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15 12 10
427,241,099 13.17
1,316,727,300 40.60
1,132,690,135 34.92
366,787,210 11.31
3,243,445,744 100.00
2
15 12 10 1
1
1 11 10 12 3,399 3,399 9,841 9,841
2 12 4 1 2,805 2,805 9,780 9,780
3 12 10 1 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 1 2,818 2,818 10,059 10,059
7 14 10 1 2,856 2,870 10,234 10,284
8 15 4 1 2,906 2,923 10,237 10,297
9 ( 15 10 14 3,019 3,037 10,173 10,233
14 12 2,881 10,271
15 1 3,371 10,264
2 3,494 10,301
3 2,922 10,301
4 2,925 10,250
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 10 3,243 10,152

23



(3

(1)

)

12

10

1
1 H11.4.28 H11.10.12 0 AL6
2 H11.10.13 H12.4.11 0 A0.6
3 H12.4.12 H12.10.11 0 0.4
4 H12.10.12 H13.4.11 10 2.5
5 H13.4.12 H13.10.11 150 15
6 H13.10.12 H14.4.11 0 0.0
7 H14.4.12 H14.10.11 50 2.2
8 H14.10.12 H15.4.11 60 0.6
9 H15.4.12 H15.10.14 60 A0.0

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
38 59 2
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(1)

8 9
15 4 11 15 10 14
(D) (D)
79,764,353 215,164,884
69,864,905 61,984,403
651,914,928 726,182,146
1,346,967,284 1,259,920,283
865,365,908 722,856,622
- 128,587,850
17,774,220 14,771,184
509,307 1,154,565
909,930 494,021

3,033,070,835

3,131,115,958

3,033,070,835

3,131,115,958

22,176,200 -
76,129,200 83,460,905
17,036,560 17,808,469
276,350 9,997
809,949 789,761
9,719,321 9,477,084
80,934 78,909
126,228,514 111,625,125
126,228,514 111,625,125

2,839,426,726

2,968,078,326

67,415,595 52,254,073
19,955,984 622,312
67,415,595 52,254,073

2,906,842,321

3,019,490,833

3,033,070,835

3,131,115,958
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2)

8 9
14 10 12 15 4 12
15 4 11 15 10 14
(GD) (D)
60,738,026 44,478,132
4,226,344 17,011,032
25,908,466 17,620,501
470,948 494,021
31,074,164 10,340,620
809,949 789,761
9,719,321 9,477,084
588,910 696,087
11,118,180 10,962,932
19,955,984 622,312
19,955,984 622,312
19,955,984 622,312
3,615,165 420,783
65,326,396 67,415,595
22,632,595 5,539,496
(22,632,595) (5,539, 496)
19,847,655 2,691,020
(19,847,655) (2,691,020)
17,036,560 17,808,469
67,415,595 52,254,073
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8 9
14 10 12 15 4 12
15 4 11 15 10 14
8 9
15 4 11 15 10 14
2,791,118,667 2,839,426,726
877,406,236 241,729,706
829,098,177 113,078,106
8 9
14 10 12 15 4 12
15 4 11 15 10 14
3,857,242 3,771,847
809,949 789,761
469,732,294 508,301,985
1,654.32 17,036,560 1,712.57 17,808,469
60 60
A 40,624,381 A 33,272,404
B B
C 168,364,360 C 201,620,316
D 260,743,553 D 273,409,265
E=A+B+ E=A+B+
C+D 469,732,294 C+D 508,301,985
E 2,839,426,726 F 2,968,078,326
G=E/F 1,654.32 G=E/F 1,712.57
H 60.00 H 60.00
1=Fx H 17,036.560 1=Fx H 17,808.469
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15 12 15 10 14
726,182,146 172,003
1,259,920,283 5,987,748
722,856,622 1,861,285
2,708,959,051 7,677,030

15 4 12
15 10 14
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( 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
9
( 15 10 14
10,173

15 12 15 10 14
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3
()

15 10 14

US TREASURY 040930 2,650,000.00 2,668,815.00
US TREASURY 041231 1,000,000.00 1,006,200.00
US TREASURY NOTE 050630 3,000,000.00 2,981,100.00
6,650,000.00 6,656,115.00

(726,182,146)

ADVANTA MORT FRN 291125 152,905.63 152,615.10
AMERICAN EXPRESS 090115 40,000.00 39,240.00
BANK ONE AUTO SEC 070920 135,000.00 134,994.55
BANK ONE IS 080115 200,000.00 207,620.00
BANK ONE IS 080616 125,000.00 127,237.50
BMW VEHICLE OWNER 060525 104,182.49 105,620.20
BMW VEHICLE OWNER 070225 100,000.00 100,380.00
CAPITAL AUTO 050615 150,000.00 149,955.00
CAPITAL AUTO 050715 189,663.85 191,674.28
CAPITAL AUTO 061215 65,000.00 66,592.50
CAPITAL AUTO 080317 150,000.00 151,545.00
CAPITAL ONE PRIME 060315 250,000.00 249,984.93
CARMAX AUTO 060815 150,000.00 152,025.00
CARMAX AUTO 070215 125,000.00 124,750.00
CHASE MANHATTAN 060315 165,279.60 166,882.81
CHASE MANHATTAN 060315 75,000.00 74,932.50
CHASE MANHATTAN 070515 125,000.00 124,537.50
CIT EQPMNT 120920 215,000.00 222,181.00
CITIBANK CRED 061207 250,000.00 257,475.00
CITIBANK CRED 080115 125,000.00 126,375.00
DIMLER CHRY SLER 060606 200,000.00 202,620.00
DISCOVER 061116 350,000.00 358,365.00
FANNIE MAE 181001 600,000.00 632,400.00
FEDERAL HOME 040715 750,000.00 760,275.00
FEDERAL HOME LOAN 041015 475,000.00 486,257.50
FN POOL 171001 578,023.97 596,289.52
FNR 2002 QA 090225 9,746.46 9,746.46
FNR2002-70QA 101125 114,774.04 115,015.06
FORD CREDIT 050615 195,000.00 198,471.00
FORD CREDIT 050815 76,002.07 76,002.07
FORD CREDIT 060115 200,901.44 203,010.90
FORD CREDIT 060215 175,000.00 177,187.50
FREDDIE MAC090715 350,000.00 354,445.00
GNMA 130415 285,351.91 302,815.44
HARLEY DAVIDSON 060417 6,373.77 6,375.68
HONDA AUTO 051017 141,131.76 142,430.17
HONDA AUTO 061120 115,000.00 115,494.50
HONDA AUTO 071218 200,000.00 206,280.00
HONDA AUTO RECEIV 070221 150,000.00 149,835.00
HOUSEHOLD AUTOMOT 050817 56,917.89 57,151.25
HOUSEHOLD AUTOMOT 071217 100,000.00 99,600.00
JOHN DEERE OWNER 070415 90,000.00 89,595.00
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MBNA CREDIT CARD 071115 200,000.00 206,980.00
MBNA CREDIT CARD 090715 125,000.00 132,812.50
MORGAN STANLEY 060623 70,999.98 76,431.47
NISSAN AUTO REC 050915 96,188.12 97,015.33
NISSAN AUTO REC 061215 150,000.00 150,630.00
NISSAN AUTO REC 070815 135,000.00 134,527.50
ONY X ACCEPT 060415 130,355.66 131,776.53
ONY X ACCEPT 070515 319,058.56 325,024.95
ONY X ACCEPT 070515 370,000.00 373,182.00
PERMANENT FIN 070610 150,000.00 150,134.77
PERMANENT FIN 070910 85,000.00 85,000.00
RESIDENTIAL ASSET 240625 130,000.00 130,468.00
TOYOTA AUTO RECV 060215 75,000.00 74,992.50
USAA AUTO 050615 233,883.73 237,064.54
USAA AUTO OWNER 070615 150,000.00 149,370.00
WEST PENN 051226 21,250.68 21,486.56
WES FINANCIAL 051020 43,340.66 43,340.66
WES FINANCIAL 070220 125,000.00 126,575.00
WES FINANCIAL 070820 105,000.00 105,850.50
WEFS FINANCIAL 070820 140,000.00 140,798.00
WES FINANCIAL 080120 100,000.00 100,000.00
WHOLE AUTO 050615 153,286.22 153,577.46
WHOLE AUTO 061015 135,000.00 134,988.72

11,354,618.49 11,548,306.91

(1,259,920,283)

ALABAMA PWR 040901 150,000.00 154,590.00
ALCOA INC 070815 150,000.00 156,060.00
AMERICAN AIR FRN 070923 90,094.99 90,176.07
AMERICAN EXPRESS 060912 150,000.00 162,360.00
AMERICAN GENERAL 080615 125,000.00 119,687.50
BANK ONE 050801 175,000.00 192,465.00
BELLSOUTH 061015 150,000.00 160,605.00
BOA CORP 050516 150,000.00 164,430.00
BOEING CAPITAL CO 080825 25,000.00 25,697.50
BRISTOL-MY ERS 061001 115,000.00 121,842.50
CARDINAL 050630 150,000.00 156,300.00
CHEVRON TXCO 070917 125,000.00 127,100.00
CITI GROUP FRN 040309 175,000.00 175,157.50
COCA COLA 070515 175,000.00 188,755.00
COUNTRY WIDE 070515 150,000.00 161,415.00
DOVER CORP 100,000.00 111,370.00
FORD MOTOR FRN 040126 125,000.00 124,962.50
GE CAPITAL 070315 125,000.00 134,912.50
GENERAL DYNAMICS 060515 90,000.00 89,928.00
GILLETTE CO 071015 200,000.00 200,820.00
GMAC FRN 040405 175,000.00 174,790.00
HARTFORD FINANCIAL060601 125,000.00 124,112.50
HEWLLET PACKARD 080315 150,000.00 150,570.00
HOUSEHOLDFIN 070130 150,000.00 162,675.00
JOHN DEERE CAPITL 050715 150,000.00 155,745.00
JP MORGAN 060815 150,000.00 162,435.00
KRAFT FOOD 061101 150,000.00 156,930.00
LOW'S COMP 051215 170,000.00 189,635.00
MELLON FUND 050615 200,000.00 218,320.00
MERRILL LYNCH & CORP 125,000.00 125,500.00
NAC RE CORP 051115 200,000.00 216,860.00
NATIONAL RU 080215 150,000.00 152,265.00
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(

PACIFICORP 150,000.00 153,675.00
PEPS| BOTTLING 061016 90,000.00 89,631.00
PRAXAIR INC 080615SB01 125,000.00 120,500.00
RIO TINTO FINANCE 080930 100,000.00 95,600.00
SLM CORP 070410 125,000.00 135,912.50
TARGET CORPORATION080301 150,000.00 149,880.00
UNITED HEALTH 051115 165,000.00 183,298.50
US BANCORP 070823 125,000.00 127,700.00
VERIZON GLOBAL 080115 125,000.00 127,187.50
VODAFONE 080130 125,000.00 127,350.00
WACHOVIA BK 070730 150,000.00 161,040.00
WAL MART 070712 150,000.00 157,770.00
WELLS FIN 070612 175,000.00 187,617.50
6,345,094.99 6,625,633.57
(722,856,622)
24,830,055.48
(2,708,959,051)
)1

3 24.0 100

65 41.7 100

45 23.9 100

)
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(1)

15 12 10

6,319,455,795

3,076,010,051

3,243,445,744

3,194,743,093

10,152

(2) 15 12 10

Uss$

(%) (%)
1 US TREASURY NOTE 050731 |4,000,000{10,678.70| 427,148,052| 10,681.02| 427,241,100 1.5| 2005/7/31 [13.17
2 FANNIE MAE 15Y TBA 750,000( 11,200.92| 84,006,914 11,190.46| 83,928,487 6.0 2018/1/1 2.59
3 FEDERAL HOME 040715 750,000( 10,871.93| 81,539,493 10,835.46| 81,266,006 3.0| 2004/7/15 | 2.51
4 FANNIE MAE 15Y 170601 570,287 11,306.29| 64,478,353 11,336.32| 64,649,611 6.5 2017/6/1 1.99
5 FN POOL 171001 556,839 11,063.90| 61,608,224 11,084.28| 61,721,695 5.5 2017/10/1 | 1.90
6 FEDERALHOMELOAN 041015 475,000{10,979.18| 52,151,116 10,928.77| 51,911,681| 3.625|2004/10/15| 1.60
7 ONY X ACCEPT 070515 370,000( 10,817.23| 40,023,769 10,796.85| 39,948,372 2.23| 2007/2/15 | 1.23
8 DISCOVER 061116 350,000( 10,981.32| 38,434,646 10,905.18| 38,168,130 5.3/ 2006/11/16 | 1.18
9 FREDDIE MAC090715 350,000( 10,861.20 38,014,226 10,848.33| 37,969,181 3.0 2009/7/15 | 1.17
10 ONY X ACCEPT 070515 273,979( 10,925.55| 29,933,792(10,860.13| 29,754,548 7.26| 2007/5/15 | 0.92
11 GNMA 130415 251,113| 11,381.36| 28,580,198| 11,422.12| 28,682,541 6.5 2013/4/15 | 0.88
12 CITIBANK CRED 061207 250,000( 11,045.67| 27,614,193(10,996.34| 27,490,856 4.1| 2006/12/7 | 0.85
13 CAPITAL ONE PRIME 060315 250,000( 10,724.35| 26,810,883(10,726.07| 26,815,181 1.43| 2006/3/15 | 0.83
14 CIT EQPMNT 120920 215,000( 11,083.21| 23,828,912| 11,017.79| 23,688,253| 4.84| 2012/9/20 | 0.73
15 BANK ONE IS 080115 200,000( 11,133.62| 22,267,245| 11,074.63| 22,149,270, 4.16| 2008/1/15 | 0.68
16 MBNA CREDIT CARD 071115 200,000( 11,099.30 22,198,605 11,042.46| 22,084,920 3.9/ 2007/11/15 | 0.68
17 HONDA AUTO 071218 200,000( 11,061.76| 22,123,530 10,995.27| 21,990,540 3.61| 2007/12/18 | 0.68
18 DIMLER CHRY SLER 060606 200,000( 10,865.49| 21,730,995 10,839.75| 21,679,515 2.93| 2006/6/6 0.67
19 FORD CREDIT 050615 195,000| 10,915.90| 21,286,014|10,860.13| 21,177,263 5.36| 2005/6/15 | 0.65
20 WFS FINANCIAL 070820 180,000| 10,798.36| 19,437,063| 10,793.64| 19,428,552 2.39| 2007/8/20 | 0.60
21 FANNIE MAE 050915 2,000,000| 10,711.17| 214,223,496| 10,714.27| 214,285,500| 1.875| 2005/9/15 | 6.61
22 FREDDIE MAC 050915 1,750,000| 10,892.15| 190,612,785| 10,892.31| 190,615,425| 2.875| 2005/9/15 | 5.88
23 NAC RE CORP 051115 200,000( 11,629.11| 23,258,235 11,639.84| 23,279,685 7.15| 2005/11/15| 0.72
24 MELLON FUND 050615 200,000( 11,707.41| 23,414,820 11,581.92| 23,163,855 7.5 2005/6/15 | 0.71
25 GILLETTE CO 071015 200,000( 10,768.97| 21,537,945(10,744.30| 21,488,610 3.5(2007/10/15 | 0.66
26 BANK ONE 050801 175,000| 11,795.35| 20,641,871| 11,672.01| 20,426,030 7.625| 2005/8/1 0.63
27 LOW'S COMP 051215 170,000| 11,963.73| 20,338,353| 11,777.12| 20,021,108 7.5| 2005/12/15| 0.62
28 COCA COLA 070515 175,000| 11,567.98| 20,243,973| 11,436.06| 20,013,118 5.25| 2007/5/15 | 0.62
29 WELLS FIN 070612 175,000| 11,498.27| 20,121,976| 11,312.72| 19,797,277 4.875| 2007/6/12 | 0.61
30 UNITED HEALTH 051115 165,000| 11,914.40| 19,658,764| 11,735.29| 19,363,236 7.5| 2005/11/15| 0.60
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