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% %A % o %A %
7 y:3
fE#4%E (=) $ 314,065,220 97.53 $ 281,591,605 97.18
BT (M3ER) 3,717,377 1.15 4,416,367 1.52
JEW A & (M3E=) 4,545,347 1.42 4,072,216 1.41
BEAL: 322,327,944 100.10 290,080,188 100.11
& &
stEsE g (MR
—) 54,656 0.02 50,883 0.02
AR E & (3N 40,994 0.01 38,163 0.01
B4 B AT 3R 221,893 0.07 222,013 0.08
B1EAE 317,543 0.10 311,059 0.11
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BTN B E M 9,767,000 9,267,000
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A D
US961214EG45 WSTP 4.421
07/24/39 $ 3762095 § 509,679 0.01 = 1.17 0.18
US961214EQ27 WSTP 2.963
11/16/40 2,978,062 407,490 0.01 - 0.93 0.14
US961214EY50 WSTP 3.133
11/18/41 3,009,908 611,079 0.01 - 0.93 0.21
9,750,065 1,528,248 3.03 053
P
US902674A263 UBS 41/2
06/26/48 9,105,150 - 0.03 - 2.83 -
US225433AF86 CS 4 7/8
05/15/45 - 5318172 . 0.01 . 1.83
9,105,150 5,318,172 2.83 1.83
#
US06738EAJ47 BACR 51/4
08/17/45 6,026,263 5,536,817 0.01 0.01 1.87 1.91
US06738EAV74 BACR 4.95
01/10/47 5,764,962 5,321,844 0.01 0.01 1.79 1.84
US404280AM17 HSBC 6.1
01/14/42 6,297,240 3,538,268 0.02 0.01 1.96 1.22
US404280AQ21 HSBC 51/4
03/14/44 7,570,889 6,563,431 0.02 0.02 235 2.26
US539439AN92 LLOYDS 5.3
12/01/45 5,896,595 5,298,306 0.02 0.02 1.83 1.83
US53944YAE32 LLOYDS 4.344
01/09/48 4,953,982 4,543,442 0.01 0.01 1.54 157
US404280A]87 HSBC 6.8
06/01/38 - 3,655,575 5 0.01 . 1.26
US404280DN62 HSBC 6.8
06/01/38 = 3,060,632 > 0.02 . 1.06
36,509,931 37,518,315 11.34 12.95
A ES
US606822BE37 MUFG 4.153
03/07/39 2,549,889 2,628,627 0.02 0.02 0.79 0.91
US606822BK96 MUFG 3.751
07/18/39 5,386,148 5,000,613 0.01 0.01 1.67 1.73
US86562MCF59 SUMIBK
2.296 01/12/41 6,385,430 5,810,265 0.06 0.06 1.98 2.00
US86562MCK45 SUMIBK 2.93
09/17/41 1,618,414 - 0.01 = 0.50 .
US86562MCY49 SUMIBK
6.18407/13/43 2,397,827 . 0.01 s 0.75 -
US606822BB97 MUFG 4.286
07/26/38 = 2,671,892 = 0.02 < 0.92
18,337,708 16,111,397 5.69 5.56
w M
US21684AAB26 RABOBK 5
3/412/01/43 13,000,769 12,135,234 0.03 0.03 4.04 419
US21685WCJ45 RABOBK 5
1/405/24/41 4,879,278 2,502,095 0.01 0.01 151 0.86
17,880,047 14,637,329 555 5.05
£ ®
US025816BF52 AXP 4.05
12/03/42 4,172,319 5,820,903 0.01 0.02 1.30 2.01
US06051GEN51 BAC 57/8
02/07/42 6,970,042 6,574,194 0.01 0.01 216 227
US06051GFC87 BAC 5
01/21/44 6,358,391 5,668,148 0.01 0.01 1.97 1.96
US06051GFQ73 BAC 4 3/4
04/21/45 6,198,147 5,583,096 0.04 0.04 1.92 1.93
(4 XRA)



(& # A
£ WO e BT AME N B B KA B H W
# # 1 # 124124318 1115124318 _1D2F2A3lA__I1NFA3IA_ 12F2A31A 1115124314
US172967EW71 C81/8
07/15/39 $ 7142000 § 3,408,061 0.01 . 22 118
US172967FX46 C57/8
01/30/42 5,569,824 2,480,880 0.02 0.01 173 086
US172967HA25 C 6.675
09/13/43 8,640,029 10,346,317 0.0 0.03 268 357
US172967HS33 C 5.3 05/06/44 7,398,909 8,656,747 0.03 0.03 230 299
US172967]U60 C 4.65
07/30/45 5,040,765 2,132,990 001 0.01 157 074
US172967KR13 C 4 3/4
05/18/46 6,893,773 7,673,212 001 0.02 214 265
US172967MD09 C 4.65
07/23/48 4,838,428 2,675,702 001 - 150 092
US38141EC311 GS 4.8
07/08/44 5,241,180 2,451,440 0.01 0.01 163 085
US38141GGMO6 GS 6 1/4
02/01/41 5,825,538 2,891,600 0.01 - 181 1.00
US38141GVS01 GS 43/4
10/21/45 4,963,520 2,439,493 001 001 154 084
US38148LAF31 GS 5.15
05/22/45 17,854,448 19,789,656 003 0.04 554 683
US46625HHVS0 JPM 51/2
10/15/40 4,164,098 2,149,110 0.01 0.01 129 074
US46625H]B78 JPM 5.6
07/15/41 4,573,763 3,707,382 001 0.01 142 128
US46625H]M34 JPM 5 5/8
08/16/43 9,664,805 13,529,477 0.02 0.04 3.00 467
US46625HJU59 JPM 4.85
02/01/44 3,922,099 1,991,059 0.01 001 122 0.69
US46625HLL23 JPM 4.95
06/01/45 9122212 12,183,025 0.02 003 283 420
US48126BAA17 JPM 5.4
01/06/42 4,463,612 2,124,159 0.01 0.01 139 073
US61746BEG77 MS 4 3/8
01/22/47 8,588,628 6,034,958 0.01 001 267 208
US61747YDY86 MS 4.3
01/27/45 8,331,836 6,550,134 0.01 001 259 226
US617482V925 MS 6 3/8
07/24/42 11,033,767 11,398,453 0.02 0.02 343 3.93
US949746RF01 WEC 5.606
01/15/44 8,901,797 8,989,415 001 0.01 276 310
US94974BFP04 WFC 53/8
11/02/43 8,682,619 8,636,996 0.1 0.02 270 298
US94974BGE48 WEC 4.65
11/04/44 7,578,943 5,996,581 0.01 001 235 207
US94974BGKO8 WEC 3.9
05/01/45 7,112,555 5,455,781 001 0.01 221 188
US94974BGQ77 WEC 4.9
11/17/45 7,848,754 7,738,684 001 001 244 267
US94974BGT17 WEC 4.4
06/14/46 7,497,440 6,895,117 001 0.01 233 238
US94974BGUS9 WFC 4 3/4
12/07/46 7,888,078 7,492,470 0.01 0.01 245 259
US46625HHFO1 JPM 6.4
05/15/38 - 2333942 - - - 0.80
US59023VAAS9 BAC 7 3/4
05/14/38 : 4,678,962 . 001 - 161
222,482,319 206,478,144 69.09 71.26
%o 314,065,220 281,591,605 97.53 97.18
AT 3,717,377 4,416,367 115 152
A6 T A A N2 B 4,207,804 3,761,157 132 130
# %A $ 322010401  § 289769129 100.00 100.0
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o E| % eon %A %
$ 289,769,129 89.99  $ 392,664,077  135.51
16,103,399 5.00 16,283,104 5.62
396 . 185 .
16,104,295 5.00 16,283,289 5.62
595,985 0.18 651,604 0.22
447,003 0.14 488,699 0.17
170,000 0.05 170,000 0.06
537,557 0.17 405,445 0.14
1,750,545 0.54 1,715,748 0.59
14,353,750 446 14,567,541 5.03
45,417,992 14.10 - .
( 31,864576) ( 9.90) ( 15441,556) ( 5.33)
( 20456,660) ( 635) ( 16,034,684) ( 5.53)
(  4885490) ( 152) (  5316545) ( 1.84)
43,487,897 1351 ( 113,047,084) ( 39.01)
3,689,937 115 48,052,582 16.58
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