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FI6EHHEMIMR | (20174 6H20H) 10, 155 10, 155 1. 8490 1. 8490
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12HKH 16, 930 — 2. 4043 —
@ [mBloHeR]
MY FEEHIIH D FHA,
@ [MEEFEDOHR]
i BRI WasR (%)  (Grdfd)
55 1451 R R 20144 6H21 H~2015% 6H22H 13.0
51651 R I 20154 623 H~20164F 6H20H A1, 7
551671 R 1] ) 20164 6H21 H~20174 6H20H 2.9
E1TEH R ] 20174 621 H~20184 6H20H A1.3
55187 R I ) 20184F 621 H~20194 6H20H 2.4
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5 1TE T 20174F 6 H21 H~20184F 6H20H 769, 910, 259 606, 390, 358 5, 656, 245, 592
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55197 AT 20194F 6H21 H~20204F 6H22H 1,141, 694, 675 887, 318, 648 6, 233, 562, 746
207 TR 20204F 623 H~20214 6H21H 1, 040, 622, 321 841, 599, 708 6, 432, 585, 359
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CAN 3 1/2 08/01/25 800, 000. 00 793, 632. 00
CAN 3 1/4 09/01/28 300, 000. 00 298, 767. 00




CAN 3 1/4 12/01/33 400, 000. 00 398, 684. 00
CAN 3 10/01/25 200, 000. 00 197, 304. 20
CAN 4 06/01/41 200, 000. 00 217, 808. 00
CAN 4 1/2 02/01/26 300, 000. 00 302, 424. 00
CAN 4 1/2 11/01/25 300, 000. 00 301, 557. 00
CANADA 2 3/4 12/01/64 300, 000. 00 271, 530. 00
R NE 8, 200, 000. 00 7,724, 004. 00
(890, 886, 621)
SRR 21
o= 2.5% 2.5%
AFx T aty AFx T ay
MBONO 5 1/2 03/04/27 25, 000, 000. 00 22, 095, 200. 00
MBONO 5 3/4 03/05/26 3, 000, 000. 00 2, 785, 932. 00
MBONO 7 09/03/26 18, 000, 000. 00 16, 662, 645. 00
MBONO 7 1/2 05/26/33 21, 000, 000. 00 17, 866, 338. 00
MBONO 7 3/4 05/29/31 14, 000, 000. 00 12, 507, 502. 00
MBONO 7 3/4 11/13/42 9, 000, 000. 00 7, 300, 395. 00
MBONO 8 07/31/53 20, 000, 000. 00 15, 987, 160. 00
MBONO 8 1/2 03/01/29 7,000, 000. 00 6, 530, 356. 00
A xR NG 117, 000, 000. 00| 101, 735, 528. 00
(872, 758, 574)
SRR 8
o= 2. 4% 2.5%
L —H aZ—n
BGB 0 10/22/27 100, 000. 00 91, 760. 00
BGB 0.8 06/22/27 600, 000. 00 564, 180. 00
BGB 0.8 06/22/28 100, 000. 00 92, 120. 00
BGB 1 06/22/26 100, 000. 00 95, 750. 00
BGB 1.9 06/22/38 200, 000. 00 169, 820. 00
BGB 2. 15 06/22/66 200, 000. 00 146, 600. 00
BGB 2.85 10/22/34 300, 000. 00 290, 310. 00
BGB 3 1/2 06/22/55 100, 000. 00 97, 560. 00
BGB 3.3 06/22/54 300, 000. 00 286, 560. 00
BGB 3.45 06/22/43 100, 000. 00 100, 310. 00
BGB 4 1/4 03/28/41 500, 000. 00 555, 450. 00
BGB 5 03/28/35 500, 000. 00 583, 250. 00
BGB 5 1/2 03/28/28 100, 000. 00 109, 315. 00
BKO 2 1/2 03/19/26 600, 000. 00 595, 980. 00
BKO 2.9 06/18/26 300, 000. 00 300, 540. 00
BKO 3.1 12/12/25 200, 000. 00 200, 240. 00




BTPS 0 04/01/26 400, 000. 00 377, 000. 00
BTPS 1.1 04/01/27 500, 000. 00 470, 200. 00
BTPS 2.65 12/01/27 700, 000. 00 684, 670. 00
BTPS 2.8 03/01/67 400, 000. 00 289, 200. 00
BTPS 2.8 06/15/29 200, 000. 00 194, 100. 00
BTPS 2.95 02/15/27 400, 000. 00 395, 800. 00
BTPS 3.1 03/01/40 200, 000. 00 175, 000. 00
BTPS 3.2 01/28/26 3, 300, 000. 00 3, 285, 150. 00
BTPS 3.35 03/01/35 600, 000. 00 569, 220. 00
BTPS 3.4 03/28/25 600, 000. 00 598, 962. 00
BTPS 3.4 04/01/28 300, 000. 00 300, 330. 00
BTPS 3.6 09/29/25 600, 000. 00 600, 480. 00
BTPS 3.7 06/15/30 600, 000. 00 604, 500. 00
BTPS 3.8 04/15/26 500, 000. 00 503, 200. 00
BTPS 3.8 08/01/28 1, 900, 000. 00 1, 928, 500. 00
BTPS 3.85 07/01/34 100, 000. 00 99, 560. 00
BTPS 3.85 09/01/49 600, 000. 00 557, 580. 00
BTPS 3.85 09/15/26 300, 000. 00 302, 940. 00
BTPS 4 1/2 10/01/53 600, 000. 00 609, 480. 00
BTPS 4 3/4 09/01/44 700, 000. 00 742, 840. 00
BTPS 4.1 02/01/29 1, 500, 000. 00 1, 543, 200. 00
BTPS 4. 15 10/01/39 300, 000. 00 297, 750. 00
BTPS 4.35 11/01/33 500, 000. 00 519, 700. 00
BTPS 4.45 09/01/43 400, 000. 00 407, 080. 00
BTPS 5 08/01/34 1, 000, 000. 00 1,092, 400. 00
BTPS 5 08/01/39 1, 100, 000. 00 1, 195, 920. 00
BTPS 5 09/01/40 700, 000. 00 761, 530. 00
BTPS 5 3/4 02/01/33 500, 000. 00 571, 300. 00
DBR 1 05/15/38 600, 000. 00 491, 616. 00
DBR 2 1/2 07/04/44 800, 000. 00 786, 920. 00
DBR 2 1/2 08/15/46 500, 000. 00 492, 370. 00
DBR 3 1/4 07/04/42 500, 000. 00 545, 940. 00
DBR 4 01/04/37 700, 000. 00 810, 362. 00
DBR 4 3/4 07/04/40 600, 000. 00 769, 200. 00
DBR 4.25 07/04/39 500, 000. 00 603, 060. 00
FRTR 0 02/25/27 2, 500, 000. 00 2,307, 750. 00
FRTR 0 3/4 02/25/28 1, 300, 000. 00 1, 200, 095. 00
FRTR 1 05/25/27 1, 000, 000. 00 944, 250. 00
FRTR 1 1/4 05/25/34 1, 300, 000. 00 1, 091, 090. 00




FRTR 1 1/4 05/25/36 1, 600, 000. 00 1, 284, 480. 00
FRTR 1 1/4 05/25/38 1, 700, 000. 00 1, 302, 880. 00
FRTR 2 1/2 05/25/43 500, 000. 00 430, 850. 00
FRTR 2 1/2 09/24/26 3, 000, 000. 00 2,960, 700. 00
FRTR 2 1/2 09/24/27 1, 500, 000. 00 1, 475, 850. 00
FRTR 2 3/4 02/25/29 400, 000. 00 396, 000. 00
FRTR 3 05/25/54 200, 000. 00 178, 480. 00
FRTR 3 1/2 11/25/33 100, 000. 00 102, 860. 00
FRTR 3 1/4 05/25/55 100, 000. 00 93, 300. 00
FRTR 4 04/25/55 600, 000. 00 646, 320. 00
FRTR 4 04/25/60 600, 000. 00 653, 520. 00
FRTR 4 3/4 04/25/35 1, 000, 000. 00 1, 139, 800. 00
FRTR4.5 04/25/41 1, 300, 000. 00 1, 475, 370. 00
NETHER 0 01/15/26 100, 000. 00 95, 520. 00
NETHER 0 01/15/27 100, 000. 00 93, 210. 00
NETHER 0 01/15/29 300, 000. 00 266, 070. 00
NETHER 0 01/15/38 200, 000. 00 135, 900. 00
NETHER 0 3/4 07/15/28 300, 000. 00 278,175.00
NETHER 2 1/2 01/15/30 200, 000. 00 198, 300. 00
NETHER 3 3/4 01/15/42 400, 000. 00 447, 400. 00
NETHER 4 01/15/37 400, 000. 00 447, 840. 00
OBL 0 04/16/27 1, 700, 000. 00 1, 581, 340. 00
OBL 0 10/09/26 1, 000, 000. 00 940, 600. 00
OBL 2.1 04/12/29 400, 000. 00 394, 020. 00
OBL 2.2 04/13/28 1, 700, 000. 00 1,681, 997. 00
OBL 2.4 10/19/28 700, 000. 00 698, 152. 00
RAGB 0 04/20/25 300, 000. 00 291, 690. 00
RAGB 0 1/2 02/20/29 200, 000. 00 179, 940. 00
RAGB 0 1/2 04/20/27 400, 000. 00 374, 200. 00
RAGB 0 10/20/28 300, 000. 00 265, 800. 00
RAGB 0 3/4 10/20/26 400, 000. 00 379, 920. 00
RAGB 2.1 09/20/17 200, 000. 00 148, 400. 00
RAGB 3.15 06/20/44 100, 000. 00 98, 230. 00
RAGB 3. 15 10/20/53 100, 000. 00 98, 470. 00
RAGB 3.8 01/26/62 100, 000. 00 113, 040. 00
RAGB 4.85 03/26 200, 000. 00 205, 740. 00
SPGB 0 01/31/27 2,900, 000. 00 2,678,730.00
SPGB 0 01/31/28 900, 000. 00 809, 370. 00
SPGB 0.8 07/30/29 700, 000. 00 627, 690. 00




SPGB 0. 85 07/30/37 100, 000. 00 72, 320. 00
SPGB 2 1/2 05/31/27 500, 000. 00 492, 175. 00
SPGB 2.8 05/31/26 1, 200, 000. 00 1, 191, 600. 00
SPGB 3. 45 07/30/43 400, 000. 00 381, 400. 00
SPGB 3. 45 07/30/66 500, 000. 00 451, 400. 00
SPGB 3.9 07/30/39 400, 000. 00 414, 000. 00
SPGB 4 10/31/54 200, 000. 00 202, 182. 00
SPGB 4.2 01/31/37 300, 000. 00 322, 470. 00
SPGB 4.7 07/30/41 600, 000. 00 679, 080. 00
SPGB 4.9 07/30/40 700, 000. 00 801, 220. 00
SPGB 5. 15 10/31/44 500, 000. 00 599, 400. 00
SPGB 5.9 07/30/26 200, 000. 00 211, 200. 00
Z— /B 66, 600, 000. 00 65, 488, 591. 00
(11, 131, 095, 812)

EINEL 106
=S 31.0% 31.5%
YRR EiNVAN
UKT 0 1/2 01/31/29 800, 000. 00 684, 960. 00
UKT 0 5/8 07/31/35 400, 000. 00 275, 960. 00
UKT 0 7/8 07/31/33 900, 000. 00 684, 900. 00
UKT 1 01/31/32 600, 000. 00 484, 260. 00
UKT 1 5/8 10/22/54 200, 000. 00 105, 580. 00
UKT 1 5/8 10/22/71 400, 000. 00 186, 240. 00
UKT 2 1/2 07/22/65 600, 000. 00 383, 880. 00
UKT 3 1/2 07/22/68 600, 000. 00 495, 240. 00
UKT 3 1/2 10/22/25 300, 000. 00 295, 290. 00
UKT 3 3/4 01/29/38 1, 000, 000. 00 944, 400. 00
UKT 3 3/4 03/07/27 600, 000. 00 590, 880. 00
UKT 3 3/4 10/22/53 100, 000. 00 87, 200. 00
UKT 4 1/2 06/07/28 1, 000, 000. 00 1, 014, 600. 00
UKT 4 1/4 03/07/36 200, 000. 00 201, 420. 00
UKT 4 1/4 09/07/39 700, 000. 00 690, 690. 00
UKT 4 1/4 12/07/40 700, 000. 00 686, 980. 00
UKT 4 1/4 12/07/46 700, 000. 00 672, 420. 00
UKT 4 1/4 12/07/49 600, 000. 00 574, 080. 00
UKT 4 1/8 01/29/27 900, 000. 00 895, 950. 00
UKT 4 10/22/31 100, 000. 00 100, 000. 00
UKT 4 10/22/63 300, 000. 00 273, 150. 00
UKT 4 3/4 10/22/43 200, 000. 00 206, 380. 00




UKT 4 3/4 12/07/38 100, 000. 00 104, 580. 00
UKT 4 5/8 01/31/34 200, 000. 00 208, 700. 00
UKT 4.5 09/07/34 600, 000. 00 619, 740. 00
UKT 5 03/07/25 600, 000. 00 600, 780. 00

IR > RN

13, 400, 000. 00

12, 068, 260. 00

(2,427, 651, 181)

26
6.8% 6. 9%
5 Rv R
ACGB 0 1/2 09/21/26 1, 100, 000. 00 1,019, 246. 80
ACGB 1 1/2 06/21/31 100, 000. 00 84, 490. 00
ACGB 1 1/4 05/21/32 1, 300, 000. 00 1,050, 773. 10
ACGB 1 3/4 11/21/32 100, 000. 00 83, 151. 30
ACGB 2 1/4 05/21/28 1, 300, 000. 00 1,221, 675. 00
ACGB 2 3/4 05/21/41 600, 000. 00 478, 384. 80
ACGB 2 3/4 11/21/27 400, 000. 00 385, 140. 00
ACGB 3 03/21/47 600, 000. 00 465, 960. 00
ACGB 3 1/4 06/21/39 400, 000. 00 350, 280. 00
ACGB 3 3/4 04/21/37 600, 000. 00 566, 160. 00
ACGB 4 1/2 04/21/33 1,000, 000. 00 1,024, 600. 00
ACGB 4 3/4 04/21/27 2, 400, 000. 00 9, 454, 518. 40
2 ROLNE 9, 900, 000. 00 9, 184, 379. 40
(969, 503, 089)
12
2. 7% 2. 7%
FT7a7r F7 a7 NRIT
AETE CGB 1.99 03/15/26 1, 300, 000. 00 1, 306, 396. 00
CGB 2 06/15/25 3, 000, 000. 00 3,010, 440. 00
CGB 2 1/2 07/25/27 1, 500, 000. 00 1,526, 145. 00
CGB 2 3/4 06/15/29 1, 300, 000. 00 1,343, 316. 00
CGB 2.04 02/25/27 6, 300, 000. 00 6, 329, 106. 00
CGB 2.05 04/15/29 2, 700, 000. 00 2, 705, 616. 00
CGB 2. 18 08/15/26 2, 400, 000. 00 2, 418, 960. 00
CGB 2.18 08/25/25 1, 900, 000. 00 1,911, 191. 00
CGB 2.22 09/25/25 1, 200, 000. 00 1, 208, 424. 00
CGB 2.28 03/25/31 2, 400, 000. 00 2, 420, 400. 00
CGB 2.28 11/25/25 2, 300, 000. 00 9, 318, 860. 00
CGB 2.3 05/15/26 1, 100, 000. 00 1,111, 616. 00
CGB 2.33 12/15/25 5, 000, 000. 00 5, 047, 450. 00
CGB 2.35 02/25/34 8, 100, 000. 00 8, 161, 074. 00




CGB 2.37 01/15/29 3,700, 000. 00 3,757,942. 00
CGB 2.37 01/20/27 900, 000. 00 911, 313.00
CGB 2.39 11/15/26 1, 700, 000. 00 1,721, 760. 00
CGB 2.4 07/15/28 3, 800, 000. 00 3, 856, 582. 00
CGB 2.44 10/15/27 7,700, 000. 00 7,822,122.00
CGB 2.46 02/15/26 3,700, 000. 00 3,742, 994. 00
CGB 2.48 04/15/27 900, 000. 00 914, 751. 00
CGB 2.52 08/25/33 3, 000, 000. 00 3,061, 440. 00
CGB 2.54 12/25/30 5,700, 000. 00 5,834, 520. 00
CGB 2.55 10/15/28 6, 000, 000. 00 6, 133, 140. 00
CGB 2.6 09/01/32 1, 800, 000. 00 1, 846, 800. 00
CGB 2.6 09/15/30 5, 400, 000. 00 5,541, 642. 00
CGB 2.62 04/15/28 600, 000. 00 613, 488. 00
CGB 2.62 06/25/30 2,600, 000. 00 2,670, 252. 00
CGB 2.62 09/25/29 1, 000, 000. 00 1, 026, 660. 00
CGB 2.64 01/15/28 1, 300, 000. 00 1,329, 679. 00
CGB 2.67 05/25/33 2,000, 000. 00 2,064, 600. 00
CGB 2.67 11/25/33 2,900, 000. 00 2,997, 353. 00
CGB 2.68 05/21/30 400, 000. 00 412, 096. 00
CGB 2.69 08/12/26 600, 000. 00 611, 358. 00
CGB 2.69 08/15/32 500, 000. 00 516, 135. 00
CGB 2.76 05/15/32 1, 100, 000. 00 1, 141, 239. 00
CGB 2.79 12/15/29 6, 700, 000. 00 6, 940, 463. 00
CGB 2.8 03/24/29 600, 000. 00 620, 688. 00
CGB 2.8 03/25/30 900, 000. 00 933, 129. 00
CGB 2.8 11/15/32 3, 800, 000. 00 3,959, 752. 00
CGB 2.88 02/25/33 1, 500, 000. 00 1,573, 590. 00
CGB 2.89 11/18/31 1, 300, 000. 00 1, 362, 322. 00
CGB 2.91 10/14/28 400, 000. 00 414, 752. 00
CGB 3 1/4 06/06/26 300, 000. 00 309, 270. 00
CGB 3 1/4 11/22/28 1, 000, 000. 00 1, 056, 730. 00
CGB 3 10/15/53 100, 000. 00 110, 991. 00
CGB 3.01 05/13/28 200, 000. 00 208, 020. 00
CGB 3.02 05/27/31 500, 000. 00 528, 205. 00
CGB 3.03 03/11/26 800, 000. 00 818, 552. 00
CGB 3.12 10/25/52 2,600, 000. 00 2,919, 332. 00
CGB 3.12 12/05/26 400, 000. 00 413, 316. 00
CGB 3.19 04/15/53 1, 300, 000. 00 1, 486, 212. 00
CGB 3.22 12/06/25 500, 000. 00 511, 895. 00




CGB 3.27 11/19/30 600, 000. 00 643, 764. 00
CGB 3.32 04/15/52 800, 000. 00 928, 704. 00
CGB 3.39 03/16/50 600, 000. 00 698, 478. 00
CGB 3.53 10/18/51 1, 200, 000. 00 1, 438, 992. 00
CGB 3.72 04/12/51 300, 000. 00 370, 014. 00
CGB 3.81 09/14/50 1, 700, 000. 00 2,121, 328. 00
CGB 3.86 07/22/49 1, 100, 000. 00 1, 375, 374. 00
F7 a7 NRIe/hEE 127, 000, 000. 00 131, 090, 733. 00
(2,847, 067, 866)
SN ER 60
|2 < 7.9% 8.1%
M
ENEFEAA 35, 343, 477, 002
(35, 343, 477, 002)
M
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