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T 0 7/8 06/30/26 200, 000. 00 183, 531. 25
T 0 7/8 09/30/26 400, 000. 00 363, 968. 75
T O 7/8 11/15/30 500, 000. 00 397, 605. 10
T 107/31/28 300, 000. 00 258, 187. 50
T 1 1/2 01/31/27 200, 000. 00 183, 109. 37
T 1 1/2 02/15/30 500, 000. 00 422,695. 31
T 1 1/2 11/30/28 400, 000. 00 348, 968. 75
T 1 1/4 04/30/28 300, 000. 00 262, 851. 56
T 1 1/4 05/15/50 200, 000. 00 97, 156. 25
T 1 1/4 05/31/28 300, 000. 00 262, 242. 18
T 1 1/4 06/30/28 200, 000. 00 174, 421. 87
T 1 1/4 08/15/31 500, 000. 00 398, 710. 94
T 1 1/4 09/30/28 400, 000. 00 346, 281. 25
T 11/4 11/30/26 500, 000. 00 456, 679. 69
T 1 1/4 12/31/26 600, 000. 00 547, 171. 87




T 11/8 02/15/31 500, 000. 00 402, 070. 31
T 1 1/8 02/29/28 300, 000. 00 262, 851. 56
T 1 1/8 05/15/40 200, 000. 00 119, 765. 62
T 1 1/8 08/15/40 100, 000. 00 59, 320. 31
T 1 1/8 08/31/28 300, 000. 00 258, 960. 93
T 11/8 10/31/26 400, 000. 00 365, 156. 25
T 13/401/31/29 200, 000. 00 175, 625. 00
T 1 3/4 08/15/41 300, 000. 00 194, 085. 93
T 13/411/15/29 300, 000. 00 259, 757. 81
T 13/412/31/26 300, 000. 00 277,312. 50
T 1 3/8 08/15/50 200, 000. 00 100, 343. 75
T 13/8 10/31/28 400, 000. 00 347, 656. 25
T 13/8 11/15/31 900, 000. 00 719, 296. 87
T 13/8 11/15/40 400, 000. 00 246, 718. 75
T 13/8 12/31/28 600, 000. 00 519, 000. 00
T 15/8 02/15/26 600, 000. 00 565, 312. 50
T 15/8 05/15/26 200, 000. 00 187, 187. 50
T 15/8 05/15/31 500, 000. 00 412, 851. 56
T 15/8 08/15/29 300, 000. 00 259, 195. 31
T 1 5/8 09/30/26 200, 000. 00 185, 406. 25
T 15/8 11/15/50 500, 000. 00 268, 476. 56
T 15/8 11/30/26 300, 000. 00 276, 796. 87
T 17/8 02/15/32 500, 000. 00 413, 046. 87
T 17/8 02/15/41 300, 000. 00 200, 789. 06
T 17/8 02/15/51 300, 000. 00 171, 937. 50
T 17/8 02/28/27 300, 000. 00 277,031. 25
T 1 7/8 02/28/29 200, 000. 00 176, 593. 75
T 17/8 07/31/26 100, 000. 00 93, 609. 37
T 17/8 11/15/51 700, 000. 00 398, 835. 93
T 2 02/15/50 500, 000. 00 298, 554. 69
T 2 08/15/25 800, 000. 00 768, 625. 00
T 2 08/15/51 400, 000. 00 235, 750. 00
T 2 1/2 02/15/46 100, 000. 00 69, 382. 81
T 2 1/2 03/31/27 200, 000. 00 187, 828. 12
T 2 1/2 05/15/46 100, 000. 00 69, 171. 87
T 2 1/4 02/15/52 300, 000. 00 187, 828. 12
T 2 1/4 05/15/41 300, 000. 00 212, 882. 81
T 2 1/4 08/15/27 100, 000. 00 92, 468. 75
T 2 1/4 08/15/46 200, 000. 00 131, 171.87




T 2 1/4 08/15/49 200, 000. 00 127, 265. 62
T2 1/4 11/15/27 400, 000. 00 368, 187. 50
T 2 1/8 05/15/25 300, 000. 00 290, 601. 56
T 2 11/15/26 100, 000. 00 93, 218.75
T 2 11/15/41 700, 000. 00 470, 804. 68
T 2 3/4 02/15/28 600, 000. 00 560, 156. 25
T 2 3/4 04/30/27 200, 000. 00 188, 843. 75
T 2 3/4 05/15/25 300, 000. 00 292, 546. 87
T 2 3/4 05/31/29 200, 000. 00 183, 500. 00
T 2 3/4 07/31/27 300, 000. 00 282, 281. 25
T 2 3/4 08/15/32 300, 000. 00 263, 062. 50
T 2 3/4 08/15/42 100, 000. 00 75, 328. 12
T 2 3/4 08/15/47 100, 000. 00 71,734.37
T 2 3/4 11/15/42 200, 000. 00 150, 281. 25
T 2 3/4 11/15/47 200, 000. 00 143, 234. 36
T 2 3/8 02/15/42 300, 000. 00 214,078. 12
T 2 3/8 03/31/29 300, 000. 00 270, 960. 93
T 2 3/8 05/15/27 100, 000. 00 93, 289. 06
T 2 3/8 05/15/29 100, 000. 00 90, 125. 00
T 2 3/8 05/15/51 300, 000. 00 194, 109. 37
T 2 3/8 11/15/49 400, 000. 00 261, 562. 50
T 2 5/8 01/31/26 100, 000. 00 96, 015. 62
T 2 5/8 02/15/29 100, 000. 00 91, 578. 12
T 2 5/8 03/31/25 100, 000. 00 97, 656. 25
T 2 5/8 04/15/25 200, 000. 00 195, 156. 25
T 2 5/8 05/31/27 200, 000. 00 187, 906. 25
T 2 5/8 07/31/29 200, 000. 00 181, 906. 25
T 2 7/8 04/30/29 200, 000. 00 184, 859. 37
T 2 7/8 05/15/28 100, 000. 00 93, 484. 37
T 2 7/8 05/15/32 600, 000. 00 532, 640. 62
T 2 7/8 05/15/43 100, 000. 00 76, 265. 62
T 2 7/8 05/15/52 300, 000. 00 216, 515. 62
T 2 7/8 05/31/25 200, 000. 00 195, 109. 37
T 2 7/8 06/15/25 300, 000. 00 292, 406. 25
T 2 7/8 07/31/25 100, 000. 00 97, 335. 93
T 2 7/8 08/15/28 100, 000. 00 93, 226. 56
T 2 7/8 08/15/45 100, 000. 00 74,718.75
T2 7/8 11/15/46 200, 000. 00 147,921. 86
T 3 02/15/47 300, 000. 00 226, 593. 75




T 3 02/15/48 300, 000. 00 224, 929. 68
T 3 02/15/49 400, 000. 00 298, 656. 25
T 3 05/15/47 100, 000. 00 75, 375. 00
T 3 07/15/25 300, 000. 00 292, 476. 56
T 3 08/15/48 200, 000. 00 149, 593. 75
T 3 08/15/52 300, 000. 00 222, 187.50
T 3 1/2 01/31/28 300, 000. 00 288, 000. 00
T 3 1/2 01/31/30 200, 000. 00 189, 156. 25
T 3 1/2 02/15/33 500, 000. 00 462,617.19
T 3 1/2 04/30/30 200, 000. 00 188, 781. 25
T 3 1/2 09/15/25 200, 000. 00 195, 765. 62
T 3 1/4 05/15/42 100, 000. 00 81, 734. 37
T 3 1/4 06/30/27 300, 000. 00 287, 085. 93
T 3 1/4 06/30/29 200, 000. 00 187, 890. 62
T 3 1/8 02/15/43 100, 000. 00 79, 601. 56
T 3 1/8 05/15/48 100, 000. 00 76, 656. 25
T 3 1/8 08/15/25 300, 000. 00 292, 523. 43
T 3 1/8 08/15/44 300, 000. 00 235, 898. 43
T 3 1/8 08/31/27 300, 000. 00 285, 562. 14
T 3 1/8 08/31/29 100, 000. 00 93, 187. 50
T3 1/8 11/15/28 200, 000. 00 187, 921. 87
T 3 1/8 11/15/41 100, 000. 00 80, 726. 56
T 3 11/15/44 100, 000. 00 76, 835. 93
T 3 11/15/45 400, 000. 00 304, 781. 25
T 3 3/4 04/15/26 200, 000. 00 195, 687. 50
T 3 3/4 05/31/30 200, 000. 00 191, 359. 37
T 3 3/4 06/30/30 200, 000. 00 191, 203. 12
T 3 3/4 11/15/43 200, 000. 00 174, 000. 00
T 3 3/4 12/31/28 700, 000. 00 675, 390. 60
T 3 3/4 12/31/30 400, 000. 00 381, 593. 73
T 3 3/8 05/15/33 500, 000. 00 457, 304. 69
T 3 3/8 08/15/42 300, 000. 00 249, 000. 00
T 3 3/8 11/15/48 400, 000. 00 320, 343. 74
T 3 5/8 02/15/44 100, 000. 00 85, 296. 87
T 3 5/8 02/15/53 300, 000. 00 251, 484. 37
T 3 5/8 03/31/28 300, 000. 00 289, 054. 68
T 3 5/8 03/31/30 300, 000. 00 285, 398. 43
T 3 5/8 05/15/26 400, 000. 00 390, 093. 75
T 3 5/8 05/15/53 300, 000. 00 251, 625. 00




T 3 5/8 05/31/28 600, 000. 00 577, 998. 60
T 3 5/8 08/15/43 100, 000. 00 85, b23. 43
T 3 7/8 01/15/26 300, 000. 00 294, 515. 62
T 3 7/8 02/15/43 100, 000. 00 88, 882. 81
T 3 7/8 03/31/25 100, 000. 00 98, 823. 29
T 3 7/8 05/15/43 300, 000. 00 266, 203. 12
T 3 7/8 08/15/33 600, 000. 00 570, 164. 06
T 3 7/8 08/15/40 200, 000. 00 181, 515. 62
T 3 7/8 09/30/29 300, 000. 00 290, 085. 93
T 3 7/8 11/30/27 400, 000. 00 389, 343. 75
T 3 7/8 11/30/29 100, 000. 00 96, 507. 81
T 3 7/8 12/31/27 1, 100, 000. 00 1,070, 523. 44
T 3 7/8 12/31/29 700, 000. 00 675, 390. 62
T 4 01/15/27 300, 000. 00 294,011.71
T 4 01/31/29 500, 000. 00 487, 714. 82
T 4 01/31/31 400, 000. 00 387, 250. 00
T 4 02/15/26 100, 000. 00 98, 328. 12
T 4 02/15/34 500, 000. 00 479, 335. 93
T 4 02/28/30 100, 000. 00 97, 093. 75
T 4 02/29/28 200, 000. 00 195, 406. 25
T 4 07/31/30 300, 000. 00 290, 906. 25
T 4 1/2 02/15/44 200, 000. 00 194, 300. 00
T 4 1/2 07/15/26 200, 000. 00 198, 500. 00
T4 1/2 11/15/25 300, 000. 00 297, 609. 37
T4 1/2 11/15/33 900, 000. 00 897, 785. 12
T 4 1/4 01/31/26 600, 000. 00 592, 687. 50
T 4 1/4 02/15/54 300, 000. 00 281, 718.75
T 4 1/4 02/28/29 400, 000. 00 394, 609. 37
T 4 1/4 02/28/31 200, 000. 00 196, 515. 62
T 4 1/4 03/15/27 500, 000. 00 493, 398. 43
T 4 1/4 10/15/25 300, 000. 00 296, 554. 68
T 4 1/4 11/15/40 100, 000. 00 94, 812. 50
T 4 1/4 12/31/25 600, 000. 00 592, 710. 92
T 4 1/8 02/15/27 500, 000. 00 491, 660. 15
T 4 1/8 06/15/26 500, 000. 00 492, 460. 94
T 4 1/8 07/31/28 500, 000. 00 490, 546. 87
T 4 1/8 08/15/53 400, 000. 00 367,203. 12
T 4 1/8 08/31/30 200, 000. 00 195, 203. 12
T 4 1/8 09/30/27 200, 000. 00 196, 453. 12




T 4 1/8 10/31/27 300, 000. 00 294, 445. 31
T 4 1/8 11/15/32 1, 000, 000. 00 970, 859. 36
T 4 10/31/29 300, 000. 00 291, 515. 62
T 4 11/15/42 300, 000. 00 271, 968. 75
T 4 11/15/52 500, 000. 00 449, 101. 56
T 4 12/15/25 300, 000. 00 295, 171. 87
T 4 3/4 02/15/41 100, 000. 00 100, 796. 87
T 4 3/4 07/31/25 900, 000. 00 896, 132. 81
T 4 3/4 11/15/43 300, 000. 00 299, 625. 00
T 4 3/4 11/15/53 400, 000. 00 408, 015. 60
T 4 3/8 02/15/38 100, 000. 00 98, 507. 81
T 4 3/8 05/15/40 100, 000. 00 96, 757. 81
T 4 3/8 08/15/43 200, 000. 00 190, 109. 37
T 4 3/8 08/31/28 100, 000. 00 99, 078. 12
T 4 3/8 11/15/39 300, 000. 00 291, 445. 30
T 4 3/8 11/30/28 500, 000. 00 495, 585. 91
T 4 3/8 11/30/30 300, 000. 00 296, 882. 80
T 4 3/8 12/15/26 500, 000. 00 494, 902. 30
T 4 5/8 02/28/26 500, 000. 00 497, 167. 95
T 4 5/8 03/15/26 100, 000. 00 99, 437. 50
T 4 5/8 09/15/26 800, 000. 00 796, 250. 00
T 4 5/8 09/30/30 200, 000. 00 200, 703. 12
T 4 5/8 10/15/26 200, 000. 00 199, 125. 00
T 4 5/8 11/15/26 500, 000. 00 497, 929. 67
T 4 7/8 10/31/28 1, 000, 000. 00 1,010, 859. 35
T 4 7/8 10/31/30 200, 000. 00 203, 515. 62
T 4 7/8 11/30/25 1, 000, 000. 00 997, 734. 36
T 5 05/15/37 50, 000. 00 52, 621. 09
T 5 08/31/25 200, 000. 00 199, 750. 00
T 5 10/31/25 1, 000, 000. 00 999, 335. 92
T 5 3/8 02/15/31 100, 000. 00 105, 273. 43
K RIV/NEE 72, 150, 000. 00 64, 471, 253. 02
(9, 893, 758, 488)

IR 230
R 46. 3% 46. 9%
R R
CAN 0 1/2 09/01/25 100, 000. 00 94, 852. 00
CAN 0 1/2 12/01/30 200, 000. 00 163, 706. 00
CAN 0 1/4 03/01/26 100, 000. 00 92, 990. 00




CAN 1 06/01/27 100, 000. 00 91,921. 30
CAN 1 1/2 06/01/26 100, 000. 00 94, 740. 00
CAN 1 1/2 06/01/31 200, 000. 00 173, 420. 00
CAN 1 1/2 12/01/31 200, 000. 00 171, 740. 00
CAN 1 1/4 06/01/30 100, 000. 00 87,113. 00
CAN 1 3/4 12/01/53 200, 000. 00 134, 680. 00
CAN 2 06/01/28 100, 000. 00 93, 641. 00
CAN 2 06/01/32 100, 000. 00 88, 550. 00
CAN 2 1/2 12/01/32 200, 000. 00 183, 240. 00
CAN 2 1/4 06/01/29 100, 000. 00 93, 843. 00
CAN 2 12/01/51 200, 000. 00 145, 252. 00
CAN 2 3/4 09/01/27 100, 000. 00 96, 650. 00
CAN 2 3/4 12/01/48 100, 000. 00 86, 631. 00
CAN 2 3/4 12/01/55 100, 000. 00 85, 180. 00
CAN 3 04/01/26 100, 000. 00 97, 785. 00
CAN 3 1/2 08/01/25 100, 000. 00 98, 692. 00
CAN 3 1/2 12/01/45 100, 000. 00 98, 593. 00
CAN 3 1/4 09/01/28 200, 000. 00 196, 244. 00
CAN 3 1/4 12/01/33 100, 000. 00 96, 839. 00
CAN 3 10/01/25 100, 000. 00 98, 002. 10
CAN 3 3/4 05/01/25 100, 000. 00 99, 096. 00
CAN 4 03/01/29 200, 000. 00 202, 740. 00
CAN 4 05/01/26 200, 000. 00 199, 320. 00
CAN 4 06/01/41 100, 000. 00 104, 848. 00
CAN 4 1/2 02/01/26 100, 000. 00 100, 359. 00
CAN 4 1/2 11/01/25 200, 000. 00 200, 230. 00
CAN 5 3/4 06/01/33 200, 000. 00 232, 412. 00
IR NG 4,100, 000. 00 3,803, 309. 40
(423, 878, 832)

I 30
o= 2.0% 2.0%
AFARY AFaRY
MBONO 10 11/20/36 400, 000. 00 413, 582. 40
MBONO 5 1/2 03/04/27 2, 500, 000. 00 2,220, 267. 50
MBONO 5 3/4 03/05/26 2,200, 000. 00 2,032, 621. 80
MBONO 7 09/03/26 1,500, 000. 00 1, 394, 062. 50
MBONO 7 1/2 05/26/33 1, 700, 000. 00 1, 465, 853. 90
MBONO 7 1/2 06/03/27 1, 700, 000. 00 1,599, 275. 00
MBONO 7 3/4 05/29/31 2, 400, 000. 00 2,175, 196. 80




MBONO 7 3/4 11/13/42 2,000, 000. 00 1,667, 376. 00
MBONO 7 3/4 11/23/34 800, 000. 00 704, 717. 60
MBONO 8 05/24/35 100, 000. 00 87,751.70
MBONO 8 07/31/53 1, 400, 000. 00 1, 151, 355. 80
MBONO 8 1/2 03/01/29 1, 100, 000. 00 1,044, 215. 70
MBONO 8 1/2 05/31/29 1, 500, 000. 00 1,434, 031.50
MBONO 8 1/2 11/18/38 1, 300, 000. 00 1,186, 897. 40
MBONO 8 11/07/47 1, 500, 000. 00 1, 246, 675. 50

A%y NG

22,100, 000. 00

19, 823, 881. 10
(183, 174, 643)

SRR 15

o= 0.9% 0.9%

L— dT—H
BGB 0 10/22/27 100, 000. 00 90, 860. 00
BGB 0 10/22/31 100, 000. 00 81, 650. 00
BGB 0.1 06/22/30 100, 000. 00 85, 550. 00
BGB 0.35 06/22/32 200, 000. 00 164, 900. 00
BGB 0.4 06/22/40 100, 000. 00 65, 310. 00
BGB 0.8 06/22/25 100, 000. 00 96, 360. 00
BGB 0.8 06/22/27 100, 000. 00 94, 235. 00
BGB 0.8 06/22/28 100, 000. 00 92, 310. 00
BGB 0.9 06/22/29 100, 000. 00 91, 715. 00
BGB 1 06/22/26 200, 000. 00 192, 080. 00
BGB 1 06/22/31 100, 000. 00 89, 010. 00
BGB 1 1/4 04/22/33 100, 000. 00 87, 980. 00
BGB 1.4 06/22/53 100, 000. 00 64, 010. 00
BGB 1.6 06/22/47 100, 000. 00 72, 720. 00
BGB 1.7 06/22/50 100, 000. 00 72, 240. 00
BGB 1.9 06/22/38 100, 000. 00 85, 350. 00
BGB 3 06/22/33 100, 000. 00 100, 820. 00
BGB 3 06/22/34 100, 000. 00 101, 100. 00
BGB 3 3/4 06/22/45 100, 000. 00 107, 590. 00
BGB 3.3 06/22/54 100, 000. 00 99, 310. 00
BGB 4 1/4 03/28/41 100, 000. 00 113, 990. 00
BGB 5 03/28/35 100, 000. 00 119, 200. 00
BGB 5 1/2 03/28/28 100, 000. 00 110, 490. 00
BKO 2 1/2 03/19/26 100, 000. 00 99, 348. 00
BKO 2.8 06/12/25 100, 000. 00 99, 533. 00
BKO 3.1 09/18/25 100, 000. 00 100, 018. 00




BKO 3.1 12/12/25 200, 000. 00 200, 426. 00
BTPS 0 04/01/26 200, 000. 00 187, 840. 00
BTPS 0 08/01/26 200, 000. 00 186, 000. 00
BTPS 0 1/2 02/01/26 100, 000. 00 95, 180. 00
BTPS 0 1/2 07/15/28 100, 000. 00 89, 440. 00
BTPS 0 1/4 03/15/28 100, 000. 00 89, 340. 00
BTPS 0.45 02/15/29 100, 000. 00 87, 720. 00
BTPS 0.6 08/01/31 100, 000. 00 81, 940. 00
BTPS 0.85 01/15/27 300, 000. 00 282, 030. 00
BTPS 0.9 04/01/31 100, 000. 00 84, 590. 00
BTPS 0.95 03/01/37 200, 000. 00 141, 640. 00
BTPS 0.95 06/01/32 100, 000. 00 82, 130. 00
BTPS 0.95 08/01/30 200, 000. 00 172, 900. 00
BTPS 0.95 12/01/31 200, 000. 00 166, 620. 00
BTPS 1 1/2 04/30/45 100, 000. 00 64, 360. 00
BTPS 1 1/2 06/01/25 100, 000. 00 98, 080. 00
BTPS 1.1 04/01/27 100, 000. 00 94, 210. 00
BTPS 1.2 08/15/25 200, 000. 00 194, 340. 00
BTPS 1.45 03/01/36 100, 000. 00 77, 590. 00
BTPS 1.6 06/01/26 200, 000. 00 193, 480. 00
BTPS 1.65 03/01/32 100, 000. 00 87, 510. 00
BTPS 1.65 12/01/30 200, 000. 00 179, 440. 00
BTPS 1.7 09/01/51 100, 000. 00 61, 930. 00
BTPS 1.8 03/01/41 100, 000. 00 72, 800. 00
BTPS 1.85 07/01/25 200, 000. 00 196, 380. 00
BTPS 2 02/01/28 100, 000. 00 95, 910. 00
BTPS 2 1/2 12/01/32 200, 000. 00 184, 640. 00
BTPS 2 1/4 09/01/36 100, 000. 00 84, 460. 00
BTPS 2 12/01/25 100, 000. 00 98, 030. 00
BTPS 2. 15 09/01/52 100, 000. 00 67, 580. 00
BTPS 2.45 09/01/33 100, 000. 00 90, 820. 00
BTPS 2.45 09/01/50 100, 000. 00 73, 540. 00
BTPS 2.65 12/01/27 300, 000. 00 294, 870. 00
BTPS 2.7 03/01/47 100, 000. 00 79, 500. 00
BTPS 2.8 03/01/67 100, 000. 00 74, 990. 00
BTPS 2.8 06/15/29 100, 000. 00 97, 850. 00
BTPS 2.8 12/01/28 100, 000. 00 98, 350. 00
BTPS 2.95 02/15/27 100, 000. 00 99, 370. 00
BTPS 2.95 09/01/38 100, 000. 00 89, 200. 00




BTPS 3 08/01/29 200, 000. 00 197, 600. 00
BTPS 3 1/2 01/15/26 100, 000. 00 100, 340. 00
BTPS 3 1/2 02/15/31 100, 000. 00 100, 430. 00
BTPS 3 1/2 03/01/30 100, 000. 00 101, 060. 00
BTPS 3 1/4 03/01/38 100, 000. 00 92, 510. 00
BTPS 3 1/4 09/01/46 100, 000. 00 87, 580. 00
BTPS 3.1 03/01/40 100, 000. 00 89, 300. 00
BTPS 3.35 03/01/35 100, 000. 00 96, 320. 00
BTPS 3.4 04/01/28 100, 000. 00 100, 770. 00
BTPS 3.45 03/01/48 100, 000. 00 89, 930. 00
BTPS 3.6 09/29/25 300, 000. 00 300, 960. 00
BTPS 3.7 06/15/30 100, 000. 00 101, 800. 00
BTPS 3.8 04/15/26 100, 000. 00 101, 030. 00
BTPS 3.8 08/01/28 200, 000. 00 204, 900. 00
BTPS 3.85 09/01/49 100, 000. 00 95, 270. 00
BTPS 3.85 09/15/26 200, 000. 00 203, 080. 00
BTPS 3.85 12/15/29 200, 000. 00 205, 600. 00
BTPS 4 02/01/37 100, 000. 00 101, 750. 00
BTPS 4 04/30/35 100, 000. 00 102, 340. 00
BTPS 4 1/2 10/01/53 100, 000. 00 104, 630. 00
BTPS 4 10/30/31 100, 000. 00 103, 640. 00
BTPS 4 11/15/30 200, 000. 00 207, 260. 00
BTPS 4 3/4 09/01/28 100, 000. 00 106, 240. 00
BTPS 4 3/4 09/01/44 100, 000. 00 108, 550. 00
BTPS 4.1 02/01/29 100, 000. 00 103, 850. 00
BTPS 4. 15 10/01/39 100, 000. 00 101, 150. 00
BTPS 4.2 03/01/34 100, 000. 00 104, 120. 00
BTPS 4.35 11/01/33 200, 000. 00 210, 940. 00
BTPS 4.4 05/01/33 100, 000. 00 106, 100. 00
BTPS 4.45 09/01/43 100, 000. 00 104, 040. 00
BTPS 5 08/01/34 200, 000. 00 221, 780.00
BTPS 5 08/01/39 100, 000. 00 110, 850. 00
BTPS 5 09/01/40 100, 000. 00 111, 140. 00
BTPS 5 3/4 02/01/33 100, 000. 00 116, 020. 00
BTPS 6 05/01/31 100, 000. 00 116, 280. 00
BTPS 6 1/2 11/01/27 100, 000. 00 111, 130. 00
BTPS 7 1/4 11/01/26 100, 000. 00 109, 830. 00
DBR 0 02/15/30 100, 000. 00 87, 628. 00
DBR 0 02/15/31 200, 000. 00 171, 456. 00




DBR 0 02/15/32 200, 000. 00 167, 484. 00
DBR 0 05/15/35 100, 000. 00 76, 935. 00
DBR 0 05/15/36 200, 000. 00 149, 500. 00
DBR 0 08/15/26 100, 000. 00 94, 068. 00
DBR 0 08/15/29 200, 000. 00 177, 126. 00
DBR 0 08/15/30 400, 000. 00 346, 796. 00
DBR 0 08/15/31 200, 000. 00 169, 574. 00
DBR 0 08/15/50 300, 000. 00 157, 851. 00
DBR 0 08/15/52 200, 000. 00 100, 458. 00
DBR 0 1/2 02/15/26 100, 000. 00 95, 913. 00
DBR 0 1/4 02/15/27 100, 000. 00 93, 828. 00
DBR 0 1/4 02/15/29 100, 000. 00 90, 634. 00
DBR 0 1/4 08/15/28 300, 000. 00 274, 263. 00
DBR 0 11/15/27 200, 000. 00 183, 396. 00
DBR 0 11/15/28 300, 000. 00 269, 925. 00
DBR 1 05/15/38 100, 000. 00 82, 230. 00
DBR 1 08/15/25 100, 000. 00 97, 278. 00
DBR 1 1/4 08/15/48 200, 000. 00 154, 676. 00
DBR 1.7 08/15/32 200, 000. 00 190, 974. 00
DBR 1.8 08/15/53 200, 000. 00 171, 128. 00
DBR 2 1/2 07/04/44 200, 000. 00 198, 524. 00
DBR 2 1/2 08/15/46 200, 000. 00 199, 060. 00
DBR 2 1/2 08/15/54 100, 000. 00 99, 923. 00
DBR 2.1 11/15/29 200, 000. 00 197, 502. 00
DBR 2.2 02/15/34 200, 000. 00 197, 246. 00
DBR 2.3 02/15/33 100, 000. 00 99, 844. 00
DBR 2.3 02/15/33 300, 000. 00 299, 481. 00
DBR 2.4 11/15/30 100, 000. 00 100, 453. 00
DBR 3 1/4 07/04/42 100, 000. 00 110, 151. 00
DBR 4 01/04/37 200, 000. 00 232, 956. 00
DBR 4 3/4 07/04/34 100, 000. 00 121, 212. 00
DBR 4 3/4 07/04/40 100, 000. 00 129, 207. 00
DBR 4.25 07/04/39 100, 000. 00 121, 532. 00
DBR 5.5 01/04/31 100, 000. 00 119, 297. 00
DBR 6.5 07/04/27 100, 000. 00 111, 901. 00
FRTR 0 02/25/26 300, 000. 00 284, 022. 00
FRTR 0 02/25/27 500, 000. 00 462, 350. 00
FRTR 0 05/25/32 100, 000. 00 80, 200. 00
FRTR 0 1/2 05/25/25 100, 000. 00 96, 940. 00




FRTR 0 1/2 05/25/26 100, 000. 00 95, 180. 00
FRTR 0 1/2 05/25/29 200, 000. 00 179, 580. 00
FRTR 0 1/2 05/25/40 200, 000. 00 134, 060. 00
FRTR 0 1/2 05/25/72 100, 000. 00 39, 230. 00
FRTR 0 1/2 06/25/44 100, 000. 00 60, 450. 00
FRTR 0 1/4 11/25/26 300, 000. 00 280, 935. 00
FRTR 0 11/25/29 300, 000. 00 258, 810. 00
FRTR 0 11/25/30 500, 000. 00 419, 400. 00
FRTR 0 11/25/31 600, 000. 00 488, 760. 00
FRTR 0 3/4 02/25/28 600, 000. 00 557, 490. 00
FRTR 0 3/4 05/25/28 100, 000. 00 92, 590. 00
FRTR 0 3/4 05/25/52 200, 000. 00 108, 980. 00
FRTR 0 3/4 05/25/53 200, 000. 00 105, 980. 00
FRTR 0 3/4 11/25/28 300, 000. 00 275, 310. 00
FRTR 1 05/25/27 300, 000. 00 284, 535. 00
FRTR 1 1/2 05/25/31 200, 000. 00 184, 600. 00
FRTR 1 1/2 05/25/50 200, 000. 00 138, 780. 00
FRTR 1 1/4 05/25/34 300, 000. 00 257, 550. 00
FRTR 1 1/4 05/25/36 300, 000. 00 247, 440. 00
FRTR 1 1/4 05/25/38 200, 000. 00 158, 080. 00
FRTR 1 11/25/25 400, 000. 00 387, 160. 00
FRTR 1 3/4 05/25/66 100, 000. 00 66, 250. 00
FRTR 1 3/4 06/25/39 200, 000. 00 165, 940. 00
FRTR 2 05/25/48 200, 000. 00 156, 960. 00
FRTR 2 1/2 05/25/30 200, 000. 00 198, 080. 00
FRTR 2 1/2 05/25/43 100, 000. 00 89, 820. 00
FRTR 2 1/2 09/24/26 400, 000. 00 396, 680. 00
FRTR 2 1/2 09/24/27 200, 000. 00 198, 390. 00
FRTR 2 11/25/32 500, 000. 00 470, 450. 00
FRTR 2 3/4 02/25/29 400, 000. 00 400, 960. 00
FRTR 3 05/25/33 200, 000. 00 202, 720. 00
FRTR 3 05/25/54 100, 000. 00 94, 180. 00
FRTR 3 1/2 04/25/26 200, 000. 00 202, 280. 00
FRTR 3 1/2 11/25/33 200, 000. 00 210, 540. 00
FRTR 3 1/4 05/25/45 200, 000. 00 201, 300. 00
FRTR 3 1/4 05/25/55 100, 000. 00 98, 350. 00
FRTR 4 04/25/55 100, 000. 00 113, 280. 00
FRTR 4 04/25/60 100, 000. 00 114, 780. 00
FRTR 4 10/25/38 100, 000. 00 110, 710. 00




FRTR 4 3/4 04/25/35 200, 000. 00 233, 980. 00
FRTR 5 1/2 04/25/29 200, 000. 00 225, 860. 00
FRTR 5 3/4 10/25/32 200, 000. 00 243, 880. 00
FRTR 6 10/25/25 100, 000. 00 104, 210. 00
FRTR4.5 04/25/41 200, 000. 00 235, 860. 00
IRISH 0.2 10/18/30 100, 000. 00 85, 095. 00
IRISH 1 05/15/26 100, 000. 00 95, 950. 00
IRISH 1 1/2 05/15/50 100, 000. 00 72, 840. 00
IRISH 1.1 05/15/29 100, 000. 00 92, 860. 00
TRISH 1.3 05/15/33 100, 000. 00 88, 020. 00
IRISH 1.35 03/18/31 100, 000. 00 92, 250. 00
IRISH 1.7 05/15/37 100, 000. 00 85, 910. 00
IRISH 2 02/18/45 100, 000. 00 84, 650. 00
NETHER 0 01/15/26 100, 000. 00 95, 140. 00
NETHER 0 01/15/27 100, 000. 00 93, 060. 00
NETHER 0 01/15/29 100, 000. 00 88, 780. 00
NETHER 0 01/15/38 100, 000. 00 68, 770. 00
NETHER 0 01/15/52 100, 000. 00 49, 080. 00
NETHER 0 07/15/30 100, 000. 00 85, 510. 00
NETHER 0 07/15/31 100, 000. 00 83, 460. 00
NETHER 0 1/2 01/15/40 100, 000. 00 71, 580. 00
NETHER 0 1/2 07/15/26 100, 000. 00 95, 150. 00
NETHER 0 1/2 07/15/32 100, 000. 00 83, 420. 00
NETHER 0 1/4 07/15/25 100, 000. 00 96, 470. 00
NETHER 0 3/4 07/15/27 100, 000. 00 94, 320. 00
NETHER 0 3/4 07/15/28 100, 000. 00 92, 820. 00
NETHER 2 01/15/54 100, 000. 00 86, 160. 00
NETHER 2 1/2 01/15/30 100, 000. 00 99, 770. 00
NETHER 2 1/2 01/15/33 100, 000. 00 99, 430. 00
NETHER 2 1/2 07/15/33 100, 000. 00 99, 220. 00
NETHER 2 3/4 01/15/47 100, 000. 00 100, 920. 00
NETHER 3 3/4 01/15/42 100, 000. 00 113, 710. 00
NETHER 4 01/15/37 100, 000. 00 113, 670. 00
NETHER 5 1/2 01/15/28 100, 000. 00 110, 210. 00
OBL 0 04/10/26 200, 000. 00 189, 486. 00
OBL 0 04/11/25 200, 000. 00 193, 716. 00
OBL 0 04/16/27 100, 000. 00 92, 818. 00
OBL 0 10/09/26 300, 000. 00 281, 394. 00
OBL 0 10/10/25 200, 000. 00 191, 516. 00




OBL 1.3 10/15/27 400, 000. 00 384, 680. 00
OBL 2.1 04/12/29 100, 000. 00 98, 739. 00
OBL 2.2 04/13/28 100, 000. 00 99, 180. 00
OBL 2.4 10/19/28 300, 000. 00 300, 018. 00
RAGB 0 02/20/30 100, 000. 00 85, 560. 00
RAGB 0 02/20/31 100, 000. 00 83, 080. 00
RAGB 0 04/20/25 100, 000. 00 96, 730. 00
RAGB 0 1/2 02/20/29 100, 000. 00 90, 140. 00
RAGB 0 1/2 04/20/27 100, 000. 00 93, 515. 00
RAGB 0 1/4 10/20/36 100, 000. 00 71, 840. 00
RAGB 0 10/20/28 100, 000. 00 88, 860. 00
RAGB 0 10/20/40 100, 000. 00 60, 990. 00
RAGB 0 3/4 03/20/51 100, 000. 00 58, 980. 00
RAGB 0 3/4 10/20/26 100, 000. 00 95, 020. 00
RAGB 0.9 02/20/32 100, 000. 00 86, 960. 00
RAGB 1 1/2 02/20/47 100, 000. 00 74,670. 00
RAGB 1.85 05/23/49 100, 000. 00 79, 080. 00
RAGB 2 07/15/26 100, 000. 00 98, 170. 00
RAGB 2.4 05/23/34 100, 000. 00 96, 150. 00
RAGB 2.9 02/20/33 100, 000. 00 100, 520. 00
RAGB 3. 15 06/20/44 100, 000. 00 101, 530. 00
RAGB 4. 15 03/37 100, 000. 00 112, 650. 00
RFGB 0 09/15/30 100, 000. 00 84, 320. 00
RFGB 0 1/2 09/15/28 100, 000. 00 90, 515. 00
RFGB 0 3/4 04/15/31 100, 000. 00 87, 040. 00
RFGB 1 1/8 04/15/34 100, 000. 00 84, 430. 00
RFGB 2 5/8 07/04/42 100, 000. 00 94, 610. 00
RFGB 3 09/15/33 100, 000. 00 101, 730. 00
RFGB 4 07/04/25 100, 000. 00 100, 930. 00
SPGB 0 01/31/26 200, 000. 00 188, 700. 00
SPGB 0 01/31/27 300, 000. 00 276, 660. 00
SPGB 0 01/31/28 400, 000. 00 358, 260. 00
SPGB 0 05/31/25 400, 000. 00 385, 280. 00
SPGB 0 1/2 10/31/31 200, 000. 00 165, 920. 00
SPGB 0.1 04/30/31 100, 000. 00 82, 000. 00
SPGB 0.6 10/31/29 100, 000. 00 88, 300. 00
SPGB 0.8 07/30/27 200, 000. 00 186, 420. 00
SPGB 0.8 07/30/29 300, 000. 00 268, 140. 00
SPGB 0.85 07/30/37 100, 000. 00 72, 680. 00




SPGB 1 07/30/42 100, 000. 00 66, 070. 00

SPGB 1 1/4 10/31/30 300, 000. 00 270, 630. 00
SPGB 1 10/31/50 100, 000. 00 55, 320. 00
SPGB 1.2 10/31/40 200, 000. 00 141, 120. 00
SPGB 1.3 10/31/26 200, 000. 00 191, 400. 00
SPGB 1.4 07/30/28 100, 000. 00 94, 320. 00
SPGB 1.45 04/30/29 100, 000. 00 93, 580. 00
SPGB 1.45 10/31/27 100, 000. 00 95, 300. 00
SPGB 1.85 07/30/35 100, 000. 00 86, 650. 00
SPGB 1.9 10/31/52 100, 000. 00 67, 640. 00
SPGB 1.95 04/30/26 100, 000. 00 97, 840. 00
SPGB 1.95 07/30/30 200, 000. 00 189, 400. 00
SPGB 2 1/2 05/31/27 100, 000. 00 98, 730. 00
SPGB 2.15 10/31/25 100, 000. 00 98, 310. 00
SPGB 2. 35 07/30/33 200, 000. 00 187, 500. 00
SPGB 2.55 10/31/32 300, 000. 00 288, 990. 00
SPGB 2.7 10/31/48 100, 000. 00 84, 470. 00
SPGB 2.8 05/31/26 300, 000. 00 298, 410. 00
SPGB 2.9 10/31/46 100, 000. 00 88, 850. 00
SPGB 3 1/2 05/31/29 100, 000. 00 102, 990. 00
SPGB 3 1/4 04/30/34 100, 000. 00 100, 460. 00
SPGB 3.45 07/30/43 100, 000. 00 97, 150. 00
SPGB 3.45 07/30/66 100, 000. 00 92, 150. 00
SPGB 3.55 10/31/33 200, 000. 00 206, 620. 00
SPGB 3.9 07/30/39 100, 000. 00 104, 170. 00
SPGB 4 10/31/54 100, 000. 00 102, 734. 00
SPGB 4.2 01/31/37 100, 000. 00 108, 930. 00
SPGB 4.7 07/30/41 100, 000. 00 115, 030. 00
SPGB 4.9 07/30/40 100, 000. 00 116, 400. 00
SPGB 5 3/4 07/30/32 100, 000. 00 119, 900. 00
SPGB 5.15 10/31/28 100, 000. 00 109, 235. 00
SPGB 5.15 10/31/44 100, 000. 00 122, 040. 00
SPGB 6 01/31/29 100, 000. 00 114, 200. 00
S LN 44, 300, 000. 00 41, 006, 798. 00
(6, 700, 510, 793)

ISR 293
|- s 31. 4% 31.8%
BARR PR RN
UKT 0 1/2 01/31/29 200, 000. 00 169, 480. 00




UKT 0 1/2 10/22/61 100, 000. 00 29, 560. 00
UKT 0 1/4 07/31/31 200, 000. 00 152, 920. 00
UKT 0 1/8 01/30/26 100, 000. 00 92, 720. 00
UKT 0 1/8 01/31/28 100, 000. 00 86, 180. 00
UKT 0 3/8 10/22/26 100, 000. 00 90, 770. 00
UKT 0 3/8 10/22/30 100, 000. 00 79, 550. 00
UKT 0 5/8 06/07/25 200, 000. 00 191, 180. 00
UKT 0 5/8 07/31/35 100, 000. 00 68, 110. 00
UKT 0 5/8 10/22/50 100, 000. 00 39, 990. 00
UKT 0 7/8 01/31/46 100, 000. 00 49, 410. 00
UKT 0 7/8 07/31/33 100, 000. 00 75, 310. 00
UKT 0 7/8 10/22/29 100, 000. 00 84, 720. 00
UKT 1 01/31/32 200, 000. 00 159, 800. 00
UKT 1 1/2 07/22/26 100, 000. 00 94, 070. 00
UKT 1 1/2 07/22/47 100, 000. 00 56, 140. 00
UKT 1 1/4 07/22/27 100, 000. 00 91, 200. 00
UKT 1 1/4 07/31/51 200, 000. 00 97, 200. 00
UKT 1 1/4 10/22/41 100, 000. 00 60, 960. 00
UKT 1 1/8 01/31/39 300, 000. 00 193, 320. 00
UKT 1 1/8 10/22/2073 100, 000. 00 36, 200. 00
UKT 1 3/4 07/22/57 100, 000. 00 52, 840. 00
UKT 1 3/4 09/07/37 100, 000. 00 74, 030. 00
UKT 1 5/8 10/22/28 100, 000. 00 90, 280. 00
UKT 1 5/8 10/22/54 100, 000. 00 51, 960. 00
UKT 1 5/8 10/22/71 100, 000. 00 45, 690. 00
UKT 2 09/07/25 400, 000. 00 386, 120. 00
UKT 2 1/2 07/22/65 100, 000. 00 63, 140. 00
UKT 3 1/2 01/22/45 100, 000. 00 85, 540. 00
UKT 3 1/2 07/22/68 100, 000. 00 81, 520. 00
UKT 3 1/4 01/22/44 100, 000. 00 82, 860. 00
UKT 3 1/4 01/31/33 300, 000. 00 281, 700. 00
UKT 3 3/4 01/29/38 100, 000. 00 93, 630. 00
UKT 3 3/4 03/07/27 100, 000. 00 98, 330. 00
UKT 3 3/4 07/22/52 100, 000. 00 86, 750. 00
UKT 3 3/4 10/22/53 300, 000. 00 258, 840. 00
UKT 4 01/22/60 100, 000. 00 90, 550. 00
UKT 4 1/2 06/07/28 200, 000. 00 202, 600. 00
UKT 4 1/2 12/07/42 100, 000. 00 99, 610. 00
UKT 4 1/4 03/07/36 100, 000. 00 100, 090. 00




UKT 4 1/4 12/07/27 30, 000. 00 30, 114. 00
UKT 4 1/4 12/07/40 100, 000. 00 97, 310. 00
UKT 4 1/4 12/07/46 100, 000. 00 95, 140. 00
UKT 4 1/4 12/07/49 100, 000. 00 94, 690. 00
UKT 4 1/4 12/07/55 100, 000. 00 94, 430. 00
UKT 4 1/8 01/29/27 200, 000. 00 198, 800. 00
UKT 4 10/22/63 100, 000. 00 90, 200. 00
UKT 4 3/4 10/22/43 100, 000. 00 102, 380. 00
UKT 4 3/4 12/07/30 100, 000. 00 104, 460. 00
UKT 4 3/4 12/07/38 100, 000. 00 103, 830. 00
UKT 4 5/8 01/31/34 100, 000. 00 103, 920. 00
UKT 4.25 06/07/32 100, 000. 00 101, 700. 00
UKT 4.5 09/07/34 100, 000. 00 102, 850. 00
UKT 6 12/07/28 10, 000. 00 10, 830. 00
PR KNG , 840, 000. 00 5, 655, 524. 00
(1,081, 053, 412)
I 54
A 5.1% 5. 1%
A x2—T Ay x—TF
J H—3x VAT S
SGB 0 1/8 05/12/31 300, 000. 00 256, 704. 00
SGB 0 3/4 05/12/28 #1060 400, 000. 00 373, 592. 00
SGB 0 3/4 11/12/29 #1061 400, 000. 00 366, 360. 00
SGB 1 11/12/26 #1059 500, 000. 00 479, 110. 00
SGB 1 3/4 11/11/33 #1065 200, 000. 00 189, 140. 00
SGB 2 1/2 05/12/25 #1058 500, 000. 00 496, 430. 00
SGB 2 1/4 06/01/32 #1056 300, 000. 00 295, 260. 00
SGB 3 1/2 03/30/39 300, 000. 00 335, 817. 00
AT x—T7 7 B —F/Nit , 900, 000. 00 2,792, 413.00
(39, 456, 795)
IE 8
2 S 0.2% 0.2%
IV z— NV x—
J a—3 7 a—3
NGB 1 1/2 02/19/26 300, 000. 00 286, 740. 00
NGB 1 1/4 09/17/31 300, 000. 00 251, 490. 00
NGB 1 3/4 02/17/27 300, 000. 00 283, 410. 00
NGB 1 3/4 09/06/29 200, 000. 00 181, 440. 00
NGB 1 3/8 08/19/30 300, 000. 00 261, 090. 00
NGB 2 04/26/28 300, 000. 00 277, 890. 00




NGB 2 1/8 05/18/32 200, 000. 00 177, 760. 00
NGB 3 08/15/33 300, 000. 00 282, 690. 00
NGB 3 1/2 10/06/42 100, 000. 00 100, 530. 00
NGB 3 5/8 04/13/34 200, 000. 00 198, 340. 00
IV z— 7 a—3NGE 2, 500, 000. 00 2, 301, 380. 00
(32,472, 471)
SEIREL 10
o= 0.2% 0.2%
To~—Y To~—7
7 H— 7 a—x
DGB 0 1/2 11/15/27 400, 000. 00 373, 720. 00
DGB 0 1/2 11/15/29 400, 000. 00 362, 440. 00
DGB 0 1/4 11/15/52 300, 000. 00 164, 370. 00
DGB 0 11/15/31 400, 000. 00 336, 760. 00
DGB 1 3/4 11/15/25 400, 000. 00 392, 960. 00
DGB 2 1/4 11/15/33 200, 000. 00 197, 660. 00
DGB 4 1/2 11/15/39 600, 000. 00 748, 020. 00
T U~—7 7 a—3/NgH 2, 700, 000. 00 2, 575, 930. 00
(56, 412, 867)
IR 7
e 0.3% 0.3%
R—F K AR—F 2 RXaF
AT POLGB 0 1/4 10/25/26 300, 000. 00 259, 890. 00
POLGB 0 10/25/25 200, 000. 00 185, 360. 00
POLGB 0 3/4 04/25/25 300, 000. 00 286, 050. 00
POLGB 1 1/4 10/25/30 300, 000. 00 230, 670. 00
POLGB 1 3/4 04/25/32 200, 000. 00 150, 820. 00
POLGB 2 1/2 07/25/26 200, 000. 00 188, 500. 00
POLGB 2 1/2 07/25/27 100, 000. 00 91, 800. 00
POLGB 2 3/4 04/25/28 200, 000. 00 182, 400. 00
POLGB 2 3/4 10/25/29 600, 000. 00 522, 720. 00
POLGB 3 1/4 07/25/25 100, 000. 00 96, 578. 00
POLGB 3 3/4 05/25/27 300, 000. 00 285, 690. 00
POLGB 6 10/25/33 300, 000. 00 307, 290. 00
POLGB 7 1/2 07/25/28 300, 000. 00 323, 130. 00
R—7 » R o F/hGgt 3, 400, 000. 00 3, 110, 898. 00
(118, 527, 080)
SRR 13
o= 0. 6% 0. 6%
5 v 5 v




ACGB 0 1/2 09/21/26 100, 000. 00 92, 225. 00
ACGB 0 1/4 11/21/25 100, 000. 00 94, 211. 00
ACGB 1 1/2 06/21/31 200, 000. 00 168, 440. 00
ACGB 1 1/4 05/21/32 100, 000. 00 80, 023. 60
ACGB 1 11/21/31 100, 000. 00 79, 681. 60
ACGB 1 12/21/30 200, 000. 00 164, 509. 60
ACGB 1 3/4 06/21/51 100, 000. 00 55, 885. 20
ACGB 1 3/4 11/21/32 200, 000. 00 164, 729. 00
ACGB 2 1/2 05/21/30 100, 000. 00 92, 160. 00
ACGB 2 1/4 05/21/28 100, 000. 00 94, 080. 00
ACGB 2 3/4 05/21/41 100, 000. 00 78, 979. 90
ACGB 2 3/4 06/21/35 100, 000. 00 86, 800. 00
ACGB 2 3/4 11/21/27 200, 000. 00 192, 790. 00
ACGB 2 3/4 11/21/28 100, 000. 00 95, 425. 00
ACGB 2 3/4 11/21/29 100, 000. 00 94, 230. 00
ACGB 3 03/21/47 100, 000. 00 77, 880. 00
ACGB 3 1/2 12/21/34 100, 000. 00 93, 300. 80
ACGB 3 1/4 04/21/25 100, 000. 00 99, 190. 00
ACGB 3 1/4 04/21/29 100, 000. 00 97, 011. 70
ACGB 3 1/4 06/21/39 100, 000. 00 87, 210. 00
ACGB 3 11/21/33 100, 000. 00 90, 234. 20
ACGB 3 3/4 04/21/37 100, 000. 00 93, 490. 00
ACGB 3 3/4 05/21/34 100, 000. 00 95, 799. 80
ACGB 4 1/2 04/21/33 200, 000. 00 204, 860. 00
ACGB 4 1/4 04/21/26 200, 000. 00 201, 400. 00
ACGB 4 3/4 04/21/27 100, 000. 00 102, 549. 80
55 RV/NEE , 200, 000. 00 2, 877, 096. 20
(285, 781, 965)

SHINEL 26
o 1.3% 1. 4%
—a—— —a—Y—J K
AV N VIZ W%
NZGB 1 1/2 05/15/31 100, 000. 00 80, 430. 00
NZGB 2 05/15/32 100, 000. 00 81, 200. 00
NZGB 2 3/4 04/15/37 100, 000. 00 78, 220. 00
NZGB 3 04/20/29 100, 000. 00 92, 375. 00
NZGB 3 1/2 04/14/33 100, 000. 00 90, 160. 00
NZGB 4 1/2 04/15/27 100, 000. 00 99, 135. 00
NZGB 4 1/4 05/15/34 100, 000. 00 94, 810. 00




=a—Y—7 2 K R/hik 700, 000. 00 616, 330. 00
(56, 159, 989)
ALK 7
o= 0.3% 0.3%
T R—Iv TRV Rv
R SIGB 2 1/4 08/01/36 100, 000. 00 89, 580. 00
SIGB 2 1/8 06/01/26 100, 000. 00 97, 280. 00
SIGB 2 3/4 03/01/46 100, 000. 00 92, 370. 00
SIGB 2 3/4 04/01/42 100, 000. 00 93, 420. 00
SIGB 2 7/8 09/01/30 100, 000. 00 97, 340. 00
SIGB 3 1/2 03/01/27 200, 000. 00 200, 760. 00
SIGB 3 3/8 09/01/33 100, 000. 00 100, 370. 00
TR = RVNEE 800, 000. 00 771, 120. 00
(86, 966, 913)
ERINEL 7
| .t 0.4% 0. 4%
~lL—7 <L =7
Jrxvh Xy bk
MGS 2.632 04/15/31 100, 000. 00 93, 541. 50
MGS 3.502 05/31/27 200, 000. 00 200, 667. 00
MGS 3.582 07/15/32 100, 000. 00 99, 031. 90
MGS 3.733 06/15/28 100, 000. 00 100, 839. 60
MGS 3. 757 05/22/40 100, 000. 00 98, 902. 40
MGS 3.828 07/05/34 100, 000. 00 100, 850. 80
MGS 3.844 04/15/33 200, 000. 00 201, 756. 20
MGS 3.885 08/15/29 200, 000. 00 203, 123. 60
MGS 3.899 11/16/27 100, 000. 00 101, 534. 20
MGS 3.955 09/15/25 200, 000. 00 201, 895. 60
MGS 4. 065 06/15/50 200, 000. 00 202, 959. 80
MGS 4. 232 06/30/31 100, 000. 00 103, 363. 20
MGS 4. 254 05/31/35 100, 000. 00 102, 710. 00
MGS 4.392 04/15/26 300, 000. 00 306, 324. 00
MGS 4.457 03/31/53 100, 000. 00 107, 153. 20
MGS 4. 498 04/15/30 200, 000. 00 208, 941. 20
MGS 4.696 10/15/42 100, 000. 00 109, 651. 90
MGS 4. 736 03/15/46 100, 000. 00 112, 388.90
MGS 4. 762 04/07/37 100, 000. 00 109, 661. 40
MGS 4. 893 06/08/38 100, 000. 00 111, 446. 70
MGS 4.921 07/06/48 100, 000. 00 114, 946. 40
MGS 4. 935 09/30/43 100, 000. 00 113, 947. 50




MGS 5. 248 09/28 100, 000. 00 107, 118. 80
~L—L 7 U Xy MG 3, 100, 000. 00 3, 212, 755. 80
(103, 225, 201)
IR 23
e 0.5% 0.5%
A AT T )V A AT T )L
a2y oy
TILGOV 0 1/2 02/27/26 100, 000. 00 93, 550. 00
ILGOV 0 1/2 04/30/25 200, 000. 00 193, 760. 00
TLGOV 1 03/31/30 200, 000. 00 164, 520. 00
ILGOV 1 1/2 05/31/37 200, 000. 00 138, 020. 00
ILGOV 1 3/4 08/31/25 100, 000. 00 97, 900. 00
TLGOV 1.3 04/30/32 200, 000. 00 158, 940. 00
TLGOV 2 03/31/27 200, 000. 00 187, 900. 00
ILGOV 2 1/4 09/28/28 100, 000. 00 92, 800. 00
TLGOV 2.8 11/29/52 100, 000. 00 66, 430. 00
ILGOV 3 3/4 02/28/29 100, 000. 00 97, 580. 00
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