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US T-BILL 15MAR12 115,000.00 114,994 51
US T-BOND 3.5% FEB39 3,170,000.00 3,595,968.75
US T-BOND 4.5% AUG39 5,695,000.00 7,592,146.87
US T-BOND 4.625% FEB40 1,840,000.00 2,503,262.50
US T-BOND 4.75% FEB37 5,300,000.00 7,260,171.87
US T-BOND 5.375% FEB31 163,000.00 233,446.56
US T-NOTE 0.375% NOV14 19,478,000.00 19,470,391.50
US T-NOTE 1% SEP16 29,587,000.00 29,822,771.40
US T-NOTE 1.25% OCT15 2,396,000.00 2,455,525.62
US T-NOTE 1.75% OCT18 17,145,000.00 17,587,019.53
US T-NOTE 1.875% SEP17 23,913,000.00 24,964,798.47
US T-NOTE 2% NOV21 7,389,000.00 7,465,199.06
US T-NOTE 2.5% JUN17 770,000.00 832,081.25
US T-NOTE 2.625% AUG20 536,000.00 576,660.62
14 117,497,000.00 124,474,438.51

(9,629,342,563)
69.7% 71.8%
9,629,342,563

(9,629,342,563)
GNMA POOL NO 691667 2,921,544.29 3,210,503.27
GNMA POOL NO 710468 1,846,027.10 2,027,456.95
GNMA POOL NO 710478 3,544,908.72 3,895,522.34
GNMA POOL NO 710489 2,043,700.76 2,245,835.53
GNMA POOL NO 710503 3,206,322.43 3,521,443.80
GNMA POOL NO 711065 6,000,086.99 6,589,783.03
GNMA POOL NO 719884 1,016,543.11 1,117,085.57
GNMA POOL NO 724726 1,032,472.50 1,133,945.18
GNMA POOL NO 724727 941,676.41 1,034,225.54
GNMA POOL NO 727837 904,058.29 992,910.26
GNMA POOL NO 732065 10,607,841.73 11,507,850.80
GNMA POOL NO 737297 2,541,222.57 2,756,829.42
GNMA POOL NO 772641 7,020.28 7,490.85
GNMA2 POOL NO 3807 1,165,511.17 1,302,646.67
GNMA2 POOL NO 3819 3,051,138.43 3,410,139.19
GNMA2 POOL NO 3891 1,868,966.00 2,105,497.66
GNMA2 POOL NO 4558 1,900,427.76 2,056,906.60
17 44,599,468.54 48,916,072.66

(3,784,147,380)
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