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@ MANEEOHIH (CFRk214-3H 10 H BIfE)
H e i & ] 4 FIZR | Fmigd RS B8R |H5
TRl FAKEF
>k Rov | MG & TOB SETTLE FIN-A 7.47 100 57| 2047/6/1
T —3x 3 —{ |GENERAL ELEC CAP CORP GLBL FDIC GID FRN| 2.21 900 919 | 2011/12/9
JPMORGAN CHASE & CO GLBL FDIC GTD 3 FRN | 1.91 520 519 | 2012/6/22
FED HOME LN BK GLBL BD (3500MM) 1.63 500 500 | 2011/1/21
GOLDMAN SACHS GROUP INC GL FDIC GTD FRN | 1. 31 300 300 | 2011/12/5
MORGAN STANLEY FDIC GTD FRN 1.23 300 301 | 2012/6/20
SBAP 2005-207J 1 5.09 236 249 | 2025/10/1
SBAP 2005-20B 1 4.63 69 721 2025/2/1
SBIC 2004-P10B 1 SEQ 4,75 45 46| 2014/8/10
A& GENERAL ELEC CAP CORP SR UNSEC FRN | 2.15 600 476 | 2013/5/22
ING BANK NV GLBL GOV GTD 144A 2.63 500 498 | 2012/2/9
AIG NT 144A 8.25 400 225 | 2018/8/15
BARCLAYS BANK PLC SUB NT 144A 6. 05 400 322 | 2017/12/4
BANK OF AMERICA CORP GLBL SR FRN 1.36 300 295 | 2009/11/6
COUNTRYWIDE FINL CORP GLBL CO GTD 5. 80 300 254 | 2012/6/7
GOLDMAN SACHS GROUP INC SR UNSEC FRN | 1.57 300 277 | 2010/6/28
HBOS TREASURY SRVCS PLC FRN 144A 1.18 300 297 | 2009/7/17
HSBC FINANCE CORP FRN MTN1 1.49 300 279 | 2010/5/10
JP MORGAN CHASE & CO FRN 0.53 300 297 | 2009/6/26
RESONA BANK LTD 144A NT PERP 5.85 300 136 | 2049/9/29
ROCHE HLDGS INC CO GTD 144A FRN 3.25 300 299 | 2011/2/25
WACHOVIA BANK NA GLBL SR UNSEC FRN BKNT | 2. 14 250 241 | 2010/5/14
WACHOVIA BANK NA SR NT FRN 1.54 250 249 | 2009/3/23
CONOCOPHILLIPS GLBL CO GTD 1.50 228 227 | 2009/4/9
ANZ NATIONAL INTL NZ 144A BK GTD 6. 20 200 194 | 2013/7/19
GECC GLBL SR NT 5. 88 200 128 | 2038/1/14
GOLDMAN SACHS GROUP INC GLBL SUB 6.75 200 130 | 2037/10/1
GOLDMAN SACHS GROUP INC SR NT 6.15 200 174 | 2018/4/1
HBOS PLC SUB NT 144A 6.75 200 157 | 2018/5/21
JOHN DEERE CAPITAL CORP SR UNSEC FRN | 2.94 200 189 | 2011/6/10
JPM BEAR STEARNS CO INC GLBL SR UNSEC | 7.25 200 195| 2018/2/1
MORGAN STANLEY GLBL UNSEC MIN 6. 00 200 178 | 2015/4/28
NATTONAL AUSTRALIA BANK YANKEE FRN EMIN | 1. 70 200 170 | 2016/6/29
ORACLE CORP FRN SR UNSEC 1.30 200 198 | 2010/5/14
RABOBANK NEDERLAND FRN 144A 1.65 200 197 | 2010/5/19
SUMITOMO MITSUT BANKING 144A 5.63 200 130 | 2049/7/29
UBS AG STAMFORD CT SR UNSEC DPNT 5.75 200 172 | 2018/4/25
CITIGROUP INC NT 6.13 160 131 | 2018/5/15
US BANK FRN NT 0.51 150 149 | 2009/4/28
TARGET CORP GLBL BD 7.00 120 116 | 2038/1/15
ATG JR SUB DEBS 144A 8.18 100 16 | 2068/5/15
AIG SR UNSEC FRN 144A 1.22 100 81| 2010/1/29
BARCLAYS BANK PLC 144A NT 7.43 100 38| 2049/9/29
BNP PARIBAS SR UNSEC FRN MIN 1.72 100 97| 2010/6/4
FPL. GROUP CAPITAL INC FRN BD 2.75 100 91| 2011/6/17
GATX FIN INC NT 6. 00 100 80 | 2018/2/15
MUFG CAPITAL FIN 1 LTD GLBL SUB 6.35 100 59 | 2049/7/29
NGPL PIPECO LLC SR NT 144A 7.12 100 90 [2017/12/15
RBS JR SUB MIN 7.64 100 12| 2049/3/31
UBS AG STAMFORD CT SR NT DPNT 5. 88 100 87 [2017/12/20
T —UE FNMA TBA 5.5% MAR 5. 50 9, 000 9,262 | 2039/3/12
FNMA PASS THRU MTG #889996 5. 50 2,165 2,229 | 2038/6/1
GNMA T TBA 6.00% MAR 6. 00 1, 000 1,035 | 2039/3/18
GMACM 2005-AR6 1A1 ARM WM35WCS. 2 5.52 449 230 [2035/11/19
CWHL 2005-HYB9 3A2A 12MLIB+175 5.25 447 242 | 2036/2/20
CWHL 2005-R2 1AF1 IML+34 144A 0.81 444 303 | 2035/6/25
WBCMT 2006-WL7A Al IMLIB+9 144A 0.55 398 273 | 2021/9/15
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Pl | i & W 4 FIsR | Kmiekd Rl Ee S
TRl FAKEF

kR |e—F—UFE FNMA PASS THRU MTG #889995 5. 50 398 409 | 2038/9/1
CMLTI 2005-3 2A2A WM35 WC5. 0453 4,68 391 311| 2035/8/25
GPMF 2006-AR6 A1A IMLIB+8 0.55 326 257 12046/10/25
NAA 2005-AR5 2A1 5.05 324 156 [2035/10/25
FNW 2004-W12 1A1 WM31 WC6. 26 6. 00 273 288 | 2044/7/25
SEMT 2005-4 2A1 WM33 WC4. 7208 ARM 4. 46 262 183 | 2035/4/20
FNMA PASS THRU DWARF #254807 5. 00 237 243 | 2013/7/1
BSCMS 2006-BBA7 Al 144A IML+11 0. 57 218 184 | 2019/3/15
BSCMS 2007-PW18 A4 WM16 WC6. 2485 5. 70 200 126 | 2050/6/11
CWHL 2004-12 12A1 AS ARM 4.71 198 129 | 2034/8/25
RALI 2006-Q03 Al IMLIB+21 0. 68 187 71| 2046/4/25
WEMBS 2005-AR11 1A1 WM33 WC4. 8745 ARM | 4. 62 170 129 | 2035/6/25
WAMU 2003-R1 Al IMLIB+27 1.01 170 141 |2027/12/25
CWALT 2006-HY12 A1 WM36 WC6. 5154 6.14 166 112| 2036/8/25
WAMU 2005-AR15 A1A1 IMLIB+26 0.73 126 56 |2045/11/25
DBALT 2006-AB4 A1B1 SEQ IMLIB+10 0. 57 121 110 |2036/10/25
SASC 2006-11 A1 FRN WC35WC5. 1284 4,97 114 67 [2035/10/25
MSSTR 2005-1 2A1 WM16 WC6. 453 6. 20 107 103 | 2017/9/25
BSCMS 2007-PW17 A4 WM16 WC5. 9764 5. 69 100 61| 2050/6/11
CGCMT 2007-C6 A4 WM16 WC5. 7312 5. 70 100 60 |2049/12/10
FNMA PASS THRU MTG #952662 6. 00 76 79 2037/7/1
CWHL 2005-11 3A1 COFI11+185 4,93 76 57| 2035/4/25
FNR 2005-120 NF IMLIB+10 0.57 75 74| 2021/1/25
MASTR 2002-7 1A1 WM17 WC6. 04 5. 50 73 74 [2017/11/25
LBFRC 2006-LLFA Al 144A IMLIB+8 0.54 66 49 | 2021/9/15
WAMU 2005-AR2 2A1A IMLIB+31 0.78 64 26| 2045/1/25
FSPC T-61 1A1 12MTA+140 3. 45 64 56 | 2044/7/25
FNGT 2004-T3 1A1 WM30 WC6. 63 6. 00 63 65| 2044/2/25
AHM 2004-3 5A 12MLIBOR+150 4.29 60 39 [2034/10/25
BSARM 2004-2 22A ARM WM34 WC4.917 4.51 50 38| 2034/5/25
WAMU 2006-AR4 2A1A AS D11COF+150 4.26 43 19| 2046/5/25
FHR 3117 PN PAC WM35 WC5. 6293 5. 00 42 42 12021/11/15
FNR 2003-34 A1 WM29 WC7.54 6. 00 42 43| 2043/4/25
WAMU 2005-AR1 A1A IMLIB+32 0.79 41 19| 2045/1/25
WAMU 2002-AR9 1A AS IMLIBOR+140 3.22 38 25 | 2042/8/25
WFMBS 2006-AR8 1A1 ARM 5.07 37 23| 2036/4/25
FH ARM #1B2315 1YRLIB+177.8 10.4 5.34 31 32| 2035/9/1
MRFC 2001-TBC1-A1 IMLIB+35 0.81 26 20 2031/11/15
CWHL 2004-25 2A1 AS IMLIB+34 0.81 23 11| 2035/2/25
HVMLT 2003-1 A ARM WM33 WC5. 1757 5. 04 20 17| 2033/5/19
CWHL 2004-25 1A1 AS ARM IMLIB+33 0. 80 19 8| 2035/2/25
FNR 1994-77 FB SEQ IMLIB+150 2.00 19 19| 2024/4/25
MRFC 2000-TBC3 Al AS IMLIB+44 0. 90 17 14 12030/12/15
FN ARM 802467 1YRLIB+178 10.23 5.03 16 16| 2034/11/1
GNR 1999-30 FA IMLIB+40 0. 86 14 14| 2029/4/16
MLMI 2003-A2 1A1 ARM WM32 WC 5.263 | 5.36 13 11| 2033/2/25
FNR 1999-37 F IMLIB+40 0. 87 13 13| 2029/6/25
CWHL 2004-16 PT IMLIB+38 1A4A 0.85 12 5| 2034/9/25
SAMI 2004-AR1 1A2 AFC IMLIBOR+35 0. 82 8 5| 2034/3/19
HVMLT 2003-3 2A2 AS IMLIBOR+37 0.84 6 4| 2034/2/19
CSFB 2003-8 5A1 SEQ WM31 WCT7. 750 6. 50 5 4| 2033/4/25
FNMA TBA 6.00% APR 6. 00 A1, 800 A1,857 | 2039/4/13
FNMA TBA 5.5% APR 5. 50 A4, 000 A4,105 | 2039/4/13
7w b3y Z{E|DCAT 2008-B A2B IMLIB+93 1.46 506 485 | 2011/7/8
SBIHE 2006-1 1A2A 144A IMLIB+17 0. 64 266 236 | 2036/8/25
ABFC 2004-0PT5 Al IMLIB+35 0. 82 230 120 | 2034/6/25
SASC 2005-7XS 2A1A 1MLIB+150 4,90 210 105 | 2035/4/25
FFML 2006-FF15 A3 IMLIB+5 0. 52 101 91 {2036/11/25
WFHET 2005-2 AT1A IMLIB+23 144A 0.70 84 76 12035/10/25
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Kk Rv |7y b3y V& |HFCHC 2004-1 A IMLIB+35 0. 82 50 38| 2033/9/20
WFHET 2005-3 ATT2 IMLIB+24 144A 0.71 39 38 [2035/11/25
RAMC 2003-3 A IMLIBOR+50 0.97 38 22 12033/12/25
LXS 2006-11 1A1 IMLIB+8 0.55 35 34 | 2046/6/25
LBMLT 2004-4 1A1 IMLIB+28 0.75 29 12 12034/10/25
CWL 2006-SD1 Al IML+16 144A 0.63 14 13| 2036/2/25
FSPC T-32 Al IML +13BP 0.73 10 8| 2031/8/25
BSABS 2002-1 2A AFC IMLIB+32 1. 11 9 512034/12/25
ACCR 2006-2 Al IMLIB+4 0.51 8 71 2036/9/25
LXS 2006-10N 1A1A IMLIB+8 0.55 7 6| 2046/7/25
CWL 2001-BC3 A 1MLIB+24 0.95 2 12031/12/25
CITHE 2002-1 AV IMLIB+29 0.76 2 2| 2033/3/25
CWL 2006-8 2A1 SEQ IMLIB+3 0. 50 1 1| 2046/1/25
ARC 2002-BC4-A 1MOLIB+29 0.76 1 0| 2032/7/25
LXS 2006-GP1 Al IMLIB+9 0. 56 0 0| 2046/5/25
CD UNTCREDITO TTALIANO NY FRN YCD 1.06 400 399 | 2009/5/15
SAN PAOLO IMI NY BRANCH FRN YCD 1.92 200 199 | 2010/6/9
LR US MTGE REPO 0. 30 3, 800 3,800 | 2009/3/10
US MTGE REPO 0.29 2, 800 2,800 | 2009/3/11
US AGENCY REPO 0.29 2, 700 2,700 | 2009/3/11
US MTGE REPO 0.32 1, 800 1,800 | 2009/3/12
U S TREASURY REPO 0.29 300 300 | 2009/3/10
39, 153 35, 687
INEE (3,528, 214)
TH TH
AAM |EE JAPANESE GOVT BOND (15 FRN)#24 0.92 | 870,000 854, 728 | 2018/9/20
JAPANESE GOVT BOND (15 FRN)#11 0.60 | 560, 000 541,929 | 2016/3/21
JAPANESE GOVT BOND (15 FRN)#45 1.20 | 475,000 464, 645 | 2022/5/20
JAPANESE GOVT BOND (15 FRN)#33 0.49 | 360, 000 334, 006 | 2020/3/20
JAPANESE GOVT BOND (15 FRN)#19 0.64 | 300, 000 287,220 [2017/11/20
JAPANESE GOVT BOND (15 FRN)#36 0.54 | 300, 000 278,104 | 2020/9/20
JAPANESE GOVT BOND (15 FRN)#29 0.31| 290, 000 271,432 | 2019/7/20
JAPANESE GOVT BOND (15 FRN)#37 0.75 190, 000 180, 467 | 2020/11/20
JAPANESE GOVT BOND (15 FRN)#10 0. 49 160, 000 155, 491 |2015/12/21
JAPANESE GOVT BOND (15 FRN)#48 1.30 | 160, 000 161,680 | 2023/5/20
JAPANESE GOVT BOND (30Y) #26 2. 40 60, 000 64,591 | 2037/3/20
JAPANESE GOVT BOND (30Y) #22 2. 50 20, 000 21,799 | 2036/3/20
JAPANESE GOVT BOND (30Y) #23 2. 50 20, 000 21,904 | 2036/6/20
T — = 3 —(H|GENERAL ELEC CAP CORP FDIC GTD EMIN | 1.03 100, 000 100,104 | 2012/3/5
FAH MUFG CAPITAL FIN 3 LTD BK GTD 2.68 40, 000 39,284 | 2049/3/29
NATL AGRI COOP FED(NACF) EMTN FRN 0.75 20, 000 19,992 | 2009/5/21
KOOKMIN BANK EMTN 3ML+16 1.05 10, 000 10,002 | 2010/6/25
E—7—IfE |JLOC 36A Al 3MJPY+26 144A 0. 90 7,071 6,853 | 2016/2/16
INEE 3,942,071 | 3,814, 240
FARUF] FHRUF
FoRy R [EfE UK GILT 4 1/2 03/07/19 4,50 200 223 | 2019/3/7
FAH NORINCHUKIN FIN (CAYMAN) EMTN 5. 63 370 341 | 2016/9/28
570 565
Ny (76, 890)
Foa—n Foa—n
o—n [t RBS GRP PLC 5.25 500 497 | 2013/5/15
ROYAL BK SCOTLND GRP PLC BD 7.09 150 19 12049/10/29
BANK OF TOKYO-MITSUB EMTN 3. 50 100 83 [2015/12/16
BTM (CURACAO) HLDG NV EMTN FRN 3. 50 100 87 | 2015/4/19
RESONA BANK LTD FRN REGS 4.13 100 40 | 2049/9/29
T—7—TfE  |HFP 9 3A1 3MEUR+10 2.71 400 388 | 2021/1/15
1, 350 1,116
/NEE (139, 456)
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H e i & W 4 FIsR | Kmiekd Rl Ee S
THhFHH RN FhHL v
i AR HSBC FINANCIAL CORP LTD MTN CO GTD FRN | 1.30 100 97| 2012/5/3
JPM BEAR STEARNS CO INC SR UNSEC FRN PR | 1. 66 100 97 | 2009/10/2
200 195
/INRE (14, 903)
R +H
7,573, 705
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£ o & o (TR
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# H
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>k Rov | MG & GOLDEN TOB SR-A-1 5.75 100 59| 2047/6/1
TOB SETTLE FIN-A 7.47 95 54 | 2047/6/1
T— Yz ¥ —fH| JPMORGAN CHASE & CO GLBL FDIC GTD 3 FRN| 1.91 780 779 | 2012/6/22
GENERAL ELEC CAP CORP GLBL FDIC GTD FRN | 2. 21 500 511 | 2011/12/9
GOLDMAN SACHS GROUP INC GL FDIC GTD FRN | 1. 31 500 501 | 2011/12/5
MORGAN STANLEY FDIC GTD FRN 1.23 500 503 | 2012/6/20
FED HOME LN BK GLBL BD (3500MM) 1.63 400 400 | 2011/1/21
EXPORT-IMPORT BK KOREA GLBL FRN 1. 48 300 296 [2010/11/16
SBAP 2005-20B 1 4,63 139 144 | 2025/2/1
SBIC 2004-P10B 1 SEQ 4,75 45 46| 2014/8/10
A& CITIGROUP INC GLBL SR NT 6. 50 500 449 | 2013/8/19
HSBC FINANCE CORP FRN MTN1 1. 49 500 465 | 2010/5/10
WACHOVIA BANK NA SR NT FRN 1.54 500 499 | 2009/3/23
NATTONAL AUSTRALTA BANK SR NT 144A | 5.35 450 428 | 2013/6/12
AMERICAN EXPRESS BK FSB SR UNS BKNT FRN | 0.53 400 369 | 2010/7/13
HBOS PLC SUB NT 144A 6.75 400 315 | 2018/5/21
ING BANK NV GLBL GOV GTD 144A 2.63 400 398 | 2012/2/9
WELLS FARGO CO GLBL SR NT 4.38 400 365 | 2013/1/31
BARCLAYS BANK PLC SUB NT 144A 6.05 360 290 | 2017/12/4
CONOCOPHILLIPS GLBL CO GTD 1.50 303 302 | 2009/4/9
BANK OF AMERICA NA SR UNSEC FRN BKNT | 2.05 300 291 | 2010/6/23
JPM BEAR STEARNS CO INC GLBL SR UNSEC | 7.25 300 293 | 2018/2/1
JOHN DEERE CAPITAL CORP SR UNSEC FRN | 2.94 300 284 | 2011/6/10
GECC GLBL SR NT 5. 88 300 192 | 2038/1/14
GOLDMAN SACHS GROUP INC SR UNSEC ERN| 1.57 300 277 | 2010/6/28
GOLDMAN SACHS GROUP INC GLBL SUB 6.75 300 196 | 2037/10/1
GOLDMAN SACHS GROUP INC SR NT 6.15 300 261 | 2018/4/1
NATTONAL AUSTRALIA BANK YANKEE FRN EMIN | 1. 70 300 256 | 2016/6/29
RABOBANK NEDERLAND FRN 144A 1.65 300 296 | 2010/5/19
RESONA BANK LTD 144A NT PERP 5.85 300 136 | 2049/9/29
TIME WARNER INC FRN 1.46 300 289 [2009/11/13
JP MORGAN CHASE BANK NA SUB BKNT 6. 00 250 228 | 2017/10/1
US BANK FRN NT 0.51 250 249 | 2009/4/28
WACHOVIA BANK NA GLBL SR UNSEC FRN BKNT | 2. 14 250 241 | 2010/5/14
CITIGROUP INC NT 6.13 240 197 | 2018/5/15
HSBC FINANCE CORP GLBL FRN 1.19 220 209 [2009/10/21
AIG SR UNSEC FRN 144A 1.22 200 162 | 2010/1/29
ANZ NATIONAL INTL NZ 144A BK GTD 6. 20 200 194 | 2013/7/19
ATG JR SUB DEBS 144A 8.18 200 32| 2068/5/15
BNP PARIBAS SR UNSEC FRN MTN 1.72 200 194 | 2010/6/4
DAIMLERCHRYSLER NA HLDG MTN 5.75 200 182 2011/9/8
DEUTSCHE BANK AG LONDON GLBL NT 5.38 200 200 [2012/10/12
FPL GROUP CAPITAL INC FRN BD 2.75 200 182 | 2011/6/17
GATX FIN INC NT 6. 00 200 160 | 2018/2/15
MORGAN STANLEY GLBL UNSEC MTN 6. 00 200 178 | 2015/4/28
ORACLE CORP FRN SR UNSEC 1.30 200 198 | 2010/5/14
ROCHE HLDGS INC CO GTD 144A FRN 3.25 200 199 | 2011/2/25
RBS JR SUB MIN 7.64 200 24 | 2049/3/31
SUMITOMO MITSUT BANKING 144A 5.63 200 130 | 2049/7/29
UBS AG STAMFORD CT SR UNSEC DPNT 5.75 200 172 | 2018/4/25
TARGET CORP GLBL BD 7.00 180 174 | 2038/1/15
BARCLAYS BANK PLC 144A NT 7.43 100 38 | 2049/9/29
MIZUHO FINANCE (CAYMAN) BK GTD 8.38 100 96 | 2049/1/29
NGPL PIPECO LLC SR NT 144A 7.12 100 90 [2017/12/15
UBS AG STAMFORD CT SR NT DPNT 5. 88 100 87 [2017/12/20
WACHOVIA CORP SR UNSEC 5.75 100 87| 2018/2/1
MUFG CAPITAL FIN 1 LTD GLBL SUB 6.35 100 59 | 2049/7/29
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>k Rv | HAE UBS AG STAMFORD CT NT FRN 144A 2.50 80 79 | 2010/6/19
T —UE FNMA TBA 5.5% MAR 5.50 7,487 7,705 | 2039/3/12
FNMA PASS THRU MTG #725425 5. 50 5,575 5,756 | 2034/4/1
FNMA TBA 5.0% APR 5. 00 4, 000 4,084 | 2039/4/13
GNMA T TBA 6.00% MAR 6. 00 2, 000 2,070 | 2039/3/18
FNMA PASS THRU MTG #555531 5. 50 1,722 1,778 | 2033/6/1
FNMA PASS THRU MTG #735224 5. 50 1, 434 1,480 | 2035/2/1
FNMA PASS THRU MTG #922621 6. 00 704 729 | 2036/12/1
CWHL 2005-R2 1AF1 IML+34 144A 0.81 641 438 | 2035/6/25
GMACM 2005-AR6 1A1 ARM WM35WCS5. 2 5. 52 599 307 |2035/11/19
CMLTI 2005-3 2A2A WM35 WC5. 0453 4. 68 586 467 | 2035/8/25
FNMA PASS THRU MTG #882210 6. 00 571 592 | 2036/9/1
RALT 2006-Q03 Al IMLIB+21 0. 68 437 167 | 2046/4/25
SEMT 2005-4 2A1 WM33 WC4. 7208 ARM 4. 46 420 292 | 2035/4/20
FNMA PASS THRU MTG #254514 5. 50 417 431 2032/11/1
FNMA PASS THRU MTG #903779 6. 00 411 426 | 2036/11/1
FNMA PASS THRU MTG #902110 6. 00 400 414 | 2036/10/1
MLMI 2005-A10 A STEP IMLIB+21 0. 68 391 219 | 2036/2/25
WAMU 2005-AR13 A1A IMLIB+29 0.76 369 163 |2045/10/25
JPMMT 2007-A1 5A5 ARM 4. 77 355 265 | 2035/7/25
FNMA PASS THRU MTG #893346 6. 00 346 358 | 2036/9/1
MLCC 2005-2 3A 1MLIB+100 1.47 341 227 12035/10/25
FNMA PASS THRU MTG #885530 6. 00 317 328 | 2036/8/1
BSCMS 2007-PW18 A4 WM16 WC6. 2485 5.70 300 189 | 2050/6/11
BSCMS 2006-BBA7 Al 144A IML+11 0.57 291 245 | 2019/3/15
WAMU 2003-R1 A1 IMLIB+27 1. 01 255 212 12027/12/25
WAMU 2006-AR7 3A IMCOFI+150 4. 26 246 125 | 2046/7/25
FNMA PASS THRU MTG #995023 5. 50 233 240 | 2037/8/1
WFMBS 2005-AR11 1A1 WM33 WCA. 8745 ARM| 4. 62 227 173 | 2035/6/25
FNMA PASS THRU MTG #878337 6. 00 223 231 | 2036/12/1
CWALT 2006-HY12 Al WM36 WC6. 5154 6. 14 222 150 | 2036/8/25
FNMA PASS THRU MTG #885580 6. 00 200 207 | 2036/8/1
CGCMT 2007-C6 A4 WM16 WC5. 7312 5. 70 200 120 |2049/12/10
MSSTR 2005-1 2A1 WM16 WC6. 453 6. 20 178 172| 2017/9/25
FNR 2007-73 Al 1MLIB+6 0.53 160 142 | 2037/7/25
SARM 2007-4 1A2 IMLIB+22 0. 69 154 54 | 2037/5/25
FNMA PASS THRU MTG #887172 6. 00 143 148 | 2036/11/1
CWHL 2005-11 3A1 COFI11+185 4,93 127 95 | 2035/4/25
FSPC T-61 1A1 12MTA+140 3. 45 107 93 | 2044/7/25
BSCMS 2007-PW17 A4 WM16 WC5. 9764 5. 69 100 61| 2050/6/11
SARM 2004-12 7A1 WM34 WC5. 4668 ARM | 5.19 96 69 | 2034/9/25
AHM 2004-3 5A 12MLIBOR+150 4,29 90 59 [2034/10/25
WAMU 2006-AR4 2A1A AS D11COF+150 4.26 87 38| 2046/5/25
BSSP 2007-R6 2A1 ARM 5.75 83 46 |2046,/12/26
WEMBS 2006-AR8 1A1 ARM 5.07 75 46 | 2036/4/25
CMLTI 2005-6 A1 1YCMT+210 4. 05 75 54 | 2035/8/25
FNMA PASS THRU MTG #995022 5. 50 62 64 | 2037/8/1
JPMMT 2005-A1 6T1 ARM WM33 WC5. 2725 | 5. 02 59 43| 2035/2/25
WAMU 2002-AR9 1A AS IMLIBOR+140 3.22 58 37| 2042/8/25
SARM 2004-4 3A2 ARM WM34 WCS5. 38 5. 00 48 31| 2034/4/25
CWHL 2004-25 2A1 AS IMLIB+34 0.81 a7 22| 2035/2/25
CSFB 2003-AR20 2A1 ARM WM33 WC5.0408 | 4.75 44 35| 2033/8/25
WAMU 2005-AR1 A1A IMLIB+32 0.79 41 19| 2045/1/25
MRFC 2001-TBC1-A1 IMLIB+35 0. 81 39 30 [2031/11/15
CWHL 2004-25 1A1 AS ARM IMLIB+33 0. 80 39 16 | 2035/2/25
FNR 1994-77 FB SEQ IMLIB+150 2. 00 38 38| 2024/4/25
WAMU 2002-AR2 A D11COF+125BP 4,01 36 28 | 2034/2/27
CWHL 2004-22 A3 ARM WM34 WC5. 34 4. 79 33 19 |2034/11/25
HVMLT 2003-1 A ARM WM33 WC5. 1757 5. 04 31 25| 2033/5/19
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KR |[E—F =T  [WAMU 2005-AR2 2A1A IMLIB+31 0.78 27 11| 2045/1/25

GNR 1999-30 FA IMLIB+40 0. 86 21 21| 2029/4/16

FNR 1999-37 F IMLIB+40 0. 87 20 20 | 2029/6/25

FHAST 2003-AR4 2A1 WM33 WC4. 7464 ARM | 4.74 19 15 |2033/12/25

GSR 2003-1 A2 1YRCMT+175 4,51 19 15| 2033/3/25

FNMA PASS THRU MTG #901079 6. 00 19 19| 2036/8/1

SARM 2004-1 4A1 WM34 WC5.5718 ARM 4,92 18 12| 2034/2/25

MRFC 2000-TBC3 Al AS IMLIB+44 0. 90 17 14 12030/12/15

FN ARM 802467 1YRLIB+178 10.23 5.03 16 16| 2034/11/1

WAMU 2003-AR5 A7 ARM WM33 WC 4.9155 | 4.53 11 8| 2033/6/25

FHAST 2003-AR2 2A1 ARM WM33 WC5. 0175 | 4. 40 11 11| 2033/7/25

CWHL 2004-12 11A1 ARM WM34 WC6.4130 | 4.74 10 5| 2034/8/25

SAMI 2004-AR1 1A2 AFC IMLIBOR+35 0. 82 8 5| 2034/3/19

CSFB 2003-8 5A1 SEQ WM31 WC7. 750 6. 50 7 6| 2033/4/25

HVMLT 2003-3 2A2 AS IMLIBOR+37 0.84 6 4| 2034/2/19

FNMA TBA 6.00% APR 6.00| AT1,000 AT1,031 | 2039/4/13

FNMA TBA 5.5% APR 5.50 | A6, 000 A6, 158 | 2039/4/13

7y hNy 7 {H|BSABS 2007-HE7 1A1 IMLIB+100 1.47 413 309 | 2037/10/25

DCAT 2008-B A2B IMLIB+93 1. 46 337 323 | 2011/7/8

FRNK 2008-A A2 IMLIB+100 1. 47 249 244 [2011/10/20

CWL 2006-24 2A1 IMLIB+5 0.52 229 213 | 2047/6/25

SABR 2007-NC2 A2A IMLIB+4 0.51 199 178 | 2037/1/25

SLMA 2006-8 A2 3MLIB+0 1.16 185 183 [2016/10/25

MABS 2006-HE5 Al IMLIB+6 0.53 147 138 [2036/11/25

RAMC 2003-3 A IMLIBOR+50 0.97 77 44 [2033/12/25

HFCHC 2004-1 A IMLIB+35 0. 82 67 51 | 2033/9/20

CWL 2006-SD1 Al IML+16 144A 0. 63 22 20| 2036/2/25

FSPC T-32 Al IML +13BP 0.73 18 14| 2031/8/25

ACCR 2006-2 Al IMLIB+4 0.51 10 10| 2036/9/25

BSABS 2002-1 2A AFC IMLIB+32 1. 11 9 5 (2034/12/25

LXS 2006-10N 1A1A IMLIB+8 0.55 9 9| 2046/7/25

CWL 2001-BC3 A IMLIB+24 0. 95 2 1/2031/12/25

CITHE 2002-1 AV IMLIB+29 0.76 2 2| 2033/3/25

CWL 2006-8 2A1 SEQ IMLIB+3 0. 50 2 2| 2046/1/25

LXS 2006-GP1 Al IMLIB+9 0. 56 2 1| 2046/5/25

ARC 2002-BC4-A IMOLIB+29 0.76 1 0| 2032/7/25

RAMC 2002-2-A IMOLIB+35 1.17 0 0| 2032/8/25

CP FEDERAL HOME LOAN BANK DISC NT 0. 20 100 99 | 2009/4/15

CD UNTCREDITO TTALIANO NY FRN YCD 1.06 600 599 | 2009/5/15

SAN PAOLO TMI NY BRANCH FRN YCD 1.92 200 199 | 2010/6/9

LR US MTGE REPO 0. 30 5, 800 5,800 | 2009/3/10

US MTGE REPO 0.29 4, 300 4,300 | 2009/3/11

US AGENCY REPO 0.29 4,100 4,100 | 2009/3/11

US MTGE REPO 0.32 1, 500 1,500 | 2009/3/12

U S TREASURY REPO 0.29 300 300 | 2009/3/10

PSR SMFG PREFERRED CAPITAL 3 NT PED 144A | 9.50 700 538 | 2049/7/25
62, 562 58, 308
INEE (5, 764, 627)
TH TH

AAM |EE JAPANESE GOVT BOND (15 FRN)#24 0.92 | 1,250,000 | 1,228,057 | 2018/9/20

JAPANESE GOVT BOND (15 FRN)#11 0.60 | 840, 000 812,894 | 2016/3/21

JAPANESE GOVT BOND (15 FRN)#45 1.20 | 705, 000 689, 631 | 2022/5/20

JAPANESE GOVT BOND (15 FRN)#19 0.64| 610,000 584, 015 [2017/11/20

JAPANESE GOVT BOND (15 FRN)#29 0. 31 540, 000 505, 426 | 2019/7/20

JAPANESE GOVT BOND (15 FRN)#33 0.49 | 480, 000 445,341 | 2020/3/20

JAPANESE GOVT BOND (15 FRN)#36 0.54 | 400, 000 370, 806 | 2020/9/20

JAPANESE GOVT BOND (15 FRN)#48 1.30| 290, 000 293, 045 | 2023/5/20

JAPANESE GOVT BOND (15 FRN)#37 0.75| 280, 000 265, 952 [2020/11/20

JAPANESE GOVT BOND (15 FRN)#10 0.49 | 230, 000 223,519 [2015/12/21
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@ E i & W 4 Rl | KmiesE Rl Ee S
TH TH
AAM |EE JAPANESE GOVT BOND (30Y) #26 2. 40 90, 000 96, 887 | 2037/3/20
JAPANESE GOVT BOND (30Y) #22 2. 50 20, 000 21,799 | 2036/3/20
JAPANESE GOVT BOND (30Y) #23 2. 50 20, 000 21,904 | 2036/6/20
A& NATL AGRI COOP FED(NACF) EMTN FRN 0.75 20, 000 19,992 | 2009/5/21
KOOKMIN BANK EMTN 3ML+16 1.05 20, 000 20,004 | 2010/6/25
E—7—IfE  |JLOC 36A Al 3MJPY+26 144A 0. 90 14, 142 13,707 | 2016/2/16
INEE 5,809, 142 | 5,612,985
FRUF] FHRUFK
gy R EE UK GILT 4 1/2 03/07/19 4. 50 200 223 | 2019/3/7
A& NORINCHUKIN FIN (CAYMAN) EMTN 5. 63 280 258 | 2016/9/28
480 482
Ny (65, 579)
Fo—n Fo—n
o—n [t BANK OF AMERICA CORP SUB NT EMTN 4.75 300 189 | 2017/5/23
RESONA BANK LTD FRN REGS 4.13 200 80 | 2049/9/29
UBS CAPITAL/JERSEY BK GTD 7.15 100 25 [2049/12/29
BANK OF TOKYO-MITSUB EMTN 3. 50 100 83 [2015/12/16
BTM (CURACAO) HLDG NV EMTN FRN 3. 50 100 87 | 2015/4/19
CSSE NAT CSSE EPARG PREV EMTN 6.12 100 19 {2049/10/29
GAZPROM 144A 5. 88 100 67| 2015/6/1
1, 000 552
INEE (68, 985)
TAHFE RN FAFE RNV
i AR IR JPM BEAR STEARNS CO INC SR UNSEC FRN PR | 1. 66 100 97 | 2009/10/2
HSBC FINANCIAL CORP LTD MTN CO GTD FRN | 1.30 100 97| 2012/5/3
MASTER CREDIT CARD TRUST NT 5. 30 100 101 | 2012/8/21
300 297
/NEE (22, 636)
& 8 s
11, 534, 814
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%5 BRERUHEHNDOEE
TRLEHE B H DR E I L ORI O FEfE e © NS YR IR OFIT I A D EUTIR O 18
0 TT,
e FRE MK fiAA 1 4K FATH A A
H AR () () ()

51 H FRk164£11 H 4 H 2,303, 173, 068 100, 644, 376| 2, 202, 528, 692
B OPRITH 3 A 10 A (0) (0) (0)
5 9 1) H ERCI7T4 3 H11H 1, 252,431,012 553, 440, 554| 2,901, 519, 150
! £ OFHKITH 6 H10A (0) (0) (0)
5 3 1 H PRk 174E 6 H 11 H 18, 895, 590 21,635,229| 2,898, 779,511
! EOFKITH 9 H12 A (0) (0) (0)
5 4 38 H SERCI7T4 9 H 13 H 8, 807, 083 265, 868, 559| 2,641, 718, 035
! £ PR ITHE 12 H 12 A (0) (0) (0)
5 H SERL174 12 H 13 H 16, 002, 196 76,195,209| 2,581,525, 022
! F OFRLI84E 3 A 10 A (0) (0) (0)
561 H SERLI84E 3 H 11 H 65, 736, 907 673,813,562| 1,973,448, 367
£ PR I18H 6 A 12 H (0) (0) (0)
57 H SER184E 6 H 13 H 7, 109, 052 55,424, 023| 1,925, 133, 396
£ PR I8H 9 A 11 H (0) (0) (0)
5 8 38 H SERCIS4E 9 H 12 H 17, 863, 061 56,219,697| 1,886,776, 760
! R 184E 12 A 11 H (0) (0) (0)
59 1) H SERI84E12 H 12 H 3, 380, 542 124, 715, 674| 1, 765, 441, 628
! £ OFHK 194 3 H12A (0) (0) (0)
5 10 1 H SERK194E 3 H I3 H 2, 149, 398 13, 820,598 1,753,770, 428
B OPRK194 6 A 11 H (0) (0) (0)
p—— H ERL194E 6 H 12 H 631, 821 53,133,620| 1,701, 268, 629
i £ OPRLI94 9 A 10 A (0) (0) (0)
p— H ERK194 9 H11 H 437, 809 704, 527, 728 997, 178, 710
£ PR 194 12 H 10 A (0) (0) (0)
4513801 H k19412 A 11 # 1, 302, 791 69, 530, 410 928, 951, 091
B 204 3 A 10 H 0) 0) (0)
514381 H ERK204E 3 H11 H 110, 432 10, 483, 962 918, 577, 561
B OFR 204 6 A 10 A (0) (0) (0)
515801 H k204 6 H 11 H 99, 731 52, 840, 564 865, 836, 728
B R 204 9 A 10 H 0) 0) (0)
51634 H ERK204E 9 H11H 105, 126 24, 558, 667 841, 383, 187
£ P20 412 H 10 A (0) (0) (0)
51788 H k20412 A 11 A 105, 088 11, 374, 495 830, 113, 780
B 214 3 A10H 0) 0) (0)
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