11,162.11| 27,905,280 3.78 2007/2/6 1.65
10 ONYX ACCEPTANCE 080317 255,000| 11,021.20] 28,104,084| 10,901.22| 27,798,117 2.19| 2008/3/17| 1.65
11 CHASE MANHATTAN 080915 225,000| 11,342.64| 25,520,947| 11,217.15| 25,238,592 4.24| 2008/9/15| 1.50
12 GNMA 130415 205,482.51| 11,787.36| 24,220,976( 11,701.50 24,044,543 6.5| 2013/4/15| 1.42
13 WHOLE AUTO LOAN 070515 210,000| 11,039.92| 23,183,838| 10,929.84| 22,952,670 2.15| 2007/5/15| 1.36
14 BANK ONE IS 080115 200,000| 11,317.32] 22,634,649| 11,223.75| 22,447,513 4.16| 2008/1/15| 1.33
15 MBNA CREDIT CARD 071115 200,000| 11,299.71| 22,599,424| 11,203.94| 22,407,884 3.9( 2007/11/15( 1.33
16 HONDA AUTO 071218 200,000] 11,271.09] 22,542,182] 11,169.81] 22,339,635 3.61| 2007/12/18] 1.32
17, CITIBANK CREDIT 090120 200,000| 10,982.68| 21,965,363| 10,804.35| 21,608,704 2.55| 2009/1/20| 1.28
18] CARMX AUTO OWNER 071015 180,000] 11,034.41] 19,861,954| 10,936.44| 19,685,606 2.36| 2007/10/15| 1.17
19 CIT EQPMNT 120920 175,952.56( 11,207.24| 19,719,433 11,163.21 19,641,958 4.84| 2012/9/20| 1.16
20 NOMURA ASSET SECU 300315 150,000| 12,304.74] 18,457,113| 12,002.02| 18,003,033 6.59| 2030/3/15| 1.07
21 FIRST UNION LEHMA 351118 150,000| 12,251.90 18,377,856| 11,937.07| 17,905,612 6.56| 2035/11/18| 1.06
22 CHASE COMMERCIAL 300518 149,421.84| 12,196.86[ 18,224,777 11,832.49( 17,680,337 6.56| 2030/5/18| 1.05
23 SLM CORP 070410 175,000| 11,921.66| 20,862,912| 11,650.86 20,389,017| 5.625| 2007/4/10( 1.21
24 COCA COLA 070515 175,000| 11,813.78| 20,674,124| 11,556.19| 20,223,347 5.25| 2007/5/15| 1.20
25 UNITED HEALTH 051115 165,000| 11,928.26| 19,681,643| 11,764.24| 19,411,011 7.5] 2005/11/15( 1.15
26 GENL MOTORS ACCEP 070116 175,000| 10,935.34| 19,136,857 10,969.47| 19,196,576(2.04188| 2007/1/16| 1.14
27 KEYSPAN CORP 060601 150,000| 11,863.32| 17,794,982| 11,673.98| 17,510,976 6.15 2006/6/1| 1.04
28 HOUSEHOLDFIN 070130 150,000| 11,867.72| 17,801,587| 11,623.34| 17,435,020 5.75| 2007/1/30| 1.03
29 GANNETT CO INC 070401 150,000] 11,853.41] 17,780,121| 11,606.83| 17,410,252 5.5 2007/4/1] 1.03
30 CRUSADE GLOBAL 340918 205,064.68( 11,021.20[ 22,600,607 11,021.20{ 22,600,607 1.3| 2034/9/18| 1.34
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