EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

21 4 16 21 10 15

1/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)

Ooooooooooooooooooad

FEEE

T4 — I
N -
YR Gl (P R Sy pF PR ~ r—ye
SREE
A ehbhA—ZF  F LT /r’
L D =) F R
B A EER ; AT
& #RfAER FEE

85

15

2/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooodooooooodd

T 5 & Pit Moody st
= - AR Aaa (& OB &1
4 THERAGHET ﬂ; ﬂ; O E. FIEDEL LD
EEE EBaa | EERODESETTHOT.
E’EE‘ E’BE' 1&{THERE CSP 2t 45 Moody” =
L THE T CCC Caa HED R EEOETET o
[ O Za
L C C TL‘EET.:
B 0 D -

P s& P Moody’ st #BTOESICoVTIE—SEBLTHETLTLET.

The Putnam Advisory Company, LLC.

21 9

° 1937
. 1,136 ( 10 ) 614
° 70 600
° 157
(@]

- D
p-Y £ B 2
& o -
8 48 g
12 #O18 R
Mz T

AETHBERELT> 3 AsTHBERER 1T 3

3/104



- R R
B M ﬁ .
B o oA R =
= THERE
B o & F DB EE
o 24 i K
BHEBGRS

N HLEE BEHRHE | HEow

R =
- A0 —esil
T £ 1 @ ’ .

Fh B -

Eﬁﬁg T E U
— - | ¢
= F4E | "
4F e 5
A T it e Tﬁgﬁl}ﬁl £
fsEL-rE.F*;IJHE*E FAEF_TF

£ 17 @]
TENEE 1R1E gRy | TR OE
Tt BE FoUA

B A s

E%EA] Tl
EE = @i (HED
EERAEEE Y Y
EERSTED

EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

http://www.toushin. or

4/104

jop/



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

Zeitref S A A R A A — T

— e l___*“x

=t Fuk g A S A
e

EdtENEREER. HinR &
BEERARSEOERSEETI
iﬂ-‘ﬂ

S

F 3

b

.,M'r Et&ﬁmh

FHEOEREOLEL. BEHMCE
TEEE, SHRECRIY-EY
EEE EHE - WiEaE -
EdEm I, R TSI & 7 BT
ﬁé@ﬁ#&ﬁl:ﬂﬁ‘%i%%&ﬁm
=3

FirEDEE - A
i SF I B S a0

=FIFEEETHTeH
(HiEEFA et AFvAR—
T AREELAE TR a4

BIE £5 £ 5 {5 FE AL A

EfHEDREE FIE SAHES
g,

e

ER OB ERI- BT LA
(E F fEE IR M — B E5E)

| mmEmay

N s

A i TR —

horrm— T —

EfFfeHrcEZEROEEICHET
LERNEREZT. ERAO0EER

(ERnEHsmEETREE

N S FIEFLET,

~ e Ee /
e g M ] .. p
[ 2EE §

11 6 2
21 11
100
60 7 1
7 4 4 4 27

5/104



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

10 7 1
12 5 8
1 6 97,60490.00
10,84410.00
1.5
Government National Mortgage Association G
Feder al Nati onal Mortgage Association F

Feder al

6/104

Ho me

Loan

Mortgage

Corpor at



10
11
12
13

14
15

16

Obl igati on

15

Col

11

18

14

16
14

10

7/104

ater al

10

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

zed

Mo 1



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

14

FoARIfAb |
AT —(CI0) | {

EREL I E

I

EpaEERE | evie
SHEMERE | A aTs TERE
ExERE ] Ememz
TangERE | Ee HEhEms

Bxi
AW

[

| ERGESTE

A
I

e )
= o W J

uuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuu wy r/"‘""‘““""““‘“““““""“““—h\l
; 1 ETEERS
3
: 4 HEERELE N ; ‘ (GE{EE) )
E EEMOEE TEE . — : EREST ﬁ?ﬁﬁ Hmﬂﬂ%ﬁ“%l.—
b . = - ?-\. - -~ — = & H al - 3 I:I_ =
: %EE%EEE%*L??-” - | |\ o IEE nanEA R ORED .
| FroEmiEERs. EREES ; s -
| TfEmEo e OH ; B LI PR
] Rk s i ES
P \E R S : JE FIERe RS MR DEHHITO
: 1 ; EHEORFICHTIMA DR
: : \ 375 7 ARE M
? s A EBE R Y e e
| 7R o : RS vER=
e | L RS M E : U2, Ao ;ﬁ*ﬁ_ 1
b SR RIS T kT A OE : ﬁﬂ_}wgﬂu_ﬁ%ﬁwwﬁm
r | FREEhE | CRAT 2R ! ity B
F 1 PR Foe?
b N I : \ EESHOEE y,
A3 Frwd ] e <
P13k FLFE A ) — =) ihF LT FI A —
It AN, %;_g#nw-— A= —TITIN—
| s o o VAL A F L
- |- ot WATIRR ME= 32—
A | R OB )

8/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

SAS70

10 15

30

10

236

341

10

15

9/104



24

16

28

10/104

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

28
28
28



50

50

11/104

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad



10

12/104

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad



20

130

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

13/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

...........................................................................

_ IR |
% R 2D B M

{{ et B@ SR ST F— T LRS- 3

BEHBFETRAOEEF v Y |
I v ROS - FERE @ ;
 RESIRS TR ET S HE w

- R HITRACEAT LS

A M

- FREHMITRROBEF oY

B R R?%’“Eﬁﬁﬁl I’amm U 208 B

‘ HEESG - = ]

2.625 2.5

http:// www. nam.co.jp/

14/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

1.575
. 5
2,000 0. 7350 0.7350 0.1050
0.70 0.70 .10
1,000 2,000 0. 7875 0.6825 0.1050
0.75 0.65 .10
1,000 0.8400 0.6300 0.1050
0.80 0.60 .10
.5
100 0.00420 0.004
50 100 0.00525 0.005
10 50 0.00735 0.007
10 0.04200 0.040

15/104



15

15

20

23

20

23

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

20
5
15 5
12 31
10 7
10 7
15 5
12 31 10 7 3
23 12 31 7

16/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

TR
Gl e

BT e o B

e
SRS RRHRR

gy . P
* WS I
BB ﬁa‘* ARE i
% LT B
v oo F2) i A
Bm £ ¥
Bl : 1 xi
AR FEED ng i mE |(SREcFEEED
18 B . * ] mE  (ERsEs
(B L) & 35
@
i

17/104




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

21 11 30

27,798, 057,00710. 7|8

656, 66p, 052 0. 2

OT

84,722, 817, 87432 . 85

1,403, 144,754 0.54
902,92y, 651 0.3b
339,314, 247 0.18

87,368, 2004,52633. 87

129,527,022, 3780. 22

2,621,845, 555 1.0¢p
1,411, 263,409 0.55
756, 998, 856 0.289
398, 966, 792 0.1b
362,868, 908 0.14
361,548, 888 0.14
316,521,409 0.1¢p
285,928,701 0.11¢
235,809,911 0.08P

0. 08B

84,276, 441 .
136,363, D46, 2482. 86

5,755,4y1,185 2.2

I=

257,941, 439, 011400. PO

21 11 30

US TREASURY 8, 4912, 057, 304,802
NOTE/ BOND 1.s5eo13/12/31 142’000’80,06)3142,260,4544', 0592
9,424, 237, 6|80, d99
FNMA 8887036.50@2037/8/1 66,182,83?1_6 599 38§'§Lf5
8,825B,164, 9140, 100
FANNI E MAH 2. 7/52014/(3/ 13 58,51(,8085&5 241 12§'é§;6
9,169,583, 6|19, 457
FNMA 7452745. 50@036/1/1 49,985,&751614 6209 35&'@5?0
8,804,315, 5|01, 433
GNMA TBA 4.50D039/|12/ 1 49,00(,8081& 369 98&'535
US TREASURY 9,058,836, 6(15, 197
NOTE/ BOND 4.0/0D018/18/ 15 42’37(’&99983,933,29%;2&1
7,968,942, 2186, 38
COMM 2007-|C®. D049 /(12/ 1 49,475,_90_96B 842 89%'§L4?4

18/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

US TREASURY 12, 153, 280, 6[67, 962
8 NOTE/ BOND 7. 6125025/12/ 15 27 00(’1020,04434,359 77&,'594
9 MSC 2007-1(Q&a50/A®049/6/ 1 49, 474 60673’300 . 9q6¢°
"8,886,011 50%,'8'38
FEDERAL NATI ONAL 11, 5423, 627, 1|75, 493

10 MORTGAGE 7.2|50D030/|5/ 15 22,760, 000 1. 02
ASSOCI ATI AN 11, 592, 638, 2199, §23
US TREASURY 9 553,302 295,4!76
11 NOTE/ BOND 4. 5|@@15/ 11/ 15 24 10(,810 2Q. 342 508,.(:)3.1
US TREASURY 11, 0420, 287, 197, 367

q
13 NOTE/ BOND 6.250030/15/ 15 20 70(’1010,02_823,335 489,'(:)}1
US TREASURY 7,542,264, 100, 491
13 NOTE/ BOND 3.50D039/712/ 15 30 OO(’9,O832,290 958,'é§4
/ A 98158,219,547,806
14 FNMA 88062|35. 502036/441/ 1 24 23\’&,%48,241 388,'§g2
8,202, 005, 3[91, 942
15 MLMT 2005-|CbPQ4RBRD3IBBNT/ 1 24 44(,80842 112 069'550
4182, 011, 120, 408
186 CSFB 2004-|CB. AB2036/ 7/ 1 23’7OE’§P988,082 758,.5%9
7,819,969, 4|28, 345
17 MLMT 2006-(C3. Al42043/8/ 1 25 185,?0879 009 728.155
8,7/08, 538, 084, 281
18 BSCMS 2004(-PWREB2AA 1/ 6/ 1 17 662,8D803 590 678'5_%9
8,449,575, 6(65, 4§96
19 CSFB 2005-(C5. A@a@038/8/ 1 18 65(,80823 589 6|2 552
9,169,573, 8|44, 445
20 FNMA 83248/45. 5(02035/49/ 1 17 161,89361 5809 548.&39
| 62,560, 894, 437
2 1 JPMCC 2003|-&BB8l582237/47/ 1 17 61\’§,b§23,589 168;5&1
8,168, 485, 028, 330
2 2 LBUBS 2004(-843|828029/1|6/ 11 18 18(,80905 582 498.5%0
8,164, 522, 902, 474
23 GCCFC 2005|-85G3124937/14/ 1 18 65(’8b965 59009 788'524
8,6/62, 530, 3[69, 472
2 4 BSCMS 2004|-718 5206046/ 2/ 1 17 66E,80852 510 9lg 635
8,719Q, 462, 090, 4929
25 JPMCC 2006|-5DP82ARA25/5/ 1 16 631,80964 457 78‘9':17
9, 3|13a, 399, 3|81, 061
26 FNMA 90354(16. 0j0D021/|10/ 1 14 992,3'6874 405 938.2‘53
1l 8.,6|/78, 389, 9|44, §56
27 MLMT 2005-(MKB20&D42/9/ 1 16, 01 ,ggg73 3809 158.2‘§9
8,584, 258, 6[91, 464
2 8 LBUBS 2005(-821|8B8030/1|4/ 11 14 67(,80848 598 048.587
6,440, 165, 4197, 014
29 GT 1996-9 |[MI. 6|]30027/|8/ 15 18 09S,9b](-)5(l 294 1la ._587
9,162, 256, 3(36, 069
30 FNMA 83756(35.502035/6/ 1 13 70],59361 268 87?'C4(?8
32.(61

30

21 11 30

19/104



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooodad

52.86

33.8

10. 18
0.2
97. 16
21 11 30
21 11 30
1

1 ] 52,107,595, 500 8,410
10 10 179 51,766,835, 850 8, 355
2 48,780,605, 711 8,461
114 15 47,560,932, 00909 8,271
3 11 10 1¢ 33,248,941, 088 7,227
A 32,336,841, 348 7,037
4 12 4 17 27,578, 147,016 7,073
26,806, 995, 5814 6, 883
5 24,205,522, 721 7,289
12 10 148 23,512,478, 077 7,089
6 39,427,536, 103 8,588
13 4 16 38,581,134, 845 8,388
7 A 90,876,643, 617 8,490
13 10 178 89,065,284, 756 8,290
8 14 4 1s 184,099, 533,145 9,113
180,378, 9137, 633 8,903
9 14 10 14 346,315, 873,671 8,759
A 339,146, 397, 340 8,554
10 525,730, 124, 886 8,594
15 4 15 514,966, 540, 811 8,399
11 A 638,096, 791, 995 7,651
15 10 179 622,565, 785, 716 7,451
12 788, 113,804,297 7,579
16 4 15 768, 975,596,210 7,384

20/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
ooooodooodooodnoodd

13 867,086, 443, 731 7,647
16 10 17
845,828, 726, 232 7,457
14 17 4 15 975,252, 228,661 7,337
952,020, 015, 403 7,157
15 4 972,410, 955, 935 7,562
tr 101 948, 336, 309, 551 7,377
16 816,429,686, 207 7,603
18 4 17 796, 465, 294, 066 7,423
17 18 10 14 739,594,292, 136 7,743
721,545,299, 614 7,563
18 596,981,197, 743 7,731
19 4 16 581,445,612, 167 7,541
19 503,033,966, 361 7,552
19 10 17 490, 426, 225, 413 7,367
20 397,654,614, 981 6,455
20 4 15 386, 362, 631, 288 6,275
21 330, 245, 495, 043 5,940
20 10 13 319,884, 313, 697 5,760
22 21 4 15 298, 157,888,521 5,586
290, 067, 721, 250 5,436
23 21 10 15 274,985, 356, 503 5,485
269, 358, 289, 588 5,375
20 11 283,946, 986, 350 5,166
12 276,813, 407,680 5,077
21 1 268,426,633, 806 4,947
2 287,626, 710, 222 5,338
3 290, 285, 105, 407 5,425
4 287,983,604, 096 5,418
5 282,614, 0096, 041 5,361
6 285,226, 727,515 5,464
7 282,945, 335, 906 5,474
8 277,968, 468, 607 5, 453
9 272,557,589, 373 5,416
10 273,400, 593, 134 5,508
21 11 3o 257,941, 439,014 5,288
1
1 10 7 31 55
10 10 15% 45 10
2 10 10 16 190
11 4 15 184 6
3 11 4 16 190
11 10 15% 190 0
4 11 10 16 190
12 4 17 190 0
5 12 4 18
12 10 16 200

21/104



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)

Ooooooooooooooooodad

90

15.

27

6 2

12.

51

90

15

21.

o o o o) o o o o o o o o o o o o o o
o o - o o o o o © © © © o © © © o) —
N Y] N N - N - - — - - - - — - — - -
.—( _)6 .)6 _)6 _)6 73 67 _)6 _)6 10
A O~ dldw|o Al Al ]| A|d]|O A|ld N0 A|dA O~ d|dAWO]|© —|— 1 © -

|- |- |- — |- |- — |- |- Al - -
o olo olo olo olo olo olo olo olo o
AT dA|ldt (T AT | T AHA|A T | T A|AS| T A|AST | T A|AST | T A|A S| A< < -
NI ITwO(LWO|LO|low|O~|[NN~|[~0|o|Omo|od|ooo|loOo|O A — -
AAd|dA| A A A A|A A| A A| A A| A A/ A A A A| A A| A Al A A A A | A NN NN NN

o - o ™ < o) © ~ 0 o o — I3 ™

© ™~ 0 S — — — - ! — ! - ! — N N IV N

31

10
10
10
11
11
11
11
12
12
12
12
13

10
10

16
15
16

10
10

16
17
18

16
1
16

10
10

I

22/104



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)

Ooooooooooooooooodad

©
o~ ™ 3N N~ — o~ © - © © — N o) o < N o
o~ o © < o N~ o) © © o ™ ~ — ™ o o
- o - o © — ™ — Ty} ™ < N o o o) ) o
_)6 _)6 _)6 _)6 .—(3 6.—( Lo 6 _)6 Lo
No|ld oo A|ldw[o A|ldv|[O A|A |0 A|dAN~]{0 dA|H O~ - AW|©O A|d | «
— |- - Sy - —A| - |- |- — |- |-
olo olo o|lo o|lo o|lo o|lo o o olo o
<t HA|AT | A AT A AT T A AT T A AT A AT A A | A
nmonogd|Tst|ITO(LWOL(L O|low|lOoN~N|[~MN~[~o0|oo|oo|o o ocoo|loo|o d|ld -
Ad|AdA| A A A A| A AdA| A A| A A A A A A| A A| A A| A A A NN N|N NN
o — o~ ) < o) © ~ o) o o - o~ ™
™~ © S - — — — — ! — ! - ! N N N N

000

10,

x100

23/104



10

31

625

24/104

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

http:// www. nam. co.jp/

25/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

http:// www. nam. co.jp/

26/104



16
15

4

15

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

http:// www. nam. co.jp/
4 16 7 15 7 16 10 15 10
10 7 31 10 10 15

10 30

27/104



10

http://www. nam. co.

10

28/104

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

jpl/



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

10

29/104



59
133

193

21

10

30/104

15

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

38
12

22 20 10 16
23

21 7 1



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

22 23

21 4 15 21 10 15
14,402,913,970 17,957,901,223
557,233,721 360,458,854
39,057,282,389 24,206,460,767
676,747,645 674,553,500
126,436,360,595 96,102,800,931
117,192,057,834 136,796,868,857
76,495,000 11,858,000
974,637,173 62,949,060
2,813,452,055 2,422,349,629
92,272,967 88,418,404
266,923,781 103,907,427
302,546,377,130 278,788,526,652
302,546,377,130 278,788,526,652
661,800
7,425,644,571 5,497,904,884
3,735,087,367 2,505,718,021
221,615,843 318,292,583
72,883,689 73,638,247
1,020,371,888 1,030,935,779
3,052,522 3,085,750
12,478,655,880 9,430,237,064
12,478,655,880 9,430,237,064
533,583,909,595 501,143,604,282
243,516,188,345 231,785,314,694
290,067,721,250 269,358,289,588
302,546,377,130 278,788,526,652

31/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

22 23
20 10 16 21 4 16
21 4 15 21 10 15
10,466,660,737 9,143,783,388
8,632,622,426 22,099,717,498
10,080,409,517 26,537,261,820
145,218,756 111,832,167
8,101,152,450 4,818,071,233
148,865,683 148,416,849
2,084,120,104 2,077,836,425
20,785,712 26,808,989
2,253,771,499 2,253,062,263
10,354,923,949 2,565,008,970
10,354,923,949 2,565,008,970
10,354,923,949 2,565,008,970
301,577,665 202,897,031
235,441,048,652 243,516,188,345
11,996,270,543 16,704,464,188
11,996,270,543 16,704,464,188
1,927,896,681 1,708,635,561
1,927,896,681 1,708,635,561
8,090,167,271 5,627,066,915
243,516,188,345 231,785,314,694

32/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

22 23
20 10 16 21 4 16
21 4 15 21 10 15
60
61
22 23
21 4 15 21 10 15

533,583,909, 595 501,143,604, 282

243,516, 188,345 231, 785,314, 694

33/104



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)

Oooooooooooooooooad

5375

0.

5436

0.

375

436

© o
o o
o To} o
To} ™
o To} o - o
To} ©
N~ - o o
o o o o
o o
7 —
© o o
o - —
™ I N
- — —
0 To}
©
© - - -
_ To} < —
o N
o © o) © -
< © ©
— 0 —AN~O - o N oo
Lomm< DO AN~
— - [o0] [o0]
< To} ~—o g N~ ~ - N
n NN S To N N N
™ N~
~N — o o oW - N — O
N <t owmwwo (a\] o ocooo
- To}
To} - o © O~
o~ o
S -~ o -2
— 19210 n 7&0
™ < ™M © 0 < N
[s2] — o
To} © S A NG < -8 S
© S - ¥ - -0 ) - ™ g
S < ™ ™o - < ™ ™ Qm
o — o
<5 . gy
N
® - o o
— o —
— oV
- — —
© ~
— 0 © - -
o <t ~
- © o ©
o — < © To}
< (o2} o™
— o) Mmoo - © o< wn
o mooNm LoNwdA
— (o] N~
o — o~ ~o N — ™ S~
NN - ™M - - - ™M . .
o o
N o 0 o~ - o'} o N
N ™ nWwo N o Ao,
To} 0
— -0 O o e Ye))
To} ™
-~ 0 - - - 0O - -
™ ~
o 0w <t To} ©~O
o NIRRT o] NN~m
<t ™
o -© © — - ©
N - o - - ™ 7o T,
<t ™ ™M W <t To} ™M W0 LWw
<t <t

23

16

21

10 15

21

23

16

21

10 15

21

16
15

10

21

16
15

10

21

34/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
ooooodooodooodnoodd

22 23
21 4 15 21 10 15
555,325,362, 349 533,583,909, 595
4,067,941, 735 3,725,263, 508
25,809,394, 489 36, 165,568, 821
21 1
16 21 4 15
39,057,282, 389 1,209,198,,375
676, 747, 645 46,812, 018
126, 436, 360, 595 568, 400, 076
117,192,057,834 1,867, 759,[219
283,362,448, 463 2,555,369,536
21 7
16 21 10 15
24,206, 460, 767 126, 336, 328
674,553, 500 70,220, 193
96, 102, 800, 931 1,715, 438,804
136,796, 868%,857 10, 244,120|, 017
257, 780,684,055 12,156, 115, 342
23
21 4 16
21 10 15
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D

]

22 21 4 15
1
5,017,995, 000 4,941, 5|00, 7M080,049%
5,017,995, 000 4,941, 5|00, 7M080,049%
23 21 10 15
1
4,223,806, 200 4,212, 6/10,1010,019¢6
4,223,806, 200 4,212, 6/10,1010,0196

D
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US TREASURY NOTEI B®)OM 13/ 12132, 000,0001.3080, 893,[04D. 00

US TREASURY NOTE4B®)0MM15/ 11/214, 100,|000.2060, 521,|086]. 00

US TREASURY NOTE9 BON®O0O18/|5/ 15142, 000.00 204, 035. p4

US TREASURY NOTE2BON®O19/|2/ 15, 000,|000.1040, 203,|050/. 00

US TREASURY NOTE7 BN®»O0O25/|2/ 259, 000,|000.3070, 791,|360. 00

US TREASURY NOTE6 BON®O30/|5/ 29, 700,|000.2060, 347 ,|167.00

US TREASURY NOTEZ2 B®YWN®O039/|2/ B9, 000,|000.2060, 081,/|100/. 00

258,942 ,0002.7000, 040, 83B. 54
(24,206, 460| 767)

CA TXB-VAR PURP 7.5/002034/44/ 1,210, 000. 010 249, 978} 40
MI  TOB SETTLEMT 7TXBO®O034/6/ 1,920, 000. 010, 480, 742} 40
N TX HWY-TXB- B 6.7/182049/1/1,965, 00. 02, 148, 84} 70
TOB SETTLEMT KI N7 A4672047/6/ 383, 435, 000. 02, 645, 33| 95

8,530, 000. 070 525, 139} 45

(674,553, 500)
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EDF SA 6.9(5@039/[|1/23%, 225, 000. 030, 849, 521| 25
EUROPEAN | NVE$TMENG7BABK/[2/ 14, 000, 000. 030, 961, 080| 00
FANNI E MAE 2.75@014/|3/ 58,510,[{000.509, 497,{063/. 70
FEDERAL NATI ONAL_ M

ASSOCI ATI ON 7 MARd G2 GFs/ 22, 760,/000.3000 263 ,|516. 80
FHLMC GO01461 6.00@032/|10/ 116, 10/5.96 17, 28|8. 62
FHLMC GOLD A0QO07%.5/002020/1/1 2,660. 35 2,864. 18
FHLMC GOLD A1933%.5002034/3/#%,621, 288. 547, 887, 012| 66
FHLMC GOLD A1951%5.5/002034/3/ 2,103, 279.31, 224, 217|287
FHLMC GOLD A19639.5(002034/3/8,764,447. 235 980, 902| 96
FHLMC GOLD A1964%.5002034/3/ 6,254, 654. 9%3 614, 297| 58
FHLMC GOLD A2344%.0(002034/6/1490,518.81 510, 443.p8
FHLMC GOLD G0107%.500@029/[10/ 1343, 9530.19 387, 480. p2
FHLMC GOLD G1175%.5[002020/7/1 11, 19[4.20 11, 94[7. 56
FHLMC GOLD J0612®.0/002021/9/1 60, 17[1.16 64, 65[3. 30
FNGT 1999-T2 A17.409[990039/1/ 1,287, 574. 417, 434, 834 35
FNGT 2000-T6 A1l 7.5/002030/6/1435,599.90 478, 885. 45
FNGT 2001-T1 A1 7.50Q@040/[10/3, 572, 985. 233, 990, 559 98
FNGT 2001-T10 |A17.0[00041/ 12/ 25305, 960. 875 995, 424| 36
FNGT 2001-T12|A27.5/002041/8/ 2,096, 627. 621, 341, 660| 46
FNGT 2001-T12 |I®. 54/768041/8/ 5,249, 500.79111,341.B9
FNGT 2001-T3 A1 7.5/00040/[11/1738, 448.05 806, 289. pP6
FNGT 2001-T4 A1 7.5/002041/7/1 31,82[0.13 35,53[8. 94
FNGT 2001-T7 A1 7.5/002041/2/%,731,464.53 441, 54| 16
FNGT 2001-T8 A1 7.5/002041/7/ 5,001, 450. 154 460, 933 35
FNGT 2002-T1 A4 9.5/00031/11/2512,793.58 14, 70[8. 52
FNGT 2002-T1 [[O0O0.4237031/[11/61, 440, 392.8479, 54[1. 30
FNGT 2002-T12|A37.50Q@042/[5/2%, 324, 100. 325 595, 117 94
FNGT 2002-T16|A37.5/0@042/|7/ 2%, 896, 6§93. 830, 053,[319. 83
FNGT 2002-T18 |A47.50Q@042/[8/ 265, 824, 365. 573, 604, 868 21
FNGT 2002-T19 |A37.5/0Q042/[7/ 2%, 425, 282. 222, 708, 24| 93
FNGT 2002-T4 A3 7.5/00041/ 12/ 25152, 599. 949 637, 914 33
FNGT 2002-T4 A4 9.50@041/[12/21, 558, 827. 324, 941, 832| 61
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FNGT 2002-T4 1|0O0. 44|80®m41/ 12/2%, 444,|384.6242,2%4. 63
FNGT 2002-T6 A2 7.5020D041/10/125, 072,|885.1739 483,(843/. 92
FNGT 2004-T2 1A37.00@043/|11/51, 473, 344. &4 989, $864| 38
FNGT 2004-T2 1A47.500D043/ 11/ 25606, $52. 20 911, 515]| 01
FNGT 2004-T3 PTA.89(58D44/|1/ 246, 193, §87. 47 863, 567 | 41
FNMA 190379 5.5002037/45/1, 463, %46. 35543, 119|335
FNMA 190531 7.000201441/ 1 375[63 408,06
FNMA 250675 8.0/002026/49/1 21, 13[1. 36 24, 09|5. 45
FNMA 251625 6.5002018/43/1 15,675.71 17, 12(7. 90
FNMA 251885 7.000201347/1 2,159. 35 2,302.08
FNMA 252207 6.5002019/41/1 20, 70(1. 90 22,6119. 72
FNMA 252210 6.5002019/42/1 3,072.00 3,306.76p
FNMA 254244 6.0002012/42/1167,9%5.63 173, 761. 85
FNMA 254384 7.0002017/6/1 6,647.03 7,209.76
FNMA 2545609 6.00@012/(11/ 1137, 28%6.12 142,811. 8
FNMA 2546009 6. 002012/f11/ 1101, 934.32 106, 200. 2
FNMA 254847 7.0002033/46/1 50, 39(3.26 55, 46|1. §|1
FNMA 254974 7.00@033/|10/ 159, 76(1.24 65, 77|2.0
FNMA 255613 4.50@2034/{12/178,07(8.30 79, 49|13. 07
FNMA 255814 5.5002035/8/8,087,671. B 261, 35252
FNMA 255840 4.5002020/49/ 8,077, 356. 83 229, 809 08
FNMA 255843 5.5002035/9/ 8,223, 992. B3 405, 342| 50
FNMA 255899 5.50@2035/(10/1n, 997, 357. 27 109, 70891
FNMA 256028 4.50@020/(12/1, 194, 337. 41 253, %504 87
FNMA 256082 4.5/002021/41/1584,562.69613,521.92
FNMA 256297 6.0002016/46/1 48, 33(7.95 50, 33|5. 7|5
FNMA 256398 6.0002021/9/1848,882.56 912, 378.P6
FNMA 257161 5.5/002038/4/1,503,118. 80583, 67093
FNMA 257351 6.5002038/9/1747,524.34803,424.°P1
FNMA 303732 6.5002011/42/1 60551 622,89
FNMA 303821 6.5002016/43/1 16, 41/0. 88 17, 84(2. 89
FNMA 303844 7.0002011244/1 12, 05(0. 81 12, 28|(5. 8
FNMA 313637 8.0/002027/47/1 14, 133.39 16, 12(5. 77
FNMA 323800 7.0002014/46/1 1,23%.98 1,28%. 490
FNMA 324184 6.5002015/49/1 18, 23(2. 30 19, 72(5. 1{6
FNMA 357748 5.5/002035/44/1,862, 399. 7M3 967, 15970
FNMA 357797 5.5/002035/6/%,015, 961. 0/3 410, 608 73
FNMA 357852 5.5/00203547/%5,397,159. 50 700, 7T49]| 34
FNMA 357867 5.0002020/47/ 1,978, 7T97. %22 100, 948 67
FNMA 376484 7.0002012/46/1 31928 336 79
FNMA 377366 7.000201244/1 1,878%.03 1,953.18
FNMA 50908 6.5002013/48/1 54,90[0. 97 57, 89|0. §7
FNMA 524244 7.00@014/(12/158,02[9.11 62, 37/0. 8
FNMA 527268 7.00@014/f11/ 125, 120.15 26, 99|9. 63
FNMA 535103 7.0002015/41/1 3,432.61 3,689. 48
FNMA 535104 7.00@014/f22/ 112, 703.75 13, 65[(4. 2
FNMA 555199 7.00@032/f11/114,95[1.12 16, 55|2. 6/8
FNMA 575258 5.5/002016/43/1 2,06%.99 2,219.24
FNMA 648596 7.5002032/46/1 11, 48(7. 45 12, 97|8. 06
FNMA 650189 6.0002017/49/1 3,818%.81 4,12%.95b
FNMA 655189 9.0002032/44/1 34,522.04 39, 73|8. 32
FNMA 688770 7.5002033/2/1349,179.39 394, 488.9P0
FNMA 689002 5.5/002018/44/1 96, 73(2.11 103, 99%97.65
FNMA 691187 6.0002021/48/1,243,420. 09 336, 427| 88
FNMA 691207 6. 00@021/(12/1724,316.28 778, 495. (12
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FNMA 694046 002033/3/1279,029.78 312,206. 42

FNMA 694047 002033/ 3/ 49,37(12.09 56, 10[(4. 9|6

FNMA 694770 002033/ 4/ 22,40/6. 60 24, 66|0.

N

FNMA 695542 002033/4/1159,499.96 178, 464. 50

1

1

1

1
FNMA 709458 00203347/ 1 25, 22(7. 38 27, 76|4. 74
FNMA 713300 002033/6/1 20, 49|6. 01 22, 93]2. 98
FNMA 713315 00203347/ 1 57,67(4. 04 64, 53|1. 4(8
FNMA 713316 00203347/ 1 43,84|2.93 49, 82|1. 79
FNMA 721344 002018/46/1 7,689.68 8§,202.81
FNMA 724439 002027/41/1357,5%98.33 410, 7%94. 65
FNMA 725161 002034/2/ 8,396, 028. 20 080, 08| 22
FNMA 725537 002019/6/1180, 935.78 192,5%7. P8

FNMA 727421 002018/49/1 8,468.09 9,030.54

FNMA 744239 0@033/|10/4, 458, 348. 249 821, 971 17

FNMA 745274 002036/41/512,172,|328.550 107,|021|. 75

FNMA 745279 00202142/ 1 81, 22(8.81 86, 24|3. 0|6

FNMA 745516 002036/5/1656,530.23693,460.p5

FNMA 745875 002036/419/1189,544.54 203,847.56

FNMA 745885 o@036/|10/1, 245, 288. 83 326, 23259

FNMA 7459048 0@2036/(10/1538,316.22 578, 937.56

FNMA 747380 0@Q033/|10/ 145, 74|/4. 65 50, 34|5. 6|4

FNMA 747587 02@033/(11/1633,711.41697,4%0. 10

FNMA 751808 0@033/|10/1611,541.88 661, 419. P3

FNMA 751965 0@033/|11/1234,5%97.19 253, 730. 93

FNMA 754772 002034/1/1 45,57|6. 37 50, 16|0. 44

FNMA 767621 002019/42/1 8,282.90 8,83%.61

FNMA 771948 00201942/ 1 38,80/]1.67 41, 71(6. 0[6

FNMA 773979 002034/3/ 85, 774,478. %6 102, 72|94

FNMA 784179 002034/6/1188,35%0.39 191, 763.29

FNMA 800971 0@019/|11/1 9,679. 45 10, 30|1. 16

FNMA 805529 00203548/ 1, 709, 033. 013 805, 166] 12

FNMA 806713 002035/41/1 30, 36/2.84 30, 91|3. 0[1

FNMA 810242 002035/41/1312,936.58318,606. 99

FNMA 811532 o@o20/|122/1, 199, 330. 43 258, T45| 25

FNMA 811575 00202147/ 2,166, $91. £2 328, 652 42
FNMA 815801 002035/6/1, 355, $82. 83 432, 151| 23
FNMA 816411 002020/47/1, 291, §12. 414 355, 598 92
FNMA 817217 002035/6/8,522,418. B0 720, $53| 99
FNMA 820495 00202046/ $820) 34

FNMA 823253 00203546/ ,191,450. ®7 314, 1911

FNMA 824323 002035/46/1,832, 114.513 935, 170|094

FNMA 824940 00203546/ ,411, 843. 96 491, 260 16

1

1

B

1,509, 6§30. 84 602,
P 4

1

1

B

FNMA 825558 002035/6/ B,346, 1T78. B8 535, 034 33

FNMA 825829 00203547/1208,312.97 220,030. 57

FNMA 825900 0@020/|20/1592,6%90.80622,0%2.Ff0

FNMA 825925 o@o020/(10/131,17(0. 43 33, 009(4. 58

FNMA 826606 002020/8/1,866, 200. 511, 958, 652 08

FNMA 826690 002035/ 8/ , 778, 802. 714 878, 60| 37

FNMA 826737 002020/8/1952,442.75 999,626. 6

FNMA 826986 002035/6/1,834, 529. 014 937, 72127

FNMA 828443

FNMA 828647

002020/48/1, 145, 384. 95 202, 127|331
g

FNMA 829037 002020471/ 667,625. 13 700, 64

FNMA 829054 002020/48/1206, 721.40 216, 962. B7

Al (pdld]|djO|IdMOM|lOdM OO ||| ]|d|lOJO|(MflOJO]|O|N[O|OIN[N|IO|O|O||OI|OI|O|O[O[O|O|OT|O[N|[N[IN[N|N|00O|N
ajlojfojojfojonjfojonjfonjojlojanjfonjanfonjafojlojojojo|lojun|jojn|jo|lnjun|jn|fo|jojfu|ja|o|jlojun|o|ju]|o]|jOo|lo|n|Oo|Oo|lU]|Oo|lOo|Oolfun|j|o|lO|O|O|Ul

1
1
1
1 §
00202047/ 1,412, 392. 518 482,
1 K
1
1
1

ot ra-lpo

FNMA 829068 00202048/ , 323, 979. 00 389, 68| 90
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FNMA 830625 5.0/002020/7/1494,573.33525,103. B3

FNMA 830642 4.5/002020/8/1,687,493. 42 771, (91| 84
FNMA 830951 5.5/002035/8/ 5,981, 306. 04 317, 54| 47
FNMA 831114 5.50@035/|]10/11, 995, 850. 2 108, 116{ 89
FNMA 831130 4.50@020/|20/11, 096, 458. 019 150, T76( 61
FNMA 831424 6. 000202144/ 1,936, $83. 426 081, 439| 87
FNMA 831498 6.0002021/4/ 4,676, 843. 469 026, 671 36
FNMA 831521 6. 0002021/5/ 8,809, $838. 48 094, 14| 37
FNMA 831527 6.0002021/6/1, 741, 324. 218 871, 575{ 31
FNMA 831528 6. 0002021/6/ 2,758, 433. R4 964, 76412
FNMA 831654 6.0002021/47/ 2,767, §626. 64 974, 645 07
FNMA 831679 6.5/002036/8/ 1 14, 46|4. 25 15, 55/|5. 72

FNMA 831765 6. 00@Q016/|10/1162,815.65 172, 96¢3. P4

FNMA 832484 5.5/002035/9/117, 498,322 .1885 482,(603|. 15
FNMA 8327638 5.5/002035/9/ 86, 715, %19.379 093, 267 28
FNMA 833036 4.5/002020/9/1,181, 680. 211, 240, 220{ 63
FNMA 833882 5.0002020/47/ 1168, 27T9.62 178,667.5p1

FNMA 834251 5.5/002035/8/ 2,813, 947. 720 972, 23222
FNMA 834650 5.5/002035/8/ 1,347, 398. 84423, 190(00
FNMA 834671 5.5/002035/8/ 2,317, %05. X8 447, 865 02
FNMA 835167 5.5/002035/8/ 1,928, 691. ®7 037, 17993
FNMA 835222 4.5002020/8/ 8,176, 87 . 131, 334, 270( 06
FNMA 836381 4.50@020/|20/11, 196, 411. M2 255, 681 22
FNMA 836777 5.50@035/|]10/11, 778, $70. 115 878, 93159
FNMA 837165 4.50@020/|21/1665,8%0.83698,837.0p8

FNMA 837220 4.5/002020/8/ 2,921, $03. B3 066, 655| 03
FNMA 837563 5.5/002035/6/114, 362,(208.169 170,(082. 21
FNMA 837578 4.5/002020/8/ 8,016, $89. 139 166, (030 99
FNMA 837959 5.5/002035/9/1,826, 326. 99 929, 057 87
FNMA 838579 6. 502035/|]120/1503,511.91542,060. V7

FNMA 840574 4.50@020/|20/1, 247, 925. 910 309, T48| 14
FNMA 842189 5.50@2035/|11/11, 738, 102. 615 835, 70| 91
FNMA 842732 4.50@020/|20/22, 603, 331. 28 732, 300{ 28
FNMA 843098 4.50@020/|20/11, 287, T06. 74 351, 499 72
FNMA 843793 4.5/0@020/|20/ 180, 183.32 84, 15|5. 6|0

FNMA 844290 6. 00@020/)21/11,901, 121. 22 047, 488 53
FNMA 844579 6. 00@020/|12/ 1280, 701. 46 302, 312.6p66

FNMA 845127 4.50@020/|22/11, 192, 145. 96 251, 204 86
FNMA 845490 6.0002021/6/1,658,165. 114 782, 195| 85
FNMA 845514 6.000202147/ 2,449, 118. 5 632, 313(03
FNMA 848351 4.50@020/|21/11, 362, 116.59 429, 595|883
FNMA 850102 4.5/002020/9/1,170,457. 112 228, 44156
FNMA 850877 4.50@020/|22/22, 130, $32. 21 236, 394 36
FNMA 850906 4.5/0@020/|122/121,829.79 22,91)1. 23

FNMA 851469 4.5002036/1/1148,668.60 150, 990. 80

FNMA 851529 4.5/002036/2/1145,493.56 147, 76¢6. 16

FNMA 852737 5.0002021/1/1283,930.68 301, 45%7.7V2

FNMA 8665609 4.5/002021/1/1,074, 705. 12 127, $946( 00
FNMA 868688 6.0002021/44/ 1,407, %503. 304 512, 184(56
FNMA 8686094 4.5/002021/4/1168,026. 71 174,880.5p1

FNMA 869861 6.0002021/4/ 8,349, 238. 133 599, 7T61(10
FNMA 871392 6.0002021/4/ 2,626, §81. 628 823, 157| 44
FNMA 872088 6.5002036/6/1129,732.97 139,522.61

FNMA 872641 6. 0002021/6/ 1,331, $44. 010 431, 465]| 92
FNMA 879114 6.0002021/5/1, 468, 180. 85578, 000 76

42/104



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
ooooodoooddoodnoodd

FNMA 880437 6.0002021/4/ 8,691, $72. B5 976, 110{ 22
FNMA 880623 5.5/002036/4/313, 824,156 .3%7 684,(485/. 14
FNMA 880795 6.00020214/5/1,186, 074. 80 274, 7T93(16
FNMA 880961 6.000202149/1,810, {57. 93 946, 20261
FNMA 880975 6. 00@021/|20/ 1864, 734.37 929, 416. 49
FNMA 883002 6.0002021/47/113, 778,|310.1243 808,|927. 83
FNMA 884069 6. 0002021/6/ 1,944, 239. 22 089, 668]| 62
FNMA 884798 5.5/002036/5/1384,085.69 405, 210. 40
FNMA 885064 5.0002021/5/1 76, 13[9. 39 80, 83(9. 47
FNMA 885563 6.0002021/8/ 1,543, 694. 87 659, 163 22
FNMA 886568 6. 0002021/8/ 2,498, 386. 23 685, 266 25
FNMA 886606 6.0002021/8/ 1,958, §59. 21, 105, 167 65
FNMA 886804 6.000202149/ 2,270, 879. 68 440, 141{ 45
FNMA 8882638 6.0002037/3/9, 717, 634.936, 349,|281(. 13
FNMA 888285 6.5002037/3/1533,589.92573,85%4.6p1
FNMA 888580 6. 500203747/ 8,705, 7T73. 253 057, 953]( 25
FNMA 888602 6.5002037/8/ 1394, 785.26 424,330. 98
FNMA 888637 6. 000203749/ 1,548, 367. 316 647, 55576
FNMA 888703 6.5002037/8/617, 618,|717.7536 408,|908[. 33
FNMA 888814 6.5002037/8/ 2,511, 681. 426 699, 655|609
FNMA 888992 6.50@037/|]11/ 1196, 204. 00 210,887.90
FNMA 889495 6.5002038/3/1170,603.98183,371.098
FNMA 889734 5.5/002037/6/5,402, 7T12. %9 699, 61| 75
FNMA 889996 5.5/002038/6/1 57,225.93 60, 33|7. 3|0
FNMA 891213 6.0002021/6/ 2,536, 345. 1, 726, 063 93
FNMA 892413 6.0002021/47/ 1, 444, 663. 314 552, 712415
FNMA 892472 6.0002021/47/1787,013.74845,882. B6
FNMA 892514 6.0002021/8/ 8,176, §86. 433 414, 302(50
FNMA 893174 6. 500203747/ 1 93,37/4.04 100,362. {5
FNMA 893291 6.5002036/8/1107,671T5.47 115,800. 66
FNMA 893405 6. 000202149/ 1,130, $51. 7M1, 215, 546| 88
FNMA 893938 5.00@Q021/|]10/ 1397, 227.88 420,505. 43
FNMA 896538 6.5002036/9/1801,5%94.64862,082.97
FNMA 896565 6.000202147/ 1,586, %54. 83 705, 22911
FNMA 896586 6. 000202147/ 1,419, $38. 217, 526, 149| 64
FNMA 896600 6.0002021/8/ 2,936, $890. 433 156, 69| 79
FNMA 897294 6.0002021/49/1, 456, 875. 915 565, 850 26
FNMA 898140 5.0002021/8/1127,528.72135,001. 90
FNMA 898540 6.5002036/9/1147,048.88 158, 145. 8
FNMA 898565 6. 502036/|20/ 118, 70/2.01 20, 11|3. 2[6
FNMA 899394 6.5002037/4/1 93,64/8.42 100,65%7.p6
FNMA 899611 5.5/002037/7/ 1, 439,%92. 4 517, 862 64
FNMA 899742 5.5002037/7/ 1605, 7¢6.06 638, 701. 5p5
FNMA 899898 6.5002036/9/1377,569.13 406, 060. 49
FNMA 900103 6.0002021/8/1,686, %61. 115 812, T15( 86
FNMA 900723 6. 0002021/8/ 2,901, $15. 433 118, 548| 77
FNMA 900951 6.5002036/9/1108,214.17 116, 380.0p1
FNMA 900984 6.5002036/9/1688,081.63 740, 004.P6
FNMA 901152 6.00020214/8/1,593, 031. 91, 712, 190{ 67
FNMA 901164 6.0002021/49/ 1,343, 255. 41 443, 130{ 90
FNMA 901934 5.50@036/|10/ 1391, 376.81 412,902. 53
FNMA 902586 5.50@2036/|11/1219,8%92.93231,987.0p4
FNMA 903031 6. 00@021/|]22/11,591, $09. w2 710, 983 79
FNMA 903233 5.50@036/|]10/1647,57T2.06 683, 188. 51
FNMA 903541 6. 00@021/|]120A86, 071,|864.177/72 274,[(040[. 20
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FNMA 903760 6.0002022/1/1,017,126.614 091, 458 24
FNMA 907398 6.5002037/1/1 82, 238.59 88, 44|4. 3|1

FNMA 908899 5.5/002037/3/1 20, 27|3.49 21, 37|5.7

FNMA 909167 5.5/002038/3/1 23,96|0. 72 25, 24|14. 77

FNMA 916458 5.5/002037/5/1,579, 075. 615 664, 929] 97
FNMA 917865 5.5/002037/43/1 88, 05/4.65 92, 84]2. 18

FNMA 917926 5.5/002037/5/ 1677, 743.57 714,592. 48
FNMA 918300 6.5/002037/45/1 27,90/4.09 29, 99|2. 43

FNMA 918402 5.5002037/5/1997,65%5.65,051, 98] 18
FNMA 919341 6. 500203745/ 1 17, 77|8.78 19, 10/9. 3|4

FNMA 920567 6.5002037/2/1130,840.58140,632.68
FNMA 920690 6. 50@037/|]120/ 126, 76|9.89 28, 77|3. 3|4

FNMA 920938 6.5002037/1/1122,495.60 131,739.11
FNMA 922521 6.5002037/5/1103,75%8.04111,523.29
FNMA 924932 6.0002037/8/ 2,538, (056. 237 700, 644] 25
FNMA 9253083 6. 50@037/|]10/1791,85%1.85851,114.0p4
FNMA 928667 6.5002037/8/1 32, 48/9.93 34, 92|1. 47

FNMA 930325 6.50@038/|11/1200, 489. 44 215,838.901
FNMA 933062 6.50@037/]10/ 1784, 145. 86 842, 831. B3
FNMA 933830 5.5/002038/4/1265,35%0.09279,570.20
FNMA 933922 6.5/002038/5/1390,308.59 419, 495. 86
FNMA 934082 5.5/002038/6/1619,025.97652,199. 57
FNMA 936893 6.5002037/8/1762,337.76819,3%1.11
FNMA 937095 5.5/002037/5/1,574, (085. 617 659, 668 70
FNMA 938333 6. 5002037/7/2,825,5%75. @6 037, 04183
FNMA 938503 5.5/002037/5/1707,761.92746,242.93
FNMA 941078 6.5002037/8/1607,515.17652,981.60
FNMA 942957 6.5002037/8/1 87, 15/0.11 93,67(2. 42

FNMA 944229 6.5002037/47/1794,993.10854,490. B8
FNMA 944621 5.5002037/47/ 1539, 142.19568, 45%5. B4
FNMA 9460109 6.5002037/9/1398,513.59428,338. B4
FNMA 946545 6.5002037/9/1305,0%98.94327,932.54
FNMA 946775 6.5002037/9/ 4,695, 016. 47 046, 391]50
FNMA 946788 6.5002037/49/1 24,93|12.38 26, 79|8. 3|1

FNMA 946860 6.5002037/9/2,574,342. ®5 767, 005] 80
FNMA 946881 6.5002037/49/1,306, 396. 214 404, 166 93
FNMA 946918 6.5002037/9/ 2,122, 974. 4£0 281, 57| 80
FNMA 946962 6.5002037/9/ 2,389, 045. 24567, 841 27
FNMA 947194 6. 50@037/|10/4, 657, 183. %7 005, 7127] 18
FNMA 947233 6.50@037/|]10/22, 074, 663. 3 229, 931] 13
FNMA 947566 6. 50@037/|]210/119,59|5.92 21, 06(2. 47

FNMA 947575 6. 50@037/|]10/11, 740, 467.35 870, 123]91
FNMA 947692 6. 50@037/]10/21, 435, 609. &4 617, 890)] 66
FNMA 947744 6. 50@037/|]10/71, 114, 372.35646, 11| 97
FNMA 948500 6.5/002037/49/1 36,89|]1.30 39, 65|2. 24

FNMA 948876 6.5002037/9/1766,87T1.92824,264.61
FNMA 949040 6.5002037/49/1789,6%4.25848,7%1.97
FNMA 949224 6.5002037/9/ 1770, 480.80 828, 143.58
FNMA 949358 6. 5002037/8/1 32, 710.03 35, 15(8. 0|4

FNMA 952190 6. 50@037/|]10/ 121, 42]3.66 23, 02(7. 00

FNMA 952365 6.50@037/|11/1228,816.59 245,941.p2
FNMA 953360 6. 50@037/|10/178,659.28 84,54[6. 14

FNMA 955022 5.5/002037/9/1316,6%5.55333,872.11
FNMA 956209 6. 50@037/|]20/1177,33%1.70190,603.20
FNMA 956501 6.5002038/1/1,068,440. 38 148,402] 45
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FNMA 959903 6.50@037/(11/22, 991, 7T92. B 215, 97| 78
FNMA 960513 6.5002038/41/1101,337.31108,921. 389
FNMA 962455 6.5002038/4/1880, 733.30946, 594. 53
FNMA 962688 5.5002038/4/1670,86¢8.03706,819. 84
FNMA 962729 5.5/002038/44/1226,960.80239,123.62
FNMA 965089 6. 500203849/ 1 37,384.89 40, 18/0. 53

FNMA 965537 6.5002038/41/ 4,101, 917. 47 408, 904 93
FNMA 966203 6. 50@037/(12/ 1562, 160. 06 604, 232. 11
FNMA 966478 6.5002038/1/1686,360.07 737,727.P5
FNMA 9668009 6. 50@037/(12/1954,561.5Q, 026, (00| 87
FNMA 967124 6.5002038/41/1953,822.83d,025, 149|609
FNMA 967147 6.5002038/1/1,875, 948. 3 016, 344| 88
FNMA 967162 6. 500203841/ 8,280, 370. B, 525, 72| 88
FNMA 967416 6.5002038/41/1957,203.99, 028, 83| 70
FNMA 968000 6.5002038/41/ 1,437, (001. 62 544, 460]| 59
FNMA 968156 6.5002038/41/1508,330.35546, 373.F9
FNMA 968200 5.5002038/41/ 1,172, 418. 47 236, 162]| 85
FNMA 968487 5.5/00203841/1303,111.51319,3%5.¢P5
FNMA 968774 6.5002038/1/1860,576.04924,929.01
FNMA 970023 5.5/002038/6/1571,8%5.80602,533. (6
FNMA 971980 5.5002038/42/1359,99%97.12379,289. 85
FNMA 973310 6.5002038/12/1432,3%6.82464,688. 46
FNMA 981045 6.5002038/14/1434,338.77 466, 844.65p8
FNMA 981938 5.5/002038/6/ 1662, 140.59697,624.7V70
FNMA 984785 5.5/002038/5/1296, 76¢7.19312,670. D4
FNMA 986013 5.5002038/6/ 1375, 784.59 395,922. 88
FNMA 986792 5.5/002038/7/1,232, $686. 56 298, 46| 22
FNMA 987105 6.5002038/9/1470,711.72505,911. 54
FNMA 987177 6.50@2038/(12/ 1545, 422. 44586, 209. (3
FNMA 990057 5.5002038/48/1 73,50(8.80 77, 448. 13

FNMA 991474 6.502038/(10/1524,621.52563,8%2. 1
FNMA 991548 6. 50@2038/(11/1303,2¢03.97 325,877.56
FNMA 991707 6.502038/(10/ 1895, 866.22962,8%9.p8
FNMA 992319 6. 502038/(10/ 181, 334.17 87, 41|6. 33

FNMA 992615 5.50@2038/f11/1n, 410, 146. 18 486, 348| 05
FNMA 994756 5.50@038/|11/ 1666, 437.20 702, 15%1. 56
FNMA 995062 5.0002038/2/1640,306.79665,919.0D6
FNMA AA06709 6. 50@2038/(12/1112,113.60120, 497. 45
FNR 2001-29 Al 004579204141/ 9,728,620.9@72,29%93. 87
FNR 2001-50 BI O0. 436880041/ 10/22066, 087 ,|717. 7270, 179. V79
FNR 2002-14 A] 7.0002042/1/ 2,628, 936. £9 877, 029] 22
FNR 2002-14 A7 7.50@2042/(1/ 2%, 805, 327. ®2 483, 195|655
FNR 2002-26 A] 7.0002048/41/ 8,943, 5%558. ®2 315, 7T11]59
FNR 2002-26 AJ 7.502048/(1/ 2%, 676, 6§72. 5240, 163 16
FNR 2002-26 | 0.2212@948/(1/ 28, 273,(789.4198, 27T1. 1
FNR 2002-33 A 7.5002032/6/ 8,319, 276.®89 291, 5%50]| 31
FNR 2003-18 X1 0.639DM42/ 12/1265, 251,(628. 9210, 4%8. b9
FNR 2005-65 KI| 6.7532935/(8/ 24, 805, 632.4%20,647. 43
FNW 2001- W3 A 7.0002041/9/1482,022.48527,510.9p2
FNW 2001- W3 AIfOO0.58/172041/49/517, 185,(224.DP2069, 363| 70
FNW 2002- W1 2/ 7.50@042/(2/ 24,910, 180. ®3 398, 104|660
FNW 2002- W3 Af 7.5002028/41/ 2,019, 57. 25 255, 918 29
FNW 2002- W4 Af 7.50@2042/(5/ 28,054, 383. 82 971, %3591
FNW 2002- W6 24 7.5/002042/6/ 5,385, 069. ®2 998, 266| 82
FNW 2002- W7 Af 7.5002029/42/1,548, 751. 99 729, 7154]| 62
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FNW 2002- W8 Aj 7.502042/|6/ 25293,85%59.95328,203.B6
FNW 2003- W1 2A 7.50@042/(12/3, 110, 117. 436 473, 96| 88
FNW 2003- W10 1 D. 86/42043/(6/ 28, 544,|758.3%50448, 13416
FNW 2003- W10 Il Q. 9125043/|16/ 28, 291,|284.8924,807.58
FNW 2003-W12 21D221|728®43/(6/ 22, 724,|842.8B7973, 65254
FNW 2003- W14 | ®29942»43/|19/ 9%, 753,|053.35099, 327| 37
FNW 2003-W1l5 2102274@043/(8/ 8B, 966,|686.29884,442( 40
FNW 2003- W17 |1 Q2 1432033/8/93,661,|1947.87457, 999|110
FNW 2003- W18 | ®297/02043/(8/12664, 030, 316.37,879, 166( 48
FNW 2003-W19 11 D208(72®33/|111686,390,(807.8B0316, 37527
FNW 2003-W2 1A3 7.50@042/(7/2%,806, 994. %6 251, 91777
FNW 2003-W2 111 00. 46598042/ 7/221, 487 ,(541.5306, 197. 446
FNW 2003-wW2 21 00.80|7683042/|7/44,838,{495.8B9179, 252 36
FNW 2003-W3 1A2 7.0/002042/48/ 1,271, (035. 37 390, 98296
FNW 2003-W3 1A3 7.50@042/(8/ 25,253, 168. 3 516, 496|614
FNW 2003-W3 111 00. 44|12042/(8/ 35, 438,/569.2929,75%5. 4
FNW 2003-W3 21 0a.6752D42/|6/29,822,(478. 2295, 480. 9
FNW 2003-W4 3A 0024122Z7®42/ 10/12%, 670,(615. 0305, 484. 64
FNW 2003- W4 4A 7.50@2042/(10/ 1788, 068.39 880, 169.Pp3
FNW 2003-W6 21 0B. 3512@»42/(9/25,077,[(003.05%11, 385. b2
FNW 2003-W6 31 00.36(848B042/9/225,387,|735.3509,984.Pp4
FNW 2003-W6 5l 00.669@D42/(9/ 28, 303,(683.3423,730.P6
FNW 2003-W6 PTNO.194%m®42/|9/ 21, 452, $50. 43 670, 313|038
FNW 2003-W8 11| O2. 63|6560/42/ 12/33%,832,|701.52898, 69121
FNW 2004-W1 1|0@. 51|120043/ 111283, 836, 465.158 31, 228( 46
FNW 2004-W11 1A47.5/002044/45/ 8,465, Q77. %5 986, 91116
FNW 2004-W12 1A37.0/002044/47/1361,866.89393,483.PRO0
FNW 2004- W12 1A47.5(002044/)7/ 1,595, 946. 87 754, 536|110
FNW 2004-W14 2A 7.5/002044/47/1840,527.86924,0%1. (1
FNW 2004- W8 3A 7.502044/|6/ 2%, 790, 438. B7, 467, 167| 56
FNW 2004-W9 2A3 7.50@044/(2/ 24,695, 105. %9 161, 65867
FNW 2005-W1 1A4 7.50@Q044/|10/61, 443, 376. 45 196, 413| 85
FNW 2005- W3 1A 7.5/002045/3/ 5,901, 07 . &1, 488, 270| 44
FNW 2005-WwW4 1A3 7.0002035/8/1371,5%2.77 406,616.P20
FSPC T41 3A 7.5/002032/07/%¥,748,470. 482634, 662| 95
FSPC T-42 A6 9.5/002042/42/1699,717.17 773,187. 45
FSPC T-51 2A 7.5/0@042/|8/ 25,287, 1761. 126 497, 937| 76
FSPC T-55 1A2 7.00@043/13/25 6,712.72 7,354.509
FSPC T-56 110 0.26/82D43/|5/ 23, 111,(802.8873, 7%0. (13
FSPC T-56 210 0.0362D243/[5/29,541,|]276.67 0.00
FSPC T-56 310 0.1412D43/|5/ 25, 176,|900. 7B92, 343. B4
FSPC T-56 Al O 0.5242®43/|5/283,815,(139.5377,401.9P0
FSPC T-57 1A3 7.5/002043/47/ 8,560, 729. ® 539, 19|63
FSPC T-59 1A3 7.50@2043/(10AD, 719,|745.1616 704,(568(. 69
FSPC T-60 1A3 7.5002044/43/111, 794,(571.1636 143,]516[. 81
GNMA 4018 6. 5002037/8/86,119,401. 0522, 792| 83
GNMA 4029 6.5002037/49/1502,277.11535,387.¢Pp1
GNMA 4040 6. 50@037/|10/1, 767, $80. 214 884, (099| 12
GNMA 11 002921 7.5/002030/45/1 12, 44(7. 88 14, 08|5. 64
GNMA TBA 4.50@039/(1049, 000,|000.4®0 688,(940.00
GNR 1998-2 EA 0.00028/(1/ 1661, 276.16 50, 05(8. 33
GNR 2007-26 SL 6.5582®37/[5/16517,364.09 66, 28|4. 6[8
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| NTERNATI ONAL |BANK |FOR
RECONSTRUCTI ON &4.7/5@035/[2/ 12, 000,[000.1010, 820,[000. 00
DEVELOPMENT
KREDI TANSTALT |FUER
R EDERALE AL FRgl72019/[6/ 19, 400, d00. 00, 152,(564. 00
2. 109, 983, 11610.7726 091, 2B8. 39
(96,102,800 931)
AABST 2004-3 A10.60[62934/|9/ 25544, 218. 44 464 065.ba
AABST 2004-6N|NOZE7|5@035/|3/ 25236, 293. 05 23 162
ABFC 2002-NCI1 |AIl® 0/002033/7/21, 313.(000.00 0. ¢0
ABFC 2004-0OPT4 ®255(62834/]a/ 25726, 331.06 601, 997. 0
ACAP 2003-2A $10.94|62833/|9/ 2D, 679, 416. 76806, 140.pa
ACCR 2005-4 A4CO.45/62035/ 12/ 2559, 91j0. 33 53, 11]|7. 09
ACE 2006-0P2 A2C. 39629536/|8/ 25269, 000.00 103, 782. B9
AEP TEXAS NORTH £05/002013/3/ 2, 375, 000. 20, 513, $81| 25
AETNA | NC 6. 002016/|6/ 15, 060, 00. 010, 117, 801| 80
AFC 1999-2 1A| 0.65/62929/|6/ 2% 007, 678. 112 328, 471} 11
AGFC CAPITAL TRUBTO[0QO067/|1/ 15545, 000.00 204, 315.po0
fttEGHENY ENERGY, SYPELY 179/ 15301, 000. 00 415, 636. p1
ALLEGHENY TECHNO2L OBT®D UION®G/ 1154, 000. 00 173, 060. b8
fhé'ED WASTE MNORIH IMOER /9N /1985, 000. 00 820, 325.po
fhé'ED WASTE NORJIHAYERLF2) 15500, 000. 00518, 810.po
fhé'ED WASTE NORTIHJAMERL F8/ 155, 275, 000. 010, 329, 289 50
ALTRI A GROUP I|NC8.5/00013/11/1095,000.00 225, 743. 0
AMEREN CORP 8 8]72014/|5/ 15, 620, 00. 010 814, 610| 60
AMERI CAN AIRLINE? €§ ]
TN A 15 §11//10/1, 155, 000. 010, 146, $37] 50
AMERI CAN EXPRESSS5 BA5O 1,2SBl 0/ 27 045, 000. 020 161, 189} 95
AMER|I CAN EXPRESSOBBAMNEOES®B|6/ 12, 830, 000. 20, 299, 261| 80
AMERI CAN EXPRESS8CO22019/|5/ 2D, 475, 000. 020 920, 452} 50
AMERI CAN EXPRES L
RELATED SERVI ¢ @'%%éﬁ%&l 6/ 2,500,000.00 395,475,00
AMERI CAN | NTERNA
Lt e 2 838bi1s/|1/ 1B, 155, o0.0m78,088. 5
AMS| 2004-R1 A20.54/62934/|2/ 25715, 787.07 554, 710. 6
AMS| 2006-R1 N1D. 74/628536/|3/ 25, 036, 929. 25 1,866 . 4
ANHEUSER- BUSCH 1 NB ]
oRL bW pE TN E NBAYao019/|1/ 15, 425, 000. @0, 846, 537 75
ANHEUSER- BUSCH | NB
R EDSER BUSE NBEYa020/|1/ 13, 470, 000. B0, 487, 454 10
ANHEUSER- BUSCH 1 NB
A A NP 8BHYeo039/|1/ 15740, 000. 00 929, 018.po0
ANHEUSER- BUSCH I NB J
P A N SBEYa040/|17 13, 350, 000. 0, 429, 328 00
APPALACHI AN POWER. §l0@035/]10/2, 710, 000. 020 594, §93]} 30
ARCAP 2003-1A|E 7.1/102038/8/ 2,874, 000. 00617, 3420.D0
ARCAP 2004-1A|E 6.4/202039/4/ B, 520, 137. 00633, 624. 56
ARCELORMI TTAL 9 85020196/ 1,965, 00. @0, 312, 156| 55
ASC 1996- MD6 A78. 6306029/ {1/ #1604, 582. %2 068, 632 77
ASTRAZENECA PIC 5.9/0@017/]9/ 1%, 515, 000. 080, 922, 529} 10
AT&T | NC 4. 95@013/|1/ 1%, 200, 00. 030, 410, $336] 00
AT&T | NC 5 500201842/ %, 310, 00. 040, 506, 967| 00
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AT&T | NC 6.30@038/|1/ 145 915, 00. ®Q 126, $934| 80

3
AT&T | NC 6.55@Q039/|2/ 115 500, 00O. @AQ 610, 640} 00
ATMOS ENERGY (QORB. 3|/5@017/|6/ 115, 020, §00. @AQ 098, 346} 20

ATMOS ENERGY (CORB. 50@019/(3/1575,00/0. 00 91, 821. 75

BACM 2002-PB2 (XO. 77/045035/6/310, 502,(632. 39857, 2

BACM 2004-4 Xd 0.29/0924042/)71/811,217,(636.87320, 98| 76

e leo

BACM 2004-5 Xd 0.2382841/|211b7T7,231,(832.17215,970.0p1

BACM 2005-1 A5 5.08122942/(11/11, 807, 000. AQ 812, 204} 16
BACM 2005-6 A2 5.1(652047/9/114, 384,(000.1%#Q 484,[(544. 16
BACM 2007-2 A2 5.6/342049/4/ 85,737, 000. ®Q 742, 622] 26
BACM 2007-3 A2 5.65804049/6/5%,067, 000. ®Q 103, 634} 41
BACM 2007-3 A3 5.65|804049/6/1425,000.00396, 142.p0

BACM 2007-5 A3 5.6/202051/2/110, 059,(000.90473, 063} 25
BALL 2004-BBA4 ©G.94|32818/(6/ 115,694, 000. AQ 185, 400} 00

BALL 2004-BBA4 H.19|132818/|6/ 115 145, 168. 00 44,749.PpRO0

BALL 2005-MIB1f 1.29(32822/|3/ 155, 529, 000. @AQ 727, 425} 47

BALL 2005-MIB1l R.24|32822/|3/ 115, 948, 00. 0®06,509.BO

BALL CORP 7.1252016/9/1207,000.00212,175.pO0

BALL CORP 6.6/22018/|3/ 115,835, 000. AQ 789, 125}| 00

BANK OF AMERI JA CORBQ@015/|8/ 15663, 000.00732,840. 42

Ho

BANK OF AMERI JA B8A30@2017/|3/ 155, 380, 000. ®Q 153, 771100

BANKAMERI CA CAPILTAIZ|92®I27/(1/ 115, 845, 000. AQ 164, $45| 55

BARCLAYS BANK [PL6.0/0@2016/|9/ 22475, 000.00475,79%98.pO0

BARCLAYS BANK ([PL6.0|/5@Q017/(12/44, 285, 000. ®#Q 421, 734} 35

(
(
(
(
(
BANK OF AMERI JA 60OBPO02016/8/ 4,025, 000. Q0 277, 085} 75
(
(
(
(
(

BARCLAYS BANK |[PLXCO. 172©021/(6/ 12, 085, 000. ®Q 754, 7102} 00

2@014/)2/ 25851, 000.00866, 743.5H0

BAVAT 2005-1L1J c4.

BAVAT 2005-11J D5.2|7@014/|2/ 215, 700, 000. A@Q 700, 799} 00
03.B7

BAYC 2004-3 | 5@035/|1/2%,006,|]057. 4%88,513.B2

BAYC 2005-1A

2.
O 2.15@035/|4/26,329,(119. 7®41, 734. 40
BAYC 2005-3A o 1 00035/ 11/4205 089,(750.®2,1116, 138} 84

2 9

2 2 )
BAYC 2004-2 1Q(Q 2.9/72034/|8/ 28, 017,[(591. 1846, 5

g 1 5

| 1

| 6

|

BAYC 2006-2A O1.797%036/|5/ 236, 001, 272.0380,976.17J0

BAYC 2007-1 SI|0O2.47/62837/(3/29%,019,|008.68167, 767} 12

BAYV 2004-B M2 4.04(62939/|5/2867,295.77 284, 442.0D9

BAYV 2004-D A 0.83|/12944/|8/ 238,089, 254. 22674, 707|860

BEAR STEARNS (JOS6LBBGQ@012/|8/ 110, 280, 00. AQ 422, T96| 80

BEAR STEARNS dOS7LRG02018/2/ 2,100, 00. ®Q 381, 967 00

(

BEAR STEARNS gOS6LM4O0Q@O017/(10/52 880, 000. ®Q 387, 032} 40
(
(

BEAVER VALLEY |[I'| 9FOND2WNG7/6/ 2, 493, 000. ®Q 732, 253} 21

BEMI'S CO I NC 6.8002019/8/ 1555, 000.00612,886.p0

BFAT 2003-SSRA M. 59620638/ 10/ 25434, 653.8860, 792.B0

BOARDWALK PI PELI SE8|7B®16/ 11/ 35215, 000. BQ 227, 988} 60

BOEI NG CO 5.8(72040/|2/ 115 785, 0 00. AQ 874, 303} 35

BOSPHORUS FI NANCIZAI2

SERVI CES LTD 4@2012/(2/ 15, 813, 125. ®0 132, 466} 18

SRLTISH TELECQMMYN, GAJ1 NP2/ 35743, 900, ma 026, 756| 83

BSABS 2003-1 A10. 7462642/ 11/ 2521,746.81435,976.B5

BSABS 2003-3 A20.83629543/(6/ 135, 335, 408. ®4 445, 655} 02

BSABS 2005-3 A10.69|/62935/(9/ 215 229, 185. 3085, 997} 26

FX - N

BSABS 2006-PC1 M9 99|620B35/12/2%76,3%7.64 1,763.5F)
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BSCMS 2000- WF2 &. 45/22®32/|]10/11, 862, 000. Q 487, 589( 04

BSCMS 2004-PR310X18|13383041/2/22, 178,|058.6801,621.5b9

BSCMS 2004- PWR4 ®34/682041/6/117,668,(000.10/Q 717,|823]. 76

BSCMS 2004- PWR40X17|5827041/6/91,878,|398. 08582, 985. A6

BSCMS 2004- PWR50X34|1D1042/7AB3,020,[084.22B62, 436|629

BSCMS 2004-T16 A#4&.7/502046/2/117, 668,|]000.10/0 628,(953. 72

BSCMS 2004-T16 ®®K125|712046/ 2/314, 011,|317.5955,064. 0

BSCMS 2005 - PW]OO.X&SJIQ@E/OF

144A 12ve61,220,248. %4, 270.B7

BSCMS 2005- PWR9O90O X126 @B042/9A5H51,318,551.12%233, 24619

BSCMS 2006-PW140X1102D38/|12A9,885,|516.6280, 186. P2
BSCMS 2006- PW140 X6V8|62938/|]12A8, 492,|657. 5266, 245. 7

BSCMS 2007-PW17 3&37(362050/46/ 5,251, 000. 0 873, 663} 14
BSCMS 2007-PW18 %®26|132050/6/8B,839, 000. B0 894, 97262

BSSBC 2006-1A|AI D. 0/002034/1/ 8,978, 000.0031, 85/|9. 20

BURLI NGTON NORTHE.R%\IS&'(%\EIE'IA

FE CORP 3/15835,000.00901,875. 15

BURLI NGTON NORTHE_RJ]\|O§6\[§37A

FE CORP 10/3, 460, 000. BQ 470, 7T60| 60

BURLI NGTON REE:OU%CE

FI NANCE CO &(2031/8/115,073,(00.010238,467 33

CAPI TAL ONE BANKS8 U®®@NA9/|7/ 115, 210, 000. aQ 397, 308} 00

CAPI TAL ONE CAPITAGB8®DB6/|8/ 1%, 910,

00. ®Q 422, %7500
g

CARAT 2005-1 6. 50@2012/(5/ 1%, 901, 000. ®GQ 910, $913| 68

(
(
(
(

CARAT 2006-1 D 6@2013/J1/ 155, 200, 00OO0. Qg 207, 48| 00

CBS CORP 22012/(8/15817,000.00846,3%4. 81

CBS CORP/ OLD 252012/48/1163,000.00177,4%8. L0

~N|o(~|o|~

CCMSC 2000-3 A2 12032/|10/58, 153, 047. %6 326, 602| 60

1 §
6 f
CBS CORP . 872030/|7/ 30, 555, 000. ®q 489, 643 10
6 f
3 (i
]

CD 2006-CD2 X 0.1262046/1R216, 147 [909. MO0, 319. P2

CD 2007-CD4 A2B 5.2(02049/|12A2,822,|000.1®0 818,(666|. 28

CENTERPOI NT ENER.;SY
X 4

RESOURCES CORH 5@011/|2/ 1%, 535, 00. BQqQ 754, 311} 40

CGCMT 2004-C2 |X@.38[42841/|10v20, 718/884.31009, 521 78
CGCMT 2006-C5 |X@. 11/62®49/[10va18, 134[786.1615523, 626 67
CHESAPEAKE ENERGY. PRP13/[7/ 115, 330, 00. @Q 353, 275/| 00
cREYRRN PRELLIPS, CoG8b T2h s/ 15250, 090. 00 265,137, b0

CHUBB CORP 5. 75@018/[5/ 15365, 000.00396,262.pP5

CHUBB CORP 6.50@038/[5/ 155, 420, 000. g 612, {11] 80
CI TI GROUP INC| 0.6042810/[8/ 14,805, 00. 0 782, 80| 15
CI TI GROUP | NC 5.2[s@012/[2/ 27, 150, 00. g 385, 521| 00
CI TI GROUP I NC 5.00@014/[9/ 1%, 205, 000. BQ 075, 582 10
CI TI GROUP | NC 6.00@017/[8/ 16, 110, 000. BQ 989, {55 20
Cl TI GROUP I NC 6. 125017/ 11/21240, 00. @g 222, 491 20
CMAC 1998-C1 Kk 6.2[302031/]7/7,275,000. 0/Q 356, 698/ 25
CMAC 1998-C2 K 5.4[402030/[/9/ 9,339, 00. BQ 691, 420/ 52
CMLTI 2005-OPT10Ma662935/[2/ 25116, 717.99 75, 04[9. 71

CNF 2000-2 A5 8.85@030/[12/61, 564, 884. %7 633, §54| 93
CNF 2000-4 A6 8.3/102032/5/18, 181,(537.182 558,[154]. 40
CNF 2000-5 A6 7.9[602032/[/2/ 8,919, 040. %5 148, {00 51
CNF 2001-1 A5 6.9/902032/7/1,003,138. 2075, 481. 3

CNF 2002-1 A 6.6[82033/[12/2, 020, 937. 110928, {2173
CNF 2002-2 Al O 8.5002033/[3/B, 158, §64.4165,829.B6

CNLF 1999-1 A2 7.6/452014/6/ 2,946, 715. ®2528, 016/ 28
COMCAST CABLE |[HO2D8l0i@® 122/ B, 070, 00. BQ 520, 215/ 50
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COMCAST CORP 6.95@037/[8/ 15250, 000. 00268, 377. 60
COMCAST CORP 6.5502039/7/ 2,220, 000. ®q 284, 446| 60
COMM 2003-LB1A B149/410038/6/30, 442,|959. 59168, 096| 35
COMM 2004-LB3A B531|350037/7/ 7, 394, 00. GQ 401, 024 30
COMM 2005-C6 XNCOID1|730044/]6818, 49171417035, 179 84
COMM 2006-C8 XNSO.12/12046/|1257, 270,|689. 4928, 035. 5
COMM 2006-CNL |H5.56092019/2/ 8,592, 00. ®Q 202, 434/ 80
COMM 2006-CNL |J 5.56092019/2/ 2,652, 00. (g 445, 843 88
COMM 2007-C9 A45.81|62D49/|1249, 479,[000.460 412.]815. 78
COMMONWEALTH HDI 60NM5@017/|9/ 15580, 000. 00640, 482. ho
COMMONWEALTH HBDI SOB0@018/|3/ 15 545, 00. ®Q 733, 202| 75
COMMONWEALTH HDI SOR|[762033/]2/ 1445, 000. 00453, 134.F0
CONOCOPHILLIPY 5.20@018/|5/ 15720, 000. 00759, 686. ho
CONOCOPHILLIPY 5.90@038/|5/ 115, 520, 00. 0Q 577, 896/ 80
ggNSOL'DATED NATURGIb @B429/|12/2, 290, 000. Qg 481, 116 10
CONTI NENTAL AIRLBNE[B20ONQ/|2/ 15 5, 000. 00 4.750.0pD
CONTINENTAL AI|RLBNE|820ONGC/|9/ 13, 434, 161. B2 228, 675 35
CONTI NENTAL AI|RLBNEBOAMNIC8] 1/ 2575, 708. 24535, 408. b6
CONTI NENTAL AIRLBNE|852NICO/] 2/ 2299, 148. 15 284, 181. b4
CORRECTI ONS CQRP_O

AR CA 79F%l5020170/6/1,549, 000. a0595,470]| 00
COX ENTERPRISHS FNG[72010/|9/ 115, 500, 00. 0Q 566, 930 00
CREDIT SUISSE/|GUERB|BR049/|5/ 29476, 000. 00371, 280.po
CRESI 2006 A Q P/ B4|62®A7/|3/ 25 493, 00. @Q 371, 150] 00
CRESI 2006 A 0 140A6RBR7/|3/ 25844, 000.00379,800.0pbo0
CREST 2003-2A |D2.722838/ 12/ 28015, 00. Qg 124, 200| 00
CSFB 2001-CK1 |AV.89(928®35/|120/113, 015489, 36, 217. PO
CSFB 2002-CP3 |AX. 63|398035/ 7/611, 080,[045. 83009, 533| 50
CSFB 2003-C3 AXO0.79|8609038/5079, 069,540 68486, 135|509
CSFB 2004-C3 A3 4.3/022036/7/1462,.844.94 461, 755. B1
CSFB 2004-C3 A5 5.1/132036/7/213, 706,[000 280 166,.]925. 56
CSFB 2004-C3 AXO0. 29650036/ 7080, 49852036057, 644 93
CSFB 2004-C4 AXO0.42(82839/|1066, 114,|740. 185334, 969 67
CSFB 2004-C5 AXO0.40[52037/|110316, 928259 275646, 865 63
CSFB 2004-FRIN A5.0[0Q@034/]11/1462,591. 17 0. 4do0
CSFB 2005-C2 A4 4.8/322037/4/12, 700,[000.1®0 253.[849. 00
CSFB 2005-C5 A4 5.1/002038/8/118, 650,[000.18Q 150.]739. 50
CSFB 2005-TF2A 1.14/32820/|9/ 115, 272, 413. 28 036, 395 82
CSMC 2006-C5 A2 5.24@039/|12/41, 332, 00. ®Q 365, 146 28
CSMC 2006-C5 AXO0.13/92639/|1286, 686,[908. 4892, 338. B1
CSMC 2007-C2 A2 5.4/4a82049/1/86, 925, 00. 60 976, 175| 75
CSMC 2008-C1 A26.42|335041/2/1614, 000.00619, 206, 2
CVS CAREMARK QORB. 3|022037/6/ 2, 400, 00. ®q 064, 00| 00
CVS PASS- THROUGHG6TRURD13/|1/ 120 351, 635. @2 473, 826 79
CWCI 2007-C3 A36.01/512046/5/ 2, 303, 00. ®Q 173, 502 31
CWHL 2005-R2 JA38.0{002035/6/ 2, 030, §496. a8 924, 998 67
CWL 2004-6 1AZ4 0.61|62634/ 12/25280, 924. 2235, 433. B3
CWL 2005-14 3A420.48[62936/|4/ 2550, 31|8. 29 41, 809|5. 51
DAI MLER FI NANGE NO

PO BOREbE,0110/9/8, 585, 000. ®a 784, 075|065
DAI MLER FI NANJE NO

PO TSN BOBOHo13/11/ 55065, 000. Qg 455, 410 20
DELL I NC 5 872019/|6/ 15470, 000.00500, 443. 0
DELTA AIR LINBS BNG22022/]8/ 110, 238, 623. 3 142, 629| 74
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DEUTSCHE BANK |[CAPI TA
i A VIE.Ezéo49/1/1$,300,(00.@0442,(00 00
UNTERNATI ONAL |1 RARIRROGY/[6/ 15, 398, 900. ®a 555, $33| 22
DI AGEO | NVESTMENE. GlORP22/|9/ 145, 985, 00. 6Q 044, 262 65
DLJCM 1999-CG2J BB. 1/002032/6/ 5, 159, 000. 010 694, $490| 00
DLJCM 1999-CGZ B6. 1/002032/6/10, 626,[000.90673, 379 10
DLJCM 2000-CF1 AIB6/202033/6/16, 228,263 .1%3 510,]797. 39
DMARC 1998-C1 |X0176/458031/6/ 1488, 747.69 11, 95/9. 1|5
DOMI NI ON RESOURCESO|0MOCY M/A]1/ 30770, 00. 0Q 920, 168 60
DOMI NI ON RESOURCES3|0DRO/6GA|9/ 320, 990, 000. ®Q 451, §00| 00
DOW CHEMI CAL 4O 7.6{02014/|5/ 15, 000,|000.10Q 947.[000. 00
DOW CHEMI CAL QO 5.9/0@015/|2/ 15, 750, 00. ®Q 821, 252| 50
DOW CHEMI CAL 4O 9.4/0@2039/|5/ 125, 780, 00. 80 309, 061 80
DR HORTON I NC 7.8/72011/|8/ 15500, 000.00522, 500. DO
DUKE ENERGY CQRP6.255@018/|6/ 115, 965, 00. ®Q 139, 590| 25
DUKE REALTY LH 6.2[52013/|5/ 15500, 000. 00498, 695.po0
DUKE REALTY LA 6.50@018/|1/ 115 140, 00. 0Q 062, 548 40
EATON CORP 5.6/02018/|5/ 115, 135, 000. AQ 200, 603] 00
EL PASO NATURAL GAS|7®032/|6/ 1%, 285, 00. 8Q 951, 395 10
ELI LILLY & CQ 5.950037/11/1260., 000.00285,303. PO
ENCANA CORP 6.50@019/|5/ 15925, 000.0a,017,435] 25
EEEL FINANCE UNTERNALLZQN¥AM 0/17, 855, ¢00. g 851, 661 00
ENTERGY GULF STABES|50NCL5/8/ 2, 920, 00. ®Q 907, 444|00
EOG RESOURCES |I N6.6/252019/6/ 1. 125, 00. 0Q 216, 19250
EXPRESS SCRIPTS BNE5Q@014/|6/ 115 496, 00. 0Q 641, 575 76
EXPRESS SCRIPTS FNe5@019/|6/ 15599, 000. 00693, 695. b1
EEBE?AL REALTY T HVESEYMENT|s/ 15685, 000. 00687, 431. 5
FEML 2006-FF7 |2R339(62936/|5/ 25434, 000. 00167, 966. F8
FHLT 2005-E 2A40.57|62836/|1/ 25593, 000.00 244, 084. 3
FIA CARD SERVI|CES. BaR012/|6/ 115, 227, 00. 0Q 321, 173| 48
FIRSTENERGY CQRP6. 450011/ 11/ 1224, 000.00242, 099. po
FI SERV | NC 6. 1125012/ 11/ 20625, 0o0. aQg 758, 428 75
FI SERV | NC 6.800017/11/20840, 000. ®q 016, $52] 80
FLEET CAPITAL |TRUSY|180828/ 12/ 88245, 00. ®Q 679, 146| 85
FLORI DA POWER |CORPO9|002033/3/ 1845, 000. 00890, 123. D0
FMIC 2005-1 M3 1.05/62935/|3/ 215, 994, $36. 214 850, 271 43
FOREST OIL CORP 8.0{0m011/ 12/ 25335, 00. ®Q 393, 375|00
FORT POINT A2 1.3975038/]12/122, 321, 000. 0026, 42[0. 00
FOXE 2003-1A A1 0. 7092015/ 12/ 85432, 358. 85 068, 020 65
FRANCE TELECOM SB.5/002031/3/1, 910, 00. ®0585, 8§34 40
FREEPORT- MCMORAN_C ]

oD e sC9P8F1 A4/ 2, 276, 000. ®q 463, 770] 00
FUBOA 2001-C1 |I ©0394|562033/3/912, 285,[014. 59385, 198|06
FULB 1997-C2 H 7.50@029/|11/9, 668, 00. ®Q 045, 960 88
FULB 1997-C2 G 7.50@029/|11/a, 127, 00. ®q 618, 799| 96
GATX CORP 4 75@012/]10/ 1980, 000. 00984, 998. po
GCCFC 2003-C2 |Ad44.9|15203641/5, 422, 00. B0 496, 115 16
GCCFC 2005-GG3 AZ.3|052042/8/12, 618,|364 124 533,]443. 14
GCCFC 2005-GG3 Aa.5(692042/8/14, 134,[000.100Q 074,]495. 86
GCCFC 2005-GG3 RC43|9127042/8M10, 432,004 16553, 178| 30
GCCFC 2005-GGH A5.2242037/4/18, 650,[000.100 542,]936. 00
GCCFC 2005-GGH XIC 068203714729, 19898224151, 136|909
GCCFC 2007-GGY AB.3|812039/3/ 5, 373, J00. 50 389,441 38
GEBL 2004-2A d 1.00938®32/12/1548,540.06 74.85|/4a.00
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GEBL 2004-2A 0 2.9938®32/12/ 15228, 170. 7355, 29]4. §8
GECAF 2004-1A|B1.09]62818/|1/ 25130, 099.87 109, 283. B9
GECAF 2005-1A|C1.5462519/|8/ 2665, 885, 00. ®q 131, 000} 00
gggERAL ELECTRIG E85b3d4%/|11/ 1380, 000.00361,307. B0
SEEERAL ELECTRIG E6P%64%/|5/ 12, 015, 000. aq 757, 200] 90
SESERAL ELECTRICoCRPLDBAY |1/ 10, 765, 000. D@, 006,879 05
ggggRAL ELECTRI CoCaPETA ) 11 /115, 990,(000.189 231,(|725. 00
GENERAL MILLS|INE.6/5@019/|2/ 15630, 000.00676, 185. Bo
GEORGI A- PACI FI|C BLC]22011/|5/ 15, 570, J00. ®0 666, 375] 00
GEORGI A- PACI FI|C BL60@011/|12/ 1393, 000.00421,492. 50
?héXOSM'THKL'“E EABE&01s/|5/ 125 720, 000. ®a 960, 502 40
GMACC 1997-C1 |X1.36{048029/7/ 5,918, 385.3®85,502. b0
GMACC 2003-C3 |A45.0[232040/4/10, 679,[000.100 977,[371. 26
fyﬁgc 2006-C1 IXG L Q38p%5/ (11922, 62414315561, 500/ 85
GOLDMAN SACHS |GRBUR5@NC2/|11/2, 345, J00. ®Q 514, 238 65
GOLDMAN SACHS |GROUR|50NIC18/4/ 1,555, J00. g 649, 621 75
GOLDMAN SACHS |GROUBl0ORNCO9/|2/ 15965, 000. 00, 121, 154 60
GOLDMAN SACHS |GROUP|5@NG7/|10/4, 145, J00. ®Q 288, 417] 00
GPMH 1999-5 A4 7.5/9@028/|11/11, 572, 187. 43 598, 596 84
GPMH 2000-3 I A 8.4/502031/6/ 6,356, 343. &8 761, 71| 36
GSMPS 2005-RPJd 1RA25/002035/3/ B, 104, 223. #5507, 995 25
GSMPS 2005-RPJ 1830[002035/3/ 2, 722, 886. 22 226, 504 14
GSMPS 2005-RPd 1RA25/002035/9/ 2,243, 305. 17 788, 22| 79
GSMPS 2005-RP3d 1830[002035/9/ 2,859, 447. ®5 311, Jo1] 28
GSMPS 2005-RP3d 1845/002035/9/1834,307.50695,378. b1
GSMS 2003-C1 %10.28/598040/1/47, 366,[914. 1950, 653. b6
GSMS 2004-C1 %10.28/42028/|108B%, 585,|056.5D59, 782. b6
GSMS 2004-GG2 |XC. 16|837038/8/80, 389,|568. 7241, 995. 1
GSMS 2005-GG4 |A44. 76120397/ 1, 413, J00. g 309, 152} 09
GSMS 2006-GG6 |A25.5[062038/4/112, 610,[000.120 766,(364. 00
GSMS 2006-GG6 |XC. 05/128038/ 4895, 343,638. ®B1,616.p1
GSMS 2007-GG1d A3 8052045/8/ 1786, 000.00760,997. B4
GSR 2005-AR2 JdAa2.81/498035/4/ 2, 335, 392. 42 957, 619 34
GSTR 2002-2A BFR. 24620637/ 10/ 2563, 734. 24 66, 37|3. 42
GT 1996-7 M1 7. 70027/ 10/ 1882, 000.00314, 130.D6
GT 1996-9 M1 7.63@2027/8/ 18, 099,[000.18Q 425,(838. 20
GT 1997-4 A7 7. 3/6@029/|2/ 115, 204, 417. a6 222, 121 99
GT 1997-6 A8 7.07@029/]1/ 115 627, 815. A7 573, 92| 54
GT 1997-6 A9 7.55@029/|1/ 115, 912, 195. 23 834, 370 62
GT 1997-6 M1 7.2[1@029/|1/ 15 239, 000. AQ 522, 251 32
GT 1997-7 A8 6.86QR029/|7/ 15696, 915. 87 666, 416. PO
GT 1999-1 A5 6.1/102023/9/ 1385, 207. 21384, 711. b2
GT 1999-3 A7 6.7402031/2/ 5,499, 879. 51 318, 603| 08
HALLI BURTON CQ 7.45@039/|9/ 155 315, 00. 1Q 603, 944 95
HASCN 2005-0P1A B. PpBOASMA4IAL/ 2613, 941. 70 18278
HCP I NC 6.00@017/]1/310, 850, 000. Q 735, 66 00
HCP I NC 6.7002018/]1/ 30150, 000.00144, 111.D0
HEALTH CARE REIT610/C0013/ 11/ 1500, 000.00688, 128. D0
HEAT 2006-1 2A40.57/62536/|4/ 25285, 000. 00 135,517. B5
HESS CORP 6.652011/[8/ 15725, 000.00 777, 461.D0
HI STORIC TW INC 9. 1]22013/|1/ 155 085, 00. 0Q 262, 245] 60
HI STORIC TW I NC 9.1/502023/2/ B, 840, 000. ®Q 574, 323| 20
HI TS 2003-1A A 0.96/4Z®36/|11/6, 262, 656. B6 444, 461| 27
HJ HEINZ CO 5.35013/|7/ 15635, 000. 00680, 370. 15
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HJ HEINZ FINANCE7CD252039/8/ 1,100, 000.@q 258, §18| 00
(I-:IIOII;CISE:/ISUS FINANCE Gl6d10% 12730500, 000. @a 515, 450] 00
HOSPI RA | NC 5.55@012/(3/30D, 190, 000. ®q 322, 451| 20
HOSPI RA | NC 6.05@017/(3/3097,00[0.00 101, 158. B9
HSBC BANK USA|NA7.0/0@039/[|1/15475,000.00551,014.p5
:*iBC FINANCE GAPLT 035511 /300, 700, [000.®0132, ¢00]| 00
HSBC HOLDI NGS |PLE.50@037/[|9/ 1%, 410, 000. (50 827, §14]| 30
HUSKY ENERGY I[NC5.9/0@014/]6/ 15910, 000.00980,279. BO
ILLINOI'S POWER C®. 7[50018/ 11/ 15590, 00. ag 980, 440 40
| MSA 2007-2 1A1@.35/62837/[5/25277,349.25146,098. 114
'C('\;D'ANAPO"'S TOWER3I§02d 1SN ™7/ 1, 240, g00. @a 553, 212 80
| NDI ANTOWN COGENE&RA[TDON0 /LIP2/ 25200, 000. ®q 135, §48]| 00
| NTERNATI ONAL [BUS| S

MACHI NES CORP 7! 8155%1 8/ 10/ 15520, go0. wa 852, §80| 00
| NTERNATI ONAL |[PAPE®5@018/[6/1527,00(0.00 29, 11(2. 48
| NTERNATI ONAL |[PA®E®782019/[5/ 1%, 123, §00. 6GQ 972, 649| 55
| NTERNATI ONAL |[PAPERO0@O21/[8/ 15650, 000. 00 685, 366. p0
| TC HOLDI NGS (GOR®.8[72016/[9/ 3D, 450, 000. ®q 485, 010]| 50
f(\F;HMIORGAN CHAIE EABLE056/|8/ 17886, 000.00831,741.B6
iiVMORGAN CHASE GABbLE&O57/110/a, 180, go0. ®a 087, 28760
JPMAC 2005- OPT22M49/620635/ 12/ 2865, 307. 47 76775
JPMAC 2006- FRE10AB3(62835/[5/ 25243, 000.00134,359.F6
JPMC 1997-C5 F 7.5602029/9/ 8,636, 000. ®BQ 548, 55420
JPMCC 2003-CBf§ A®8.2552037/7/117,613,[000.1000 980,([583. 31
JPMCC 2003- MLJA0XG2[542039/3/56,281,(901.B2862, 930|095
JPMCC 2004-C3 |A54.8[782042/1/1,356,000. Q0 282, 40| 40
JPMCC 2004-C3 |[X-0L 37192042/ 1/58,936,[195.3672,064.05
JPMCC 2004-CBX X135[212037/1220, 154 /514.33716, 208| 20
JPMCC 2005-CBJ120x11[456037/9n86, 187 /648.106059, 268| 04
JPMCC 2005-LDH20X25(9727042/7R24,975,/106.3,947, 401 73
JPMCC 2006-CBl70x51|12043/|12k8,826,[718.56583, 068 46
JPMCC 2006-LDH60XQ9(152043/4R254,606,004. DFH9, 864. p3
JPMCC 2006-LDH8 B22[892045/5/116, 634,(000.1660 842,[424]. 02
JPMCC 2006- LDR90X63[958047/5/116, 689,[570. 6232, 623. L4
JPMCC 2007-CB18 BM4662047/6/2,334,000. 00612, 327|20
JPMCC 2007-CB195AWM4[61%4049/2/ 2,555, 000. aQ 837, 60710
JPMCC 2007-CB40 ©38/192051/2/2,042,000. a0 882, 376/| 86
JPMCC 2007-CB30 ®47/942051/2/1841,000.00753,359.B9
JPMCC 2007-LD116AB064%5049/6/1980,000.00926,011.B0
JPMCC 2007-LD12 ®28[272051/2/1,110,000.@Q 118, 436|00
JPMORGAN CHASE &6CO00Q@018/[1/15545,000.00579, 493.p5
JPMORGAN CHASE &6C®0Q@019/[4/ 213, 530, 000. @q 659, 16260
JPMORGAN CHASE &6C00@038/[5/ 115 655, 000. @Q 822, $353| 60
JPMORGAN CHASE B@aN@o@a17/[10/11, 750, 000. @Q 854, 457| 50
KANSAS GAS & HELEETR#®O021/[3/219, 111, 569. 587 123, 296/ 62
KELLOGG CO 4.455@016/|5/ 30460, 000.00 478, 648. #0
KERR- MCGEE CORP 6.9/502024/7/1765,000.00797,910.B0
KRAFT FOODS I NC 6.1/22018/[8/ 23695, 000.00734,003. 40
KROGER CO 6. 75@2012/[4/ 115, 390, 00. Qg 524, 232]| 30
KROGER CO 6. 15@020/[1/ 115 565, 0 00. @Q 711, 640 50
LBCMT 1998-C4|H 5.6/00035/[10/4, 152, 00. ®9 760, $330]| 88
LBCMT 1999-C1 |G 6.4/102031/6/ 2,302, 970. @Q 290, 584/ 38
LBFRC 2004- LLFA1H19|3B®17/10/ 25296, 000. @Qq 589, {50/ 40
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LBFRC 2005-LLKFA1J04|328®18/|7/ 15734, 000.00355,160. 5pH8
LBMLT 2006-4 2A@.5062936/|5/ 25291, 000.00100,889. 0
LBUBS 2001-C3 |A26. 365028/ 12/1485,000.00508,532.PRO0
LBUBS 2004-C1|A44.562031/|1/12,683,|000.1000 994,(820[. 42
LBUBS 2004-C2 | XCL48542936/|3/ B9, 937,|713.08093, 893 96
LBUBS 2004-C4 |A8.398@D29/|6/ 18, 180,(000.10/0 106,(652. 80
LBUBS 2004-C7 |A64. 7186029/ 10/ 81642, 000. 660 234, 646 14
LBUBS 2004-C7 | X€CL550Z7®36/ 10/613, 524,(1620.926289, 549| 80
LBUBS 2005-C1 | X€CL29|72940/|2/21110, 029, 211.38639, 06| 24
LBUBS 2005-C2 |A55.15@Q030/(4/1%4,670,]000.1(40 499,(387.90
LBUBS 2005-C2 | X€CL19|2@D40/|4/ B2,529,|811. 3866, 015. b7
LBUBS 2005-C3 | XCL34928®40/(7/11992,561,136.308%19, 85| 77
LBUBS 2005-C5 | XCL2T7T|©02940/|9/21011, 326,689.25833, 376 32
LBUBS 2005-C7 | XCL16|72®40/118328,821,,840.294209,682(77
LBUBS 2006-C1A XCl2)2@D41/|2/20210, 681 ,849.121842, 6§93 44
LBUBS 2006-C7 |A25. 3|00038/11/11013, 000. @0 021, 92453
LBUBS 2006-C7 |X®OL 13@D38/11/223, 422,|710.9324,638. 7
LBUBS 2006-C7 | X0OV. 911380138/ 11/3121, 227,|112.26012, 25359
LEGRAND FRANCHE S&.50@025/(2/15601,000.00614,288. 1
LNR 2002-1A ERXD7.5/022037/47/ 8,000, 000. 0®BOO, 000.pO
LNR 2003-1A 3.2462936/|7/ 283,135, 000.00629,45%50.0p0O0
LOEWS CORP 5.25@Q016/(3/ 1%, 745, 000. Qg 760, 44| 60
LXS 2007-6 2A1 0.45(62937/[5/2%,808, $63. 05 423, 374| 26
MABS 2006- FRE2 ®439|62936/|3/ 25153, 000. 00 72, 69(7. 95
MACH 2004-1A K 6.32|708040/5/1294,000.00 88, 20(0. 00
MACY' S RETAIL |HOGDG6NERD LIINfGA/ 1, 480, 000. Q0 499, 166( 00
MAMHC 2002-A M22.49|62932/|3/ 25634, 000.00422,015. 6
MARP 2005-1 1A4 P/P®P0024043M /| 8/ 83,318, 281. 66 532, 138( 48
MARP 2005-2 1A3 7.5/002035/5/8B,621,279. ®9761, 913 34
MCDONALD'S CORP 6. 3[0D037/ 10/ 25448, 000. ®Q 752, 629} 12
MCDONALD'S CORP 5. 7/002039/42/1997,000. 000,039, 15316
MCFI 1998-MC2 |E7.18(320030/6/ 2,400, 000. ®0 423, 544|100
MDST 11 B1 8.222038/(7/ 15, 426, 329. 55 167, 464| 99
MERCK & CO I N¢/ N9. 85@039/(6/30692,000.00744,737. B2
MERRI LL LYNCH|&O0OCDOIBR®11/|7/ 25915, 000. 00889,233.60
MERRILL LYNCH|& €08T®RQC18/(4/ 25915, 000.00957,218. 10
MERRILL LYNCH|& TO7|5®C38/|5/ 114, 230, 000. @0 379, 408 10
MESC 11PA 3A1 0.86/62D27/(4/238,327,115.89362,451| 90
METLI FE CAPI TAL TR®BI03A7™N 12/ B5500, 000. BQ 325, o0f 00
METLI FE | NC 6. 7502016/6/ 2,300, 000. ®0g 558, 22100
MEZZ 2004-C1 1|O7.92(52D37/(1/ 1B, 423, 319. 24&442,331.Pp2
MEZZ 2004-C2 6.51|1324D40/(10/3, 833, 262.94335,410. 50
MEZZ 2005-C3 5 O5 @4 #6014444/A5 /111, 124 ,|1365. 3806, 516. 48
MEZZ 2006-C4 5.43924016/(12AB, 483,|]185. 4310, 115.p1
MI DAMERI CAN ENERGY

HOLDI NGS CO (9.50(2037/9/135,845,(00.040 214,081 55
MI DAMERI CAN FUND6 N®2 121029/ 3/ 1255, 000.00287,25%7.5bH0
MLCFC 2006-1 A2 5. 4392039/42/ 2,488, 000. ®0 523, 105|638
MLCFC 2006-4 A2 5.1|112049/|12/4,664, 000. 40 661, 528 08
MLCFC 2006- 4 C0.18/22949/|12hPBD, 035,(700.89009, 300} 20
MLCFC 2007-8 A26.11|8583049/8/ 1658, 000. 00661, 408. 44
MLMI 1998-C3 B 6.98524030/|12/21, 281, 000. @Q 767, 980 29
MLMI 2004- WMC3 BS3.0/002035/41/1 77, 27|1. 38 2,653.409
MLMI 2005- A9 3A83.25/92935/|12/31, 649, §70. 28 964, 24255
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MLMT 2004-BPC] A&.8/52041/]10/11, 405, 00. GQ 345, §49] 50
MLMT 2004-BPC1 0C 316@2041/|104B. 214,|348. 3977, 018. b9
MLMT 2004-KEY4d - #292039/8/92, 695,|157. B9959, 875] 62
MLMT 2005-ClIP1 AB.0[472038/7/214. 440,|000 280 100,]932. 40
MLMT 2005-LC1 |X0122|652P04P4 ] 1185, 761,841. BD6, 445. B3
MLMT 2005- MCP] XC21|232043/6RT1, 773,117 22048, 138] 32
MLMT 2005- MKB4 A2.8/062042/9/16, 105,|342 1%7 099,|222. 33
MLMT 2006-C2 A4 5. 7422043/8/25, 189,|200 220 686,[652. 98
MLMT 2007-C1 A25.91]826050/6/ 1,838, 00. 010 865, 459 72
MLMT 2007-C1 A36. 0222605046/ 1533, 000.00507, 414. 53
MORGAN STANLEY 0.33|32810/|1/ 115, 915, 00. g 914, 119 10
MORGAN STANLE 5 7[5m016/ 10/ B8305, 000. Bq 400, 382 30
MOTI VA ENTERPRI SES2|0@C12/|9/ 15550, 000.00567, 6%49. po
MSC 2004-HQ4 A7 4.9/702040/4/ 7,848, 00. 7Q 540, 122 96
MSC 2004- RR _5|14@A0/002039/4/ B, 705, 00.0®33, 450. po
¥§2A2005-| Q9 X1,!1 9P bdos6 7889, 167 )/85294m21, 488 27
MSC 2005- RR6 1.63500043/5/218, 909.|461. 9429, 990. b5
MSC 2007-1Q13 |A35.3|312044/3/ B, 425, 00. BQ 140, 074 25
MSC 2007-10Q15 |AB. 88|030049/6/49, 479,|000 380 023,]|127. 13
MSC 2008-T29 A36.28/012043/]1/ 2, 107, 00. ®Q 125, 152] 30
MSM 2005-5AR 4A13.917@035/9/14, 871,|896.90079, 389 94
MVCOT 2004-2A|C 4. 7/42026/]|10/ 1234, 1$7.95 194, 939. B4
MVCOT 2004-2A|D 5.382026/|10/ 1218, 348. 16 177, 709. po
MVCOT 2005-2 D 6.208027/|10/ 1307, 105.24 254, 881. b9
NAA 2004-R2 PT 8.2622834/|10/ 1699, 701. 05663, 701. 43
NAA 2004-R3 PT 6.08[638035/]2/ 1,440, 331. 713073, 36401
NATI ONAL FUEL |GAS. Z®02013/3/ 1860, 000.00876, 130. BO
NATI ONWI DE FI NANCI I
AR S'fb2015/]2/13705, 000.00661,501. F0
NATI ONWI DE HEALT

IO R 5 sloeo11/|7/ 115, 500, 000. aq 545, $60]| 00
NATI ONWI DE HEALT ]

A e beRy 2E e . 250201302/ 8,125, 000.®q160,312]| 50
NATI ONWI DE MUTUA ]

AR TN b 2seo31/12/1, 245, 000. @q 163, 713 95
NAVG 2003-1A A1 0.9/30015/11/1541,507.68 505, 984. 7
NAVOT 2005-A ¢ 4.84Q014/|1/ 15402, 769.03 398, 745. b6
NCHET 2003-5 Al 75.1/5@033/|11/a, 032, 102. #9 803, 815] 49
NEVADA POWER GO 7. 1/22019/|3/ 115 500, 00. 010 691, $40] 00
NEW CI NGULAR WI REL

NERviene tne FLE?52011/3/1650,000.00706,043. 00
NEW CI NGULAR WI REL

NN R ELASG2031/3/ 1811, 000.0@, 066, 692| 08
NEWFI ELD EXPLORAG) N2 C0D6/|4/ 15, 440, 00. ®Q 397, 300] 00
NEWS AMERICA HOLDI NEBOKBNC|12/5, 868, 000. 60 100, 431 48
NEXEN | NC 7. 5/0@2039/|7/ 31, 815, 000. aQ 939, 327 50
NHEL 2006-1 A4CO.40[62936/|5/ 25355, 000.00 191, 664. 0
NHEL 2006-2 A4CO0.39|629536/|6/ 25355, 000.00 174, 816. po0
NIl SOURCE FINANCE7C8R®010/ 11/ 85810, 00. 650 053, 378 40
NOKI A OYJ 5 3]72019/|5/ 15275, 000. 00 286, 151. PS5
NOKI A OYJ 6.622039/|5/ 15605, 000.00662,3%12.1015
NORTHWEST Al RLUINESI|5®QG19/]10/11, 021, 414.5®B83,543. b4
NORTHWESTERN CGORP. 8/72014/|11/21, 720, 00. ®Q 862, 827 20
NOVARTI S SECURITLE ]
ANIVIASNLRUR IRt 5EPomo019/]2/ 10, 000, 000. ®mq 227, 720| 00
NSTAR 2004-2A|C2.24|62939/|6/ 218, 610, J00.0®B22, 000. po
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OAK 1999-A A3 6. 09020294/ 1,142, $12. 2962, 469. P9
OAK 2000-A A3 7. 9/452022/3/1 63, 45|3.27 36, 87)3. 96
OAK 2001-B A4 7 2{102030/9/ 1, 263, 300. 96 101, 105 74
OAK 2001-E Al Q 6.000@009/|11/21, 282, 512. 1822, 82|5. 10
OAK 2002-A A2 5 0[102020/3/ 1809, 0386. 42419, 088. b5
OAK 2002-A Al Q 16.0002010/2/2, 756, 181. 5846, 28|6. 34
OAK 2002-C A1 5 4l1@032/|11/8, 703, 356. ®2 983, 644 29
OMNI COM GROUP |I N6.9/0@016/|4/ 125 395, 000. ®Q 517, 815] 60
ONCOR ELECTRI QG DELD[UBRO2ZTA9/ 1,471, 000. AQ 683, 136 02
ONEAMERI CA FINANCI A

N AR ¢! Blbmo33/ 10/ 25990, 000. ®q 338, 688/ 30
ONEBEACON US HOLBI B[GROINRBC|5/ 135 260, 000. ®q 161, 450 20
ORGN 2004-B Ad 3.7/0@017/|12/117,64]1.13 17,593 67
PACIFIC GAS & |ELECBRRO3GO|2/ 15775, 000.00871, 244.po
PACIFIC GAS & |ELECEZ|RDZOX®D|3/ 1235, 000.00261, 214.p5
PACI FI CORP 6. 25m037/ 10/ 25645, 00. ®qQ 926, 342] 85
PARKER HANNI FI|N 60RBQ@038/|5/ 115 260, §00. Q 344, 105 00
PETRO- CANADA 6. 05@018/|5/ 115 340, 000. AQ 385, 187] 80
PFI ZER | NC 6. 20@2019/]3/ 15816, 000. 00909, 456. hs
PFI ZER | NC 7 20@039/[3/ 125 584, 000. ®Q 163, 565] 36
PFRMS 2006-1 1AD.37|62936/|9/ 25367, 935.73 124, 044. 51
PNCMA 2000-C1 |J 6.6/2520010/6/1931,000.00575,842. 112
POTASH CORP OHR - 1
ekt e N5 2/5@014/(5/ 15159, 000.00171,977.58
POTASH CORP OF

o o N6 5/0@019/|5/ 15576, 000. 00638, 611.P0
POTASH CORP OHR

ek e CllNcd- 8/72020/(3/ 320,375, goo. ®a381,103] 75
POTOMAC EDI SON C6. 8/00016/ 10/ 25455, 000. ®Q 544, 288 35
ES?ER RECEIVABLE FLIYONEF211/1, 260, 850. a5 286, 534 37
PPL ENERGY SUHPLS. Z|DD015/ 10/ 25260, §00. ®Q 359, 869 40
PROGRESS ENERGY BNG5Q012/|4/ 125 255, 000. ®Q 452, 019 35
PRUDENTI AL FINANGI 2D @IONG/|1/ 115 660, §00. Q 755, 881 60
PRUDENTI AL FINANC!| B[Z2I0NO/|6/ 115 670, 000. Q 840, 089 50
PUBLIC SERVICH C I
COLORADo B ?%s5201916/1690,000.00727,570. 50
PUGET SOUND ENERGYO|[TMX067/6/ 2, 225, 000. AQ 846, 661 00
RAMC 2003-3 A| 0. 74(62633/12/25265, 142. 2817,517. b7
RAMC 2005-3 AVM20.54[62635/ 11/25627, 006. 84 591, 635] 41
RAMP 2002-SL1 |Al 3.0/002032/6/1, 760, %576.aA9687, 177|096
RAMP 2003-RS4 |ADIBO[62833/|5/ 25522, 269. 17 274, 716. b5
RASCN 2004-NT11 MOBED034/ 12/ 2383, 386. 10 1,416 98
REPUBLIC SERVI|CES. B|N@QO19/|9/ 115, 115, 000. GQ 142, $19] 60
RIO TINTO FINANCE. O[8R20T®D{5/ 1,900, 000. ®q 338, 349]00
ROGERS COMMUNI|CAGI BRS20NAC| 3/ 2, 920, 000. ®Q 222, 074 00
ROGERS COMMUNI|CAG| ON@O0ILBC|8/ 15825, 000. 00917, 804. p5
ROYAL BANK OF |SCOTL|A

Reohs AR BT alodP19/ 10/ 2870, 000. 00869, 051. Fo
ROYAL BANK OF |SCOTLIA

Rovas oi QTE28B49/|3/31600,000.00303,750.0p0
ROYAL BANK OF |SCOTBABD IRL|B/ 25635, 000. 00643, 547. 010
SABR 2007-BR4 |ADA33[62837/|5/ 235 598, 090. ®9 715, 407 30
SABR 2007-BR5 |ADA37|62837/|5/ 225 876, 114. 25 041, 143 82
SACO 2005-10 1A0.50062836/|6/ 235 017, 265. 13 043, $73]| 73
SAIL 2006-BNCZ B650(62836/|5/ 25091, 000.00 25, 27|0. 44
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SAI LN 2004-4A B 7.5/0@034/|4/ 27958, 128. 37 9. 5%8
SARM 2005-18 6|A15. 22|9824035/9/ 2,312, 780.35747, 8%14] 36
SASC 2004-NP2 |AO0.59|/62934/|6/ 225, 238, 183.848791, 026| 94
SBM7 2002- KEY2| 1 59(582036/3/210, 082,/|924.8®3®35,048.pO0
SCF 111 A2 1.66(42838/(8/ 110,005, §00. 0010, 05/0. OO0
SEALED Al R CORP 7.872017/|6/ 115 310, 0 00. A0 394, 874} 90
SGMS 2006- FRE1| M2B12|62936/|2/ 25188, 348.05100,515.¢0
SGMS 2006- OPT2| AM3IDI5(620636/ 10/ 2610, 000.00214,610.0R0O0
SI EMENS

FI NANCI ERI NGSMAADBSOHBXOPRBN 10/ 27420, 000. 20634, 121160
NV

S| MON PROPERTY| GROUIKB @O0PL4/|5/ 125 061, 000. @0 211, 906} 42
S| MON PROPERTY| GROUKB@OPL5/|12/11, 495, 000. 0526, §94| 00
S| MON PROPERTY| GRROWR 210PL 8/1|5/ 310, 545, 000. A0564, 961} 40
SLM CORP 4.5/0@010/|7/ 216, 500, 00. @0 474, 33500
SOVEREI GN BANC|IORKH .I80®2010/9/1, 940, 000. 20988, 985}| 00
SOVEREI GN BANK| 2.35|/12813/|6/ 210, 255, 000. A0 142, 338 65
SPECTRA ENERGY| CAPI9J0OAL0 1L3L/(®/ 15980, 000. 0@, 038, 398} 20
SPECTRA ENERGY| CAPRI2J0AL0 U8/G4/ 115 015, 000. aQ072, 174} 95
SPECTRA ENERGY| CAPIOJOALO0 1L9L/¢1 0/11, 405, 0 00. A0 643, 358} 25
SPECTRA ENERGY| CARI6AORORDE3/ 2, 200, 000. 20236, 828} 00
IS;I-/ATE STREET CAPIlT.AQ'QS!TORSU7S/76/15134,O(O.OO 86, 53(1. 84
STRI'P 2003-1A [ 5.0002018/3/2,198, 000.00604, 540} 00
STRI P 2003-1A M 5.0/002018/3/1,489, 000.0818, 950.pO0
STRI'P 2004-1A [ 5.0002018/3/1979,000.00548, 240.pO0
SVHE 2006- OPT3| WMAA162D36/|6/ 25289, 000.00186, 491.1[0
SWI SS RE CAPI T|AL 6l. 815R2049/|5/ 219, 000, 0 00. 0040, 000.pO
TCI COMMUNI CAT|fl ONS 87N 26/(2/ 145 460, 00. 60065, 01| 80
TECK RESOURCES| LMD 75@014/|5/ 15240, 000.00268,200.pO0
TECK RESOURCES| LTD. 250016/|5/ 15285, 000.00326, 325.p0O0
TECK RESOURCES| LTOD. T50019/|5/ 15190, 000.00223,725.p0O0
TECO FI NANCE INC 7.2/002011/5/7%,211, (000.060373,187}| 61
TELECOM | TALI A[ CMPIOJOAN0 1OA 1/ 125 775, §00. @0 793, 159 00
TELEFONI CA EMI S| GNBH 20A1LBL / |1/ 125, 250, 0 00. 20 367, 157} 50
TELEFONI CA EMI[SI GNRR 13BW7/7/ 3,565, 00. a0 704, 269 35
TELEFONI CA EUROPB .BRYb2030/|9/ 15745, 000.00952,504.B5
TESCO PLC 6. 150037/ 11/ 35485, 000. B0662, 316| 80
TEXAS- NEW MEXI|CO 9POGWBHROCO®/4/ 1160, 000. 00194, 464.DO0
TIAA 2003-1A D 6. 732938/ 12/ 28174, 000.0@17,400.pO
TI ME WARNER CABLE .I5N®2014/44/1,680, (00. A0926, 976 80
TI ME WARNER CABLB.I7TNh®2018/7/1680,000.00746, 796. 40
TI ME WARNER CABLE .I3N®2038/47/ 2,110, 00. @0 363, 495| 40
TI ME WARNER CABLB.I7TBh@039/|6/ 125 220, 0 00. 20343, 520} 80
-CI-:IOMEPWARNER ENTE%T%?%%EZ'\%T/3/15625,0(0.00742,8(2.50
TRANSALTA CORP 5. 750013/ 12/15315, 000. 0359, 407} 55
TRAVELERS COS ([ NG.9/002019/6/2720,000.00792,856.B0O
TYSON FOODS I NC 8.25@011/|20/11, 615, 000. 00699, 787} 50
UAL PASS THROUIGH T

SERIES 2007- 1 6.%%%5022 7/2882,943.61750,502.p6
UNI ON ELECTRIC| C®. 7/00201942/1510,000.00568, 777.5p0
UNI ON PACIFI C |ICORR 7|50017/11/1885,000.00945,702.1015
UNI ON PACIFIC |CORP 702018/|8/ 15360, 000. 00386, 449.pO0
UNION PACIFIC RALLBRAD COlo) 20 025, §oo0 20150, Jo5| 25
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UNI TED TECHNOIL OG6 EF2 ZOR®/|7/ 1%, 150, 00. 050, 691, 368} 00
UNI TEDHEALTH GROWPSlo®e36/(3/ 15, 260, 00. 010, 179, 347| 40
UNI TEDHEALTH GRO®PS5[0®C37/|(6/ 15865, 000.00 878, 303.J0
VENTAS REALTY |LP,./ T )
CAPI TAL CORP 6! 708N IAY 4 1, 260, 900, 010 222, 200} 00
VERI ZON COMMUNI CRATI|[®®618NC1/ 1678, 000. 00 847, 886. 16
VERI ZON COMMUNI CAT3|®0oe0 319NMGt/ 1L, 732, 000. 02, 036, {80| 04
VERI ZON NEW ENGL&NBo@®c1/[9/ 15, 710, 000. 010, 847, 193] 30
VERI ZON NEW ENGLAND5®@®C3/{10/3, 965, 000. 040, 123, §37| 90
VERI ZON NEW JERSEYO[o0R®22/[/6/ B, 163, 000. 030, 595, 350/ 47
VERI ZON VI RGI NI A4l ®&lz2013/(3/ 1%, 585, 000. 030, 724, §50| 85
WACHOVI A BANK |NA6. 000017/ 11/ 55625, 000. 050, 845, 275} 00
WACHOVI A BANK |[NA6.6/0@038/[1/ 15, 748, 000. 010, 893, 398| 64
WACHOVI A CORP 5.5(002013/5/1405,000.00 432, 313.Pp0
WACHOVI A CORP 5.7)5@017/(6/ 1%, 370, 000. 050, 587, 216| 50
WAL- MART STORES 6 NZ0@038/[|4/ 15, 875, 000. 020, 062, {43| 75
WATSON PHARMAGCEUA. T22619N8&/ 15, 645, 000. 010, 696, $16| 20
WBCMT 2003-C3 || ®.5492035/2/62,580,(623.57593, 302 67
WBCMT 2005-C16§ XC53[72941/[10/6B,549,[(790. 81059, {79| 76
WBCMT 2005- WL3A3L54(32818/[1/ 1%, 069, 000. 020, 092, 444| 20
WBCMT 2006-C23 XC08[030045/]1/225, 665,742.164017, 152 49
WBCMT 2006-C26 AR.9[352045/6/ 1,530, 000. 010, 556, 193| 60
WBCMT 2006-C26 NCO0462045/[/6/2D7,257/966. 37169, 898. 13
WBCMT 2006-C27 AR.6[242045/]7/11, 142,[(000.1010, 292,[417. 00
WBCMT 2007-C31 AR.4[212047/4/ B, 212, 000. 060, 166, 031 20
WBCMT 2007-C33 @®309(90624051/2/ B, 212, 000. 050, 994, 455| 76
WBCMT 2007-C34 0051[(982046/[5/712,296,(342.%7247,111| 091
WEA FI NANCE L{cC )
FILNANCE AUST PTYéL¥%02019 9/ 5,090, 000. 05 099, 212} 90
W$STHERFORD I NTERNAN] & @NEFH2/ 15870, 090. 00 885, 799. po
WESTHERFORD P NTERNAT 29N%%Y 8/ 1, 830, goo. 010, 815, 982| 20
WELLPOI NT I NC 7.00@019/[2/ 15725, 000.00 819, 228.p5
WELLS FARGO BANKON®N5@016/|5/ 15, 285, 000. 010, 974, 354| 25
WESTPAC CAPI TAL TR&BI018/1(9/ 3D, 915, 000. 020, 587, 16| 35
WFHET 2007-1 A30.56(62837/(3/25128,000.00 41, 34|9. 1|2
WHI NS 1A B3 1. 40[3z7w44/ 10/ 25386, 433. 22286, 419. D8
WHI RLPOOL CORPF 8. 6(002014/[/5/1615,000.00 700, 036.p5
Wi LLI'S NORTH AMERIZ®Q@ONT/|3/ 28555, 000.00 541, 330.B5
WMCMS 2005- C1A G5 P7|P02104346A] 5/ 1679, 000.00 217, 538.p2
WPP FI NANCE UK 8.00@014/[9/ 15, 770, 000. 010, 945, §31| 80
XEROX CORP 8.2(5@014/[5/ 15,202, 000. 020, 498, 141| 52
XEROX CORP 6.40@016/[3/ 15, 920, 000. 030, 040, 420| 80
XEROX CORP 6.35@018/[5/ 15340, 000.00 355, 436.p0
XSTRATA FI NANGCE ©A80omA 6UTDL/ 15 790, 000. 010, 752, (87| 80
XTO ENERGY IN¢ 5.50@018/[6/ 15860, 000.00 885,585.p0
XTO ENERGY ING¢ 6.500018/ 12/ 15040, 000. 010, 146, 63| 20
XTO ENERGY IN¢ 6.7502037/8/ 1,295, 000.010 401, 345| 40
ZFS FI NANCE U$A @R8/eaq037/5/ 9538, 000.00 435, 780.p0
10,197,309(4,299288069, 4B7. 47
(136,796,868, 857)
12,574,84/9, 88784732, 763. 85
(257,780,684, 055)
257,780,684, 055
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x10000 5, 288
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1 10 7 31
1o 1.%]s 81,956,300, 000 61,956, 300, 00
2 12 io é 10,889, 0/68,17589339, 9|17 .5479,1505 , 4/51, 29 &
3 11 4 186 2 205.571, 384761, 3|58 47534949 . 6/63, 90¢
11 10 1
4 1; io % 700, 656, 9378 704, 912, 688945, 408, 77 ¢
5 12 4 14
) ]
SEPPR 493 969, 195 269, 766, 331169, 6/11, 72
6 1; io é 23,125, 0/48,16004296, 3|97 475829908, 2(62 . 5 4 4
! 13 4 17 746 399 0l45.18109967, 5(281824430, 680, 00
13 10 1
8 12 10 é 121,517, 608264340, 9442680607, 343, 99
9 14 4 14 ] )
14 1.9 219,098, 308294210, 4893982495, 363,80
10 12 io é 247,180, 773360538, 0406882138, 096, 60
11 15 4 18 5,68 206,4664062863, 1]11828%7571, 450, 90
15 10 1
12 12 10 é 242,504, 931386612, 1]15, 088, 464267, 0
13 16 4 18 1,47 905,402581864, 968, 24838, 304|791, 0
16 10 1
14 1? io é 247,032, 096575881, 7[21, 888, 155,160, 3
15 1; io f 124,833, 108166055457, 7319, 278459 530|719, 2
16 1; io % 51,989, 6/8026044524, 6117, 077721, 995|782 . 4
17 18 4 18 43 594 9681685498, 1469,5432092, 604, 94
18 10 1
18 13 io é 12. 895, 9581986932, 7437,75179055, 819 . 50
19 19 4 17 6 874, 679 .101628 245, 24366152285, 255, 45
19 10 1
20 ;g io é 5 895 627.%580909, 8016869670, 990, 76
21 20 4 16 )
A 3 946.080,800291, 7085882325, 362, 34
22 32 io é 4. 067,941,285809, 3045889583, 909, 59
23 21 4 14
SEPTRE 3 725 263.868165, 56856821143, 604, 28
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21 11 100
13 1,560 10 8, 448
5
2
1

21 11

6 4 789,329, 5

0 0

2 4,964, 87

0 0
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794,294, 4

50, 756
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38 59
2
19 52
13 19 4 1 20 3 31
14 20 4 1 21 3 31
(2) 52
38 38 57
13 19 4 1 20 3 31 14
4 1 21 3 31 193 2 1
15 21 4 1 21 9 30
193 2 1
21 7 1
13 14
20 3 31 21 3 31
6,400 622 5,631 332
7,499 960 5,496 391
174, 085 152, 013
2,153 540 1,531 772
972,171 610, P79
253, L97 192,707
21, 476 25, 2100
- 543, V7V97
14, 7/46 16, 9(73
10 335,729 230, p86
11 - 205, B42
12 - 54, 1|00
13 10, 019 3190
17, 836/, 45809|0 14,691, 3076
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(1) 188, 17 185, 69
(2) 247, 833 184, 583
436, 850. ] 370,p252.90
(1) 3614 325
(2) 7,942 7,942
( 3) 1,247| 204 1,462 445
(4) 133, 623 186, 833
1,389| 13556 1,657|5474
13 14
20 3 31 21 3 31
(1) 19,082,243 18,597,384
(2) 282,029 282, 453
( 3) 758 9,707
(4) 589, 11 1,512 655
19,954, 5874 20, 402, 860|0
21,780, 58840 22,4209, 8094
39, 616[,120703| 0 37, 121},170007 0
22,790 24, 6106
(1) 5,607 5,05
(2) 198, 03 161,779
( 3) 805, #32 564, P92
(4) 307, 58%7,317]031 266, 514997, #62
587, 208 450, 155
113, #43 116, B36
138, 618 59, 7|44
739,821 -
11, 8/22 12, 8/13
34, 5|84 -
557 335
524,706 477,967
- 106
3,490 1838 2,139|5878
66, 047 5,080
338,648 428,902
18, 7104 26, 929
423,4000. L 460, 912.p
3,913|5849 2,600, 472090
13 14
20 3 31 21 3 31
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(1) 139, 807 139, 807
2)
120,000 120,000
70,000 70,000
350, P0OO 350, P00
17,343, 436883|, 436/16, 954/, 232 494], 532
18,023, 2463(5 17, 634, 3F9|s5
36,305, 083 35,916/, 179
602, 894.5 1,394|9B17F
35,702, @991 34,521, 3870
39,616/, 20®| 0 37,121, 7v@@| 0
13 14
19 4 20 4
20 3 31 21 3 31
14,408/, 633 12,826/, 491
5,239|380 4,159 731
1,129 817 914, D36
47,100 47,100
20,824/10810 17, 94 8|,120508 0
5,626|025 5,372|440
119, h66 103, P44
3,463 1,604
58 419p
(1) 812, 474 862, B0O6
(2) 2,992|080 2,026 740
(3) 442,828,247 384 460, 6%, 349|813
117, 836 106, 565
(1) 64, 6/39 65, 515
(2) 355, 410 288,824
(3) 21, 6/86 20, 6/69
(4) 24, 761 24,827
(5) 288, 527755, 025 349,B17749, 153
10, 86 9|,522.02 9, 683 15243.|0
(1) 61, 539 72,3709
(2) 2,752 245 2,884|490
(3) 317,566 298, 155
(4) 7,0603,138|411 8,1P33,263|449
61, 1|68 50, 6/90
101, hos 101, p17
27,6/44 26, 410
54p 254
128,796 157,027
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13 14
19 4 20 4
20 3 31 21 3 31
432,pPp33 515, 594
97, 0135 83, 812
659, 173 668, P93
10 5,587 4,3pP9
11 20, 014 2 159, p35
12 129,605 -
13 79, 467 184, 831
14 119, 447 -
15 524,706 477,967
16 91, 6/25 95, 444
17 7,487 8,8VV5
18 539,828 581, R09
19 288, 940 218, 175
6, 452 | 43912. (0 6,598| 388
3,503 11769. (8 1,666 993.78
127,663 144, 552
128, 498 141, p41
20, 3104 21, 378
- 15, 898
- 7,280
- 17, 320
27,510 7,760
303,971T.5H 355, 682. p
3,958 -
2,966 3,696
6,9p40.0 3,6Pp60. D
3,800 21381.(2 2,018 9222|2
- 106, p62
252, 860 -
- 9,024
4,982 3,979
257,842. 0P 119, pe6os. |
13 14
19 4 20 4
20 3 31 21 3 31
8, 147 5,640
30, 634 492, #55
- 1,831(471
1,959 31,629
40, 7(1410. p 2,361(186|2
4, 016 81392.(3 223, p018. P
1, 737237 554,804
52,02, 6852871 524,168 30, 138. ¢
2,331 61115.(2 253, B414. 4
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