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0.01 16, 642
0.08 124,031
0.04 59,104
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628, 817
(a) 201,244,086
(a) 1,540,054
(a) 1,468,854
(a) 10, 740,755
(a) 1,528,534
(c) 7,278
(c) 53,517
(a,c) 6,915

216,589, 993

(a) 74,158
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(a) 5,375,153
(c) 750, 698
220, 426
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191, 441,167238, 541,135, 131, 26 265, 009

8. 72 8. 66 8. 68 8. 42
8. 71 8. 66 8.67 8. 42
12.17 11. 95 11.69 10. 98
8. 72 8.67 8.69 8. 43
11.009 10. 94 10. 81 10. 25
8. 72 8.67 8. 68 8. 42
10. 83 10.70 10.60 10. 08
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11.53 11. 35 11.16 10.583

12.79 12.51 12.15 11.32
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173,541, 391

477
2,904,991

14
(b) 2,905, 482

847
9,801
61, 640
12,914
323,459
41,149
585, 260
(39,086)
995, 984

1,909, 498

(a) 178,653
(c) 2,472
(c) 9,750
(c) 38,384
(c) 1,230,130

(64,082)
1,395,307

(a) 488,212
(c) (8,006)
(c) 14,4109
(c) 29,358
(c) (714, 492)
5,140

(185, 369)
3,119, 436

89,959,059
(74,772,562)
15,186, 497
14 (405, 695)
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2012 29

2,465,818464,400 201,6192,728,599
46, 357 11,175 2,973 54,559
4,040, 05%,301,81B,391,2446,950, 631
534,943 194,389 97,234 632,098
830, 288 41, 868 84,507 787,649
1,308,021186,906 153,4201,341,507
1,415,767 357,557 655,8131,117,511
9,481 126, 111 - 135,592
3,513,574,115,9664, 141,818, 487, 730

1,864,990 38, 105 716,867 1,186, 228

10
2012 29
USD 20,060,000 United States Treasury Note/Bond 0.25% 31/1/2014 20,042,761 10.47
USD 4,400,000 Fannie Mae Pool '3 3/12' 3% TBA 4,573,250 2.39
USD 4,330,000 Holmes Master Issuer Plc '2007-2A 4A' FRN 15/7/2020 4,317,902 2.26
USD 2,595,000 Citigroup Inc 4.45% 10/1/2017 2,744,266 1.43
USD 2,534,860 Fannie Mae Pool 'AE0968' 4% 1/7/2019 2,706,189 141
USD 2,459,000 Citibank Omni Master Trust '2009-A14A A14' '144A' FRN 15/8/2018 2,596,206 1.36
GBP 1,530,000 Permanent Master Issuer Plc '2006-1 6A1' FRN 15/4/2020 2,408,537 1.26
USD 1,910,000 Bank of America Corp 6.5% 1/8/2016 2,065,892 1.08
USD 2,007,983 Extended Stay America Trust '2010-ESHA A’ '144A' 2.951% 5/11/2027 2,035,721 1.06
USD 1,900,000 Morgan Stanley 5.95% 28/12/2017 1,979,151 1.03
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(e

2012

29

0.7432 0.626080.4400 0.8958 6.2965
0.7474 0.636577.3630 0.9097 6.3350
(f
2012 29
0.17040.27230.202321.90030.2439 1.7143
0.14370.22960.170618.46540. 2056 1.4454
0.67881.08440.805987.23020.9714 6.8280
0.36750.58700.436347.22050.5258 3.6962
0.63371.01230.752381.42630.9068 6.3737
0.69881.11640.829689.79971.0000 7.0291
0.00130.00210.00160.16930.0019 0.0133
0.09940.15880.118012.77530.1423 1.0000
0.09950.15890.118112.78120.1423 1.0005
0.00040.00060.00040.04560.0005 0.0036
0.03400.05420.04034.36220.0486 0.3415
0.11330.18100.134514.55750.1621 1.1395
0.10380.16580.123213.33830.1485 1.0441
0.84241.34561.000@08.24158.2054 8.4727
1.00001.59751.187228.4989.431010.0584
0.08070.12890.095810.37220.1155 0.8119
0.00290.00470.00350.37680.0042 0.0295
0.00010.00010.00010.00890.00010.000°7
0.16620.26560.197421.36200.2379 1.6721
0.01280.02040.01521.64130.1883 0.1285
0.00500.00800.00600.64640.0072 0.0506
0.00780.01240.00921.00000.0111 0.0783
0.0006 0.00090.00070.07190.0008 0.0056
2.25863.60802.6813290.228®8B.232022.7179
0.07530.12040.08949.68130.1078 0.7578
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0.04900.07840.05826.30250.0702 0.4933
0.20900.33380.248126.85370.2990 2.1020
0.11310.18060.134214.53040.1618 1.1374
0.52990.84640.629068.08790. 7582 5.3296
0.23370.37330.277530.03190.3344 2.3508
0.0146 0.02340.01741.88140.0210 0.1473
0.00690.11000.00820.88430.0098 0.0692
0.20510.32770.243526.35680.2935 2.0631
0.17200.27470.204122.09590. 2461 1.7296
0.02150.03440.02562.76770.0308 0.2166
0.16690.2666 0.198221.44810.2388 1.6789
0.09570.15290.113612.29850.1370 0.9627
0.50340.80420.597764.69090.7204 5.0637
0.02800.04470.33203.59290.04000.2812
0.0207 0.03300.0246 2.65790.0296 0.2080
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