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GNR 2010-HO2 FA TAUS |WEASF 0.873 | 20604 2 5208 1.33
GNR 2012-H21 FA TAUS |%EMF 0.698 | 20624 7 H208 | 1.23
FNW 2003-W6 6A TAUS %M 3.057 |2042% 8 B35 113
CHAIT 2012-A6 A TAUS |EMF 0323 20174 8 B158 | 1.05
GNR 2010-H26 LF FAUH |$5FES 0.548 | 20585 8 H208| 1.04
WELLS FARGO & COMPANY FAUH | $#HAEzF | 3.676 [20165 6 A158] 1.04
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7,565,416,090 8,749,889,289
22,788,210 21,059,689
19,559,913 11,316,902
277,401 312,235
2,774,005 3,122,331
247,855 216,460
45,647,384 36,027,617
45,647,384 36,027,617
13,404,829,951 12,388,052,545
5,885,061,245 3,674,190,873
7,519,768,706 8,713,861,672
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19,458,013 19,952,065
338,272,148 1,964,883,967
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338,272,148 1,964,883,967
974,751 13,437,100
6,667,455,283 5,885,061,245
613,740,403 509,281,476
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24 7 18 25 1 18
8,336, 250 8,516, 2¢3
675, 461, 40 527,399, 903
683,797,890 535,916, 166
14, 405, 687| 4023, 075,241 662
474.68 409.87
17.00 17.00
24,489, 6p8 22,227,940
24 7 19 25 1 19
24 8 20 25 2 18
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464.61 399.62
17.00 17.00
24,166, 5p1 21,913,5p8
24 8 21 25 2 19
24 9 18 25 3 18

43/88




EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Oooooooooooooooooodad
5,764,272 8,244,095
628, 713, 5§45 486, 254, 957
634,477,817 494,499, 052
14,045,768} 1902, 708, 276} 463
451. 72 389. 12
17.00 17.00
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24 9 19 25 3 19
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8,663,126 9,103, 691
602,857, 611 465,882, 530
611, 520, 737 474,986, 221
13,867,628}, 1982,519, 716} 333
440. 97 379.39
17.00 17.00
23,574,9p7 21,283,507
24 10 19 25 4 19
24 11 19 25 5 20
9,488, 637 9,908, 092
568,326, 994 448,962, 396
577,815, 31 458,870, 4438
13,404,829} 9512, 388, 052} 545
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17.00 17.00
22,788,200 21,059,689
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T- NOTE | NFLATI ON, 3 NODEX0O. 20920, §91.|79
T- NOTE | NFLATI ON, 6 NOEX0O. 80453, 445.|73
US TREASURY BI | L523,000.00522, 852. 50
US TREASURY BI LL478,000.00477,954. 06

5,931, 000.00374, 444 .[08

( ) (758,535, 3/18)
ACCSS 2005-1 A? 489, 135.51488, 008. 0[5
AESOP 2011-2A A 590,000.00602, 521. 57
AESOP 2012-1A A 800,000.00817, 660. 00
ALLYA 2012-1 A3 800,000.00803,581. 60
ALLYA 2012-2 A2 232,266.40232, 3¢§1. 37
ALLYA 2012-4 A2 653,273.33653, 475. 19
AMXCA 2012-3 Al 700,000.00700, 555. 1{0
ARC 2002-BC6 AP 101,535.45 96, 62B. 24
ARI FL 2012-A A| 359,049.36360, 135. 12
ARI FL 2012-B A| 442,915.84443,025. 24
BACCT 2006-A14| A2@0, 000.00200, 021. 2|0
BALTA 2004-11 ]1A243,370.55347,982. 70
BLX 2002-1A A 444,601.14388,474. 69
BMWFT 2012-1A A 540, 000.00541, 404. 00
BOAMS 2003-F 1pA147,20B.32 47,58[.68
BSABS 2003-1 Al 575, 424.33564,608. 07
BSABS 2003- AC5| AB79,567.37893, 152. 87
BSABS 2003-SD3|A673,541.44670, 467. 3|9
CHAIT 2011-A3 A3700,000.00700, 123. 90
CHAI T 2012-A6 pAl,250,000.020251, 462.[50
CNP 2012-1 A1l 560, 530.88564, 029. 15
CSFB 2004- AR1 $A223,854.20230, 215. 68
CWHEL 2006-HW 2A2B8,833.63221, 328. 89
CWHL 2002-26 A4 75,10p.95 72,60p.865p
CWHL 2003-37 2p1560,760.68570, 466. 32
FHLMC #555464 375,305.91435, 250. 94
FHLMC ARM #78092374,125.39290, 603. 5/1
FHLMC ARM #846%57B87,391.03191, 945. 00
FHLMC ARM #846(68820, 470.58448, 804. 85
FHLMC ARM #84673385,02B.62 90, 72B. 18
FHLMC ARM #846J77B79,873.40192, 918. 98
FHLMC ARM #84678604,294.70429, 782. 47
FHLMC ARM #84689477,661.49509, 738. 7|1
FHLMC ARM #97212%621,703.27446, 487. 3|3
FNGT 2004-T3 2p1, 156, 7174.36226, 103.|31
FNMA #70923 6,201.87 7,093. 94
FNMA 30YR JUN FWD0OO, 000.00210, 250. 00
FNMA ARM #316283150, 100.79156, 884. 83
FNMA ARM #323186174,848.82177,218. 84
FNMA ARM #323521163,605.44175,000. 56
FNMA ARM #54502457,02p.46 60,81B.25p
FNMA ARM #54511524,20B.32 25,34B.2H4
FNMA ARM #556485239,080.04255, 370. 5/1
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FNMA ARM #6753%163,18p. 72 63,31p. 3|
FNMA ARM #708340267,034.40281, 014. 25
FNMA ARM #722711626, 400. 65662, 40. 52
FNMA ARM #7343%28684,997. 72722, 425. 97
FNMA ARM #794794353,1Q05. 24375, 884. §7
FNMA ARM #803501, 158, 005. 88220, 252 .|21
FNR 2003-124 F 583,216. 70583, 927. 6|4
FNR 2005-86 FC 368, 216.38368, 136. 10
FNW 2003-WwW6 6A(|1, 315, 383.30399, 232.|/62
FNW 2003-wW8 3F] 814,102.92807, 824. 55
FORDF 2012-4 A? 310,000.00310, 542. 50
FORDL 2013-A A? 460, 000.00460,032. 20
FORDO 2012-B A3 900, 000.00902, 482. 210
FORDO 2013-A A?21,200,000.00200, 223 .(20
GCCT 2013-1A A 550, 000.00550, 0g0. Q0
GMACM 2004-VF1| A394,290.12567, 103. 72
GNMA ARM #80288 142,107.10149,0897. 70
GNMA ARM #80598 309,530.63324,670. 140
GNMA ARM #8060%2 174,608.43183, 148. 71
GNMA ARM #8063¢ 128, 414. 47134, 374. 32
GNMA ARM #81200¢ 855,334. 76895, 047. 39
GNMA ARM #8874 163, 795.70171,80Q07. 12
GNMA2 #891562 841, 991. 97856, 440. 30
GNR 2010-HO0O3 FA 628,326. 44629, 244. 42
GNR 2010-H20 AF1, 095, 396. 25086, §29 .15
GNR 2010-H22 FE1,007,920.91002, 472.(22
GNR 2010-H26 LF1,260,088.32247, 700.(39
GNR 2010-H28 FE 431,326.06429, 049. 95
GNR 2010-HO2 FAl,576,049. 17586, 7168 .(48
GNR 2011-HO01 AF 546, 049.33544,977. 98
GNR 2011-HO0O5 FB 899,339.14899, 794. 52
GNR 2011-HO06 FA 926, 286.37924, 486. 59
GNR 2011-HO0O7 FA 449,007.96449, 216. 29
GNR 2011-H08 F{G 453,099.16452,880. 31
GNR 2011-H19 FAl, 702, 762.48701, 090.|(56
GNR 2012-H21 FAl, 464, 270.Q01465, J00.{25
GNR 2012-H23 WA1l, 090, 642.69091, 7104 .(97
GSMS 2007-EOP A2590, 000.00592, 009. 54
GSR 2004-11 1A] 368, 131.07353, 595. 0/4
HAROT 2011-1 A3 504,0594.39505, 091. 40
HAROT 2012-2 A3 700, 0Q00.00702,542. 00
Il MM 2003-11 1M? 59,12p.67 33,41p.05p
I MM 2003-8 1A2 216, 434.90208, 416. 41
I MM 2004-5 1A1 507,867.50510, 828. §7
JPMMT 2005-A2 1M1113, §35.09137, §97./89
KOMMUNAL BANKEN1, FRN, 00. @0 200, 468 ./{00
LSSC 2005-1 A1l 431,3591.63314,081. 78
MARM 2003-6 5A] 155,098.46154,044. 57
MBART 2012-1 A3 270, 0Q00.00270, 002. 43
MHESA 2012-1 A}l 323,348.69326, 582. 17
MLCC 2003-A 2A%? 289,315.10293, 979. 14
MLMI 2003-A6 1A 148,245.13151, 989. 69
MLMT 2003-KEY1|A289, 545. 23292, 841. 41
MSC 2011-C1 A1l 367, 194.81375,891. 62
NAROT 2011-A A3 231,197.14231,927. 26
NAROT 2012-A A3 250, 000.00250, 804. Q0
NAROT 2013-A AB1, 000, 000. 00000, 7122./00
NEF 2005-1 A1l 210, 978. 78210, 971. 89
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NGN 2010-A1 A 1,810, 648. 87815, §81.(64
NGN 2011-R1 1A 427,376.48428,577. 40
NI' B CAPI TAL BANKA4AANYV, FRN. 00442, 327. 41
NMOTR 2012-A A 560, 000.00562, 254. 00
NSLT 2008-1 A2 264,3147.02264,937. 37
OOMLT 2002-3 A? 85,98pR.00 77,44p. 48
OOMLT 2003-1 A? 259,596.47242,384. 70
PENAR 2011-1A A1270,000.00270, 000. Q0
RAMC 2003-1 A 454,203.13438, 276. 04
RAMC 2003-3 A 903,849.33906, 099. (1
SACO 2005-2 A 107, 7Q7.75 81,64p. 49
SAIL 2003-BC1 A2640,804.26638, 200. (3
SAMI 2003-AR2 A1598,271.39577,344. 149
SARM 2004-17 Al 419,388.69423, 0895. §2
SARM 2004-7 A1l 329,020.56309, 492. 26
SASC 1998-3 M1 435,815.69422, 991. 317
SASC 1998-8 M1 844,400.81832,602. 84
SASC 2003-8 2A9 100,729.42 99, 12p.60D
SASC 2004-NP1 A 146, 431.59134,515. 57
SEMT 9 2A 202,530.94194, 946. 15
SLMA 2003-11 A4 80,84p. 73 80,880.95p
SLMA 2003-11 A¢ 800, 000.00799, 208. Q0
SLMA 2004-10 A4A98,22p.32 98, 30. 3Y
SLMA 2004-2 A4 241,098.63241, 235. 57
SLMA 2004-4 A4 477,568.10477,7491. 03
SLMA 2005-08 A? 42,82p.63 42,82p.5P
SLMA 2005-10 A4 250, 108.00250, 004. 45
SLMA 2005-5 A2 98, 16p. 38 98, 14B.89D
SLMA 2006-4 A4 314, 101.49314,091. 23
SLMA 2006-5 A5 800, 000.00781, 828. 00
SLMA 2007-2 A2 348,697.90348, 205. 18
SLMA 2008-1 A2 348,86063.61349, 244. 56
SLMA 2008-5 A2 102, 103.21102, 290. 56
SLMA 2011-B Al 467, 767.88470,524. 43
SLMA 2012-6 Al 263, 467.08263, 448. 63
SLMA 2012-7 Al 776, 032.99776, 223. 89
SLMA 2012-7 A2 570, 000.00570, 00g0. Q0
SLMA 2012-A Al 584, 171. 77592, 948. §1
SLMA 2012-B Al 335,301.69337,908. 32
SLMA 2012-C A1l 373,006.28376, 550. 95
SLMA 2013-1 A1l 508, 150. 97508, 150. 97
SLMA 2013-A Al 279,979.33279,979. 33
SSGN 2010-S1 1A 337,384.76338, 048. 39
SSGN 2010-S2 3A 717,866.29723,250. 28
TAOT 2012-A A3 800, 000.00802, 9142. 80
TRUMN 2005-1 A 226, 748. 05221, 596. 42
VALET 2012-1 A3 150,000.00150, 716. 25
VALET 2013-1 A3 400, 000.00399, 7493. 60
WAMU 2003-S4 2pA9503,652.13491, 135. 3|6
WAMU 2003-S6 2p8507,831.00493, 6148. 84
WAMU 2004- AR2 A 576, 034.88553, 407. 65
WAMU 2005- AR11| AQ222, 896. 39886, 948. 65
WAMU 2005- AR19|A1AL3, 951. 94269, §20.|23
WAMU 2005- AR8 P2A4@5, 4193.53453, 959. 23
WFMBS 2004-Y 1pA1658, 980.83676, 140. 03
WFMBS 2004-2Z 2AR, 181, 994.37223, §36.|/03
79, 443, pb74790617,p50] 10
(8,189, 461,]203)
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AMERI CAN HONDA[ F3 WANEZ®O. 00506, 945. 00
AMERI CAN | NTL GRDYU®, 000.00294, 695. 10
BANK OF AMERI CA2 FR&O, 000. @0 354, 402.|40
BANK OF NOVA SECOX3®, 000.00250,527. 50
BANK OF NOVA SECOJ3®, 000.00974,842. 50
BARRI CK GOLD CPR410,000.00413,296. 40
BHP BILLITON F|N5&®GA0QIDO0555, 857 . 50
BK TOKYO-MI T UFJ440,000.00461,736. 00
BNP PARIBAS FRN1,020,000.00023, 7143./40
BRI TISH TELECOM Pa®, ¢FRN. 00201, 016. 00
CAMPBELL SOUP CO2F®RN0QO.00210, 390. 6[0
CANADI AN | MPER|ALOBANKOO. a0007, 2J10.[00
CANADI AN | MPER| AZ3 ®ANKO. 00761, 966. 70
CATERPILLAR FI N SERVOG@RP0OO0404, 2g8. 00
CATERPILLAR FI N BERVOETRPOO 161, 411. 20
CIE FINANCEMENT F®NCOGR. 00507, 0§5. 00
CI TI GROUP | NC 590,000.00607, 9234. 20
COCA COLA CO 400,000.00402, 548. 00
COM BK AUSTRAL|A600,000.00626, 628. 00
CREDI T AG HOME|L®®N, 0 FRNOO602, 652. 00
CREDI T SUISSE GUs&®, 000.00610, 832. 80
DAI MLER FI NANCE #N®0 LOG®RNOO 491, 445. 50
DANSKE BANK FRN 490,000.00492,597.00
DEUTSCHE TELEKOMIBONTOGONOO993, 092. 00
DI AGEO CAPI TAL|P&a®@0, 000.00498, 740. 00
DTE ENERGY COMPAN&0 FRQO. 00280, 078. 40
FI NANCE FOR DANIBHO,)|N®O. 00570, 513. 00
FREEPORT-MC C AND3G®, 000.00332, 851. 20
GENERAL ELEC CAP, CDOFRNO. A0 110, 476./80
GOLDMAN SACHS GROU®P, 00NC. 00844, 344. 00
GROUPE BPCE 400,000.00402, 420. 00
HSBC BANK PLC 750, 000.00760, 132. 50
| BM 580, 000.00581, 125. 20
| BM 40,00p. 00 39,79p.4D
KEW FRN 1,000, 000.0899, 750. 00
MCDONALD' S CORP 540,000.00543, 385. 80
METLI FE | NC 400,000.00405, 408. 00
NATI ONAL AUSTRAL3 30 BAYNK. 00356, 995 . 50
NCUA GUARANTEED WNOTE0FRNOO550, 095. 50
NORDEA EI ENDOMSKRED,) O FRNOO 982, 626. 40
PETROBRAS | NTL|F6MNOC®J0O. 00685, 490. 40
PETROLEOS MEXI| CA®NOG, 000. 00683, 430. 40
PG&E CORP 340,000.00354, 123. 60
RABOBANK FRN 680,000.00681, 9147. 60
ROYAL BK CANADM 680,000.00680,537. 20
SAFEWAY | NC FRN 470,000.00472,439. 30
SANOFI - AVENTI S| FRNO, 000. 00491, 0§8. 40
SANTANDER US DEBI0GA0QNI00305, 893. 00
SOCI ETE GENERALE6F®RNOQO. 00683, 352. 40
SSIF NEVADA LP|FRNO, 000.00995,2g6. 60
SWEDBANK HYPOTEK8 ®®, FRN. 00802, 504. 00
TEVA PHARM FIN|[I1690FRNO. 00692, 021. 70
TORONTO- DOMI NI ON6 BANO FRNOO 619, 826. 40
TOYOTA MTR CRED 830,000.00837, 9¢8. 0|0
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