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US T-BILL 09JUN11 545,000.00 544,962.55
US T-BOND 3.5% FEB39 3,860,000.00 3,387,753.12
US T-BOND 3.875% AUG40 1,980,000.00 1,850,990.62
US T-BOND 4.5% AUG39 6,705,000.00 6,992,057.81
US T-BOND 4.625% FEB40 1,970,000.00 2,094,664.06
US T-BOND 4.75% FEB37 5,310,000.00 5,790,389.06
US T-BOND 5.375% FEB31 373,000.00 444,103.12
US T-NOTE 1% MAY14 7,502,000.00 7,521,927.18
US T-NOTE 1.875% JUN15 28,300,000.00 28,832,836.07
US T-NOTE 2.375% FEB15 27,646,000.00 28,790,717.18
US T-NOTE 2.5% JUN17 25,548,000.00 25,983,114.36
US T-NOTE 2.625% APR18 19,797,000.00 20,007,343.12
US T-NOTE 2.625% DEC14 5,007,000.00 5,263,608.75
US T-NOTE 3.125% MAY21 5,840,000.00 5,839,087.50
14 140,383,000.00 143,343,554.50

(11,775,673,002)
57.4% 61.1%
11,775,673,002

(11,775,673,002)
GNMA POOL NO 598579 819,510.83 907,384.18
GNMA POOL NO 604382 947,134.36 1,048,100.39
GNMA POOL NO 605401 420,632.73 465,209.95
GNMA POOL NO 636834 900,857.44 995,482.69
GNMA POOL NO 651192 303,883.02 349,652.23
GNMA POOL NO 653765 347,810.25 399,760.78
GNMA POOL NO 655325 151,256.97 173,849.40
GNMA POOL NO 691667 2,947,329.09 3,193,584.56
GNMA POOL NO 698392 68,990.19 70,679.73
GNMA POOL NO 710468 1,985,083.25 2,150,941.08
GNMA POOL NO 710478 3,574,872.66 3,873,560.70
GNMA POOL NO 710489 2,062,659.32 2,234,998.79
GNMA POOL NO 710503 3,232,746.56 3,502,849.25
GNMA POOL NO 711065 16,989,862.68 18,404,091.71
GNMA POOL NO 719884 1,025,456.77 1,111,135.81
GNMA POOL NO 724726 1,039,912.66 1,126,474.55
GNMA POOL NO 724727 948,555.30 1,027,512.64
GNMA POOL NO 727837 965,936.75 1,046,642.77
GNMA POOL NO 732065 11,119,135.36 11,765,203.49
GNMA POOL NO 737297 2,620,647.17 2,772,917.69
GNMA2 POOL NO 3736 729,151.30 802,750.08
GNMA2 POOL NO 3807 2,852,428.80 3,149,853.91
GNMA2 POOL NO 3819 7,438,322.12 8,213,922.14
GNMA2 POOL NO 3853 911,832.87 1,026,025.71
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GNMA2 POOL NO 4558 2,004,828.53 2,118,811.39
GNMA2 POOL NO 4679 3,030,484.69 3,283,222.26
GNMA2 POOL NO 4696 2,452,697.72 2,592,143.81
GNMA2 POOL NO 4882 7,172,160.59 7,311,121.20
29 84,631,694.26 91,382,641.48

(7,507,083,997)
36.6% 38.9%
7,507,083,997

(7,507,083,997)
19,282,756,999
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