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T-BOND 2. 000 11/15/41 415, 000. 00 291, 748. 24
T-BOND 3. 000 02/15/49 100, 000. 00 74,707. 03
T-BOND 3. 000 05/15/45 230, 000. 00 178, 968. 75
T-BOND 3. 125 05/15/48 710, 000. 00 546, 589. 06
T-BOND 3. 500 02/15/39 120, 000. 00 109, 907. 81
T-BOND 4. 000 11/15/52 352, 000. 00 310, 392. 50
T-BOND 4. 250 05/15/39 190, 000. 00 187, 135. 15
T-BOND 4. 375 02/15/38 160, 000. 00 161, 956. 24
T-BOND 4. 375 05/15/40 150, 000. 00 148, 248. 04
T-BOND 4. 375 11/15/39 100, 000. 00 99, 179. 68
T-BOND 4. 500 05/15/38 150, 000. 00 153, 398. 43
T-BOND 4.500 08/15/39 180, 000. 00 181, 293. 75
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T-BOND 4. 750 02/15/37 325, 000. 00 341, 948. 24
T-BOND 5. 000 05/15/37 100, 000. 00 107, 421. 87
T-BOND 5.250 11/15/28 420, 000. 00 439, 605. 46
T-BOND 6. 250 05/15/30 220, 000. 00 243, 168. 75
T-NOTE 0. 375 09/30/27 310, 000. 00 292, 187. 10
T-NOTE 0. 500 05/31/27 327, 000. 00 311, 940. 11
T-NOTE 0. 625 03/31/27 200, 000. 00 192, 062. 50
T-NOTE 0. 625 05/15/30 240, 000. 00 209, 878. 12
T-NOTE 0. 625 08/15/30 250, 000. 00 216, 894. 53
T-NOTE 0. 750 01/31/28 577, 000. 00 542, 740. 62
T-NOTE 0.875 11/15/30 240, 000. 00 209, 334. 37
T-NOTE 1. 000 07/31/28 433, 000. 00 404, 432. 14
T-NOTE 1. 125 02/15/31 350, 000. 00 307, 562. 50
T-NOTE 1.250 08/15/31 150, 000. 00 130, 505. 85
T-NOTE 1.250 12/31/26 200, 000. 00 194, 703. 12
T-NOTE 1.375 11/15/31 190, 000. 00 165, 381. 64
T-NOTE 1.500 02/15/30 520, 000. 00 476, 307. 81
T-NOTE 1.500 11/30/28 283, 000. 00 266, 130. 54
T-NOTE 1.625 05/15/31 240, 000. 00 214, 818. 74
T-NOTE 1.625 08/15/29 330, 000. 00 307, 351. 17
T-NOTE 1. 750 11/15/29 300, 000. 00 279, 386. 71
T-NOTE 1.875 02/15/32 250, 000. 00 222, 958. 98
T-NOTE 2. 000 11/15/26 267, 000. 00 262, 648. 65
T-NOTE 2.250 02/15/27 267, 000. 00 262, 463. 08
T-NOTE 2.250 08/15/27 527, 000. 00 515, 039. 57
T-NOTE 2.250 11/15/27 280, 000. 00 272, 879. 68
T-NOTE 2. 375 05/15/27 200, 000. 00 196, 406. 25
T-NOTE 2. 375 05/15/29 284, 000. 00 272, 484. 68
T-NOTE 2. 500 02/15/45 245, 000. 00 175,471. 68
T-NOTE 2. 625 02/15/29 294, 000. 00 285, 214. 45
T-NOTE 2. 750 02/15/28 333, 000. 00 327, 133. 47
T-NOTE 2. 750 04/30/27 200, 000. 00 197, 523. 43
T-NOTE 2. 750 08/15/32 270, 000. 00 252, 038. 67
T-NOTE 2.875 05/15/28 133, 000. 00 130, 786. 79
T-NOTE 2. 875 05/15/32 220, 000. 00 207, 667. 96
T-NOTE 2.875 08/15/28 283, 000. 00 277,804. 29
T-NOTE 3. 125 11/15/28 333, 000. 00 328, 668. 39
T-NOTE 3.375 05/15/33 150, 000. 00 144, 597. 65
T-NOTE 3. 500 02/15/33 350, 000. 00 340, 935. 54
T-NOTE 3.875 08/15/33 100, 000. 00 99, 472. 65
T-NOTE 3.875 11/30/29 230, 000. 00 231, 850. 78
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T-NOTE 4. 000 02/15/34 200, 000. 00 200, 078. 12
T-NOTE 4. 125 11/15/32 90, 000. 00 91, 279. 68
T-NOTE 4. 250 02/28/31 220, 000. 00 225, 345. 31
T-NOTE 4. 375 05/15/34 310, 000. 00 318, 016. 40
T-NOTE 4. 375 11/30/28 350, 000. 00 357, 751. 95
T-NOTE 4.500 04/15/27 200, 000. 00 202, 304. 68
T-NOTE 4.500 11/15/33 240, 000. 00 248, 690. 62
T-NOTE 5. 375 02/15/31 200, 000. 00 215, 515. 62
- 16, 790, 000. 00 15, 569, 916. 13
(2, 448, 992, 108)

T4 Rov |[EfERES:  |CAN 0.500 12/01/30 31, 000. 00 27, 602. 07
CAN 1.000 06/01/27 51, 000. 00 49, 893. 92
CAN 1.000 09/01/26 19, 000. 00 18, 803. 64
CAN 1.250 06/01/30 31, 000. 00 28, 972. 37
CAN 1.500 06/01/31 45, 000. 00 41, 774. 12
CAN 1.500 12/01/31 61, 000. 00 56, 099. 15
CAN 2.000 06/01/28 98, 000. 00 96, 718. 59
CAN 2.000 06/01/32 51, 000. 00 47, 949. 07
CAN 2.000 12/01/51 81, 000. 00 58, 058. 46
CAN 2.250 06/01/29 35, 000. 00 34,513.16
CAN 2.250 12/01/29 70, 000. 00 68, 752. 21
CAN 2.500 12/01/32 70, 000. 00 67, 539. 79
CAN 2.750 06/01/33 109, 000. 00 106, 436. 42
CAN 2.750 09/01/27 20, 000. 00 20, 089. 14
CAN 2.750 12/01/48 67, 000. 00 57,626. 13
CAN 3.500 03/01/28 80, 000. 00 81, 700. 44
CAN 4.000 06/01/41 47, 000. 00 49, 739. 07
CAN 5.750 06/01/29 50, 000. 00 55, 123. 61
- 1,016, 000. 00 967, 391. 36
(108, 309, 136)

a—n [EM&EREA:  |BTPS 0.450 02/15/29 88, 000. 00 82, 770. 07
BTPS 0. 600 08/01/31 100, 000. 00 88, 444. 00
BTPS 1.350 04/01/30 240, 000. 00 228, 055. 20
BTPS 1.650 03/01/32 50, 000. 00 46, 453. 60
BTPS 1.800 03/01/41 160, 000. 00 122, 097. 28
BTPS 2. 000 02/01/28 170, 000. 00 169, 452. 60
BTPS 2. 150 03/01/72 35, 000. 00 20, 808. 48
BTPS 2.250 09/01/36 60, 000. 00 53, 408. 76
BTPS 2.500 12/01/32 99, 000. 00 95, 737. 95
BTPS 3.350 03/01/35 78, 000. 00 78, 262. 08
BTPS 3.850 09/01/49 57, 000. 00 54,511. 83
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BTPS 4. 000 10/30/31 100, 000. 00 106, 374. 30
BTPS 4. 050 10/30/37 150, 000. 00 156, 395. 10
BTPS 4. 750 09/01/44 67, 000. 00 73, 738. 19
BTPS 5.000 09/01/40 175, 000. 00 198, 542. 75
BTPS 5. 750 02/01/33 120, 000. 00 140, 669. 52
BTPS 6.500 11/01/27 193, 000. 00 208, 862. 67
DBR 0. 000 02/15/31 37, 000. 00 32, 864. 28
DBR 0. 000 02/15/32 146, 000. 00 125, 965. 88
DBR 0. 000 08/15/29 72, 000. 00 66, 511. 51
DBR 0. 000 08/15/30 60, 000. 00 54, 055. 80
DBR 0. 000 08/15/30 50, 000. 00 45,033.78
DBR 0. 000 08/15/31 46, 000. 00 40, 287.76
DBR 0. 000 08/15/31 100, 000. 00 87, 616. 80
DBR 0. 000 08/15/50 130, 000. 00 58, 199. 05
DBR 0.250 02/15/29 86, 000. 00 81, 101.01
DBR 0.250 08/15/28 142, 000. 00 135, 365. 76
DBR 0.500 08/15/27 79, 000. 00 77, 020. 85
DBR 1.250 08/15/48 82, 000. 00 55, 782. 55
DBR 2.300 02/15/33 163, 000. 00 160, 836. 01
DBR 2.400 11/15/30 70, 000. 00 70, 283. 86
DBR 3.250 07/04/42 131, 000. 00 133, 294. 59
DBR 4. 000 01/04/37 101, 000. 00 112, 237. 36
DBR 4. 250 07/04/39 90, 000. 00 102, 679. 38
DBR 4. 750 07/04/28 101, 000. 00 107, 946. 78
DBR 4.750 07/04/34 136, 000. 00 158, 408. 72
FRTR 0. 000 05/25/32 100, 000. 00 82, 668. 80
FRTR 0. 000 11/25/30 102, 000. 00 89, 205. 52
FRTR 0.500 05/25/29 34, 000. 00 31, 775. 65
FRTR 0.500 05/25/40 206, 000. 00 130, 196. 12
FRTR 0. 750 02/25/28 185, 000. 00 178,954. 77
FRTR 0. 750 05/25/28 70, 000. 00 67, 401. 35
FRTR 0. 750 11/25/28 74, 000. 00 70, 536. 80
FRTR 1.250 05/25/34 210, 000. 00 178, 837. 89
FRTR 1.250 05/25/36 303, 000. 00 243, 243. 55
FRTR 1.250 05/25/38 140, 000. 00 105, 845. 46
FRTR 1.500 05/25/31 122, 000. 00 114, 049. 99
FRTR 1.500 05/25/50 229, 000. 00 134, 872. 75
FRTR 2. 000 11/25/32 111, 000. 00 103, 785. 88
FRTR 2.500 05/25/30 115, 000. 00 114, 422. 93
FRTR 2. 750 10/25/27 186, 000. 00 187, 968. 62
FRTR 3. 000 05/25/33 150, 000. 00 148, 768. 05
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FRTR 4. 000 10/25/38 110, 000. 00 113, 254. 90

FRTR 4.500 04/25/41 28, 000. 00 30, 058. 30

FRTR 5.500 04/25/29 80, 000. 00 87, 893. 60

OBL 1.300 10/15/27 20, 000. 00 19, 756. 60
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UKT 0.875 01/31/46 100, 000. 00 45, 555. 92

UKT 0.875 07/31/33 162, 000. 00 125, 219. 32

UKT 0.875 10/22/29 37, 000. 00 33, 100. 94

UKT 1.125 10/22/73 15, 000. 00 4,572.75

UKT 1.250 07/22/27 80, 000. 00 76, 871. 35

UKT 1.625 10/22/28 68, 000. 00 64, 130. 05

UKT 3.750 07/22/52 200, 000. 00 153, 137. 94

UKT 4.000 01/22/60 108, 000. 00 84, 472. 20

UKT 4. 125 01/29/27 80, 000. 00 80, 279. 36

UKT 4. 250 03/07/36 67, 000. 00 64, 531. 29

UKT 4.250 06/07/32 50, 000. 00 50, 203. 30

UKT 4.250 12/07/27 58, 000. 00 58, 646. 07

UKT 4.250 12/07/46 155, 000. 00 133, 710. 36

UKT 4.500 09/07/34 30, 000. 00 29, 967. 35

UKT 4.500 12/07/42 144, 000. 00 132, 854. 09

UKT 4.625 01/31/34 80, 000. 00 80, 799. 36
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