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11446 R308 A& : $74,148,717,950) |= $103,623,182,346 98.35 | $73,937,140,503 98.86
BRATHFHR 997,075,945 0.95 213,590,864 0.29
JEWC O BB ARK 163,455,102 0.16 - -
JE I 3R 238,876,000 0.23 43,722,000 0.06
JE WA 8 = 1,689,854,594 1.60 1,149,656,401 1.54
FE4H3R0R 150,000 - 150,000 -

& A A 106,712,593,987 | 101.29 75,344,259,768 | 100.75

& 1
S4B E % B IEBR 611,802,874 0.58 89,334,828 0.12
JEAT BP 2R 4D B 3 238,920,000 0.23 43,882,500 0.06
AT ZAXN 17,381,308 0.02 12,089,484 0.02
AR & = 4345324 - 3,022,369 -
AT B B = 6,444,333 0.01 4,251,545 0.01

A Eiten g 145,296 - 160,173 -
JEAT I B 0 BTk kA 477,599,673 0.45 402,206,326 0.54
REimd a7 25,355 - 3,386 -

& & At 1,356,664,163 1.29 554,950,611 0.75
' A $105,355,929,824 | 100.00 | $74,789,309,157 | 100.00
AT S B E S 6,488,458,000 4,973,458,000
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(US961214EG45)WSTP 4.421 07/24/39 $576,448,128 $428,216,278 2.02 1.62 0.55 0.57
(US961214EQ27)WSTP 2.963 11/16/40 88,271,893 124,599,386 0.37 0.57 0.08 0.17
(US961214EY50)WSTP 3.133 11/18/41 229,684,026 271,256,302 0.97 1.27 0.22 0.36
#®t
(US902613AY48)UBS 4 7/8 05/15/45 822,191,764 669,824,469 1.48 1.32 0.78 0.90
(US902674A263)UBS 4 1/2 06/26/48 571,433,664 308,467,827 2.07 1.22 0.54 041
#
(US06738EAJ4T)BACR 5 1/4 08/17/45 805,065,644 513,300,404 1.79 1.22 0.76 0.69
(US06738EAV74)BACR 4.95 01/10/47 42,635,752 146,625,621 0.10 0.37 0.04 0.20
(US06738EBS37)BACR 3.81103/10/42 27,686,368 140,064,369 0.11 0.61 0.03 0.19
(US06738EBW49)BACR 3.33 11/24/42 26,295,568 111,018,600 0.11 0.51 0.02 0.15
(US06738ECS28)BACR 6.036 03/12/55 1,740,976,591 1,104,268,504 7.00 4.89 1.65 1.48
(US06738EDE23)BACR 5.86 08/11/46 763,924,720 - 1.92 - 0.73 -
(US404280AH22)HSBC 6 1/2 09/15/37 560,872,486 573,141,269 0.65 0.73 0.53 0.77
(US404280AJ87)HSBC 6.8 06/01/38 549,784,738 538,095,933 1.04 1.1 0.52 0.72
(US404280AM17)HSBC 6.1 01/14/42 366,783,348 271,403,250 1.44 1.17 0.35 0.36
(US404280AQ21)HSBC 5 1/4 03/14/44 386,308,793 414,156,833 0.85 0.99 0.37 0.55
(US404280DM89)HSBC 6 1/2 09/15/37 809,801,947 553,500,224 2.42 1.81 0.77 0.74
(US404280DN62)HSBC 6.8 06/01/38 635,409,014 453,759,531 3.38 2.65 0.60 0.61
(US404280DW61)HSBC 6.332 03/09/44 1,833,586,214 968,553,353 1.96 1.12 1.74 1.30
(US539439AN92)LLOYDS 5.3 12/01/45 535,601,032 488,055,513 2.17 2.17 0.51 0.65
(US53944YAE32)LLOYDS 4.344 01/09/48 556,152,624 399,032,788 1.42 1.14 0.53 0.53
(US53944YAQ61)LLOYDS 3.369 12/14/46 285,128,664 170,932,788 1.04 0.70 0.27 0.23
(US53944YBI10)LLOYDS 5.668 02/10/47 314,033,263 - 1.00 - 0.30 -
(US639057TAWS2)NWG 5.908 03/03/47 217,961,300 - 0.93 - 0.21 -
(US404280AG49)HSBC 6 1/2 05/02/36 - 545,695,153 - 0.86 - 0.73
(US404280DLO7)HSBC 6 1/2 05/02/36 - 183,452,693 - 1.04 - 0.25
B4 »
(US606822BB97)MUFG 4.286 07/26/38 423,989,853 247,215,455 2.86 1.82 0.40 0.33
(US606822BE37)MUFG 4.153 03/07/39 354,507,885 193,896,041 2.48 1.44 0.34 0.26
(US606822BK96)MUFG 3.751 07/18/39 409,094,402 325,082,271 1.01 0.86 0.39 0.43
(US606822DY72)MUFG 5.868 04/21/47 482,470,269 - 1.20 - 0.46 -
(US86562MCF59)SUMIBK 2,296 01/12/41 21,898,770 39,875,735 0.20 0.40 0.02 0.05
(US86562MCK45)SUMIBK 2.93 09/17/41 34,691,225 53,039,202 0.18 0.29 0.03 0.07
(US86562MCQ15)SUMIBK 3.05 01/14/42 76,546,145 113,726,355 0.64 1.04 0.07 0.15
(US86562MCY49)SUMIBK 6.184 07/13/43 908,818,352 527,565,807 2.69 1.69 0.86 0.71
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A A
(US86562MDQ06)SUMIBK 5.836 07/09/44 $968,566,867 $541,742,744 3.03 1.82 0.92 0.72
(USB6562MEB28)SUMIBK 5.796 07/08/46 629,264,310 - 2.00 - 0.60 -
(US86562MEG15)SUMIBK 5.57 01/15/47 250,163,894 - 0.80 - 0.24 -

58
(US21684AAB26)RABOBK 5 3/4 12/01/43 720,012,370 555,235,443 1.82 1.50 0.68 0.74
(US21684AAD81)RABOBK 5 1/4 08/04/45 561,140,255 360,679,336 1.52 1.04 0.53 0.48
(US21685WCJ45)RABOBK 5 1/4 05/24/41 624,219,905 515,631,199 1.33 1.19 0.59 0.69

S
(US025816BF52)AXP 4.05 12/03/42 431,224,636 309,858,700 1.52 1.19 0.41 0.41
(US06050TIZ66)BAC 6 10/15/36 1,962,411,852 1,384,190,214 4.66 3.58 1.86 1.85
(US06051GENS51)BAC 5 7/8 02/07/42 2,210,666,351 1,112,245,310 4.46 2.42 2.10 1.49
(US06051GFC87)BAC 5 01/21/44 1,430,597,433 822,334,729 2.39 1.49 1.36 1.10
(US06051GFG91)BAC 4 7/8 04/01/44 471,756,508 214,515,810 1.06 0.53 0.45 0.29
(US06051GFQT3)BAC 4 3/4 04/21/45 - 687,097,609 412,814,564 4.84 3.18 0.65 0.55
(US06051GGG82)BAC 4.443 01/20/48 921,406,403 688,246,561 1.70 1.37 0.87 0.92
(US06051GGMS0)BAC 4.244 04/24/38 429,446,962 99,847,109 0.74 0.19 0.41 0.13
(US06051GHAO04)BAC 3.946 01/23/49 240,786,347 198,323,269 0.77 0.69 0.23 0.27
(US06051GHS12)BAC 4.33 03/15/50 1,139,598,526 818,762,359 1.57 1.22 1.08 1.10
(US06051GHU67)BAC 4.078 04/23/40 174,215,832 82,450,034 0.42 0.22 0.17 0.11
(US06051GIA8S)BAC 4.083 03/20/51 1,850,233,790 1,427,365,621 1.33 1.11 1.76 1.91
(US06051GIE08)BAC 2.676 06/19/41 38,744,532 181,679,227 0.03 0.17 0.04 0.24
(US06051GIM24)BAC 2.831 10/24/51 20,896,123 92,564,305 0.10 0.50 0.02 0.12
(US06051GINO7)BAC 3.483 03/13/52 44,396,783 124,587,041 0.20 0.60 0.04 0.17
(US06051GIWO6)BAC 3.311 04/22/42 65,104,764 149,203,031 0.08 0.19 0.06 0.20
(US06051GKB40)BAC 2.972 07/21/52 56,862,157 241,580,815 0.14 0.64 0.05 0.32
(US172967DRY5)C 6 1/8 08/25/36 520,330,135 479,991,519 0.78 0.79 0.49 0.64
(US172967EW71)C 8 1/8 07/15/39 2,160,491,275 2,090,158,978 2.17 2.27 2.05 2,79
(US172967FX46)C 5 7/8 01/30/42 587,195,414 266,667,756 1.78 0.88 0.56 0.36
(US172967THA25)C 6.675 09/13/43 1,504,141,807 1,005,598,023 429 3.14 143 1.34
(US172967HS33)C 5.3 05/06/44 566,050,181 397,589,863 1.89 1.45 0.54 0.53
(US172967TU60)C 4.65 07/30/45 73,071,178 92,610,539 0.21 0.29 0.07 0.12
(US172967KR13)C 4 3/4 05/18/46 55,899,404 616,719,878 0.12 1.40 0.05 0.82
(US172967LI87)C 4.281 04/24/48 43,373,805 112,233,219 0.16 0.46 0.04 0.15
(US172967LU33)C 3.878 01/24/39 24,703,182 73,012,100 0.09 0.29 0.02 0.10
(US172967MMO8)C 5.316 03/26/41 714,096,294 380,747,799 1.75 1.02 0.68 0.51
(US172967NFA48)C 2.904 11/03/42 18,245,773 78,695,143 0.06 0.30 0.02 0.11
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(US17327CAY93)C 5.612 03/04/56 $2,214,663,206 $373,834,432 3.55 0.65 2.10 0.50
(US316773CH12)FITB 8 1/4 03/01/38 436,595,273 395,982,632 1.12 B RV} 0.41 0.53
(US38141EC311)GS 4.8 07/08/44 285,227,787 544,686,877 0.57 1.18 0.27 0.73
(US38141GB862)GS 5.561 11/19/45 2,682,754,187 1,443,397,817 2.89 1.67 2.55 193
(US38141GC514)GS 5.734 01/28/56 2,713,990,397 1,143,546,355 2.88 1.30 2.58 1.53
(US38141GFD16)GS 6 3/4 10/01/37 3,818,044,027 3,677,502,857 1.98 2.06 3.62 4.92
(US38141GGMO6)GS 6 1/4 02/01/41 2,249,475,433 1,326,797,262 2.65 1.69 2.14 1.77
(US38141GVSO01)GS 4 3/4 10/21/45 225,984,645 593,835,824 0.46 1.30 0.21 0.79
(US38141GXA74)GS 4.411 04/23/39 213,522,047 142,829,131 0.49 0.36 0.20 0.19
(US38141GYC22)GS 3.21 04/22/42 50,365,260 155,476,635 0.09 032 | 005 0.21
(US38141GYKA48)GS 2.908 07/21/42 41,705,008 100,823,683 0.12 0.32 0.04 0.13
(US38141GZN77)GS 3.436 02/24/43 63,776,705 192,841,543 0.13 0.43 0.06 0.26
(US38145GAT76)GS 5.541 01/21/47 1,555,479,103 - 1.84 - 1.48 -
(US38148LAF31)GS 5.15 05/22/45 1,611,842,730 947,490,701 2.77 1.80 1.53 127
(US38148YAA64)GS 4.017 10/31/38 253,457,609 155,018,764 0.36 0.24 0.24 0.21
(US4042Q1ADY94)HSBC 7 01/15/39 764,217,875 529,028,770 3.04 225 0.73 0.71
(US46625HHF01)JPM 6.4 05/15/38 2,751,143,826 2,623,619,865 3.14 3.22 2.61 3.51
(US46625HHV50)IPM 5 1/2 10/15/40 1,030,491,173 633,342,038 2.54 1.70 0.98 0.85
(US46625HIB78)IPM 5.6 07/15/41 1,537,261,204 1,065,300,801 2.71 2.02 1.46 1.42
(US46625HIM34)JPM 5 5/8 08/16/43 1,515,677,617 928,535,889 3.76 2.52 1.44 1.24
(US46625HIUS9)IPM 4.85 02/01/44 551,493,972 374,222,957 1.87 1.37 0.52 0.50
(US46625HLL23)JPM 4.95 06/01/45 1,602,644,839 898,419,496 3.12 1.92 1.52 1.20
(US46647PAA49)IPM 4.26 02/22/48 777,491,285 554,341,399 1.47 1.12 0.74 0.74
(US46647PAJS57)IPM 3.882 07/24/38 7,773,234 110,460,839 0.01 0.17 0.01 0.15
(US46647PAK21)IPM 4.032 07/24/48 669,399,406 410,260,805 1.75 1.15 0.64 0.55
(US46647PALO4)JPM 3.964 11/15/48 662,463,119 724,637,301 0.75 0.88 0.63 0.97
(US46647PAN69)IPM 3.897 01/23/49 266,082,602 331,319,054 0.61 0.82 0.25 0.44
(US46647PBM77)JPM 3.109 04/22/41 34,766,607 76,516,440 0.09 0.23 0.03 0.10
(US46647PBN50)JPM 3.109 04/22/51 56,461,467 269,449,307 0.12 0.61 0.05 0.36
(US46647PBV76)IPM 2.525 11/19/41 15,358,415 96,288,456 0.04 0.29 0.01 0.13
(US46647PCD69)IPM 3.157 04/22/42 67,922,787 205,852,746 0.14 0.47 0.06 0.28
(US46647PCE43)IPM 3.328 04/22/52 270,442,573 631,194,272 0.35 0.88 0.26 0.84
(US46647PES11)JPM 5.534 11/29/45 3,280,695,566 1,336,759,685 415 1.82 3.11 1.79
(US48126BAA17)IPM 5.4 01/06/42 939,527,676 780,004,933 2.37 2.13 0.89 1.04
(US59022CAJ27)BAC 6.11 01/29/37 2,373,163,371 1,785,124,916 3.54 2.89 225 2.39
(US59023VAAS9)BAC 7 3/4 05/14/38 2,651,979,602 2,523,733,076 3.98 413 2.52 3.37
(A 4R 4R R R 3x)
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48
(US6174468N29)MS 5.597 03/24/51 $2,236,067,571 $1,294,374,895 3,58 223 2.12 1.73
(US6174468Y83)MS 2.802 01/25/52 23,001,740 162,572,423 0.06 0.45 0.02 0.22
(US61744YAL20)MS 3.971 07/22/38 100,504,309 66,160,215 0.18 0.13 0.10 0.09
(US61744YAR99)MS 4.457 04/22/39 130,154,778 120,128,749 0.44 0.44 0.12 0.16
(US61746BEGT7)MS 4 3/8 01/22/47 480,531,134 703,936,667 0.80 1.25 0.46 0.94
(US61747YDYS6)MS 4.3 01/27/45 505,267,203 793,678,769 0.75 1.27 0.48 1.06
(US6174TYFV20)MS 5.516 11/19/55 2,542,075,351 1,359,847,000 2.75 1.58 2.41 1.82
(US61747YGC30)MS 5.9 03/13/47 1,386,807,317 - 1.72 - 1.32 -
(US617482V925)MS 6 3/8 07/24/42 2,711,372,058 2,039,046,302 3.91 3.18 2,57 2.73
(US61772BACT2)MS 3.217 04/22/42 53,391,246 48,807,915 0.11 0.11 0.05 0.07
(US75913MAAT7I)RF 6.45 06/26/37 137,546,101 122,896,233 0.81 0.81 0.13 0.16
(US7591EPAEQ9)RF 7 3/8 12/10/37 135,449,725 122,095,070 125 1.25 0.13 0.16
(US92976GAG64)WFC 5.85 02/01/37 1,045,204,279 747,898,575 2.11 1.64 0.99 1.00
(US92976GAJ04)WFC 6.6 01/15/38 2,350,506,269 1,920,318,825 2.69 2.37 2.23 2.57
(US949746NL15)WFC 5.95 12/15/36 1,856,931,986 428,068,384 7.57 1.90 1.76 0.57
(US949746RF0O1)WFC 5.606 01/15/44 2,142,393,944 1,037,295,076 2.91 1.52 2.03 1.39
(US94974BFPO4)WFC 5 3/8 11/02/43 1,138,139,486 699,089,538 1.90 126 1.08 0.93
(US94974BGE48)WFC 4.65 11/04/44 849,401,761 784,782,858 1.56 1.56 0.81 1.05
(US94974BGKO8)WEC 3.9 05/01/45 40,280,524 153,571,708 0.08 0.33 0.04 0.21
(US94974BGQT7)WFC 4.9 11/17/45 645,682,260 594,447,276 1.16 1.15 0.61 0.79.
(US94974BGT17)WFC 4.4 06/14/46 59,300,048 562,758,053 0.11 1.17 0.06 0.75
(US94974BGUBSYWFC 4 3/4 12/07/46 243,142,982 387,581,657 0.45 0.77 0.23 0.52
(US94980VAG32)WFC 5.95 08/26/36 974,565,193 661,519,209 2.91 2.16 0.93 0.88
(US95000U2M49YWFC 5.013 04/04/51 2,486,525,585 1,918,691,915 1.58 1.31 2.36 2.57
(US95000U2Q52)WFC 3.068 04/30/41 13,686,183 123,145,330 0.02 0.16 0.01 0.16
(US95000U2251)WFC 4.611 04/25/53 525,054,400 664,241,770 0.60 0.82 0.50 0.89
(US95000U4F79)WFC 5.433 01/23/47 912,390,181 - 1.49 - 0.87 -
(US172967MD09)C 4.65 07/23/48 - 598,400,533 - 0.95 - 0.80
(US38143YACT75)GS 6.45 05/01/36 - 669,755,779 - 1.43 - 0.90
(US4042Q1AB39)HSBC 5 5/8 08/15/35 - 60,128,386 - 0.27 - 0.08
(US929903AM44)WFC 5 1/2 08/01/35 - 203,719,643 - 0.86 - 0.27
1§ %A% 103,623,182,346 73,937,140,503 98.35 98.86
BATAEHR 997,075,945 213,590,864 0.95 0.29
REeFARAREBZIH 735,671,533 638,577,790 0.70 0.85
*RE $105,355,929,824 $74,789,309,157 100.00 100.00
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11541818 26R308 1141818 £6H308
A B M 3E oy 3R % oy %R %
Mg E A $100,435,297,149 95.33 $75,875,717,773 | 101.45
e A
RN N = 3,030,786,830 2.88 2,139,248,990 2.86
HE Al - - 573 -
WA A E 3,030,786,830 2.88 2,139,249,563 2.86
g R
@12 % ZARX 108,960,021 0.10 75,969,694 0.10
1% % & = 27,240,019 0.03 18,992,415 0.03
L AEE = 150,000 - 150,000 -
L E = 13,098,348 0.01 9,189,179 0.01
&g 145,296 - 160,173 -
R &R = 1,117,225 - 565,774 -
&R A 150,710,909 0.14 105,027,235 0.14
AEFREH R 2,880,075,921 2.74 2,034,222,328 2.72
BT BHEBEMER 22,575,732,566 21.42 11,770,051,347 15.74
B EMER (16,231,968,022) | (15.41) (5,186,306,096) (6.93)
CEEREAES ZRA (274,887,546) (0.26) (56,764,028) (0.08)
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