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T-BOND 4.500 05/15/38 150, 000. 00, 159, 199. 21
T-BOND 4. 500 08/15/39 180, 000. 00, 190, 195. 31
T-BOND 4. 750 02/15/37 325, 000. 00 353, 488. 28
T-BOND 6. 000 02/15/26 220, 000. 00 226, 178. 90
T-BOND 6. 250 05/15/30 140, 000. 00, 157, 718. 75
T-NOTE 0. 375 01/31/26 240, 000. 00 226, 996. 87
T-NOTE 0. 375 09/30/27 150, 000. 00, 134, 800. 78
T-NOTE 0. 500 05/31/27 327, 000. 00 297, 991. 52
T-NOTE 0. 625 03/31/27 200, 000. 00 183, 742. 18
T-NOTE 0. 625 05/15/30 240, 000. 00 201, 168. 74
T-NOTE 0. 625 08/15/30 50, 000. 00| 41, 611. 32
T-NOTE 0. 750 01/31/28 577, 000. 00 519, 840. 93
T-NOTE 0. 750 03/31/26 250, 000. 00 236, 689. 45
T-NOTE 0.875 11/15/30 240, 000. 00 201, 684. 37
T-NOTE 1. 000 07/31/28 133, 000. 00, 119, 351. 91
T-NOTE 1.125 02/15/31 150, 000. 00, 127,511. 71

54




T-NOTE 1.250 08/15/31 150, 000. 00 126, 650. 39
T-NOTE 1.250 12/31/26 200, 000. 00 187, 960. 93
T-NOTE 1.375 11/15/31 190, 000. 00 160, 839. 45
T-NOTE 1.500 02/15/30 400, 000. 00 354, 984. 37
T-NOTE 1.500 08/15/26 327, 000. 00 311, 071. 52
T-NOTE 1.500 11/30/28 283, 000. 00 257,474. 72
T-NOTE 1.625 02/15/26 332, 000. 00 319, 524. 06
T-NOTE 1.625 05/15/26 230, 000. 00 220, 305. 85
T-NOTE 1.625 05/15/31 240, 000. 00 209, 231. 25
T-NOTE 1.625 08/15/29 200, 000. 00 180, 796. 87
T-NOTE 1.625 10/31/26 200, 000. 00 190, 062. 50
T-NOTE 1.750 11/15/29 300, 000. 00 271, 605. 46
T-NOTE 1. 875 02/15/32 150, 000. 00 131, 091. 79
T-NOTE 1.875 07/31/26 250, 000. 00 239, 775. 39
T-NOTE 2. 000 11/15/26 267, 000. 00 255, 662. 92
T-NOTE 2.250 02/15/27 267, 000. 00 256, 340. 85
T-NOTE 2.250 08/15/27 527, 000. 00 502, 935. 04
T-NOTE 2.250 11/15/25 240, 000. 00 233, 859. 37
T-NOTE 2.250 11/15/27 280, 000. 00 266, 339. 06
T-NOTE 2.375 05/15/29 284, 000. 00 266, 804. 68
T-NOTE 2. 500 02/15/45 545, 000. 00 413, 710. 35
T-NOTE 2. 625 01/31/26 240, 000. 00 234, 534. 37
T-NOTE 2. 625 02/15/29 294, 000. 00 279, 931. 64
T-NOTE 2. 750 02/15/28 333, 000. 00 321, 136. 87
T-NOTE 2. 750 04/30/27 200, 000. 00 194, 109. 37
T-NOTE 2. 750 08/15/32 120, 000. 00 111, 145. 31
T-NOTE 2. 875 05/15/28 133, 000. 00 128, 589. 18
T-NOTE 2. 875 05/15/32 100, 000. 00 93, 695. 31
T-NOTE 2. 875 08/15/28 283, 000. 00 273, 128. 16
T-NOTE 3. 000 10/31/25 190, 000. 00, 186, 905. 07
T-NOTE 3. 125 11/15/28 133, 000. 00, 129, 456. 79
T-NOTE 3. 375 05/15/33 150, 000. 00, 144, 609. 37
T-NOTE 3. 500 02/15/33 350, 000. 00 341, 099. 60
T-NOTE 3.875 08/15/33 100, 000. 00, 100, 023. 43
T-NOTE 3.875 11/30/29 130, 000. 00, 130, 558. 59
T-NOTE 4. 125 11/15/32 238, 000. 00 242, 871. 56
T-NOTE 4. 250 02/28/31 100, 000. 00 102, 613. 28
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T-NOTE 4. 375 11/30/28 100, 000. 00 102, 265. 62
T-NOTE 4. 500 03/31/26 330, 000. 00 331, 521. 08
T-NOTE 4. 500 04/15/27 200, 000. 00 202, 875. 00
T-NOTE 4. 500 11/15/33 100, 000. 00 104, 839. 84
T-NOTE 5.375 02/15/31 200, 000. 00 219, 000. 00

16, 397, 000. 00 15, 148, 581. 36
(2, 218, 509, 740)

Kk RVAR

AFH EERESR CAN 0. 250 03/01/26 50, 000. 00 47,633. 71
i CAN 0.500 12/01/30 31, 000. 00| 26, 635. 97
CAN 1.000 06/01/27 51, 000. 00| 48, 258. 71
CAN 1.000 09/01/26 19, 000. 00 18, 171. 99
CAN 1.250 06/01/30 31, 000. 00| 28, 170. 63
CAN 1.500 06/01/26 50, 000. 00| 48, 431. 94
CAN 1.500 06/01/31 45, 000. 00 40, 884. 81
CAN 1.500 12/01/31 61, 000. 00 55, 023. 59
CAN 2.000 06/01/28 98, 000. 00 94, 607. 55
CAN 2.000 06/01/32 51, 000. 00| 47, 406. 85
CAN 2.000 12/01/51 81, 000. 00 63, 906. 86
CAN 2.250 06/01/29 35, 000. 00| 34, 002. 72
CAN 2.250 12/01/29 70, 000. 00| 67, 879. 38
CAN 2.500 12/01/32 70, 000. 00| 67,327. 16
CAN 2.750 06/01/33 60, 000. 00 58, 680. 60
CAN 2.750 09/01/27 20, 000. 00 19, 808. 08
CAN 2.750 12/01/48 7,000. 00 6,528. 78
CAN 4.000 06/01/41 47, 000. 00 52, 143. 72
877, 000. 00 825, 503. 05
HFHH REGE
(88, 659, 027)
a—n  [EfEEEA BTPS 0.450 02/15/29 88, 000. 00 78, 686. 78
BTPS 0.500 02/01/26 109, 000. 00 105, 262. 39
BTPS 0.600 08/01/31 100, 000. 00 83, 559. 20
BTPS 1.250 12/01/26 95, 000. 00 91, 754. 80
BTPS 1.350 04/01/30 240, 000. 00 218, 224. 80
BTPS 1.650 03/01/32 50, 000. 00| 44, 522. 02
BTPS 1.800 03/01/41 160, 000. 00 118, 421. 79
BTPS 2. 000 02/01/28 170, 000. 00 165, 175. 74
BTPS 2.000 12/01/25 195, 000. 00 192, 757. 69
BTPS 2. 150 03/01/72 35, 000. 00| 21, 847. 56
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BTPS 2.250 09/01/36 60, 000. 00 51, 576. 60
BTPS 2.500 12/01/32 99, 000. 00 92, 688. 25
BTPS 3.350 03/01/35 78, 000. 00 76, 084. 94
BTPS 3.850 09/01/49 57, 000. 00, 54, 697. 20
BTPS 4. 000 10/30/31 100, 000. 00 104, 610. 00
BTPS 4. 050 10/30/37 150, 000. 00, 153, 842. 40
BTPS 4. 750 09/01/44 67, 000. 00 73, 298. 00
BTPS 5.000 09/01/40 80, 000. 00 89, 533. 84
BTPS 5. 750 02/01/33 120, 000. 00, 140, 041. 56
BTPS 6.500 11/01/27 193, 000. 00, 214, 436. 12
DBR 0. 000 02/15/31 37, 000. 00 32, 295. 82
DBR 0. 000 02/15/32 146, 000. 00 124,613. 19
DBR 0. 000 08/15/26 100, 000. 00 95, 450. 00
DBR 0. 000 08/15/29 72, 000. 00 64, 815. 69
DBR 0. 000 08/15/30 60, 000. 00 52, 954. 26
DBR 0. 000 08/15/30 50, 000. 00 44,109. 98
DBR 0. 000 08/15/31 46, 000. 00 39, 722. 56
DBR 0. 000 08/15/31 200, 000. 00 172, 760. 00
DBR 0. 000 08/15/50 130, 000. 00 69, 441. 97
DBR 0.250 02/15/29 86, 000. 00 79, 143. 22,
DBR 0.250 08/15/28 22, 000. 00 20, 427. 68
DBR 0.500 02/15/26 231, 000. 00 224, 161. 47
DBR 0.500 08/15/27 79, 000. 00, 75, 129. 00
DBR 1.250 08/15/48 82, 000. 00 64, 001. 98
DBR 2.300 02/15/33 53, 000. 00, 53, 466. 93
DBR 2.400 11/15/30 70, 000. 00 70, 873. 11
DBR 3.250 07/04/42 131, 000. 00 145, 102. 93
DBR 4. 000 01/04/37 101, 000. 00 118, 325. 74
DBR 4.250 07/04/39 90, 000. 00 109, 889. b5
DBR 4. 750 07/04/28 101, 000. 00, 110, 463. 70
DBR 4. 750 07/04/34 36, 000. 00 43, 906. 17
FRTR 0. 000 02/25/27 47, 000. 00 44, 022. 60
FRTR 0. 000 05/25/32 100, 000. 00, 80, 798. 50
FRTR 0. 000 11/25/30 22, 000. 00 18, 622. 13
FRTR 0.250 11/25/26 63, 000. 00 59, 733. 32
FRTR 0.500 05/25/26 80, 000. 00 77, 043. 52
FRTR 0.500 05/25/29 34, 000. 00 30, 756. 91
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FRTR 0.500 05/25/40 206, 000. 00 137, 163. 86
FRTR 0.750 02/25/28 185, 000. 00, 173, 510. 94
FRTR 0.750 05/25/28 70, 000. 00| 65, 359. 31
FRTR 0.750 11/25/28 74, 000. 00| 68, 430. 02
FRTR 1.000 05/25/27 47, 000. 00| 44, 980. 69
FRTR 1.000 11/25/25 70, 000. 00| 68, 440. 68
FRTR 1.250 05/25/34 110, 000. 00, 94, 474. 38
FRTR 1.250 05/25/36 303, 000. 00 249, 253. 86
FRTR 1.500 05/25/31 122, 000. 00, 112, 953. 21
FRTR 1.500 05/25/50 229, 000. 00 155, 358. 18
FRTR 2. 000 11/25/32 111, 000. 00, 104, 312. 58
FRTR 2.500 05/25/30 115, 000. 00, 113, 902. 55
FRTR 2. 750 10/25/27 186, 000. 00, 186, 670. 53
FRTR 3.000 05/25/33 100, 000. 00, 101, 056. 50,
FRTR 4.500 04/25/41 28, 000. 00| 32, 447. 18
FRTR 5.500 04/25/29 80, 000. 00| 89, 772. 00
FRTR 6.000 10/25/25 85, 000. 00| 88, 014. 78
OBL 1.300 10/15/27 20, 000. 00| 19, 449. 60
I 6, 656, 000. 00 6, 198, 604. 46
(1, 006, 095, 489)

e [ EMERES UKT 0.250 07/31/31 76, 000. 00 59, 891. 15
K UKT 0.375 10/22/30 55, 000. 00| 44, 966. 84
UKT 0.625 07/31/35 52, 000. 00| 36, 592. 40
UKT 0.875 01/31/46 100, 000. 00, 51, 440. 00
UKT 0.875 07/31/33 162, 000. 00, 125, 313. 48
UKT 0.875 10/22/29 37, 000. 00| 32, 116. 74
UKT 1.125 10/22/73 15, 000. 00 5, 680. 50
UKT 1.500 07/22/26 95, 000. 00| 90, 672. 75
UKT 1.625 10/22/28 68, 000. 00| 62, 520. 56
UKT 3.750 07/22/52 80, 000. 00| 71, 040. 00
UKT 4.000 01/22/60 108, 000. 00, 99, 694. 80
UKT 4.125 01/29/27 80, 000. 00| 80, 016. 80
UKT 4.250 03/07/36 17, 000. 00 17, 323. 00
UKT 4.250 06/07/32 50, 000. 00| 51, 527. 50
UKT 4.250 12/07/27 58, 000. 00| 58, 709. 92
UKT 4.250 12/07/46 155, 000. 00, 150, 846. 00,
UKT 4.500 09/07/34 30, 000. 00| 31, 311. 00
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UKT 4.500 12/07/42

94, 000. 00

95, 682. 60

sk A

1, 332, 000. 00

1, 165, 346. 04
(221, 613, 856)

3,534, 878, 112
(3,534, 878, 112)

W1 EEREETO/NE AR () IR, BERESETHY T,
& FEEORHTHY, NETERRLTEY 7,

VE2 AEHMO () NOSEILAMEHA (% O 5

3 ;é@ﬁ%ﬁ#wmﬁ

K Kov RS 68 #8417 100. 0% 62. 7%
AT H R [EfERESR 18 #2417 100. 0% 2. 5%
T—n RS 65 #4617 100. 0% 28. 5%
BER > R [E RS 18 &4 17 100. 0% 6. 3%
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