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US025816BF52 AXP 4.05 12/03/42 5 19,0478  $ 19,305,120 0.1 0.1 2.5 2.7
USD6051GENS1 BAC 5 7/8 02/07/42 10,862,267 11,114,465 : . 14 1.6
USDA051GFC87 BAC 5 01/21 /44 16,737,755 16,909,273 : 5 22 24
USD6051GEGY1 BAC 4 7/8 04701 /44 178,923 180,165 : . : :
USD6051GGGB2 BAC 4.443 01/20/48 11,094,727 11,216,640 g 15 1.6
USD6051GGMS50 BAC 4.244 04/24/38 12,479,325 12,378,835 4 . 16 1.8
USD6051GHS12 BAC 433 03/15/50 12,962,822 13,095,650 2 & 1.7 1.8
US06051GJA85 BAC 4.083 03/20/51 19,148,429 19,436,195 ; x 25 27
US06051GJE08 BAC 2.676 06/19/41 E 10,398,292 . - g 15
US06051G]M24 BAC 2,831 10/24/51 » 3,966,029 . 2 : 0.6
US06051GINO7 BAC 3.483 03/13/52 5 4,520,210 - - - 0.6
US06051GJW06 BAC 3.311 04/22/42 12,815,627 1,644,042 ; . 1.7 0.2
USI172967EW71 C 8 1/8 07/15/39 27,211,651 17,186,399 : : 3.6 24
US172967KR13 C 4 3/4 05/18/46 15,790,992 16,347,273 . 3 21 23
US172967LU33 C 3.878 01/24/39 20,245,927 19,954,946 0.1 0.1 2.7 2.8
US172967MD09 C 4.65 07/23/48 12,875,983 13,051,458 ; 2 1.7 1.8
US316773CH12 FITB 8 1/4 03/01/38 1,543,828 1,573,148 " ‘ 02 02
US38141EC311 GS 4.8 07/08 /44 11,053,286 3,393,347 . ; 1.5 05
US38141GFD16 GS 6 3/4 10/01/37 9,583,264 . " ‘ 13 .
US38141GGMO6 GS 6 1/4 02/01/41 11,255,194 11,289,900 . 2 15 1.6
US38141GVS01 GS 4 3/4 10/21 /45 3,249,062 3,295,579 . - 0.4 05
US3BT41GXAT4 GS 4411 04/23/39 12,153,445 12,074,038 - - 1.6 1.7
US38141GYC22 GS 3.21 04/22/42 13,316,792 ; . . 17 "
US38141GYK48 GS 2,908 07/21 /42 ; 136,559 . - i -
US38141GZN77 GS 3.436 02,/24/43 368,631 365,928 . . - 0.1
US38148LAF31 GS 5.15 05/22/45 18,150,310 5,311,458 . : 2.4 0.8
US3R148YAAG4 GS 4.017 10/31/38 27,148,217 26,674,701 5 x 36 38
US46625HHF01 JPM 6.4 05/15/38 3,732,092 3,756,686 : - 0.5 0.5
US46625H]M34 JPM 5 5/8 08/16,/43 8,255,810 8,335,590 - ’ 1] 1.2
US46625H]U59 JPM 4.85 02/01,/44 178,389 180,208 : : . ]
US46625H11.23 [PM 4.95 06,/01 /45 6,546,497 6,577,118 5 : 0.9 0.9
US46647PAA49 JPM 4.26 (12/22/48 9,180,902 9,290,031 2 ; 12 1.3
US46647PAJ57 JPM 3.882 07/24/38 24,283,746 23,963,184 - 5 32 34
US46647PALO4 JPM 3.964 11/15/48 13,516,187 13,680,853 s - 18 1.9
US46647PANG9 JPM 3.897 01/23/49 6,789,121 6,836,736 < : 0.9 1.0
US46647PBN50 JPM 3.109 04/22/51 2 13,209,130 A . - 1.9
US46647PBV76 JPM 2,525 11/19/41 " 8,813,965 . - - 1.2
US46647PCD69 JPM 3.157 04/22/42 12,646,276 15,101,154 : y 1.7 2.1
US4B126BAA17 JPM 5.4 01/06/42 7,356,295 7,430,747 2 . 1.0 1.1
US59022CAJ27 BAC 6.1 01/29/37 21,444,709 21,491,621 . : 28 3.0
US6174468N29 MS 5.597 03/24/51 22,035,389 22,653,344 “ y 29 32
US61744YAL20 MS 3.971 07/22/38 10,492,383 10,339,254 - - 14 15
US61744Y AR99 MS 4.457 (04/22/39 5,561,136 6,520,593 ; . 09 0.9
USe1746BEG77 MS 4 3/8 01/22/47 14,764,144 14,894,676 - - 1.9 21
US61747YDY86 MS 4.3 01/27/45 18,375,621 18,262,174 . - 24 26
US617482V925 MS 6 3/8 07/24/42 2,936,524 2,977,314 . " 04 0.4
US949746REO1 WEC 5,606 01/15,/ 44 15,090,905 15,227,997 ; : 20 22
US94974BFP04 WFC 53/8 11,/02/43 16,984,881 17,123,861 - - 22 24
US94974BGE48 WFC 4.65 11/04/44 17,623,384 17,626,967 : < 23 25
US94974BGQ77 WFC 4.911/17/45 13,099,895 13,161,970 : i 17 1.9
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US404280AG49 HSBC 6 1/2 05/02/36 19,770,107 19,250,678 = 2 2.6 27
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R (3N £ AR+FZ)
% 19 B 1,452,818 0.2 1,410,084 0.2
% % & 1,089,594 0.1 1,057,561 0.2
Sl i 190,000 i 190,000 5
45 B HE B 461,529 0.1 493,109 0.1
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