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1,833, 410, 133 20.(80
208, 98|8, 249 2. 87
1,248, 3[448, 090 14.(16
1,054,051, 837 11.(96
773, 15|3, 339 8. 717
47,228,184 0. %3
766, 90|18, 332 8.710
41,530,048 0. 47
72,967, 362 0. 82
384, 68|1, 900 4. B6
118, 23[9, 890 1. 84
73,851, 785 0. 83
16,957,143 0.19
569, 23|1, 577 6. 45
93,692,800 1.06
249, 91|19, 564 2. 83
68, 139, 662 0. 717
7,621, 299, 895 86.(48
894,57|9, 490 10.)|15
296, 75|14, 023 B 6
8,812,6|33,408 100)00
(2)
() C) o )
1 897,713, @8%26341, 8A549352342, 2aB0548
(
100. 13
100. 13
) COl () ()
1IRFGB 4 1/4 p7/04/ 1 . 252015/47,/1400(18081/66892423688/366923|6, 537
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2[BTPS 5 02/ 01/ 12 5] 2012432/7100|1686005/816924/236289183638[2, 20
3IDBR 3 3/ 4 0|7/ 04/ 17 3.F752013437,/2400[180684/84686807|1437838|846623|3, 09
4FHLMC 2 3/ 4| 04/ 11 2.fY3011/|4/100/10002@610583|8p506/12731/9, 623
5/FRTR 4 10/ 25/ 09 42009/ 130,/020501180Q5/8399264/T38208|396516|3, #96
6JUKT 8 06/ 07) 21 8 2021116,/9700|12000B9|406755|/2088B68|8938647|60, g5
7INETHER 3 3/} 01/ 19/ 23 3.7Y3023/|3/060/12065|379960]142880384368/4, P60
8|IBTPS 4 1/ 4 |02/ 01/ 49 4. P52019422,/6100/186009|348403|23925/942915|3, 881
9|T 6 1/ 4 08/|15/ 23 6. P3023/|8/ 52B60/12085(8325948/229268/808370/8, 89
1¢r 4 1/ 4 11/p5/ 13 4. p250 13/ 121,/81050/1 0008|1809 057| 1037930025313, #25
1T 4 02/ 15/ 1) 4 2015/|2/ 860]10002/3908703|20338|2398570|13, a2
1¢r 7 1/ 4 05/]25/16 7.p283016/|3/3B60/12000/298175/32188/28B677|3, PB1
1FRTR 4 04/ 25/55 4 2055/|12/ 260112065/ 78931|122682|386189|9, 82
14 HLMC 5.25 07/ 18/11 5.p283011/|2/ 580/10062263500/3p758/@863566|3, P30
1%GGB 4.6 07/)20/ 18 4.162018/|2/ 200{12001|104882112680/249791|2, 884
1¢r 6 1/ 4 05/p5/30 6. P3030/|2/ &8B0|1860085|2482611|52502/229535|3, ga?2
1fFNMA 2 3/8 |05/20/ 10 2. 3|7250 1 0/|2/ 2 0 0f, 90,0902 $2.1381, 4 2|29,,99738p2.1189, 5 9|8, #9 7
liDBL 4 1/ 4 10/ 12/ 13 4. p250 12/ 110,/51020|1 @0 05|2186383|23028/208481|Z2, B&5
l‘XZAN 4 06/ 01y 17 4 2017 126,/315 0], 90,0103 12.1949, 6 0]18,,8849782.0181, 9 8|8, B4 9
2¢r 3 3/8 06/30/ 13 3.3/725013/|6/800/10066|790120|80072268682409(2, pPB1
2IDBR 6.25 01) 04/ 24 6. P52024411,/1400/160B65|88891416888/188174/2, 345
2PUKT 4 09/ 07§ 16 4 2016419/0700/16001/059510/145535/|2559509|]1, P61
280BR 4 07/ 04) 16 4 2016417,/1400/]18005/452359|635860/1852187|8, 84
2JKT 4 3/ 4 12/ 07/ 38 4.73038/|18b0,|06027|]138030/254986&638689(3, &3
25PGB 5.15 O0fr/ 30/ 0¢9 5.183009/|79680,|086020/2818686/03849(7118623|2, B0
2¢0BL 3 1/ 2 0K/ 08/ 11 3./52011448/08 ,|0B8B056/208549(T32%59|208234|/1, PR3
2/IbGB 7 11/ 10y 24 71202 4/ 141,/01000{,20,0304 93 269P28060P932689P,.80060
28T 4 5/ 8 02/[15/ 17 4. 6/225017/|2806,|00025[79.03,70 5 91, 10, 1033|28. 83,32 5 $1,. 6701
Z‘UKT 4 1/ 2 0B/ 07/ 173 4.1520134 35/570, |0 6 0 6 3]58.50,19 9 P1,55,7692|78.57,69 5 PO,. 79173
S{BTPS 3 3/4 j08/01/ 31 3.f752021 87/010,01202128.51,84831,23,020558.51,478';0,.0‘)176

86.[48

10.[15

96.(63

(3)
1 1

1 ( 14 3 20 ) 3, 1/44 3, 1|44 1.0645 1.0645
2 ( 15 3 20 ) 3,515 3,515 1.1817 1.1817
3 ( 16 3 22 ) 3, 6/08 3, 6/08 1.2185 1.2185
4 ( 17 3 22 ) 3, 6/68 3,787 1.2825 1.2725
5 ( 18 3 20 ) 3,990 4,083 1.2954 1.3254
6 ( 19 3 20 ) 4,909 4, 9009 1.4177 1.4177
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20 3 21 ) 3, 691 3, 691 1.3807 1.3807
21 3 28 ) 1, 3(38 1, 3(38 1.2760 1.2760
20 4 3, 815 1.4264
20 5 3, 826 1.4295
20 6 3, 895 1.4%538
20 7 3, 9|54 1.4748
20 8 3, 8[97 1.4%518
20 9 3, 6/68 1.3654
20 10 3, 203 1.19509
20 11 2, 618 1.2057
20 12 2, 0[80 1.2372
21 1 1, 1|8 4 1.1294
21 2 1, 2|86 1.2263
21 3 1, 3(38 1.2754
21 4 1, 3l40 1.2747
1 0.0d00
2 0.0d00
3 0.0d00
4 0.0400
5 0.0400
6 0.0d00
7 0.0d00
8 0.0d00
1 ( 14 3 20 ) 6.5
2 ( 15 3 20 ) 11.]0
3 ( 16 3 22 ) 3.1
4 ( 17 3 22 ) 4. |a
5 ( 18 3 20 ) 7.5
6 ( 19 3 20 ) 9.4
7 ( 20 3 21 ) 2.6
8 ( 21 3 23 ) 7.6
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133

22

3

23

21 3

20 3

21

3,691, 3

11,

0215 338, 7

30, 97

3,583

16, 07

3,722, 2

84,

6018 354, 8

3,722, 2

84,

6018 354, 8

505,

778

980,

976,

060

479,

29, 28

1,745

14, 39¢

210,

000

210,

30, 971

3, 583

16, 07

30, 971

3, 583

16, 07

2,673,5

86,

9617, 049, 2
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1,017,7|124, 05889, 58/8, 532
978, 25/0, 367 377,621, 306
3,691, 311, 0215 338, 7|95, 053
3,691, 311, 0215 338, 7|95, 053
3,722, 284, 6018 354, 865, 308
(2)
7 8
19 3 21 20 3 217
20 3 21 21 3 23
21,670,697 403,090, 059
21,670,697 403, 090, 059
2,033,643 1,294, 803
61,009, 043 38,844,178
420,|/000 420,000
63,462, 686 40,558,981
85,138,383 443,649,040
85,138,383 443,649,040
85,138,383 443,649,040
14,953,850 335, 26/8, 338
1,446, 3|89, 92B, 017, 7|24, 058
19,444,897 11,174,129
19,444,897 11,174,129
348, 023,535 630, 92|8, 953
348, 023,535 630, 92/8, 953
1,017, 7|24, 058289, 588, 532
(3)

7 8

19 3 21 20 3 22

20 3 21 21 3 23
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1.
2.
20 3 20 20 3 20 21
20 3 20
3 21
3 6|7 20 3 2|1
21 3 23
367
7 8
20 3 21 21 3 23
1. 1 3,462,836, 0609 2,673,586]967
43,256, 3[82 33,256, 7|28
832,505, 484 1,657,637)174
2.1 2,673,586,967 1,049, 206)521
7 8
19 3 21 20 3 22
20 3 21 21 3 23
1 1
0 0
0 0
132,083,041 58,108, 174
978,250, 367 377,621, 306
1,110,333, 408 1 443%2783%, 480 1 4, 152. 93
20 3 21
3,691, 3|11, 025 48,092,239
3,691, 3|11, 025 48,092, 239
21 3 23
1,338, 7|95, 053 87,688,524
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338, 7

95, 053

87,68

B, 524

20

21

21

1.

3807
13,

807

1.2760

12,

760

(4)
1

(1)

(2)

()

(

)

8§95,

69

418388, 7

95,

053

8965,

69

418388, 7

95,

053

(1)

20 3 21

[]

21

17,80

B, 925

21,55

8, 015

116, 54

4,656

105, 86

2,756

10, 214, /

16,

5271, 618, 1

65,371

345, 97

O ’

156 877,

75

6,159

152,19

9, 256

130, 62

6,412

106, 54

168

30, 65

B8, 468

28,66

8, 990

11,008, !

P14, 38B4 758, 5

48, 459

11,008, !

P14,

3 B4

758, 5

48, 459

991

, 970

80, 43

B8, 486
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(2)

44,760, 457 19,358, 683
127,185, 913 19,358, 683
127, 18|5, 913 19,358, 683
6,815, 7130, 189, 846, 6/58, 512
4,065, 298, 292,892, 5|31, 264
10,881,028, 481 739, 1{189, 776
10,881,028, 481 739, 1{189, 776
11,008, 214, 3®8B4 758, 5(48, 459
19 3 21 20 3 22
20 3 21 21 3 23
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( 12
133 ) 60
61

[ 20 3 21 0 21 3 23 ]
4,870,708| 1436,815, 730|189
3,437,893| 7462, 199,868 211
1,492,871| 7003, 168, 939|888
6,815, 730|, 1895, 846, 658|512

2,312,127, 169 895,694, 824

2,647,536 3,457,914

9,668, 3|73 11,942, 752
30,932, 965 34,361, 2|76
14,595, 144 14,140, 946

9,856, 7137 9,710, 955
2,286,659 9572, 711, 769|939

30 346, 523,332 363,842,799
50 823,655,911 775,068, L27
70 378,045,727 322,313, 82

601, 017,338 704, 355, #8838
6,815, 730 1895, 846, 658|512

6,815, 730 1895, 846, 658|512
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10,214, 416,521

179, 96(0, 931

345, 97|10, 156

10,578, 633

10,560, 386, 677

190, 539, 564

( 19 3 21

20 3 21 )
21 3 23
7,618, 1|65, 371 306, 55|12, 259
877, 756, 159 22,628, 693
8,495, 9(21, 530 329, 17/5, 952
( 20 3 22
21 3 23 )
19 3 21 20 3 22
20 3 21 21 3 23
20 3 21
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82,486,550 81,23t,moa48,150
82,486,550 81,238,40R48|, 150
152, 470, 780 153, 21|4, 670403 ,(820
152, 470, 780 153, 21|4, 670403 ,(820
234,95|7, 330 234, 45(3,10000 1|, 970
( )1.
(1)
(2)
2.
3.
21 3 23
1
[ 20 21 ] [ 21 3 23 ]
1 1.5965 1 1.4947
1 15, 965 1 14, 947
(3)
1
(1)
(2)
T 3 3/8 06/3p/11,3800, 00010945, 265/ 62
T 3 7/8 05/15/1700, 000. 0D76, 234. B7
T 4 02/15/15| 2,400, 00020688, 00| 00
T 4 1/4 11/ 1B5/3,3700, 00040056, 18| 75
T 4 5/8 02/ 15/ 13700, 000. 0849, 218. 5
T 6 1/4 05/ 15/13,0800, 00020876, 125| 00
T 6 1/4 08/ 155/2,3500, 00030P87, $90/| 62
T 7 1/4 05/ 155/21,6800, 00030694, 87| 50
16, 000,[00090874,(140. 61
(1,863, 5/98,[585)
8
21. 3 21. 9
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CAN 4 06/01/h72,350, 00020633, 151| 50
2,350, 00020633, 151} 50
(204, 64|8, 534)
1
2 2. 4
BTPS 3 3/4 0/ 071002,1000. 0656, 670.pO
BTPS 4 1/2 0/ 0510001,0000. 0519, 800.poO
BTPS 4 1/4 0P/10,1000109, 00010019, 600} 00
BTPS 5 02/01) 132, 700, 00030965, 60| 00
BTPS 5 1/4 0/ 031000,7000. 0830, 360.pO
DBR 3 3/4 07) 034,/81030, 0040041, $70} 00
DBR 4 01/04/[08 800, 000.0868, 160.p0O
DBR 4 07/04/[061, 100, 00010D87, $560| 00
DBR 4 1/ 4 01) 0460104, 000. 0654, 180.pO
DBR 4 1/4 07) 0450108, 000. 0852, 850.pO
DBR 5.375 01) 043010, 000. 0810, 590.pO
DBR 6.25 01/041,21400, 00010899, 200} 00
FRTR 3 3/4 O0W/ 250021000. 0099, 220.p0O
FRTR 4 04/ 25| 5%, 200, 00020037, $60| 00
FRTR 4 1/ 4 10/ 24500L,7000. 0826, 080. pO
FRTR 4 10/ 250 03, 000, 00030054, 600} 00
FRTR 4 10/ 25) 14500, 000.0829, 950.p0
GGB 4.6 07/200/21,8000, 00010876, 000} 00
NETHER 3 3/ 4| 031,/01050/,2030 02 0916, 00| 00
OBL 3 1/2 04) 0830101, 000. 0833, 440.p0O
OBL 4 1/4 10} 112,/51020, 00010619, 50| 00
RFGB 4 1/ 4 O0[7/40,40/0105 00040849, 690) 00
SPGB 5.15 07) 3090009, 000. 0913, 0%50.p0O0
33,000,[00840862,[040. 00
(4,508, 2/99,/648)
2 B
51. 6 53. 1
UKT 4 09/07/f061, 000, 00010097, 500} 00
UKT 4 3/4 12| 017,/13080, 0001 0P34, $84) 00
UKT 8 06/07/pP11, 900, 00020804, 400} 00
4,000, 00050036, $84| 00
(716,399, 370)
8. 2 8. 4
SGB 4 1/2 08} 152,/51050, 0 006 0D64, 70| 00
5,500, 00060D64, 070] 00
(73,229, 1p1)

30/66



EDINETOOOO

o o =X 2R )

000000000 000000400m0
1
0. 0.9
NGB 6 1/ 2 05) 115/01030, 001 0D32, 00| 00
1,000, 00010032, 000} 00
(17,161, 1p0)
0. 0.2
DGB 7 11/10/P44, 000, 0050860, 00| 00
4,000, 00050860, 00| 00
(94,389,6p0)
1. 1.1
ACGB 6 02/ 15) 17400, 000.0854,096.D0
400,000.0854,096.p0
(30,220, 0B8)
1
0.3 0.4
SIGB 2 1/ 4 O0f/ 0610001,3000. 0625, 608.pO0
600, 000.0625,608.p0
(39,813,6p3)
1
0. 0.5
MGS 3.718 06/) 125/61020, 0020668, $00| 00
2,600, 00020668, $00| 00
(70, 40%, 5B2)
1
0.8 0.8
7,618, 1/65,|371
(7,618, 1/65,[371)
FHLMC 2 3/4 44,1100, 0004 0P01, 662| 37
FHLMC 5.25 [072,15800,10 0020689, 50| 00
FNMA 2 3/8 05/22,020100, 0020D33, $20]| 60
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