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Report of Independent Registered Public Accounting Firm

The Board of Trustees and Shareholders
FPutnam LS. Governmeant Income Trust:

We have audited the accompanying statement of assets and liabilities of Putnam L.5.
Government Income Trust {the fund), including the fund'’s portfolio, as of September 30,
2017, and the related statement of operations forthe yearthen ended, the statements
of changes in net assets foreach of the years inthe two-year period then ended,

and the financial highlights for each of the years in the five-year period then ended.
These financial statements and financial highlights are the responsibility of the fund's
management. Our responsibility is to express an opinion on these financial statements
and financial highlights based on our audits.

We conducted our audits in accordance with the standards of the Public Company
Accounting Oversight Board (United States). Those standards requirethat we plan

and perform the audit to obtain reasonable assurance about whether the financial
statements and financial highlights are free of material misstatement. An auditincludes
examining, on atest basis, evidence supporting the amounts and disclosures in the
financial statements. Our procedures included confirmation of securities owned as of
Septermber 30, 2017, by correspondence with the custodian and brokers or by other
appropriate auditing procedures. An audit also includes assessing the accounting
principles used and significant estimates made by management, aswell as evaluating the
overall financial staterment presentation. We believe that our audits provide a reasonable
basis forour opinion.

In ouropinion, the financial statements and financial highlights referred to above present
fairly, in all material respects, the financial position of Putnam U.S. Government Income
Trust as of September 30, 2017, the results of its operations for the year then ended, the
changes inits net assets for each of the years in the two-year period then ended, and the
financial highlights for each of the years in the five-year period then ended, in conformity
with .5, generally accepted accounting principles.

KPMe Lp

Boston, Massachusetts
November 10, 2017
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6,671, 527 86, 769, 080 7,623, 131 100, 744, 572
B RS AR RS (13,112, 732) (170, 415, 461) (15, 312, 365) (202, 593, 373)
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KEBUFRAEE — 5 — U BRESR (103, 7%)

Government National Mortgage Association Adjustable Rate Mortgages 12. 620 12. 866

1 Yr Monthly Treasury Average CMT Index + 1.50%, 2.125%, 7/20/26 ’

Government National Mortgage Association Pass—Through Certificates
8.50%, 12/15/19 1, 150 1,174
7.50%, 10/20/30 49, 806 59, 254
5.50%, 8/15/35 323 362
5.00%, TBA, 10/1/47 52, 000, 000 55, 696, 878
4.50%, with due dates from 6/20/34 to 4/20/46 31, 367, 812 33, 956, 648
4.50%, TBA, 10/1/47 38, 000, 000 40, 511, 564
4.00% with due dates from 9/15/39 to 5/20/46 84,071, 864 90, 306, 688
4.00% TBA, 10/1/47 86, 000, 000 90, 555, 317
3.500%, 04/20/46 i 518,516 541, 066
3.50%, with due dates from 7/15/42 to 7/20/47 174, 251, 186 182,215, 774
3.50%, TBA, 10/1/47 118, 000, 000 122, 673, 909
3.00%, with due dates from 3/20/43 to 10/20/44 2,597,615 2,642, 690
3.00%, TBA, 10/1/47 238, 000, 000 241, 328, 287

860, 502, 477
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Federal Home Loan Mortgage Corporation Pass—Through Certificates
4.50%, with due dates from 7/1/44 to 3/1/45 806, 665 875, 330
4.00%, 9/1/45 1, 584, 336 1, 680, 795
3.50%, with due dates from 4/1/42 to 1/1/47 3,331,229 3,449, 162
3.50%, TBA, 10/1/47 3, 000, 000 3, 093, 281
3.00%, with due dates from 3/1/43 to 6/1/46 4,032,973 4, 068, 660
3.00%, 10/1/46 # 7,493, 622 7,537,530

Federal National Mortgage Association Pass—Through Certificates
6.00% with due dates from 2/1/36 to 5/1/41 3,567, 397 4, 049, 529
6.00% TBA, 10/1/47 5, 000, 000 5, 628, 963
5.50%, 2/1/35 769, 496 858, 245
5.50%, TBA, 10/1/47 44, 000, 000 48, 688, 750
5.50%, TBA, 9/1/47 5, 000, 000 5, 538, 672
4.50% with due dates from 4/1/41 to 10/1/46 4,001, 687 4,345, 761
4.50%, TBA, 11/1/47 37,000, 000 39, 666, 601
4.50% TBA, 10/1/47 49, 000, 000 52,590, 779
4.00% with due dates from 5/1/43 to 7/1/56 28, 100, 743 29, 922, 462
4.00%, 8/1/47 ## 2,995, 624 3, 160, 968
4.00% TBA, 10/1/47 80, 000, 000 84,218, 752
3.50%, with due dates from 6/1/42 to 6/1/56 30, 458, 378 31, 632, 349
3.50%, 5/1/56 # 1, 887,678 1, 950, 355
3.00%, with due dates from 9/1/42 to 3/1/47 42,232, 303 42, 596, 445
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Federal National Mortgage Association Pass—Through Certificates
3.00%, TBA, 11/1/47 8, 000, 000 8,012, 500
3.00%, TBA, 10/1/47 61, 000, 000 61, 190, 625
2.50%, 3/1/43 63, 829, 228 62, 303, 314
507, 059, 828
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U.S. Treasury Notes 1.500%, 01/31/22 i 186, 000 183, 703
KEMBEISRGE (BUSEAM183, 703K /L) 183, 703
RS I IREA
— —_— = 0, 15
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Federal Home Loan Mortgage Corporation
— 0, 0,
IFB Ser. 3408, Class EK (-4.024 x 1 Month US LIBOR) + 25.793%, 20.826%, 207,017 317, 252
4/15/37
— 0, 0,
IFB Ser. 2976, Class LC (-3.667 x 1 Month US LIBOR) + 24.42%, 19.894%, 1,423, 190 9,074, 510
5/15/35
— 0, 0,
IFB Ser. 3072, Class SM (-3.667 x 1 Month US LIBOR) + 23.796%, 19.27%, 624, 422 904, 391
11/15/35
— 0, 0
IFB Ser. 3249, Class PS (3.3 x 1 Month US LIBOR) + 22.275%, 18.201%, 205, 887 986, 924
12/15/36
— 0, 0,
IFB Ser. 3065, Class DC (-3 x 1 Month US LIBOR) + 19.86%, 16.157%, 9. 518, 260 3, 632, 965
3/15/35
— 0, 0
IFB Ser. 2990, Class LB (-2.556 x 1 Month US LIBOR) + 16.945%, 13.791%, 1, 396, 396 1. 666, 978
6/15/34
— 0, 0y
IFB Ser. 4136, Class ES, 10 (-1 x 1 Month US LIBOR) + 6.25%, 5.016%, 5, 096, 673 690, 462
11/15/42
— 0, 0,
IFB Ser. 4436, Class SC, 10 (-1 x 1 Month US LIBOR) + 6.15%, 4.916%, 11, 187, 023 1,972, 295
2/15/45
Ser. 4122, Class TI, 10, 4.50% 10/15/42 4,437,932 840, 109
Ser. 4024, Class PI, 10, 4.50%, 12/15/41 3, 660, 685 645, 459
Ser. 4018, Class DI, 10, 4.50% 7/15/41 2, 393, 456 334, 475
Ser. 4546, Class PI, 10, 4.00%, 12/15/45 12, 564, 526 1, 857,502
Ser. 4601, Class IC, I0, 4.00%, 12/15/45 9, 169, 972 1, 364, 804
Ser. 4530, Class HI, 10, 4.00%, 11/15/45 7,127, 582 1, 062, 901
Ser. 4500, Class GI, 10, 4.00%, 8/15/45 5,529, 940 1, 005, 122
Ser. 4425, 10, 4.00%, 1/15/45 7,454, 821 1, 220, 727
Ser. 4452, Class QI, 10, 4.00%, 11/15/44 6, 172, 828 1, 234, 380
Ser. 4116, Class MI, 10, 4.00%, 10/1/42 10, 860, 691 2,049, 630
Ser. 4019, Class JI, 10, 4.00%, 5/15/41 5, 655, 031 782,176
Ser. 3996, Class IK, 10, 4.00%, 3/15/39 6, 680, 314 458, 607
Ser. 4015, Class GI, 10, 4.00%, 3/15/27 4, 855,431 541, 069
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Federal Home Loan Mortgage Corporation
FRB Ser.57, Class 2Al, 3.576%, 7/25/43 v 19, 185 20, 663
Ser. 4621, Class QI, 10, 3.50% 10/15/46 21, 862, 380 3, 495, 357
Ser. 4165, Class AI, 10, 3.50% 2/15/43 3,907, 684 640, 509
Ser. 4136, Class 1Q, 10, 3.50% 11/15/42 6, 820, 256 894, 408
Ser. 4199, Class CI, 10, 3.50% 12/15/37 b, 752,932 458, 152
FRB Ser. 59, Class 2Al1, 3.332%, 10/25/43 12,129 11,977
Ser. 4150, Class DI, 10, 3.00% 1/15/43 7,614, 596 956, 584
Ser. 4141, Class PI, 10, 3.00% 12/15/42 7,266, 531 831, 727
Ser. 4158, Class TI, 10, 3.00% 12/15/42 11, 164, 226 1, 141, 319
Ser. 4165, Class TI, 10, 3.00% 12/15/42 13, 462, 798 1, 335, 186
Ser. 4171, Class NI, 10, 3.00% 6/15/42 8,003, 213 815, 047
Ser. 4183, Class MI, 10, 3.00% 2/15/42 5,767, 152 533, 462
Ser. 4201, Class JI, 10, 3.00% 12/15/41 7,284, 033 615, 939
FRB Ser.8, Class A9, 10, 0.456%, 11/15/28 ¥ 1,444, 234 19, 858
FRB Ser.59, Class 1AX, 10, 0.274%, 10/25/43 v 3,909, 622 38, 639
Ser. 48, Class A2, 10, 0.212%, 7/25/33 v 5,927, 153 43, 529
Ser. 315, PO, zero %, 9/15/43 8,677, 640 7, 155, 367
Ser. 3369, Class BO, PO, zero %, 9/15/37 6, 276 5,255
Ser. 3391, PO, zero %, 4/15/37 22,087 18, 875
Ser. 3300, PO, zero %, 2/15/37 60, 713 52, 688
Ser. 3314, PO, zero %, 11/15/36 13,987 13,722
Ser. 3206, Class EO, PO, zero %, 8/15/36 4,916 4, 334
Ser. 3175, Class MO, PO, zero %, 6/15/36 57, 269 48, 200
Ser. 3210, PO, zero %, 5/15/36 4,174 3,805
Ser. 3326, Class WF, zero %, 10/15/35 W 24,613 18, 490
FRB Ser. 3117, Class AF, zero %, 2/15/36 13, 250 10, 094

Federal National Mortgage Association
%525522.06—62, Class PS (=6 x 1 Month US LIBOR) + 39.90%, 32.477%, 346,917 629, 958
é525§§g.05*74, Class NK (-5 x 1 Month US LIBOR) + 27.50%, 21.314%, 1,240, 215 1,722,515
é;gBEEE.OG—S, Class HP (-3.667 x 1 Month US LIBOR) + 24.566%, 20.03%, 452, 001 694, 933
é525§§;.07—53, Class SP (-3.667 x 1 Month US LIBOR) + 24.20%, 542, 991 797, 477
{§§2gj§505*122, Class SE (-3.5 x 1 Month US LIBOR) + 23.10%, 358, 416 482, 413
{g§7i$%;02;§g73§1353 SP (-3.667 x 1 Month US LIBOR) + 23.283%, 9,032, 484 9,744,815
§555§§g.05—75, Class GS (-3 x 1 Month US LIBOR) + 20.25%, 909, 520 972, 055
IFB Ser.05-106, Class JC (-3.101 x 1 Month US LIBOR) + 20. 124%, 764, 641 1,117, 492

16.288%, 12/25/35
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Federal National Mortgage Association
{§522j§405_83’ Class QP (-2.6 x 1 Month US LIBOR) + 17.394%, 14.177%, 193,911 935, 565
é525523.11*4, Class CS (-2 x 1 Month US LIBOR) + 12.90%, 10.426%, 1, 151, 007 1, 324, 777
1552232111*123, Class KS, T0 (-1 x 1 Month US LIBOR) + 6.60%, 5.363%, 1,293, 214 205, 699
FRB Ser.03-W11, Class Al, 4.426%, 6/25/33 ¥ 800 837
FRB Ser. 04-W7, Class A2, 4.176%, 3/25/34 v 6,815 7,592
Ser. 12-118, Class PI, 10, 4.00% 6/25/42 5,891, 365 997,011
Ser. 12-62, Class MI, 10, 4.00% 3/25/41 4,195,912 508, 691
Ser. 12-104, Class HI, 10, 4.00% 9/25/27 7,807,953 911, 221
FRB Ser. 03-W14, Class 2A, 3.911%, 1/25/43 v 20, 378 21,517
FRB Ser. 03-W3, Class 1A4, 3.515%, 8/25/42 v 35, 285 37,706
Ser. 16-70, Class QI, 10, 3.50% 10/25/46 24,317,637 3,774,827
Ser. 15-10, Class AI, 10, 3.50% 8/25/43 8, 770, 627 1,219,776
Ser. 12-124, Class JI, 10, 3.50% 11/25/42 2,516,672 312,118
Ser. 13-22, Class PI, 10, 3.50% 10/25/42 6, 399, 423 1,179, 292
Ser. 12-114, Class NI, 10, 3.50% 10/25/41 11, 157, 862 1, 657, 622
FRB Ser. 04-W2, Class 4A, 3.174%, 2/25/44 v 12, 747 13, 243
Ser. 13-55, Class IK, 10, 3.00% 4/25/43 5, 827,030 616, 943
Ser. 13-6, Class JI, 10, 3.00% 2/25/43 8, 988, 623 994, 366
Ser. 12-151, Class PI, 10, 3.00% 1/25/43 5, 784, 819 613,723
Ser. 12-145, Class TI, 10, 3.00% 11/25/42 5, 435, 236 368,514
Ser. 13-35, Class IP, 10, 3.00% 6/25/42 4,014, 363 310, 623
Ser. 13-55, Class PI, 10, 3.00% 5/25/42 8, 763, 841 721,615
Ser. 13-53, Class JI, 10, 3.00% 12/25/41 7,074, 257 682, 906
Ser. 13-23, Class PI, 10, 3.00% 10/25/41 6, 584, 757 417,276
Ser. 13-30, Class IP, 10, 3.00% 10/25/41 8, 197,942 532, 046
Ser. 13-23, Class LI, 10, 3.00% 6/25/41 6, 407, 143 404, 393
Ser. 14-28, Class AI, 10, 3.00% 3/25/40 7, 156, 243 755, 628
FRB Ser. 07-95, Class A3, 1 month US LIBOR + 0.25%, 1.487%, 8/27/36 13, 676, 000 13, 206, 486
Ser.98-W5, Class X, 10, 0.562%, 7/25/28 w 2, 866, 626 139, 748
FRB Ser.01-50, Class B1, 10, 0.403%, 10/25/41 ¥ 540, 342 6,417
Ser. 98-W2, Class X, 10, 0.353% 6/25/28 v 9,361,333 456, 365
Ser.01-79, Class BI, 10, 0.293% 3/25/45 v 1, 569, 230 14, 159
Ser. 03-34, Class P1, PO, zero %, 4/25/43 84, 416 70, 246
Ser. 08-53, Class DO, PO, zero %, 7/25/38 153, 296 139, 891
Ser.07-64, Class LO, PO, zero %, 7/25/37 27,768 25, 660
Ser. 07-44, Class C0, PO, zero %, 5/25/37 90, 162 74,928
Ser.07-14, Class KO, PO, zero %, 3/25/37 10, 751 8, 992
Ser. 06-125, Class 0X, PO, zero %, 1/25/37 2,124 1, 788
Ser. 06-84, Class OT, PO, zero %, 9/25/36 2,962 2,500
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Federal National Mortgage Association
Ser. 06-46, Class 0C, PO, zero %, 6/25/36 4,399 3, 669
Ser. 08-36, Class 0V, PO, zero %, 1/25/36 33, 660 29, 145
Ser.88-12, Class B, zero %, 2/25/18 12 12

Government National Mortgage Association
Ser. 16-75, Class LI, 10, 6.00% 1/20/40 6, 740, 143 1,609, 209
{§§125§611*81, Class SB, 10 (-1 x 1 Month US LIBOR) + 6.705% 5.471%, 3. 535, 950 272, 940
1552352513—182, Class SP, 10 (-1 x 1 Month US LIBOR) + 6.70%, 5.464%, 7,588, 465 1,413, 959
iigoigg.ll—156, Class SK, 10 (-1 x 1 Month US LIBOR) + 6.60%, 5.364%, 8,906, 973 1,892, 732
Ser. 15-89, Class LI, 10, 5.00% 12/20/44 9,712, 316 2,041, 529
Ser. 14-133, Class IP, 10, 5.00% 9/16/44 6, 487, 938 1, 360, 975
Ser. 14-76, 10, 5.00% 5/20/44 5,015, 120 971, 884
Ser. 13-51, Class QI, 10, 5.00% 2/20/43 7,052,722 1, 306, 319
Ser. 13-3, Class IT, 10, 5.00% 1/20/43 2,904, 920 611, 448
Ser. 13-6, Class 0I, 10, 5.00% 1/20/43 22,524, 548 4,705, 603
Ser. 13-16, Class IB, 10, 5.00% 10/20/40 391, 636 29, 232
Ser. 10-35, Class UI, 10, 5.00% 3/20/40 2,161,774 451, 651
Ser. 10-9, Class UI, 10, 5.00% 1/20/40 13, 465, 978 2,966, 851
Ser. 09-121, Class UI, 10, 5.00% 12/20/39 7,265, 433 1,527,703
;520523.10—20, Class SC, 10 (-1 x 1 Month US LIBOR) + 6.15%, 4.914%, 1,831, 592 307, 506
Ser. 13-34, Class HI, 10, 4.50% 3/20/43 8,797, 312 1, 681, 004
Ser. 12-129, 10, 4.50% 11/16/42 3, 950, 999 900, 867
Ser.11-18, Class PI, 10, 4.50% 8/20/40 3, 040, 259 386, 690
Ser. 10-35, Class AI, 10, 4.50% 3/20/40 8, 428, 147 1,647, 956
Ser. 10-35, Class DI, 10, 4.50% 3/20/40 13, 452, 776 2,653, 291
Ser. 10-35, Class QI, 10, 4.50% 3/20/40 3,774, 668 712, 242
Ser. 10-9, Class QI, 10, 4.50% 1/20/40 2,024, 426 385, 196
Ser.09-121, Class CI, 10, 4.50% 12/16/39 9,075, 476 1, 886, 691
é520322.14fll9, Class SA, 10 (-1 x 1 Month US LIBOR) + 5.60%, 4.364%, 10, 365, 820 1,606, 702
Ser. 16-27, Class 1B, 10, 4.00% 11/20/45 8, 863, 764 1,470, 046
Ser. 15-94, 10, 4.00% 7/20/45 23,165,779 5,199, 212
Ser. 15-64, Class 1G, 10, 4.00% 5/20/45 9, 614, 541 1, 839, 935
Ser. 156-53, Class MI, 10, 4.00% 4/16/45 6, 249, 236 1, 329, 850
Ser. 15-40, 10, 4.00% 3/20/45 5,772,811 1,202, 892
Ser. 14-2, Class IL, 10, 4.00% 1/16/44 2, 169, 945 387,118
Ser. 14-100, Class NI, 10, 4.00% 6/20/43 13, 270, 649 1,724, 654
Ser. 13-165, Class IL, 10, 4.00% 3/20/43 3,233, 043 555, 598
Ser. 12-56, Class 1B, 10, 4.00% 4/20/42 7,814, 392 1, 386, 093
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Government National Mortgage Association
Ser. 12-47, Class CI, 10, 4.00% 3/20/42 3, 680, 303 630, 854
Ser. 14-104, 10, 4.00%, 3/20/42 8,610, 592 1,457,773
Ser. 14-4, Class IK, 10, 4.00% 7/20/39 4, 155, 588 389, 157
Ser. 10-114, Class MI, 10, 4.00% 3/20/39 4,092, 108 300, 326
Ser. 14-182, Class BI, 10, 4.00% 1/20/39 11,532, 739 1,823, 753
Ser. 16-156, Class PI, 10, 3.50% 11/20/46 13,534, 088 1,723, 850
Ser. 16-111, Class IP, 10, 3.50% 8/20/46 18, 161, 224 2, 055, 360
Ser. 16-4, Class JI, 10, 3.50% 1/20/46 8, 224, 981 1,239, 176
Ser. 15624, Class CI, 10, 3.50% 2/20/45 3,963, 216 794, 609
Ser. 13-79, Class PI, 10, 3.50% 4/20/43 10, 568, 914 1,413, 169
Ser. 15-168, Class 1G, 10, 3.50% 3/20/43 9, 000, 144 1,283,979
Ser. 13-37, Class JI, 10, 3.50% 1/20/43 4, 144, 489 637, 049
Ser. 13-27, Class PI, 10, 3.50% 12/20/42 3,790, 210 578,613
Ser. 12-136, 10, 3.50% 11/20/42 8, 402, 456 1,704, 001
Ser. 14-46, Class JI, 10, 3.50% 10/20/41 4,371, 465 583, 083
Ser. 13-18, Class GI, 10, 3.50% 5/20/41 7,564, 474 833, 000
Ser. 12-71, Class JI, 10, 3.50% 4/16/41 2,579, 176 175, 985
Ser. 14-102, Class IG, 10, 3.50% 3/16/41 3,799, 885 485, 359
Ser. 156-52, Class KI, 10, 3.50% 11/20/40 5,794, 011 766, 837
Ser. 12-48, Class KI, 10, 3.50% 12/16/39 3,399, 617 305, 714
Ser. 14-147, Class MI, 10, 3.50% 7/20/39 7,252, 068 416, 994
Ser. 15699, Class TI, 10, 3.50% 4/20/39 8, 563, 434 778, 587
Ser. 15-24, Class AI, 10, 3.50% 12/20/37 10, 631, 056 1,295, 810
Ser. 15-24, Class IC, 10, 3.50% 11/20/37 5,061, 238 585, 413
Ser. 12-48, Class AI, 10, 3.50% 2/20/36 10, 139, 886 1,019, 217
Ser. 14-160, Class IB, 10, 3.00% 11/20/40 13, 184, 722 1,033, 761
Ser. 14-141, Class CI, 10, 3.00% 3/20/40 4, 299, 965 352, 653
Ser. 14-174, Class AI, 10, 3.00% 11/16/29 6,973, 609 676, 342
Ser. 16-H13, Class IK, 10, 2.592%, 6/20/66 ¥ 17,762, 497 2,309, 125
Ser. 15-H22, Class GI, 10, 2.576%, 9/20/65 W 14, 788, 757 2,005, 355
Ser. 17-H04, Class BI, 10, 2.417%, 2/20/67 W 12,671, 987 1, 823, 626
Ser. 16-H18, Class QI, 10, 2.376%, 6/20/66 v 17, 856, 289 2,335, 603
Ser. 16-H04, Class HI, 10, 2.365%, 7/20/65 W 13,633,119 1,488, 737
Ser. 17-H03, Class KI, 10, 2.341% 1/20/67 W 18, 721, 260 2,525,535
Ser. 16-H23, Class NI, 10, 2.337%, 10/20/66 W 33,195, 141 4, 288, 812
Ser. 17-H08, Class GI, 10, 2.316%, 2/20/67 W 12,577, 545 1, 705, 830
Ser. 16-H27, Class GI, 10, 2.28% 12/20/66 W 19, 853, 249 2, 888, 648
Ser. 16-H07, Class PI, 10, 2.254%, 3/20/66 ¥ 27,217,412 3,521, 253
Ser. 17-H08, Class EI, 10, 2.247%, 2/20/67 ¥ 15,077, 647 1, 960, 094
FRB Ser. 15-H16, Class XI, 10, 2.233%, 7/20/65 W 11,501, 612 1,297, 382
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Government National Mortgage Association
Ser. 17-H08, Class NI, 10, 2.218%, 3/20/67 W 12,000, 271 1,510, 834
Ser. 16-H20, Class CI, 10, 2.21% 8/20/65 v 20, 337, 045 2,405, 425
Ser. 16-H24, Class JI, 10, 2.203% 11/20/66 ¥ 6, 646, 675 834, 989
Ser. 17-H06, Class MI, 10, 2.174%, 2/20/67 W 21, 650, 979 2, 840, 608
Ser. 15-H13, Class AI, 10, 2.155% 6/20/65 ¥ 17, 814, 568 1, 825,993
Ser. 17-H14, Class JI, 10, 2.144%, 6/20/67 W 5, 657, 463 753, 150
Ser. 16-H17, Class DI, 10, 2.099%, 7/20/66 W 19, 435, 815 2,312, 862
Ser. 16-H24, 10, 2.097% 9/20/66 W 14, 346, 238 1, 685, 683
Ser. 16-H11, Class HI, 10, 2.083% 1/20/66 W 43, 548, 308 4, 545, 355
Ser. 16-H06, Class HI, 10, 2.061% 2/20/66 12,948, 731 1,236, 604
Ser. 16-H01, Class HI, 10, 2.048%, 10/20/65 W 14, 262, 852 1,236, 589
Ser. 15-H24, Class HI, 10, 2.029%, 9/20/65 W 19, 228, 817 1, 503, 694
Ser. 15-H10, Class HI, 10, 2.027%, 4/20/65 W 20, 675,612 2,057,223
Ser. 16-H06, Class DI, 10, 1.929%, 7/20/65 16, 687, 631 1,551, 950
Ser. 16-H03, Class AI, 10, 1.928%, 1/20/66 W 14, 792, 796 1,507,016
Ser. 15-H25, Class BI, 10, 1.911% 10/20/65 v 12, 694, 927 1,339, 315
Ser. 16-H22, Class AI, 10, 1.90% 9/20/65 v 20, 762, 148 2,169, 644
Ser. 15-H23, Class TI, 10, 1.891% 9/20/65 W 15, 782, 505 1, 614, 550
Ser. 16-H06, Class AI, 10, 1.845%, 2/20/66 11,979, 906 1, 190, 803
Ser. 15-H23, Class DI, 10, 1.835% 9/20/65 ¥ 7,813, 854 796, 810
Ser. 17-H09, 10, 1.778%, 4/20/67 v 10, 792, 053 1, 230, 294
Ser. 17-H10, Class MI, 10, 1.749%, 4/20/67 W 13,092, 371 1,370, 771
Ser. 16-H10, Class AI, 10, 1.718%, 4/20/66 ¥ 22,379, 837 1, 841, 861
Ser. 16-H04, Class KI, 10, 1.709%, 2/20/66 W 15,716, 643 1, 296, 623
Ser. 15-H04, Class AI, 10, 1.691% 12/20/64 v 19, 523, 613 1, 830, 339
Ser. 14-H25, Class BI, 10, 1.679%, 12/20/64 15, 159, 932 1,317, 398
Ser. 14-H21, Class AI, 10, 1.628%, 10/20/64 v 18, 089, 863 1, 664, 267
Ser. 17-H16, Class HI, 10, 1.626% 8/20/67 W 9, 255, 536 850, 352
Ser. 17-H06, Class EI, 1.574%, 2/20/67 w 12, 688, 702 995, 327
Ser. 16-H08, Class GI, 10, 1.431% 4/20/66 W 12,592, 239 813, 459
FRB Ser. 11-H07, Class FI, 10, 1.233% 2/20/61 W 52,210, 593 2,114, 529
Ser. 12-H11, Class FI, 10, 1.222%, 2/20/62 ¥ 45, 928, 464 1,970, 331
Ser. 11-H16, Class FI, 10, 1.038%, 7/20/61 W 35, 692, 405 1,531, 204
Ser. 10-158, Class OP, PO, zero %, 12/20/40 7,041, 055 6, 057, 798
Ser. 10-151, Class KO, PO, zero %, 6/16/37 754, 204 642, 635
Ser. 06-36, Class 0D, PO, zero %, 7/16/36 9, 181 7,746
Ser. 06-64, PO, zero %, 4/16/34 3,611 3, 586

GSMPS Mortgage Loan Trust 144A
FRB Ser.98-2, 10, 1.004%, 5/19/27 ¥ 260, 396 -
FRB Ser.99-2, 10, 0.84%, 9/19/27 v 751,514 6,576
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GSMPS Mortgage Loan Trust 144A

FRB Ser.98-3, 10, zero %, 9/19/27 w 341, 600 -

FRB Ser.98-4, 10, zero %, 12/19/26 W 520, 480 -

247,973, 310

TS = VRSO UHRIG 247, 042, 189K K1) 24T, 973, 310
RRFEEAT v T AT ar (1.9%) *
mAlETEy o -y i w5
THCETE GHL) FEFIH %, BRI R AT Ck R L) Ck k)
Bank of America N.A.
(1.9325)/ 3 7> A ¥k K /LLIBOR-BBA/20194F 8 A 20184 8 A /1. 9325 261, 778, 500 725,126
(2. 2625) / 3 7> A ¥k K LLIBOR-BBA/20224F 8 A 20214F 8 A /2. 2625 117, 800, 300 658, 504
2.2625/ 3 7> A ¥k K/VLIBOR-BBA/20224F 8 A 20214F 8 H /2. 2625 117, 800, 300 612, 562
1.9325/ 3 7> A ¥k F/LLIBOR-BBA/20194F 8 H 20184 8 A /1. 9325 261, 778, 500 416, 228
Citibank, N.A.
(2.518)/ 3 7» A ¥k F/LLIBOR-BBA/20494F 5 A 2019455 A/2.518 11,518, 300 917, 548
(1.896) / 3 7 H ¥k F/LLIBOR-BBA/20224E12 A 20174£12 4 /1. 896 33, 612, 000 303, 180
(1.975) / 3 7»H ¥k R/LLIBOR-BBA/20224F 11 A 20174114 /1. 975 52, 355, 800 301, 569
(2.57)/ 3 » A ¥k K/LLIBOR-BBA/20224F11 A 20174118 /2. 57 52, 355, 800 279, 056
2.1565/ 3 7 4% R /LLIBOR-BBA/20274E10 A 20174E10 A /2. 1565 130, 616, 000 240, 333
2.57/ 3 A ¥k F/LLIBOR-BBA/20224F11 H 20174E111 /2. 57 52, 355, 800 211,517
1.9175/ 3 7> A ¥k K/LLIBOR-BBA/20194F 3 A 20184 3 A/1.9175 157, 067, 000 175,915
1.975/ 3 2> AWk F/LLIBOR-BBA/20224E11 20174111 /1. 975 52, 355, 800 149, 214
2. 135/ 3 72 % R LLIBOR-BBA/20274£10 / 20174E104 /2. 135 130, 616, 000 142, 371
1. 6525/ 3 7> A #°K K/LLIBOR-BBA/20184-12 1 2017412 A /1. 6525 157, 067, 100 81, 675
1.896/ 3 7> A ¥k F/LLIBOR-BBA/20224E12 20174E12 /1. 896 33, 612, 000 65, 880
1. 541/ 3 7> A4k K/LLIBOR-BBA/20184E11 H 20174114 /1. 541 209, 422, 800 27, 225
1.905/ 3 7> A 42K N/LLIBOR-BBA/20274E10 20174E10 /1. 905 87, 078, 000 8,708
2.023/ 3 70 ¥k R /LLIBOR-BBA/20274£10 A 20174E10 /2. 023 78, 533, 600 6,283
Credit Suisse International
(2.09)/ 3 H A #2K K/LLIBOR-BBA/20274E10 A 20174108 /2. 09 79, 379, 000 1,516,933
(2.18)/ 3 7 A ¥k F/LLIBOR-BBA/20274£10 A 2017410/ /2. 18 104, 711, 400 1,292, 139
(2. 34875) / 3 7> A ¥k K/VLIBOR-BBA/2027410 A 20174F10H /2. 34875 158, 758, 000 587, 405
(2.187)/ 3 72 A% R /LLIBOR-BBA/20274£10 7 2017T4E10 A /2. 187 52, 355, 700 482,720
(2. 41625) / 3 7> 42k R /LLIBOR-BBA/20274E10 A 2017410 /2. 41625 209, 422, 800 408, 374
Goldman Sachs International
(2.25)/ 3 A ¥k K/LLIBOR-BBA/20274E10 A 20174108 /2. 25 78, 533, 600 629, 054
(1.6775) / 3 > H 4% R/LLIBOR-BBA/20184E11 1 20174111 /1. 6775 125, 653, 680 329, 213
2.27/ 3 7> A ¥k R/VLIBOR-BBA/20284F 3 A 201843 A /2. 27 25, 130, 700 315, 390
2. 485/ 3 7» ¥ R /LLIBOR-BBA/20484E 3 A 20184 3 [1/2. 485 10, 471, 100 306, 280
(2.55)/ 3 /> ¥52K F/LLIBOR-BBA/20274E10 A 20174E104 /2. 55 157, 067, 100 67, 539
2.09275/ 3 7> H ¥k K /LLIBOR-BBA/20274510 H 20174E10H /2. 09275 134, 839, 500 29, 665
2.015/ 3 22 ¥ R /LLIBOR-BBA/20274£10 A 2017T4E10A /2. 015 67, 420, 000 25, 620
1.995/ 3 7> A 42K K/LLIBOR-BBA/20274E10 H 20174104 /1. 995 67, 420, 000 24, 945
1.95/ 3 7 H ¥k K/LLIBOR-BBA/20274511 H 20174E11A /1. 95 67, 420, 000 20, 900
1.796/ 3 7> A 42K N /LLIBOR-BBA/20184E10 2017T4E10 /1. 796 157, 067, 100 17,277
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Bank of America N.A.
1. 6775/ 3 7> 42K F/LLIBOR-BBA/20184E11 1 20174E11H /1. 6775 125, 653, 680 13, 822
1. 296/ 3 /> A ¥k R/VLIBOR-BBA/20184E10 A 201745104 /1. 296 314, 134, 200 314
1.925/ 3 7> A ¥k R/VLIBOR-BBA/20274E10 A 20174104 /1. 925 87, 078, 000 87
JPMorgan Chase Bank N.A.
(2.176) / 3 7> A ¥k R /LLIBOR-BBA/20274E10 A 20174E10H /2. 176 78, 533, 600 881, 147
(1.919) / 3 7 A ¥k R/LLIBOR-BBA/20194F 8 H 20184E 8 H/1.919 261, 778, 500 743, 451
(2.23)/ 3 1 H ¥k F/LLIBOR-BBA/20274£10 H 20174104 /2. 23 78, 533, 600 673, 033
(2.25)/ 3 Ak KVLIBOR-BBA/20224F 8 H 20214 8 A /2. 25 117, 800, 300 665, 572
2.25/ 3 7AWk KVLIBOR-BBA/20224F 8 A 20214 8 A /2. 25 117, 800, 300 605, 494
1.919/ 3 7> A ¥k R/VLIBOR-BBA/20194E 8 A 20184 8 1 /1.919 261, 778, 500 403, 139
(2.456) / 3 /7 A #1K R VLIBOR-BBA/20274E10 A 20174510 H /2. 456 157, 067, 200 67,539
(2.53)/ 3 1AWk K/LLIBOR-BBA/20274510 A 20174104 /2. 53 157, 067, 100 53, 403
1.585/ 3 /> A ¥k R/VLIBOR-BBA/20184E10 A 20174£10H /1. 585 157, 067, 000 39, 267
(1.585) / 3 /" A #12K R /LLIBOR-BBA/20184E10 A 20174104 /1. 585 157, 067, 000 14, 136
(2.81025) / 3 /> H ¥k K/VLIBOR-BBA/20274F10 A 201747104 /2. 81025 104, 711, 400 105
RIFREAY v 7« A7 v a A5 (BASFEAG17, 155, 586K K1) 15, 536, 857
RFEEA T 9 (0.2%) *
CIEEn iy oEne BiETL AR HERH Al
s Ck R Ck k) Ck k)
Ck )
JPMorgan Chase Bank N.A.
Federal National Mortgage Association 30 yr 3.00% TBA 20174E11H
comni tments (Call) 7100, 01 56, 000, 000 56, 000, 000 114,072
Federal National Mortgage Association 30 yr 3.00% TBA 20174E11 H
commi tments (Put) 7100, 26 92, 000, 000 92, 000, 000 489, 256
Federal National Mortgage Association 30 yr 3.00% TBA 20174121
commi tments (Pat) /100, 52 28, 000, 000 28, 000, 000 263, 816
Federal National Mortgage Association 30 yr 3.00% TBA 20174121
commi tments (Put) 100, 42 28, 000, 000 28, 000, 000 247, 996
Federal National Mortgage Association 30 yr 3.00% TBA 20174121
commitments (Put) /100. 33 28, 000, 000 28,000, 000 232,792
Federal National Mortgage Association 30 yr 3.50% TBA 2017411 H
comni tments (Call) /103, 07 155, 000, 000 155, 000, 000 451,515
R EREA TV a AR BT, 984, 688K KL) 1,799, 447
. I FHiE LS i
Ty b RNy IAE 0. 3%) * A DaS
v boovy 7 (030 Ck ) CK F L)
Station Place Securitization Trust 144A FRB Ser.17-1, Class A, 1 Month
US LIBOR + 0.90%, 2.137% 2/25/49 2,723,333 2,723,333
Ty NNy VEERAER (BASEAMZ, 723, 333K FV) 2,723,333
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20174E10 A2 AT, FERDRIEI 0 1. 050%, EIEAMEHG0, 617, 304K K/LD20174E9 H 29 H f+F, HSBC
Bank USA, National Associationé& (275,000, 000K R/Ld = E EEMCBIT 54 (R

[1 9 0. 000%7> 52. 000%. 20174E10 15 A 7> 520244E5 1 31 A % TORIC N A 2502 % 60, 612, 000 60, 612, 000
280, 501, 662K NV OAFKEMB A S 2R E T 2)

NEFh e ANAV R e wR— v =y 772K 0.63% L 768, 05011 768, 050
State Street Institutional U.S. Government Money Market Fund, Premier Class 0.92% P 731, 0001 731, 000
KEMBAEMGES. FFIED 1. 038%, #HH2017/12/7 § 12, 209, 000 12, 186, 953
KEMEEERES:. EPFIE D 1.033%, WMl A2017/12/14 A § 3, 340, 000 3,333,515
KEMEE RS, E2FIE D 1. 067%, il H2018/02/8 § 1, 507, 000 1,501, 168
IR G AR (BUSRAET9, 131, 2062k K1) 79, 132, 686
HBEAMRESREF

BEAMAEZRGF  (BUSRAMNL, 715, 628, 957k K1) 1,714,911, 641
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§ MELAEHEO I E I, WIEHIBRBE, FEOPIIEREE CIER SN DT U AT 4 TER O Y YIFEIL
&b LTHBIC S, RESHICOIEE ST e, BRFHEREAEARELL, 601, 339K KL Th v | Bl
WMEROFREFMIERICEEND (FE1, 8) ,

R E LRI EIERE (E1) .

LORERIE, FFEOTIUANT 4 TREOHR E LTT 7 FiZiRtanzs, ke LT7 7 Nt n =84
THASh TV (E1) .



Lottt GES). FEREINICIR STV ORIRE, MEHRRBED 7 7 > FOERBED 7 A OF|EY T

Ho,

PORERIT, FEDT VAT 4 TEOWELL L LT 7 o RICREEI 2, HIRE LT 7 v RiCiRft SN Hie
THA SN TV, REREIAICHIRR SN TV DRIERIE, MEIRARBUED 7 7 > ROFERRE O 7 B R OF|[E1Y

Thsd (E1) .

VOFRIRENZERE, BEEOET—F—V - T IBET IMEEY S — R 2RT, EFEx v v T ERIET

N7 OWBEEZ T LI END D,

WERRBE, 77> NiE, BEDOT U AT ¢ TR L OIEJE Uil & B X—9 572, 722,927, 450K Rv

DIENEPEZRA LT,

BB DFEH A 2WVER Y | EIRERER OISV TR STV LSRRI, W E TOMEFEHFE Y 2R7,

EBRESR T, BB DB R ORY RSN TND AR SD,

FAITIROLTHADKRIZI44A £ H D DOIE, 19334FFEKE (WERE) FBIM4AFIZ I D BEEZ GRS N TV DA MMRES
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SEFEE G BEERZ Y%, B RS T SATER R Ck R ) Ck k)
Bank of America N.A.

(2.2625)/ 3 5> H ¥k R/LLIBOR-BBA/20194E 8 H 20184E 8 H /2. 2625 117, 800, 300 282, 721
2.2625/ 3 7> ¥k KVLIBOR-BBA/20194F 8 H 20184 8 H /2. 2625 117, 800, 300 328, 663
(1.9325) / 3 7> H#¥3k K/LLIBOR-BBA/20204E 8 H 20194E 8 A /1. 9325 261, 778, 500 633, 504
1.9325/ 3 7> H ¥k R/LLIBOR-BBA/20204E 8 H 20194 8 [ /1.9325 261, 778, 500 942, 403
Citibank, N.A.

(1.755) / 3 > A ¥k RVLIBOR-BBA/20184F 11 H 20174114 /1. 755 209, 422, 800 12, 565
(2.033)/ 3 /A ¥k R /LLIBOR-BBA/20274E10 A 20174104 /2. 033 43, 539, 000 20, 899
(1.642) / 3 7> A ¥k F/LLIBOR-BBA/20194E12 A 20174121 /1. 642 104, 711, 400 35, 602
(2.00)/ 3 5 H ¥k F/LLIBOR-BBA/20184E12 20174£12H /2. 00 157, 067, 100 75, 392
(2. 05)/ 3 1A ¥k K/LLIBOR-BBA/20194E3 H 20184F- 3 A/2.05 157, 067, 000 169, 632
(2.227)/ 3 A ¥k R /LLIBOR-BBA/20274E10 A 20174101 /2. 227 65, 308, 000 196, 577
2.313/ 3 /1 H ¥k F/LLIBOR-BBA/20274£10 H 20174104 /2. 313 78, 533, 600 260, 732
(2.253)/ 3 7> A ¥k RVLIBOR-BBA/20274E10 A 20174£10 A /2. 253 65, 308, 000 290, 621
(2.257)/ 3 D> A ¥k KVLIBOR-BBA/20274E 11 H 20174114 /2. 257 52, 355, 800 345, 548
1. 642/ 3 7> A ¥k R/VLIBOR-BBA/20194E12 A 20174121 /1. 642 104, 711, 400 347, 642
2. 257/ 3 /1 H 4k FJLLIBOR-BBA/20274E11 H 20174111 /2. 257 52, 355, 800 567, 537
2.208/ 3 7 H 1k K/LLIBOR-BBA/20244F 5 F 20194F 5 A /2. 208 52, 355, 700 906, 277
Credit Suisse International

(1.892) / 3 7> H ¥k K VLIBOR-BBA/20274F10 H 201745104 /1. 892 52, 355, 700 52
2.295/ 3 ) H 452k KLLIBOR-BBA/20274E10 H 20174107 /2. 295 314, 134, 200 1,812, 554
2.21/ 3 7> ¥k R/VLIBOR-BBA/20274E10 20174104 /2. 21 238, 137, 000 2, 467, 099
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Goldman Sachs International
(2.03)/ 3 AWk K/LLIBOR-BBA/20274F10 A 20174104 /2. 03 43, 539, 000 435
(1.619) / 3 7> A ¥k R/LLIBOR-BBA/20184-10 H 20174104 /1. 619 471, 201, 300 471
2.62/ 3 /> H ¥k KIVLIBOR-BBA/20274-10 A 2017410 H /2. 62 67, 420, 000 12,136
(1.495) / 3 7 A ¥k R /LLIBOR-BBA/20184-11 H 20174114 /1. 495 209, 422, 800 14, 660
2.60/ 3 7> H ¥k KIVLIBOR-BBA/20274-10 A 20174210 H /2. 60 67, 420, 000 20, 900
2.5525/ 3 7 A ¥k R/VLIBOR-BBA/20274:11 A 20174:11H /2. 5525 67, 420, 000 48, 542
(2.18375) / 3 D> H ¥k RIVLIBOR-BBA/20274-10 A 20174F10H /2. 18375 67,419, 800 72,139
1.495/ 3 /»H#5k R/LLIBOR-BBA/20184E11 4 20174114 /1. 495 209, 422, 800 318, 323
(2.46) / 3 > H ¥k K/VLIBOR-BBA/20384-3 H 201843 H/2.46 28, 272,100 623, 965
2. 365/ 3 A ¥k KIVLIBOR-BBA/20274-10 H 20174104 /2. 365 235, 600, 700 751, 566
JPMorgan Chase Bank N. A.
1.993/ 3 7> A #9k R/VLIBOR-BBA/2020410 A 20174104 /1. 993 52, 356, 000 524
(1.783) / 3 7" H ¥k K/LLIBOR-BBA/20204-10 A 20174104 /1. 783 52, 356, 000 8, 377
2.534/ 3 ) H ¥k KVLIBOR-BBA/20274-10 A 20174104 /2. 534 52, 355, 700 9, 424
(6.00 Floor)/ 3 7»H¥k K/VLIBOR-BBA/20184E 3 H 20184 3 A/6.00 11, 494, 000 265, 856
(2.25)/ 3 » H#2K K/VLIBOR-BBA/20194F 8 20184-8 H /2. 25 117, 800, 300 275, 653
2.25/ 3 " H ¥k K/LLIBOR-BBA/20194F 8 A 201848 A/2.25 117, 800, 300 335, 731
(1.919) / 3 7> A #pk R/LLIBOR-BBA/20204 8 H 20194 8 A/1.919 261, 778, 500 617,797
2.33925/ 3 7> AWk R/VLIBOR-BBA/20274-10 A 2017410 H /2. 33925 235, 600, 700 808, 110
1.919/ 3 7> A #92k R/VLIBOR-BBA/20204 8 A 20194F 8 A/1.919 261, 778, 500 960, 727
2.284/ 3 A ¥k KIVLIBOR-BBA/20274-10 H 20174104 /2. 284 235, 600, 800 1, 069, 628
aal 15,910, 984
20174 9 A30 HBUERIRFOFEEA T a > (FL I 7 L% 1,984, 688K Rb)
B HH 05 i Fﬁﬁﬁfé&% Bk Ee® il
(}K ]\“/1/) (7k l‘/l/> (7k ]‘/[/) (7k ]\/I/)

JPMorgan Chase Bank N.A.
Federal National Mortgage Association 30 yr 3.00% TBA 20174E11 1 /100, 26 92, 000, 000 92, 000, 000 106, 732
commitments (Call)

~detrs o0 0,
chu’”dl National Mortgage Association 30 yr 3.00% TBA 20174E11 1 /101, 34 56, 000, 000 56, 000, 000 61,488
commitments (Call)
; . N )
Fedeljal National Mortgage Association 30 yr 3.00% TBA 2017411 H /101, 78 56, 000, 000 56, 000, 000 30,912
commitments (Call)
; . . )
Fedeljal National Mortgage Association 30 yr 3.00% TBA 20174£12 7 /99. 96 28, 000, 000 28, 000, 000 178, 696
commi tments (Put)

. .. )

Fedellral National Mortgage Association 30 yr 3.00% TBA 20174612 /99. 86 28, 000, 000 98, 000, 000 166, 544
commi tments (Put)
l*ede1.”al National Mortgage Association 30 yr 3.00% TBA 20174E12.5 /99. 77 28, 000, 000 28, 000, 000 155, 036
commi tments (Put)
bederal National Mortgage Association 30 yr 3.00% TBA 20174E12] /99. 40 28, 000, 000 28, 000, 000 115, 276
commitments (Put)

~detrs SPApN 0,
chu’”dl National Mortgage Association 30 yr 3.00% TBA 20174612 A /99. 30 28, 000, 000 28, 000, 000 106, 624
commitments (Put)
; . N )
Fedeljal National Mortgage Association 30 yr 3.00% TBA 201746124 /99. 21 28, 000, 000 98, 000, 000 98, 532
commitments (Put)
; . . )
Fedeljal National Mortgage Association 30 yr 3.50% TBA 20174E11 /103, 07 155, 000, 000 155, 000, 000 693, 470
commi tments (Put)
o3k 2,013,310
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Bank of America N.A.
2.785/ 3 7> H ¥k F/LLIBOR-BBA/20474E 1 H (Purchased) 20274 1257% 15, 706, 700 (1, 685, 329) 19, 162
w1 2017410 A
2.214/ 3 7> H ¥k F/LLIBOR-BBA/20274E10 H (Purchased) /2. 914 130, 616, 000 (404, 910) 16, 980
w1 20244F 6 H
2. 647/ 3 7 A ¥k FILLIBOR-BBA/20294E6 /] (Purchased) /2. 647 26, 177, 900 (1, 023, 556) (20, 157)
2.203/ 3 7> H ¥k R/VLIBOR-BBA/20244E6 A (Purchased) 20192 62()?3 26, 177, 900 (523, 558) (45, 026)
2.5925/ 3 7> A ¥k RLLIBOR-BBA/20274F 1 A (Purchased) 20194’:‘21 ;;2/5 15, 706, 700 (553, 661) (45, 235)
w 1s ] 20244F- 6 A
2.647/ 3 7> H ¥k R/LLIBOR-BBA/20294E6 A (Purchased) /9. 647 26, 177, 900 (1, 023, 556) (70, 419)
e . 201742104
(2.398)/ 3 7> A ¥k R/LLIBOR-BBA/20274:10 A (Purchased) /9. 398 130, 616, 000 (404, 910) (77, 063)
w1 - 20194 6 A
2.203/ 3 7> H ¥k R/LLIBOR-BBA/20244E6 A (Purchased) /9. 203 26, 177, 900 (523, 558) (120, 942)
(2.785)/ 3 7~ A ¥k R/LLIBOR-BBA/20474FE 1 A (Purchased) 20274 12H7g 15, 706, 700 (1, 685, 329) (134, 135)
—
(2.5925) / 3 7AWk FILVLIBOR-BBA/20274E 1 A (Purchased) 20194;21 ;;g 15, 706, 700 (553, 661) (303, 139)
—
2. 7175/ 3 7> AWk R/VLIBOR-BBA/20474E 1 H (Written) 2019’*21 ;}/5 15, 706, 700 1,419, 100 636, 750
—
(2.7175)/ 3 7> H ¥k R/VLIBOR-BBA/20474F 1 H (Written) 20194;21 flé 15, 706, 700 1,419, 100 223, 506
" 1s ) 20194 6 A
(2.413)/ 3 > AWk R /VLIBOR-BBA/20294E6 7 (Written) /2. 413 26, 177, 900 1, 006, 540 212, 826
w1 ) 201946 A
2. 413/ 3 7 A ¥k FILLIBOR-BBA/20294E6 ] (Written) /2. 413 26, 177, 900 1, 006, 540 86,911
w1 . 20174510 A
2.306/ 3 7> H ¥k F/LLIBOR-BBA/20274E10 4 (Written) /2. 306 65, 308, 000 404, 910 42, 450
e Te ] . 20174E10 A
(2.306) / 3 7> A #2K R /LLIBOR-BBA/20274E10 H (Written) /2. 306 65, 308, 000 404, 910 (34, 613)
Barclays Bank PLC
-
2.43/ 3 " A ¥k R/LLIBOR-BBA/20224F2 A (Purchased) 201942 fg 15, 706, 700 (219, 108) 942
. we 1s 201946 A
2.205/ 3 A ¥k F/LLIBOR-BBA/20244E6 H (Purchased) /2. 205 26, 177, 900 (523, 558) (46, 335)
w1 20194E 6 H
2. 205/ 3 7 A ¥k FILLIBOR-BBA/20244E6 /] (Purchased) /2. 205 26, 177, 900 (523, 558) (119, 895)
(2.43)/ 3 ) H ¥k RVLIBOR-BBA/20224E2 A (Purchased) 2019421 /2. 43 15, 706, 700 (219, 108) (142, 146)
Citibank, N.A.
w1 20244 6 H
2. 654/ 3 7 A ¥k FILLIBOR-BBA/20294E6 /] (Purchased) /2. 654 26, 177, 900 (1, 023, 556) (23, 822)
2.654/ 3 7> H ¥k R/LLIBOR-BBA/20294E6 A (Purchased) 20242 6651 26, 177, 900 (1, 023, 556) (66, 492)
(2.42)/ 3 » B ¥k R/LLIBOR-BBA/20294E6 A (Written) 20194E 6 H /2. 42 26, 177, 900 1,007, 849 206, 282
2.42/ 3 72 A ¥k R LLIBOR-BBA/20294E6 H (Written) 20194E 6 A /2. 42 26, 177, 900 1,002, 614 91, 361
Goldman Sachs International
2.22/ 3 77 ¥k KIVLIBOR-BBA/20274E10 5 (Purchased) 20174F10H /2. 22 157, 067, 100 (486, 908) 48, 691
2.21/ 3 7> HA Wk KVLIBOR-BBA/20274E10 H (Purchased) 2017410 H /2. 21 130, 616, 000 (187, 216) 19, 592
2.8175/ 3 7> A ¥k K /LLIBOR-BBA/20474E3 H (Purchased) 202;?;;45 3, 141, 300 (396, 589) 13, 162
. w te 20274 3 A
(2.8175) / 3 7 H Wk K/LLIBOR-BBA/20474E3 A (Purchased) /9. 8175 3, 141, 300 (396, 589) (31, 067)
(2.39)/ 3 AWk FILLIBOR-BBA/20274£10 A (Purchased) 20174£10H /2. 39 130, 616, 000 (187, 216) (49, 634)
2.30/ 3 7> H #2k R/LLIBOR-BBA/20274E10 4 (Written) 2017410 H /2. 30 65, 308, 000 261, 232 26, 776
2.554/ 3 7 H ¥k R/LLIBOR-BBA/20274E10 H (Written) 2017%12?4 78, 533, 600 15, 707 (21, 204)
. w1 . 20174E10 A
(2.304) / 3 7~ A ¥k R /LLIBOR-BBA/20274E10 A (Written) /2. 304 78, 533, 600 471, 202 (49, 476)
(2.30)/ 3 7AWk F/LLIBOR-BBA/20274£10 A (Written) 20174E10H /2. 30 65, 308, 000 261, 232 (49, 634)
JPMorgan Chase Bank N.A.
s 2022421 /
2.8325/ 3 77 W2k RVLIBOR-BBA/20524E2 7 (Purchased) o 8395 15, 706, 700 (2, 193, 048) 41, 780
(2.8325) / 3 7AWk KILLIBOR-BBA/20524F2 ] (Purchased) 2022%22?3% 15, 706, 700 (2,193, 048) (536, 855)
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H}@H‘H?b‘ IR T R TBEITTA, ENI'SE S *%fﬂﬂﬂﬁ
ZHEIL CHb) BEEFIEY%, EEFIREH T ,/ﬁ@"iﬂ%ﬁ HIERHA AN | (8) &
Ck Fv) Ck R Ck R
JPMorgan Chase Bank N. A. cont.
2.79/ 3 /»A Wk K/VLIBOR-BBA/20494£2 H (Written) 2019421 /2. 79 15, 706, 700 1, 491, 351 748, 267
(2.79)/ 3 M H ¥k KILLIBOR-BBA/20494E2 4 (Written) 20194:2H 2. 79 15, 706, 700 1,491, 351 68, 638
I 4% 2, 504, 076
AR IEBLETAMH (1, 987, 289)
&t 516, 787
20174F 9 A 30 H BIERIRIE D T B ATEAIRK (GRINTEEE297, 391, 172K K L)
b i W5 H FREAT
Ck F) (H/R/4) CKk R
Federal Home Loan Mortgage Corporation, 3.00%, 10/1/47 1, 000, 000 10/12/17 1,003, 203
Federal National Mortgage Association, 5.50%, 9/1/47 5, 000, 000 9/13/17 5,538, 672
Federal National Mortgage Association, 4.50%, 10/1/47 49, 000, 000 10/12/17 52,590, 779
Federal National Mortgage Association, 4.00%, 11/1/47 65, 000, 000 11/13/17 68, 326, 174
Federal National Mortgage Association, 4.00%, 10/1/47 80, 000, 000 10/12/17 84, 218, 751
Federal National Mortgage Association, 3.50%, 10/1/47 2, 000, 000 10/12/17 2,061,719
Federal National Mortgage Association, 3.00%, 10/1/47 61, 000, 000 10/12/17 61, 190, 625
Federal National Mortgage Association, 2.50%, 10/1/47 6, 000, 000 10/12/17 5, 807, 344
Government National Mortgage Association, 4.00%, 10/1/47 15, 000, 000 10/23/17 15, 794, 532
aEt 296, 531, 799
201742 9 A 30 A BIFERRE O P IE R CIER S 588 RA U » 73K
CIENAVAZN YT
e = AR SEE AT
FRETA FREAT T AZHEE WIRRA . - . T ,
W s RS - 77 RIZ H 7RI = U =\
Ck F ) Ck k1) o) (AR C 7Y FREDZEL 77 IS LSRR B 3
Wt Ck k)
Ckr)
[V — — ]
52, 355, 700 384, 814 (105, 092) 10/3/27 2. 2(.)16 3 month USD-LIBOR-BBA 314, 704
Semiannually — Quarterly
0 — — ]
52, 355, 700 153, 402 (89, 385) 10/3/27 2. 2{195% 3 month USD-LIBOR-BBA 64,017
Semiannually — Quarterly
0 — — ]
52, 355, 700 196, 334 (89, 385) 10/3/27 2. 2{105% 3 month USD-LIBOR-BBA 106, 949
Semiannually — Quarterly
650, 826, 900 125,610 E (26, 642) 12/20/19 1.80% — Semiannually 3 month USD-LIBOR-BBA 98, 968
— Quarterly
3 month USD-LIBOR- .
24, 832, 800 2,533 E (13, 020) 12/20/22 BBA - Quarterly 2.05% — Semiannually (10, 487)
105, 634, 400 599,475 E (513, 145) 12/20/27 2.25% — Semiannually 3 month USD-LIBOR-BBA 86, 328
— Quarterly
24, 795, 800 223,832 E 256, 871 12/20/47 3 month USD-LIBOR- 2.50% — Semiannually 33, 039
BBA - Quarterly
2.2935% — 3 month USD-LIBOR-BBA
19, 384, 000 20, 780 (141) 10/2/27 Semiannually ~ Quarterly (20, 920)
37, 443, 000 42,722 E (306) 10/17/27 2.30% — Semiannually 3 month USD-LIBOR-BBA (43, 028)
— Quarterly
2.304% - 3 month USD-LIBOR-BBA
12, 565, 400 12,251 E (103) 11/1/27 Semiannually ~ Quarterly (12, 354)
&t (580, 348) 617,216

PR HITER STz,
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Bank of America N.A
= Synthetic TRS Index
308, 415 315, 441 - 1/12/41 ﬁi§8?>(f ﬁggi£1USD 4.00% 30 year Fannie 9,988
v Mae pools — Monthly
Synthetic TRS Index
0, —
151, 977 155, 439 - 1/12/41 figgé)(} ﬁggfﬁlUSD 4.00% 30 year Fannie 4,922
¥ Mae pools — Monthly
Barclays Bank PLC
Synthetic MBX Index
0, —
744, 555 743, 049 - 1/12/40 fiﬁgé)(} ﬁO“EElUSD 4.50% 30 year Fannie (357)
onthly Mae pools — Monthly
= Synthetic TRS Index
286, 264 291, 599 - 1/12/42 ﬁigg?)(i ﬁ22i£1USD 4.00% 30 year Fannie 7,921
y Mae pools — Monthly
Synthetic TRS Index
0, —
20, 100 20, 558 - 1/12/41 figgé)(} ﬁzEEEIUSD 4.00% 30 year Fannie 651
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
183, 639 187, 822 - 1/12/41 ﬁiggé>(} ﬁzgtﬁlUSD 4.00% 30 year Fannie 5,947
v Mae pools — Monthly
Synthetic TRS Index
0, —
17, 049 17, 122 - 1/12/40 iiggé)(} ﬁggfﬁlUSD 5.00% 30 year Fannie 269
¥ Mae pools — Monthly
Synthetic MBX Index
0, —
2, 184, 660 2, 177, 906 - 1/12/40 figgé)(} ﬁO“tElUSD 4.00% 30 year Fannie (3,834)
onthly Mae pools — Monthly
= Synthetic MBX Index
25, 638, 985 25, 559, 724 - 1/12/40 ﬁigg?)(i ﬁzgi£1USD 4.00% 30 year Fannie (44, 992)
y Mae pools — Monthly
Synthetic TRS Index
0, —
180, 085 178, 693 - 1/12/39 ﬁiggé)(} ﬁOEEElUSD 6.00% 30 year Fannie 842
© v Mae pools — Monthly
= Synthetic MBX Index
3,621, 571 3,610, 375 - 1/12/40 ﬁi§8?>(f ﬁggi£1USD 4.00% 30 year Fannie (6, 355)
v Mae pools — Monthly
Synthetic TRS Index
0, —
22,146 21,992 - 1/12/38 figgé)<} ﬁggfﬁlUSD 6.50% 30 year Fannie 114
¥ Mae pools — Monthly
Synthetic TRS Index
0/ —
9,312 9,318 - 1/12/39 E?ngél éogiﬁih USD™ 5 50% 30 year Fannie (117)
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
9,312 9,318 - 1/12/39 Eiéggél 4 month USD™ 5 50% 30 year Fannie (117)
¥ Mae pools — Monthly
_ Synthetic TRS Index
22, 365 22, 380 - 1/12/39 E?ng%z & Egﬁ}h USD= 5 50% 30 year Fannie (280)
° v Mae pools — Monthly
= Synthetic TRS Index
20, 687 21, 001 - 1/12/40 ﬁiggﬁ)(f ﬁ22E£IUSD 4.50% 30 year Fannie 526
y Mae pools — Monthly
_ Synthetic TRS Index
3,741 3,744 - 1/12/39 E?ng%z &OZfEEh USD= 5 50% 30 year Fannie (47)
y Mae pools — Monthly
Synthetic MBX Index
0, —
25, 496, 172 25,514, 373 - 1/12/41 iiggé>(} ﬁzgtEIUSD 5.00% 30 year Ginnie 63, 047
v Mae II pools — Monthly
Synthetic MBX Index
0, —
926, 264 924, 390 - 1/12/40 4500 (Lmonth USD= )"0 an™ v Fannie (444)

LIBOR) - Monthly

Mae pools — Monthly
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Barclays Bank PLC cont
Synthetic TRS Index
0/ —
995, 265 988, 317 - 1/12/38 (6.50%) 1 month USD= g%ore ™0™ o\ Fannie (5,115)
LIBOR — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
533, 683 534, 042 - 1/12/39 5.50% (1 month USD= 77500 "0 o Fannie 6, 683
LIBOR) - Monthly
Mae pools — Monthly
Synthetic MBX Index
0/ —
3,047, 141 3, 066, 429 - 1/12/39 (6.00% 1 month USD= %000 """ o1 Fannie (25, 798)
LIBOR - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
377, 646 375,010 - 1/12/38 6.50% (1 month USD= g%50u ™0™ o\ Fannie 1,941
LIBOR) — Monthly
Mae pools — Monthly
Synthetic TRS Index
0/ —
761,510 768, 423 - 1/12/41 (5.00% 1 month USD= 77000 "s0" o\ Fannie (15, 398)
LIBOR — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
224, 796 228, 438 - 1/12/43 3.50% (1 month USD= 57500 ™0™ o\ Fannie 5, 546
LIBOR) - Monthly
Mae pools — Monthly
Synthetic MBX Index
0, —
3,571, 742 3, 566, 169 - 1/12/40 5.00% (1 month USD- 7%000 s 0" o Fannie 653
LIBOR) - Monthly
Mae pools — Monthly
Synthetic MBX Index
0, —
26, 711, 221 26, 673, 381 - 1/12/41 5.00% (1 month USD= 77000 0" o Fannie 8, 641
LIBOR) — Monthly
Mae pools — Monthly
_ Synthetic MBX Index
49, 619, 350 49, 766, 093 - 1/12/38 (6.50%) 1 month USD= g% ™0™ o Fannie (260, 816)
LIBOR - Monthly
Mae pools — Monthly
= Synthetic MBX Index
14, 568, 985 14, 548, 346 - 1/12/41 5.00% (1 month USD= %000 "s 0" o Fannie 4,713
LIBOR) — Monthly
Mae pools — Monthly
Citibank, N.A
Synthetic TRS Index
0/ —
9,064 9,070 - 1/12/39 (5.50%) 1 month USD= "0y "a year Fannie (114)
LIBOR — Monthly
Mae pools — Monthly
Credit Suisse International
Synthetic MBX Index
0, —
441, 187 440, 562 - 1/12/41 5.00% (1 month USD- 77000 "a 0" o Fannie 143
LIBOR) — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
9,312 9,318 - 1/12/39 (5. 50%) 1 month USD- 5" pae" s year Fannie (117)
LIBOR - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
321, 212 327, 199 - 1/12/42 4.00% (1 month USD= %000 "s0" 2\ Fannie 8, 888
LIBOR) — Monthly
Mae pools — Monthly
= Synthetic MBX Index
195, 201 195, 340 - 1/12/41 iiggﬁ)(i ﬁ22i£1USD 5.00% 30 year Ginnie 483
y Mae II pools — Monthly
_ Synthetic TRS Index
682, 213 688, 406 - 1/12/41 (5.00%) 1 month USD= 77000 0" o\ Fannie (13, 794)
LIBOR - Monthly
Mae pools — Monthly
= Synthetic TRS Index
480, 963 493, 601 - 1/12/44 4.00% (1 month USD- "0 "s) year Fannie 17, 068
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
6,580 6, 636 - 1/12/43 3.50% (1 month USD= 57500 ™0™ o\ Fannie 162

LIBOR) - Monthly

Mae pools — Monthly
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Credit Suisse International cont.
= Synthetic TRS Index
1,917,028 1,978, 636 - 1/12/45 ﬁi§8?>(f $22121USD 4.00% 30 year Fannie 79, 716
v Mae pools — Monthly
Synthetic TRS Index
0, —
154, 774 159, 748 - 1/12/45 figgé)(} ﬁggtﬁlUSD 4.00% 30 year Fannie 6,436
¥ Mae pools — Monthly
= Synthetic TRS Index
146, 317 150, 794 - 1/12/45 Eiggﬁ)(i ﬁ22t£1USD 3.50% 30 year Fannie 5,774
y Mae pools — Monthly
Synthetic TRS Index
0, —
1, 066, 487 1,094, 512 - 1/12/44 flggé)(} ﬁOEEElUSD 4.00% 30 year Fannie 37, 847
© v Mae pools — Monthly
Synthetic TRS Index
0/ —
762, 188 779, 550 - 1/12/41 fﬁgﬁﬁ‘l éogiﬁih USD= 4 "00% 30 year Fannie (24, 684)
¥ Mae pools — Monthly
Deutsche Bank AG
Synthetic TRS Index
0, —
12, 734 13, 023 - 1/12/40 ﬁiggé>(} ﬁZEEEIUSD 4.00% 30 year Fannie 412
v Mae pools — Monthly
Synthetic TRS Index
0, —
20, 687 21, 001 - 1/12/40 E%ngéilngii? USD= 4 50% 30 year Fannie (526)
y Mae pools — Monthly
Synthetic TRS Index
0, —
11, 887 11, 938 - 1/12/40 Eiggé)(} ﬁogtElUSD 5.00% 30 year Fannie 188
© v Mae pools — Monthly
= Synthetic MBX Index
293, 139 223, 559 - 1/12/41 ﬁiggﬁ)(f ﬁ22t£1USD 4.50% 30 year Ginnie 766
y Mae II pools — Monthly
Goldman Sachs International
= Synthetic TRS Index
605, 208 600, 983 - 1/12/38 ?iggﬁ)(f ﬁ22t£1USD 6.50% 30 year Fannie 3,110
y Mae pools — Monthly
Synthetic TRS Index
0, —
166, 878 463,618 - 1/12/38 figgé)(} ﬁZEEEIUSD 6.50% 30 year Fannie 2,399
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
1,223, 693 1,214, 231 - 1/12/39 figgé>(} ﬁZEEEIUSD 6.00% 30 year Fannie 5,720
v Mae pools — Monthly
Synthetic TRS Index
0, —
523,981 520, 323 - 1/12/38 figgé)(} ﬁggtﬁlUSD 6.50% 30 year Fannie 2,693
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
710, 392 723, 632 - 1/12/42 figgé)(} ﬁogtElUSD 4.00% 30 year Fannie 19, 657
© v Mae pools — Monthly
= Synthetic TRS Index
710, 392 723, 632 - 1/12/42 ﬁiggﬁ)(f ﬁ22t£1USD 4.00% 30 year Fannie 19, 657
y Mae pools — Monthly
_ Synthetic MBX Index
3,450, 951 3,461, 156 - 1/12/38 E?ng%z & g:ﬁ}h USD™ 6 50% 30 year Fannie (18, 140)
° v Mae pools — Monthly
Synthetic MBX Index
0/ —
1,296, 418 1, 300, 252 - 1/12/38 E?nghz éogiﬁih USD= 6504 30 year Fannie (6, 815)
¥ Mae pools — Monthly
Synthetic TRS Index
0, —
445, 187 445, 487 — gz (5 50W 1 month USD=Shah " car Fannie (5,575)

LIBOR — Monthly

Mae pools — Monthly
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Goldman Sachs International (-2>-3%)
Synthetic TRS Index
0/ —
6, 765 6, 770 - 1/12/39 (5.50%) 1 month USD= 77cre ™0™ o\ Fannie (85)
LIBOR — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
465, 135 461, 539 - 1/12/39 6.00% (1 month USD= g%000"s0" o1 Fannie 2,174
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
450, 921 447,773 - 1/12/38 6.50% (1 month USD= "5 "s0" ot Fannie 2,317
LIBOR) — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
609, 369 605, 115 - 1/12/38 6.50% (1 month USD= g%50u ™0™ o\ Fannie 3,132
LIBOR) — Monthly
Mae pools — Monthly
Synthetic MBX Index
0/ —
4,727, 678 4,741, 659 - 1/12/38 (6.50%) 1 month USD= o"ere ™0™ 1 Fannie (24, 851)
LIBOR - Monthly
Mae pools — Monthly
_ Synthetic MBX Index
175, 268 175, 787 ~ ajigrss (G50 Lmonth USD= (R tay o Fannie ©21)
LIBOR - Monthly
Mae pools — Monthly
Synthetic MBX Index
0/ —
467, 397 468, 779 - 1/12/38 (6.50%) 1 month USD= g%ore ™0™ 1 Fannie (2, 457)
LIBOR — Monthly
Mae pools — Monthly
Synthetic MBX Index
0, —
415, 952 417, 182 - 1/12/38 (6.50%) 1 month USD-  &"pae" sy year Fannie (2, 186)
LIBOR - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
134, 241 133, 304 - 1/12/38 6.50% (1 month USD= g%o0e ™0™ o Fannie 690
LIBOR) — Monthly
Mae pools — Monthly
= Synthetic TRS Index
616, 594 612, 289 - 1/12/38 6.50% (1 month USD- %cre s, year Fannie 3, 169
LIBOR) — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
816, 585 831, 804 - 1/12/42 4.00% (1 month USD= %000 0" o\ Fannie 22, 596
LIBOR) — Monthly
Mae pools — Monthly
= Synthetic TRS Index
523, 190 532, 941 - 1/12/42 4.00% (1 month USD- %00 "s) year Fannie 14, 477
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
895, 189 888, 268 - 1/12/39 6.00% (1 month USD= %000 "0" ot Fannie 4,184
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0/ —
666, 103 672, 150 - 1/12/41 (5.00%) 1 month USD- 77000 50" o\ Fannie (13, 468)
LIBOR — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
153, 605 158, 541 - 1/12/45 4.00% (1 month USD= %000 "0" o Fannie 6, 387
LIBOR) — Monthly
Mae pools — Monthly
_ Synthetic TRS Index
173, 532 176, 344 - 1/12/43 (3. 50%) 1 month USD= 57500 0" o\ Fannie (4, 282)
LIBOR - Monthly
Mae pools — Monthly
Synthetic TRS Index
0/ —
807, 842 815, 303 - 1/12/44 (3.00% 1 month USD= %000 ™0™ o\ Fannie (13, 807)
LIBOR - Monthly
Mae pools — Monthly
JPMorgan Chase Bank N. A
= Synthetic TRS Index
98, 056 100, 289 - 1/12/41 4.00% (1 month USD- "0 "s) year Fannie 3,176
LIBOR) - Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
666, 148 672, 195 - 1/12/41 (5. 00%) 1 month USD- 700" year Fannie (13, 469)

LIBOR — Monthly

Mae pools — Monthly
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Ok 1)
JPMorgan Securities LLC
Synthetic TRS Index
0, —
719, 809 738, 724 ~ a/1zaa 2008 (Lmonth USD= 0 Tan voar Fannie 25, 544
LIBOR) — Monthly
Mae pools — Monthly
Synthetic TRS Index
0/ —
57, 844 58, 781 - 1/12/43 (3.50%) 1 month USD= 57500 "a) "o Fannie (1, 427)
LIBOR — Monthly
Mae pools — Monthly
Synthetic TRS Index
0, —
3,046, 822 3,103, 609 - 1/12/42 (4.00%) 1 month USD= ", "g04 750" e Fannie (84, 309)
LIBOR — Monthly
Mae pools — Monthly
HHANT L X7 DBV - REBLRT A4 421, 369
GIEENAFAZSVANNGEN ) - R FBLFT AT (594, 697)
&t - &t (173, 328)
20174 9 AB0 A BERRFE O P IIERME TIHR SND h—F VU X — - AT v 7HH
GIEAA
s ) LT A ) NJR TS, g 2
ek w7 op MR 77 KiErs kel EE
WL et L H N IR (S HAE el il
Ck R Ck R (B A/ B4 ZESE (GHbHE) .y CEFEA)
CK FV)
USA Non Revised
B (1.9225%) - At Consumer Price
5, 116, 000 23,933 /3/22 maturity Index-Urban (CPI-U) - 23,933
At maturity
USA Non Revised
B 2.085% — At Consumer Price
5, 116, 000 24,685 s/ maturity Index-Urban (CPI-U) - (24, 685)
At maturity
USA Non Revised
B (1.89%) - At Consumer Price
5, 869, 000 37,116 7/5/22 maturity Index-Urban (CPI-U) — 37,116
At maturity
USA Non Revised
B 2.05% — At Consumer Price
5, 869, 000 48,971 1/5/21 maturity Index-Urban (CPI-U) - (48,971)
At maturity
Haf - (12, 607)
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T —VRER - 247, 973, 310 -
RPEEEA T a v - 1,799, 447 -
RIFEEAT T - AT g - 15, 536, 857 -
KEBUF B X OBUS R T — 7 — IE B - 1, 367, 562, 305 -
KE B R - 183, 703 -
SRk 1, 499, 050 77, 633, 636 -
LU RIS 2 1, 499, 050 1,713,412, 591 -

T — %

. ~ ~ ~
©OMD BRI ki) k1) CRE)
RkFredEs 7 a v - (2,013, 310) -
RIRFFREAT v 7« T a v - (15, 910, 984) -
TV IT L AT « 73 VEK - 516, 787 -
T B A7BEIEK - (296, 531, 799) -
SRR T TEHEK - 1,197, 564 -
=&Y Z—> o 2T v TEE - (185, 935) -
LV RIA R - (312,927, 677) -
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