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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets

Bonds
Stocks:

2.1 Preferred stocks

,,,,,,,,,,,, 22,865,861,804

98,227,281

2.2 Common stocks

8,715,478,484

Mortgage loans on real estate:

3.1 First liens

15,413,301

3.2 Other than first liens

,,,,,,,,,,,, 22,865,861,804

98,227,281

bo-3,551,500

,,,,,,,,,,,,,, 8,711,926,893

15,413,301

,,,,,,,,,,,, 22,345,434,429

155,995,400
,,,,,,,,,,,,,, 9,043,352,207

,,,,,,,,,,,,,,,,,,,, 17,364,311

Real estate:

4.1 Properties occupied by the company (less $

encumbrances)

321,580, 152

4.2 Properties held for the production of income (less

encumbrances)

321,580, 152

,,,,,,,,,,,,,,,,,, 321,906,557

4.3 Properties held for sale (less $

encumbrances)
5. Cash($ ... (605,844,589) ), cash equivalents
$ 243,180,225 ) and short-term
investments ($ 29,387,780 ) (333,276,584) (333,276,584)[ (433,366,340)
6. Contract loans (including$ premium notes)
7. Derivatives 9,978 68,754,456
8. Other invested 3,402,428,683 6,339,000 _3,253,745,702
9. Receivables for securities 459,255,416 339,198 _..9,746,459
10. Securities lending reinvested collateral
11.  Aggregate write-ins for invested assets
12. Subtotals, cash and invested assets (Lines 1to 11) 35,544,978,515 | 10,229,788 | . 35,534,748,727 | .. 34,782,933,182
13. Titleplantsless$ charged off (for Title insurers
only)
14.  Investment income due and accrued 301,668,065 301,668,065 | . 207,737,872
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..._._.___._. 777,636,131 | 12,288,080 | ... 765,348,051 | 758,274,710
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including$
earned but unbilled premiums) 2,971,456,880 [ . 2,335,939 | 2,969,120,941 | 3,033,281,082
15.3 Accrued retrospective premiums 25,738,007 260,174 25,477,833 | .. 25,664,919
16. Reinsurance:
16.1 Amounts recoverable from reinsurers 70,525,278 70,525,278 | | 67,922,997
16.2 Funds held by or deposited with reinsured companies 984,868 | . 147,402 | . 837,466 | . 837,464
16.3 Other amounts receivable under reinsurance contracts 4,888,091 4,888,001 | 158,044
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon
18.2 Net deferred tax asset 1,675,100,530 | | 396,953,724 | 1,278,146,806 | - 1,361,183,023
19. Guaranty funds receivable or on deposit
20. Electronic data processing equipment and software 289,012,618 | . 237,013,852 | .. 51,998,766 | . 55,825,129
21. Furniture and equipment, including health care delivery assets
$ ) 173,422,770 | 173,422,770
22. Net adjustment in assets and liabilities due to foreign exchange rates
23. Receivables from parent, subsidiaries and affiliates 164,220,151 | 2,352,503 [ . 161,867,649 | .. 161,701,479
24, Healthcare ($ . ) and other amounts receivable
25. Aggregate write-ins for other than invested 755,990,883 | 429,887,605 | . 326,103,279 | . 330,620,391
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 42,755,622,789 1,264,891,836 41,490,730,952 40,786,140,291
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts
28. Total (Lines 26 and 27) 42,755,622, 789 1,264,891,836 41,490,730,952 40,786, 140,291
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Cash surrender value of COLI 231,792,763 231,792,763 226,459,857
2502. Pension intangible asset 53,131,000 |._.____...3,642,000 [ 49,489,000 | 49,489,000
2503. Accounts receivable 39,182,112 25,400 39,156,712 | ¢ 49,340,677
2598. Summary of remaining write-ins for Line 25 from overflow page .| .. 431,885,008 | ... . 426,220,204 | ... 5,664,804 [ 5,330,857
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 755,990,883 429,887,605 326,103,279 330,620,391




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear$ 1,896,680,962 ) 11,742,252,731 | - 11,849,054,545
2. Reinsurance payable on paid losses and loss adjustment expenses 2,377,744 | | 961,861
3. Loss adjustment expenses 2,941,183,756 | 2,931,068,752
4. Commissions payable, contingent commissions and other similar charges 158,521,602 [ ... 149,906,680
5. Other expenses (excluding taxes, licenses and fees) 866,996,622 | .| 994,682,340
6. Taxes, licenses and fees (excluding federal and foreign income taxes) 113,014,600 | ... 162,683, 107
7.1 Current federal and foreign income taxes (including $ ... on realized capital gains (losses)) .| ... 207,051,506 | ... . 45,911,361
7.2 Net deferred tax liability
8. Borrowedmoney$ and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ 171,226,359 and
including warranty reserves of $ ) 8,084,084,239 | 8,281,432,913
10. Advance premium 295,830,228 | . 254,305,728
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12.  Ceded reinsurance premiums payable (net of ceding commissions) 93, 721 | 695,382
13.  Funds held by company under reinsurance treaties 3,258,778 | _._._._.....3,655,856
14.  Amounts withheld or retained by company for account of others 22,244,989 | . 25,957,557
15.  Remittances and items not allocated 7,622,911 9,097,224
16.  Provision for reinsurance 49,704,359 | ! 51,049,343
17. Net adjustments in assets and liabilities due to foreign exchange rates
18. Drafts outstanding
19. Payable to parent, subsidiaries and affiliates 40,422,859 | | 66,530,978
20. Derivatives 57,206,531 | . 32,577,675
21. Payable for securities 405,510,564 | ... 122,117,789
22. Payable for securities lending 233,065,913 |
23. Liability for amounts held under uninsured plans
24. Capitalnotes$ and interest thereon $
25. Aggregate write-ins for liabilities 403,554,554 420,636,085
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 25,634,838,206 25,402,325,178
27. Protected cell liabilities
28. Total liabilities (Lines 26 and 27) 25,634,838,206 | ... 25,402,325,178
29. Aggregate write-ins for special surplus funds 188,210,028 [ .. . 208,446,709
30. Common capital stock 4,200,000 | _._._.__..._4,200,000
31. Preferred capital stock
32. Aggregate write-ins for other than special surplus funds
33. Surplus notes
34. Gross paid in and contributed surplus 4,235,782,038 |
35. Unassigned funds (surplus) 11,427,700,680 | ... .- 10,933, 164,960
36. Less treasury stock, at cost:
361 shares common (value included in Line 30 $ )
36.2 shares preferred (value included in Line 31 $ )
37. Surplus as regards policyholders (Lines 29 to 35, less 36) 15,855,892, 746 15,383,815, 113
38. Totals (Page 2, Line 28, Col. 3) 41,490,730,952 40,786,140,291
DETAILS OF WRITE-INS
2501. Accounts payable 221,181,398 | ... 230,235,240
2502. Reserve for uncashed checks 147,036,814 | 136,369, 560
2503. Deferred gain on intercompany asset transfers 26,364,676 | . 25,926,661
2598. Summary of remaining write-ins for Line 25 from overflow page 8,971,666 | ... 28,104,624
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 403,554,554 420,636,085
2901. Incremental deferred tax asset 173,215,131 | 192,797,916
2902. SCOR retroactive reinsurance account 14,994,897 15,648,793
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 188,210,028 208,446,709
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

STATEMENT OF INCOME

Current
Year to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME
Premiums earned:

1.1 Direct (written $
1.2 Assumed (written $

,,,,,,,,,,,,,, 2,124,111,046 )
,,,,,,,,,,,,,, 3,625,109,102 )

2,273,461,061
3,685,494,559

1.3 Ceded (writen$ 111,737,549 )

124,311,439

1.4 Net (writen$ 5,637,482,599 )

5,834,644, 181

DEDUCTIONS:

,,,,,,,,,,,,,, 2,426,523 ,644
..3,644,602,809
134,140,039
,,,,,,,,,,,,,, 5,936,986,415

,,,,,,,,,,,,,, 9,488,139,556
,,,,,,,,,,,,, 14,649,241,087
,,,,,,,,,,,,,,,,,, 523,445,351
,,,,,,,,,,,, 23,613,935,292

2. Losses incurred (current accidentyear $ 3,382,297,841 ):
2.1 Direct 1,233,660,068 | 1,427,171,433 [ 5,411,224,997
2.2 Assumed 2,202,907,634 .2,197,078,109 | 9,233,979,213
2.3 Ceded 68,032,376 | . 42,735,888 [ 118,210,548
2.4 Net 3,368,535,326 3,581,613,654 | - 14,526,993, 662
3. Loss adjustment expenses incurred 676,698,817 750,587,695 | . 2,782,094,953
4.  Other underwriting expenses incurred 1,469,873,952 | 1,491,527 ,115 | .6,027,022,864
5. Aggregate write-ins for underwriting deductions (113,588)] ... 1,869,563 [ . (12,785,390)
6. Total underwriting deductions (Lines 2 through 5) 5,614,994,506 | 5,825,498,028 | 23,323,326,089
7. Netincome of protected cells
8. Net underwriting gain or (loss) (Line 1 minus Line 6 + Line 7) 319,649,675 [ . 111,488,387 | 290,609,204
INVESTMENT INCOME
9. Net investment income earned 312,243,703 | . 266,328,528 | ] 1,091,523,498
10. Net realized capital gains (losses) less capital gainstaxof $ 14,319,096 . (19,367,858) (31,696,007) (193,888,211)
11.  Net investment gain (loss) (Lines 9 + 10) 292,875,845 [ ... 234,632,521 | ... 897,635,287
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ amount charged off$ 24,079,335 ) (24,079,335) _(15,194,440)[ (78,689,771)
13.  Finance and service charges not included in premiums 67,891,936 | 70,962,379 [ 273,229,115
14.  Aggregate write-ins for miscellaneous income (2,580,976) (3,886,360) (8,692,973)
15.  Total other income (Lines 12 through 14) 41,231,625 51,881,579 185,846,372
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (Lines 8 + 11 + 15) 653,757,145 | . 398,002,487 [ ] 1,374,090,862
17. Dividends to policyholders
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) 653,757,145 | . 398,002,487 [ ] 1,374,090,862
19. Federal and foreign income taxes incurred 145,729,140 99,408,490 344,953,104
20. Netincome (Line 18 minus Line 19)(to Line 22) 508,028,005 298,593,997 1,029,137,759
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year 15,383,815, 113 15,026,073,900 15,026,073,900
22.  Netincome (from Line 20) 508,028,005 | . 298,593,997 | - 1,029,137,759
23. Net transfers (to) from Protected Cell accounts
24, Change in net unrealized capital gains (losses) less capital gainstaxof $ 60,388,453 | 165,424,490 | 40,282,694 [ 272,939,951
25. Change in net unrealized foreign exchange capital gain (loss) 819,012 (2,116,146) . 29,999,331
26. Change in net deferred income tax 129,250,230 (25,917,910)) .. (8,957,814)
27. Change in nonadmitted assets (163,358,738)| 78,828,101 . 37,786,651
28. Change in provision for reinsurance 1,344,985 [ ...6,510,163 | .. 9,868,873
29. Change in surplus notes
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting principles 52,373,841
32. Capital changes:
32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred to surplus
33.  Surplus adjustments:
33.1 Paid in (2,221,406)| (1,701,070)( . 432,173
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital
34. Net remittances from or (to) Home Office
35. Dividends to stockholders (200,000,000) (1,300,000,000)
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus (19,582,785) (7,623,898) 286,534,289
38. Change in surplus as regards policyholders (Lines 22 through 37) 472,077,633 386,855,931 357,741,213
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 15,855,892, 746 15,412,929,831 15,383,815, 113
DETAILS OF WRITE-INS
0501. 2008 NC private passenger auto escrow (113,588)] ... 1,869,563 | ... (12,785,390)
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) (113,588) 1,869,563 (12,785,390)
1401. Allocated share of loss on sale of fixed assets (1,656,787)| .. (629,830)} ... (1,512,686)
1402. Retroactive reinsurance gain (548,980)| . (3,223,775)| ... (7,048,472)
1403. Fines and penalties (364,045) (90) (39,401)
1498. Summary of remaining write-ins for Line 14 from overflow page (11,164) (32,665)] .. (92,414)
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (2,580,976) (3,886,360) (8,692,973)
3701. Incremental deferred tax asset (19,582,785)| (7,623,898) (12,929,811)
3702. Additional minimum pension liability 299,464,100
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (19,582,785) (7,623,898) 286,534,289




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

CASH FLOW

—_

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© © N o o > 0 D

Cash from Operations

Premiums collected net of reinsurance

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

5,737,303,128

Net investment income

200,376,252

Miscellaneous income

Total (Lines 1 to 3)

41,231,625

,,,,,,,,,,,,,, 5,832,595,805
,,,,,,,,,,,,,,,,,, 245,861,674
51,881,579

,,,,,,,,,,,, 23,514,867,005
,,,,,,,,,,,,,,, 1,119,470,492
185,846,372

5,987,911,005

6,130,339,058

24,820, 183,869

3,477,939,424

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

,,,,,,,,,,,,,, 3,506,720,348

,,,,,,,,,,,,, 14,220,951,402

2,292,736,010

Commissions, expenses paid and aggregate write-ins for deductions

,,,,,,,,,,,,,, 2,281,931,159

,,,,,,,,,,,,,, 9,085,492,940

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

tax on capital

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments

Proceeds from investments sold, matured or repaid:

(1,121,909) 368,334,275 651,140,617
5,769,553,525 6,156,985,782 23,957,584,959
218,357,480 (26,646,724) 862,598,910

12.1 Bonds 5,505,429,486 | 2,183,122,295 | 12,376,327,485
12.2 Stocks 648,852,970 | - 1,960,859,329 | 4,145,180,687
12.3 Mortgage loans 98,346 4307 172 | 46,415,574
12.4 Real estate 670,567
12.5 Other invested assets 37,234,048 | 16,245,720 | . 132,406, 139
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments 62,389 167,145 | . 471,048
12.7 Miscellaneous proceeds 68,975,445

12.8 Total investment proceeds (Lines 12.1 to 12.7)

6,281,677,239

Cost of investments acquired (long-term only):

l...........4,233,677,106

13.1 Bonds 6,075,233,199 | 3,412,214,491
13.2 Stocks 58,588,710 | .. 505,844,742
13.3 Mortgage loans 3,937,500
13.4 Real estate 7,811,583 [ 382,260
13.5 Other invested assets 131,617,944 | . 335,939,279
13.6 Miscellaneous applications 143,649,432

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Cash provided (applied):

16.1 Surplus notes, capital notes

,,,,,,,,,,,,, 16,701,471,500

,,,,,,,,,,,,, 11,999,290, 255
,,,,,,,,,,,,,, 3,372,620,554
,,,,,,,,,,,,,,,,,,,, 13,984,080
,,,,,,,,,,,,,,,,,,,, 30,959,084
,,,,,,,,,,,,,,,,,, 999, 116,053
191,872,612

6,416,900,868

4,258,318,273

16,607,842,639

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

plus Line 16.6)

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (135,223,629) (24,641,167) 93,628,861
Cash from Financing and Miscellaneous Sources
(2,221,406)| (1,701,070)| 432,173
16.4 Net deposits on deposit-type contracts and other insurance liabilities
200,000,000 1,300,000, 000
219,177,311 (86,440,965) 136,818,028
Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
16,955,905 (88,142,035) (1,162,749,798)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) _| . 100,089,756 | . (139,429,926)| .. (206,522,027)

Cash, cash equivalents and short-term investments:

19.1 Beginning of year

(433,366,340)

19.2 End of period (Line 18 plus Line 19.1)

(333,276,584)

,,,,,,,,,,,,,,,, (226,844,313)
(366,274,239)

,,,,,,,,,,,,,,,, (226,844,313)
(433,366, 340)

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001. Proceeds from bonds sold, matured or repaid 60,492,288
20.0002. Proceeds from equities sold 8,033,929 | .
20.0003. Cost of bonds acquired ... e b 22,507,460 | ..
20.0004. Cost of equities acquired 13,461,214
20.0005. Asset transfer 9,744 645
20.0006. Charitable contribution 4,972,500

...29,161,207

23,670,959 |
27,400,041 |..

....154,060,579
.50,577,449
_81,447,053
,,,,,, 38,868,627




STATEMENT AS OF MARCH 31, 2011 OF ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

There have been no material changes to the following December 31, 2010 Annual Statement notes: 1(B, C), 2-4, 5(A-C, F, G), 6, 7, 8, 9(B, E, F), 10(A-
D, F-L), 11, 12, 13(1-3, 5-13), 14(C, D), 15, 16(2, 3), 17(A), 18, 19, 21(A-F, G1, G2, G4), 23, 24 and 26-36A.

1. Summary of Significant Accounting Policies

A. Alistate Insurance Company (“Company”) prepares its financial statements in conformity with accounting practices prescribed or permitted by
the lllinois Department of Insurance (“IL DOI”). Prescribed statutory accounting practices include a variety of publications of the National
Association of Insurance Commissioners (“NAIC”), as well as state laws, regulations and general administrative rules. Permitted statutory
accounting practices encompass all accounting practices not so prescribed.

The state of lllinois requires its domestic insurance companies to prepare financial statements in conformity with the NAIC Accounting
Practices and Procedures Manual, which includes all Statements of Statutory Accounting Principles (“SSAPSs”), subject to any deviations
prescribed or permitted by the IL DOI.
5. Investments
D. Loan-Backed Securities

1. Prepayment assumptions for loan-backed and structured securities were obtained from brokers and internal estimates.

2. The Company is required to assess if an impairment is other than temporary when the fair value of a loan-backed or structured security is
less than the amortized cost. The table below presents the aggregate amortized cost of loan-backed and structured securities before
recognized other-than-temporary impairment (“OTTI”), the amount of OTTI recognized and the fair value of those securities.

(in millions) 2011 2010
Amortized Amortized
Cost Recognized OTTI Cost Recognized OTTI
Before Non- Fair Before Non- Fair
Basis of Impairment OTTI Interest interest Value OoTTI Interest interest Value
15" Quarter
Non-interest related ~ $ 157 $ $ (13) $ 109 299  $ - $ (35 $ 165
Intent to sell 112 (11) - 101 73 (1) - 73
Total 1 Quarter $ 269 $ (1) $ (13 $ 210 $ 372 $ (1) $ (35 $ 238
2" Quarter
Non-interest related $ 186  $ - $ (18 $ 100
Intent to sell 5 (2) - 3
Total 2™ Quarter $ 191§ (2 $_ (18 $_ 103
3" Quarter
Non-interest related $ 263 $ G5 $ @0 $ 153
Intent to sell 2 - - 2
Total 3" Quarter $ 265 $ (5 $ (30) $ 155
4™ Quarter
Non-interest related $ 255 $ - $ (45 152
Intent to sell 14 - - 14
Total 4" Quarter $ 269  $ - $ (45 $ 166
Year-to-date $ (1) $ (13 $ (8 $ (128)
The classification basis of intent to sell is considered an interest related OTTI. The Company did not have OTTI that resulted from the
inability or lack of intent to retain an investment in a security for a period of time sufficient to recover the amortized cost basis in 2011 or
2010.
3. The following loan-backed and structured securities were OTTI at the end of each quarter presented, as a result of the discounted

present value of the cash flows expected to be collected being less than amortized cost.

($ in millions) Present
Value of
Projected
Cash

Flows

Amortized
Cost
Before
OTTI
Adjustments

6
3
13
10
7

Amortized
Cost after
OTTI

Adjustments

Recognized OTTI
Interest

$ -

Fair
Value

cusip

00441YAC6
00442BAD3
00442BAE1
02151LAA4
05948KF95
126673WG3
126673WH1
126673WJ7
126673ZW5
126673ZX3
126673ZY1
126685CZ7
14983AAA7
152314DP2
22944BAK4
46629QAG1
46629QAH9
46630LAJ3
46630MAG7
46630PAZ8
52520MDR1
52524VAL3
576449AB8
61749GAC6
61749QAD2
61750SAE2
748351AR4
74957VAM1
75156VAB1
86364CAB8

Non-Interest

M

Reporting Period
1% Quarter 2011

$ $ $ $ $
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Total 1% Quarter 2011

1% Quarter 2010

Total 1% Quarter 2010

2" Quarter 2010

Total 2™ Quarter 2010

3" Quarter 2010
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92926WAB3
$

00442BAD3 §$
00442BAE1
007037BL7
02151LAA4
04013BABS8
05948KF95
073873AB7
07388AAB0
12666RAF7
126673WJ7
126673778
126685AB2
126685CZ7
126685DW3
12668BKC6
14983AAA7
25151EAA1
32029GAC8
36244MAA9
456610AC8
46629BAF6
46629QAH9
46629QAJ5
46629QAK2
46630MAG7
52522QAP7
576449AB8
59023FAB1
61749QAD2
61750SAE2
61751JAF8
643528AB8
75156VAB1
76110VSS8
76110VTA6
785778QJ3
785779AA7
83612LAE9
84751WAD6
86359PAD2
86364CAB8
872224AEQ
92926WAB3

007037BL7  $
04013BABS8
073873AB7
07388AAB0
07400WAA8
12666RAF7
126670PA0
126670QS0
14983AAA7
22944BAF5
22944BAK4
36244MAA9
40431KAG5
456610AC8
46629BAF6
46629QAH9
46629QAJ5
46629QAK2
46630MAG7
52522QAP7
576449AB8
59020U6K6
59023FAB1
61748BAC8
61749GAC6
61749QAD2
61750SAE2
643528AB8
69763NAC5
748351AR4
76110VTA6
785778QJ3
785779AA7
805564PP0
83612LAE9
84751PLM9
86359PAD2
86364CAB8
92926WAB3

00442BAD3 $
00442BAE1
007037BL7
02151LAA4

—_

157 ¢ 144§ - $_ (13) 144 109
4 8 4 3 -3 - 4 2
16 15 - (1) 15 7
1 - - (1) - 1
10 10 - - 10 6
5 5 - - 5 2
12 12 - - 12 11
1 1 - - 1 -
17 17 - - 17 9
4 4 - - 4 3
1 1 - - 1 -
3 2 - (1) 2 1
3 3 - - 3 1
14 12 - @) 12 11
14 13 - (1) 13 11
7 7 - - 7 6
1 1 - - 1 -
3 3 - - 3 4
9 8 - (1) 8 4
1 1 - - 1 -
3 2 - (1) 2
2 2 - - 2
1 1 - - 1 -
1 1 - - 1 -
2 2 - - 2 1
12 9 - 3) 9 9
7 7 - - 7 3
4 3 - ) 3 2
15 15 - - 15 7
14 13 - (1) 13 6
13 12 - (1) 12 13
10 10 - - 10 10
5 5 - - 5 5

8 - ) 8 3
5 5 - - 5 2
5 4 - (1) 4 1
5 4 - (1) 4 1
3 2 - (1) 2 -

13 12 - (1) 12 5
7 5 - 7 5 1
5 2 - 3) 2 1
30 19 - (11) 19 12
2 2 - - 2 2

209 $_ 264§ - $ (3) 264 165
S -5 - - -
4 3 - (1) 3 2
16 15 - ) 15 8
4 3 - (1) 3 1
4 4 - - 4 2
19 16 - 3) 16 9
9 9 - - 9 7
1 1 - - 1 -
1 1 - - 1
1 1 - - 1 -
3 3 - - 3 2
1 1 - - 1 -
1 1 - - 1 -
1 1 - - 1 -
2 2 - - 2 1
8 6 - @) 6 10
7 7 - - 7 3
4 3 - ) 3 3
4 3 - (1) 3 2
16 15 - (1) 15 11
9 9 - - 9 5
14 13 - (1) 13 7
13 13 - - 13 5
6 5 - ) 5 5
1 1 - - 1 1
5 5 - - 5 2
5 5 - - 5 2
4 4 - - 4 1
4 3 - (1) 3 1
2 2 - - 2 -
2 - - @) - -
6 6 - - 6 5
5 4 - (1) 4 -
2 1 - (1) 1 3
2 2 - - 2 1

186 $__ 168 $ - (19 168 100
4 8 4 3 -3 - 4 1
15 14 - ) 14 6
10 9 - ) 9 3
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04013BAB8 3 3 - - 3 2
073873AB7 - - - - - -
07388AAB0 15 13 - (2) 13 8
07400WAA8 3 2 (1) (1) 1 1
12666RAF7 4 4 - - 4 2
126670PA0 17 17 - - 17 10
126673ZY1 4 3 - (1) 3 1
126673278 3 2 - (1) 2 1
12668WAR8 6 4 - ) 4 5
12668WAS6 4 3 - (1) 3 3
14983AAA7 1 1 - - 1 -
161630BD9 5 4 - (1) 4 5
225470M42 10 8 - ) 8 8
225470W58 2 1 - (1) 1 1
22944BAF5 - - - - - -
22944BAK4 - - - - - -
32029GAC8 8 7 - 1) 7 4
32052JAA6 10 9 - (1) 9 8
36244MAA9 1 1 (1) - - -
40431KAG5 - - - - - -
456610AC8 - - - - - -
46629QAH9 1 1 - - 1
46629QAJ5 1 1 - - 1 -
46629QAK2 1 1 - - 1 -
576449AB8 7 7 - - 7 3
59023FAB1 3 2 (1) (1) 1 2
61748BAC8 15 14 - (1) 14 10
61749GAC6 8 8 - - 8 6
61749QAD2 12 11 - (1) 11 7
61750SAE2 12 11 - (1) 11 5
61755EAB4 3 2 - (1) 2 2
65537MACO 14 12 - 2 12 9
73316PCL2 4 4 - - 4 1
748351AR4 4 4 - - 4 2
75156VAB1 3 3 - - 3 3
7609854U2 5 5 - - 5 4
76110VSS8 9 8 - (1) 8 6
785778QJ3 3 2 (1) (1) 1 1
785779AA7 3 2 (1) (1) 1 1
83612LAE9 - - - - - -
84751WAD6 12 10 - (2) 10 6
86364CABS 2 - - ) - -
92926WAB3 2 2 - - 2 1
94985WDZ1 14 14 - - 14 14
Total 3 Quarter 2010 $ 263 $ 233 $ 5) $ (30 $ 228 $ 153
4™ Quarter 2010 00442BAD3  $ 3 $ - $ - $ $ 2
00442BAE1 14 13 - (1) 13 7
04013BABS8 3 3 - - 3 2
12666RAF7 3 3 - - 3 3
126670NX2 14 13 - (1) 13 13
126670PA0 17 16 - (1) 16 12
126670QS0 8 8 - - 8 7
126673DR0 9 6 - 3) 6 3
126673WF5 2 2 - - 2 1
126673WG3 1 1 - (1) 1 1
126673WH1 2 1 - (1) 1 -
126673WJ7 1 - - (1) - -
126673ZW5 8 8 - - 8 2
126673ZX3 10 3 - (7) 3 2
126673ZY1 3 1 - (2) 1 1
1266732728 2 - - (1) - -
126685AB2 2 2 - - 2 1
126685CZ7 9 9 - - 9 8
126685DW3 7 6 - (1) 6 6
14983AAA7 1 1 - - 1 -
17310NAJ7 1 1 - - 1 -
225470QV8 1 1 - - 1 -
225470W58 1 1 - - 1 1
32052JAA6 9 8 - (1) 8 9
46629BAF6 2 2 - - 2 2
46629QAG1 10 10 - - 10 7
46629QAH9 1 - - (1) - -
46629QAJ5 1 - - (1) - -
46629QAK2 1 - - (1) - -
46630LAJ3 2 1 - 1) 1 1
576449AB8 6 6 - - 6 3
61748BAC8 13 13 - - 13 10
61749QAD2 11 10 - (1) 10 7
61750SAE2 12 11 - (1) 11 5
61750YAA7 - - - - - 1
61751JAF8 9 9 - - 9
73316PBT6 1 1 - - 1 1
73316PCL2 4 2 - ) 2 1
748351AR4 4 4 - - 4 3
7609854U2 5 5 - - 5 4
76110VSS8 8 7 - (1) 7 4
84751WAD6 10 10 - - 10 6
86359PAD2 4 3 - 1) 3 1
86364CAB8 - - - - - -
88157GAA8 20 6 - (14) 6 6
Total 4" quarter 2010 $ 255 $ 210 $ - % (45) $ 210  $ 152
2010 year-to-date $ (5) $ (128)
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4. The following tables provide the aggregate fair value and unrealized losses for all impaired loan-backed and structured securities for
which an OTTI has not been recognized in earnings as a realized loss by the length of time the individual securities have been in a
continuous unrealized loss position.

(in millions) March 31, 2011 December 31, 2010
Fair Unrealized Fair Unrealized
Value Losses Value Losses
Less than 12 months $ 968 $ 9) $ 788 $ 9)
12 months or more 771 (184) 917 (227)
Total $ 1,739 $ (193) $ 1,705 $ (236)

5. See Note 1, Part C - Investments of the December 31, 2010 Annual Statement for the portfolio monitoring process for loan-backed and
structured securities.

E. Repurchase Agreements and/or Securities Lending Transactions

1. The Company receives cash collateral for securities loaned in an amount generally equal to 102% and 105% of the fair value of domestic
and foreign securities, respectively, and records the related obligations to return the collateral within liabilities. The Company did not
enter into repurchase agreements in 2011 or 2010.

2. The Company did not pledge its assets as collateral in repurchase agreement or securities lending transactions in 2011 or 2010.
3. Assets were accepted as collateral by the Company as part of its securities lending program.

a. Cash collateral was received in connection with its securities lending program totaling $233 million at March 31, 2011. The
remaining term of the open securities lending contracts related to this collateral at March 31, 2011 was 30 days or less. The
Company did not enter into securities lending transactions in 2010.

b. At March 31, 2011, the Company had securities with an aggregate fair value of $233 million that were acquired from the sale, trade
and use of accepted collateral (reinvested collateral).

c. All collateral is received in the form of cash, unrestricted and maintained in a separate custody account. Generally, collateral is
invested in short-term investments or bonds during the agreement period. The Company monitors the fair value of securities loaned
on a daily basis and obtains additional collateral as necessary to mitigate counterparty credit risk. The Company maintains the right
and ability to redeem the securities loaned on short notice. Substantially all of the Company’s securities loaned were placed with
large brokerage firms.

4. The Company does not use affiliated agents for its securities lending transactions in 2011. The Company did not enter into securities
lending transactions in 2010.

5. None of the collateral the Company received was sold or repledged at March 31, 2011. The Company did not enter into securities
lending transactions in 2010.

Income Taxes

The application of SSAP No. 10R, Income Taxes - Revised, A Temporary Replacement of SSAP No. 10 (“SSAP No. 10R”) requires the Company
to evaluate the recoverability of deferred tax assets (“DTAs”) and to establish a statutory valuation allowance adjustment (“valuation allowance”) if
necessary to reduce the DTA to an amount which is more likely than not to be realized. Considerable judgment is required in determining whether
a valuation allowance is necessary, and if so, the amount of such valuation allowance. In evaluating the need for a valuation allowance the
Company considers many factors, including: (1) the nature of the DTAs and deferred tax liabilities (“DTLs”); (2) whether they are ordinary or
capital; (3) the timing of their reversal; (4) taxable income in prior carryback years as well as projected taxable earnings exclusive of reversing
temporary differences and carryforwards; (5) the length of time that carryovers can be utilized; (6) unique tax rules that would impact the utilization
of the DTAs; and (7) any tax planning strategies that the Company would employ to avoid a tax benefit from expiring unused. Although the
realization is not assured, management believes it is more likely than not that the DTAs, net of the valuation allowance, will be realized. The
Company did not have a valuation allowance at March 31, 2011. The valuation allowance was $156 million at December 31, 2010.

A. The components of the net DTA were as follows:

(in millions) March 31, 2011 December 31, 2010 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

Gross DTAs $ 2091 $ 592 $§ 2683 $ 2,146 $ 636 $ 2,782 §$ (55) $ 44) $ (99)
Valuation allowance - - - - 156 156 - (156) (156)
Adjusted gross DTAs $ 2091 $ 592 $ 2683 $ 2,146 $ 480 $ 2626 $ (55) $ 112§ 57
DTLs 703 305 1,008 706 294 1,000 €] 11 8
Subtotal - net DTA $ 1388 $ 287 $ 1675 $ 1,440 $ 186 $ 1,626 $ (52) $ 101§ 49
Nonadmitted DTAs 246 151 397 221 44 265 25 107 132
Net admitted DTA $ 1,142 §$ 136 ¢ 1278 $ 1219 $ 142 ¢ 1,361 § (77) $ 6) $ (83)

The Company elected to admit DTAs pursuant to paragraph 10e of SSAP No. 10R at March 31, 2011 and December 31, 2010.

The amount of adjusted gross DTAs admitted under each component of SSAP No. 10R was as follows:

(in millions) March 31, 2011 December 31, 2010 Change
Ordinary  Capital Total Ordinary  Capital Total Ordinary  Capital Total
Paragraph 10a $ 344 § 82 $ 426 $ 188 $ 388 $ 226 $ 156 $ 44 $ 200
Paragraph 10b (lesser of
10b.i or 10b.ii below) $ 625 § 54 $ 679 §$ 838 $ 104 $ 942 $ (213) $ (50) $ (263)
Paragraph 10b.i $ 625 § 54 $ 679 $ 838 $ 104 $ 942 $ (213) $ (50) $ (263)
Paragraph 10b.ii $ 1,348 §$ 54 $1402 $ 1286 $ 104 $ 1,390 $ 62 $ (50) $ 12
Paragraph 10c $ 703 $ 305 $1,008 $ 706 $ 294 $ 1,000 $ 3 $ 11 $ 8
Total $ 1672 $ 441 $2113 $ 1,732 $ 436 $ 2,168 $ (60) $ 5 $ (55
Paragraph 10e.i $ 344 § 82 $ 426 $ 188 $ 388 $ 226 $ 156 $ 44 $ 200
Paragraph 10e.ii. (lesser of
10e.ii.(a) or 10.e.ii.(b) below) $ 798 $ 54 ¢ 852 $ 1,031 $ 104 $ 1,135 $ (233) $ (50) $ (283)
Paragraph 10e.ii.(a) $ 798 $ 54 ¢ 852 $ 1,031 $ 104 $ 1,135 $ (233) $ (50) $ (283)
Paragraph 10e.ii.(b) $ 2,049 $ 54 $2,103 $ 1981 $ 104 $ 2,085 $ 68 $ (50) $ 18
Paragraph 10e.iii $ 703 $ 305 $1,008 $ 706 $ 294 $ 1,000 $ B $ 11 $ 8
Total $ 1845 $ 441 $2286 $ 1,925 $ 436 $ 2361 $ (80) $ 5 $ (75
Increased net admitted adjusted
gross DTAs from paragraph 10e  $ 173§ - $ 173§ 193 $ - $ 193 $ (200 $ - $ (20
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The provision for incurred income taxes for the three months ended March 31 was:

(in millions) 2011 2010 Change
Federal income tax, excluding net capital gains (losses)
and utilization of net operating loss carryforward $ 146 $ 100 $ 46
Federal income tax on net capital gains (losses) 14 (53) 67
Federal income taxes incurred $ 160 $ 47 $ 113

The provision for income tax incurred did not include foreign income taxes in 2011 or 2010.

The tax effects of temporary differences that gave rise to significant portions of DTAs and DTLs were as follows:

(in millions) March 31, December 31,
2011 2010 Change
DTAs:
Ordinary
Adjustment for unearned premiums $ 606 $ 601 $ 5
Additional minimum pension liability 422 422 -
Reserve discounting 300 301 (1)
Nonadmitted assets 301 290 11
Employee benefits 225 235 (10)
Tax credit carryforward 120 187 (67)
Investments 21 20 1
Fixed assets 12 9 3
Other 84 81 3
Subtotal - ordinary DTAs $ 2,091 $ 2,146  $ (55)
Valuation allowance $ - 3 - 3 -
Nonadmitted DTAs $ 246 $ 221 $ 25
Admitted ordinary DTAs $ 1,845 $ 1,925  § (80)
Capital
Investments $ 435  $ 445  $ (10)
Unrealized losses 157 191 (34)
Subtotal - capital DTAs $ 502 % 636 $ (44)
Valuation allowance $ - 8 156  § (156)
Nonadmitted DTAs $ 151 $ 4 3 107
Admitted capital DTAs $ 441 $ 436 $ 5
Admitted DTAs $ 2286 % 2,361 $ (75)
DTLs:
Ordinary
Additional minimum pension liability $ 573  $ 569 $ 4
Fixed assets 60 62 (2)
Investments 33 37 (4)
Other 37 38 (1)
Subtotal - ordinary DTLs $ 703 $ 706 $ (3)
Capital
Unrealized gains $ 228 $ 202 % 26
Investments 77 92 (15)
Subtotal - capital DTLs $ 3056 % 294 % 11
Total DTLs $ 1,008 $ 1,000 $ 8
Net admitted DTA $ 1,278 $ 1,361 $ (83)

The change in net deferred income tax was comprised of the following (this analysis is exclusive of nonadmitted assets, as the change in
nonadmitted assets is reported separately from the change in net deferred income tax in the surplus section of the Quarterly Statement):

(in millions) March 31, December 31,
2011 2010 Change
Total DTAs $ 2,683 $ 2,626 $ 57
Total DTLs 1,008 1,000 8
Net DTA (DTL) $ 1,675 $ 1,626 49
Tax effect of unrealized gains (losses) 60
Tax effect on incremental DTA 20
Change in net deferred income tax 129
Tax effect of nonadmitted assets (10)
Tax effect on incremental DTA (20)
Surplus adjustments — including stock option forfeitures 1
Adjustment of prior year tax liabilities (1)
Change in net deferred income tax relating to the provision $ 99
(in millions) March 31, December 31,
2010 2009 Change
Total DTAs $ 2874 % 2876 % (2)
Total DTLs 960 867 93
Net DTA (DTL) $ 1914  § 2,009 (95)
Tax effect of unrealized gains (losses) 61
Tax effect on incremental DTA 8
Change in net deferred income tax (26)
Tax effect of nonadmitted assets 3
Tax effect on incremental DTA (8)

Surplus adjustments — including stock option forfeitures -
Adjustment of prior year tax liabilities -
Change in net deferred income tax relating to the provision $ (31)

6.4



STATEMENT AS OF MARCH 31, 2011 OF ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

The provision for federal income taxes incurred was different from that which would have been obtained by applying the statutory federal
income tax rate to income before taxes. The items causing this difference were as follows at March 31:

(in millions) Effective
2011 Tax Rate
Provision computed at statutory rate $ 234 350 %
Valuation allowance (156) (23.4)
Tax exempt interest deduction (30) (4.4)
Change in net deferred income taxes 99 14.8
Change in accounting method 18 2.7
Other (5) (0.7
Total statutory income taxes $ 160 240 %
(in millions) Effective
2010 Tax Rate
Provision computed at statutory rate $ 121 350 %
Valuation allowance - -
Tax exempt interest deduction (43) (12.5)
Change in net deferred income taxes (31) (8.9)
Change in accounting method - -
Other - (0.1)
Total statutory income taxes $ 47 135 %

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

E.

The Company purchased structured settlement annuities, a type of immediate annuity, at prices determined based on interest rates in effect at
the time of purchase, to fund structured settlements from Allstate Life Insurance Company (“ALIC”) and its subsidiary, Allstate Life Insurance
Company of New York (“ALNY”). Prior to July 1, 2001, these annuities were issued to Allstate Settlement Corporation (“ASC”), a subsidiary of
ALIC. Most of the structured settlements issued to ASC were under a “qualified assignment”, meaning these entities assumed the Company’s
obligation to make future payments.

The Company also issued surety bonds to guarantee the payment of structured settlement benefits assumed by ASC (from both the Company
and non-related parties) and funded by certain annuity contracts issued by ALIC and ALNY. ASC entered into a General Indemnity
Agreement pursuant to which it indemnified the Company for any liabilities associated with the surety bonds and provided certain collateral
security rights with respect to the annuities and certain other rights in the event of default covered by the surety bonds. Reserves recorded by
ALIC and ALNY for annuities that are guaranteed by the surety bonds were $5.06 billion and $5.07 billion at March 31, 2011 and December
31, 2010, respectively.

In addition, the Company and ALIC entered into a Capital Support Agreement effective December 14, 2007. Under the terms of this
agreement, the Company agrees to provide capital and surplus to ALIC in order for ALIC to maintain a company action level RBC ratio of at
least 150%. The Company’s obligation to provide capital and surplus to ALIC is limited to an aggregate amount of $1.00 billion, for which
ALIC pays the Company an annual commitment fee of 1% of the amount of the capital and surplus maximum, as defined in the agreement. At
both March 31, 2011 and December 31, 2010, no capital had been provided by the Company under this agreement.

13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

4.

On January 27, 2011, the Company paid an ordinary cash dividend of $200 million to Allstate Insurance Holdings, LLC (“AIH"). The following
ordinary cash dividends were paid to AlH in 2010:

(in millions)
Date of
Payment Amount

June 29 $ 200
August 4 200
September 30 200
October 21 200
November 24 300
December 30 200

Total $ 1,300

14. Contingencies

A.

Contingent Commitments
The Company made the following contingent commitments with external parties.
Commitments to acquire financial interests or make additional capital contributions

The Company made commitments to invest in limited partnerships interests of $915 million and $740 million at March 31, 2011 and December
31, 2010, respectively. These commitments are generally for making additional capital contributions or acquiring financial interests.

California Earthquake Authority (“CEA”)

Exposure to certain potential losses from earthquakes in California is limited by the Company’s participation in the CEA, which provides
insurance for California earthquake losses. The CEA is a privately-financed, publicly-managed state agency created to provide insurance
coverage for earthquake damage. Insurers selling homeowners insurance in California are required to offer earthquake insurance to their
customers either through their company or by participation in the CEA. The Company’s homeowners policies continue to include coverages
for losses caused by explosions, theft, glass breakage and fires following an earthquake, which are not underwritten by the CEA.

At October 31, 2010, the CEA’s capital balance was approximately $3.68 billion. Should losses arising from an earthquake cause a deficit in
the CEA, additional funding would be obtained from the proceeds of revenue bonds the CEA may issue, an existing $3.12 billion reinsurance
layer, and finally, if needed, assessments on participating insurance companies. The authority of the CEA to assess participating insurers
extends through December 1, 2018. Participating insurers are required to pay an assessment, currently estimated not to exceed $1.56 billion,
if the capital of the CEA falls below $350 million. Participating insurers are required to pay a second additional assessment, currently
estimated not to exceed $1.09 billion, if aggregate CEA earthquake losses exceed $9.77 billion and the capital of the CEA falls below $350
million. Within the limits previously described, the assessment could be intended to restore the CEA’s capital to a level of $350 million. There
is no provision that allows insurers to recover assessments through premium surcharge or other mechanism. The CEA’s projected aggregate
claim paying capacity is $9.77 billion as of October 31, 2010 and if an event were to result in claims greater than its capacity, affected
policyholders would be paid a prorated portion of their covered losses.

All future assessments on participating CEA insurers are based on their CEA insurance market share as of December 31 of the preceeding
year. As of April 1, 2010, the Company’s share of the CEA was 17.2%. The Company does not expect its CEA market share to materially
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change. At this level, the Company’s maximum possible CEA assessment would be $456 million during 2011. Accordingly, assessments
from the CEA for a particular quarter or annual period may be material to income and cash flows, but not the financial position of the
Company. Management believes the Company’s exposure to earthquake losses in California has been significantly reduced as a result of its
participation in the CEA.

Shared markets

As a condition of maintaining its licenses to write personal property and casualty insurance in various states, the Company is required to
participate in assigned risk plans, reinsurance facilities and joint underwriting associations that provide various types of insurance coverage to
individuals or entities that otherwise are unable to purchase such coverage from private insurers. Underwriting results related to these
arrangements, which tend to be adverse, have been immaterial to the Statement of Income.

Guarantees

The Company provides residual value guarantees on Company leased automobiles. If all outstanding leases were terminated effective March
31, 2011, the Company’s maximum obligation pursuant to these guarantees, assuming the automobiles have no residual value, would be $9
million at March 31, 2011. If all outstanding leases were terminated effective December 31, 2010, the Company’s maximum obligation
pursuant to these guarantees, assuming the automobiles have no residual value, would be $10 million at December 31, 2010. The remaining
term of each residual value guarantee is equal to the term of the underlying lease, which ranges from less than one year to three years.
Historically, the Company has not made any material payments pursuant to these guarantees.

PMI Runoff Support Agreement

The Company has certain limited rights and obligations under a capital support agreement (“Runoff Support Agreement”) with PMI Mortgage
Insurance Company (“PMI”), the primary operating subsidiary of PMI Group, related to the Company’s disposition of PMI in prior years. Under
the Runoff Support Agreement, the Company would be required to pay claims on PMI policies written prior to October 28, 1994, if PMI fails
certain financial covenants and fails to pay such claims. The agreement only covers these policies and not any policies issued on or after that
date. In the event any amounts are so paid, the Company would receive a commensurate amount of preferred stock or subordinated debt of
PMI Group or PMI. The Runoff Support Agreement also restricts PMI's ability to write new business and pay dividends under certain
circumstances. Management does not believe this agreement will have a material adverse effect on the net income, liquidity or financial
position of the Company.

Assessments
Guaranty funds

Under state insurance guaranty fund laws, insurers doing business in a state can be assessed, up to prescribed limits, for certain obligations
of insolvent insurance companies to policyholders and claimants. Amounts assessed to each company are typically related to its proportion of
business written in each state. The Company’s policy is to accrue guaranty fund assessments when the entity for which the insolvency relates
has met the applicable state of domicile’s statutory definition of insolvent and the amount of loss is reasonably estimable. In most states the
definition is met with a declaration of financial insolvency by a court of competent jurisdiction. In certain states there must also be a final order
of liquidation. At March 31, 2011 and December 31, 2010, the Company had accrued $20 million and $72 million, respectively, for future
guaranty fund assessments and $194 thousand and $4 million, respectively, for the related premium tax offset expected to be realized. The
period over which assessments are expected to be paid varies. Premium tax offsets are realized on a straight-line basis over the period
allowed by each individual state once the guaranty fund assessment has been paid.

State facilities

The Company is also subject to assessments from the Louisiana Citizens Property Insurance Corporation (“LA Citizens”). LA Citizens can
levy a regular assessment on participating companies for a deficit in any calendar year up to a maximum of the greater of 10.0% of the
calendar year deficit or 10.0% of Louisiana direct property premiums industry-wide for the prior calendar year.

Facilities such as LA Citizens are generally designed so that the ultimate cost is borne by policyholders, however, the exposure to
assessments and the availability of recoupments or premium rate increases from the facility may not offset each other in the Company’s
financial statements. Moreover, even if they do offset each other, they may not offset each other in financial statements in the same fiscal
period due to the ultimate timing of the assessments and recoupments or premium rate increases, as well as the possibility of policies not
being renewed in subsequent years.

All Other Contingencies
Regulation and compliance

The Company is subject to changing social, economic and regulatory conditions. From time to time, regulatory authorities or legislative bodies
seek to influence and restrict premium rates, require premium refunds to policyholders, require reinstatement of terminated policies, restrict
the ability of insurers to cancel or non-renew policies, require insurers to continue to write new policies or limit their ability to write new policies,
limit insurers’ ability to change coverage terms or to impose underwriting standards, impose additional regulations regarding agent and broker
compensation, regulate the nature of and amount of investments, and otherwise expand overall regulation of insurance products and the
insurance industry. The Company has established procedures and policies to facilitate compliance with laws and regulations, to foster prudent
business operations, and to support financial reporting. The Company routinely reviews its practices to validate compliance with laws and
regulations and with internal procedures and policies. As a result of these reviews, from time to time the Company may decide to modify
some of its procedures and policies. Such modifications, and the reviews that led to them, may be accompanied by payments being made
and costs being incurred. The ultimate changes and eventual effects of these actions on the Company’s business, if any, are uncertain.

Legal and regulatory proceedings and inquiries
Background

The Company and certain subsidiaries are involved in a number of lawsuits, regulatory inquiries, and other legal proceedings arising out
of various aspects of its business. As background to the “Proceedings” subsection below, please note the following:

e  These matters raise difficult and complicated factual and legal issues and are subject to many uncertainties and complexities,
including the underlying facts of each matter; novel legal issues; variations between jurisdictions in which matters are being litigated,
heard or investigated; differences in applicable laws and judicial interpretations; the length of time before many of these matters
might be resolved by settlement, through litigation or otherwise; the fact that some of the lawsuits are putative class actions in which
a class has not been certified and in which the purported class may not be clearly defined; the fact that some of the lawsuits involve
multi-state class actions in which the applicable law(s) for the claims at issue is in dispute and therefore unclear; and the current
challenging legal environment faced by large corporations and insurance companies.

e  The outcome of these matters may be affected by decisions, verdicts, and settlements, and the timing of such decisions, verdicts,
and settlements, in other individual and class action lawsuits that involve the Company, other insurers, or other entities and by other
legal, governmental, and regulatory actions that involve the Company, other insurers, or other entities. The outcome may also be
affected by future state or federal legislation, the timing or substance of which cannot be predicted.
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e In the lawsuits, plaintiffs seek a variety of remedies including equitable relief in the form of injunctive and other remedies and
monetary relief in the form of contractual and extra contractual damages. In some cases, the monetary damages sought include
punitive or treble damages. Often specific information about the relief sought, such as the amount of damages, is not available
because plaintiffs have not requested specific relief in their pleadings. When specific monetary demands are made, they are often
set just below a state court jurisdictional limit in order to seek the maximum amount available in state court, regardless of the
specifics of the case, while still avoiding the risk of removal to federal court. In the Company’s experience, monetary demands in
pleadings bear little relation to the ultimate loss, if any, to the Company.

e In connection with regulatory examinations and proceedings, government authorities may seek various forms of relief, including
penalties, restitution and changes in business practices. The Company may not be advised of the nature and extent of relief sought
until the final stages of the examination or proceeding.

. For the reasons specified above, it is not possible to make meaningful estimates of the amount or range of loss that could result
from the matters described below in the “Proceedings” subsection. The Company reviews these matters on an ongoing basis and
follows the APPM when making accrual and disclosure decisions. When assessing reasonably possible and probable outcomes,
the Company bases its decisions on its assessment of the ultimate outcome following all appeals.

e Due to the complexity and scope of the matters disclosed in the “Proceedings” subsection below and the many uncertainties that
exist, the ultimate outcome of these matters cannot be reasonably predicted. In the event of an unfavorable outcome in one or more
of these matters, the ultimate liability may be in excess of amounts currently reserved, if any, and may be material to the Company’s
net income or cash flows for a particular quarterly or annual period. However, based on information currently known to it,
management believes that the ultimate outcome of all matters described below, as they are resolved over time, is not likely to have
a material adverse effect on the financial position of the Company.

Proceedings

The Company is vigorously defending a number of matters in various stages of development filed in the aftermath of Hurricane Katrina,
including individual lawsuits and a statewide putative class action in Louisiana. The Louisiana Attorney General filed a putative class
action lawsuit in state court against the Company and other insurers on behalf of Road Home fund recipients alleging that the insurers
have failed to pay all damages owed under their policies. The insurers removed the matter to federal court. The district court denied
plaintiffs’ motion to remand the matter to state court and the U.S. Court of Appeals for the Fifth Circuit (“Fifth Circuit”) affirmed that ruling.
The defendants filed a motion to dismiss and the plaintiffs filed a motion to remand the claims involving a Road Home subrogation
agreement. In March 2009, the district court denied the state’s request that its claims be remanded to state court. As for the defendant
insurers’ motion, the judge granted it in part and denied it in part. Dismissal of all of the extra-contractual claims, including the bad faith
and breach of fiduciary duty claims, was granted. Dismissal also was granted of all claims based on the Valued Policy Law and all flood
loss claims based on the levee breaches finding that the insurers flood exclusions precluded coverage. The remaining claims are for
breach of contract and for declaratory relief on the alleged underpayment of claims by the insurers. The judge did not dismiss the class
action allegations. The defendants also had moved to dismiss the complaint on grounds that the state had no standing to bring the
lawsuit as an assignee of insureds because of anti-assignment language in the insurers’ policies. The judge denied the defendants’
motion for reconsideration on the assignment issue but found the matter was ripe for consideration by the federal appellate court. The
defendants have filed a petition for permission to appeal to the Fifth Circuit. The Fifth Circuit has accepted review. After the Fifth Circuit
accepted review, plaintiffs filed a motion to remand the case to state court, asserting that the class claims on which federal jurisdiction
was premised have now effectively been dismissed as a result of a ruling in a related case. The Fifth Circuit has denied the motion for
remand, without prejudice to plaintiffs' right to refile the motion for remand after the Fifth Circuit disposes of the pending appeal. On July
28, 2010, the Fifth Circuit issued an order stating that since there is no controlling Louisiana Supreme Court precedent on the issue of
whether an insurance policy's anti-assignment clause prohibits post-loss assignments, the Fifth Circuit is certifying that issue to the
Louisiana Supreme Court. The issue has been briefed to the Louisiana Supreme Court. That court heard oral argument on the appeal
on March 14, 2011 and a decision is pending. If the insurers are not successful on the appeal, we anticipate the state to vigorously
pursue the case once it returns to the trial court.

There are one nationwide and several statewide class action lawsuits pending against the Company alleging that it failed to properly pay
general contractors overhead and profit on many homeowner structural loss claims. Most of these lawsuits contain counts for breach of
contract, as well as one or more counts asserting other theories of liability such as bad faith, fraud, unjust enrichment or unfair claims
practices. General contractors overhead and profit is an amount that is added to payments on claims where the services of a general
contractor are reasonably likely to be required. To a large degree, these lawsuits mirror similar lawsuits filed against other carriers in the
industry, some of which have settled. These lawsuits are pending in various state and federal courts, and they are in different stages of
development. The company has reached an agreement to settle on a 48-state basis the nationwide class action. This settlement
received preliminary approval from the court on December 6, 2010, and the case was certified as a class for settlement purposes only.
The settlement was accrued as a prior year reserve reestimate in property-liability insurance claims and claims expense in 2010. No
other classes have been certified against the Company on this issue. The hearing for final approval of the settlement is scheduled for
May 6, 2011.

The Company is vigorously defending a lawsuit in regards to certain claims employees involving worker classification issues. This
lawsuit is a certified class action challenging a state wage and hour law. This lawsuit is a certified class action challenging a state wage
and hour law. In this case, plaintiffs sought monetary relief, such as penalties and liquidated damages, and non-monetary relief, such as
injunctive relief. In December 2009, the liability phase of the case was tried and on July 6, 2010, the court issued its decision finding in
favor of the Company on all claims. The plaintiffs are appealing the decision.

The Company is defending certain matters relating to the Company’s agency program reorganization announced in 1999. These matters
are in various stages of development.

e  These matters include a lawsuit filed in 2001 by the U.S. Equal Employment Opportunity Commission (‘EEOC”) alleging retaliation
under federal civil rights laws (the “EEOC I” suit) and a class action filed in 2001 by former employee agents alleging retaliation and
age discrimination under the Age Discrimination in Employment Act (“ADEA”), breach of contract and Employee Retirement Income
Security Act (“ERISA”) violations (the “Romero I” suit). In 2004, in the consolidated EEOC | and Romero | litigation, the trial court
issued a memorandum and order that, among other things, certified classes of agents, including a mandatory class of agents who
had signed a release, for purposes of effecting the court’s declaratory judgment that the release is voidable at the option of the
release signer. The court also ordered that an agent who voids the release must return to the Company “any and all benefits
received by the [agent] in exchange for signing the release.” The court also stated that, “on the undisputed facts of record, there is
no basis for claims of age discrimination.” The EEOC and plaintiffs asked the court to clarify and/or reconsider its memorandum and
order and in January 2007, the judge denied their request. In June 2007, the court granted the Company’s motions for summary
judgment. Following plaintiffs’ filing of a notice of appeal, the U.S. Court of Appeals for the Third Circuit (“Third Circuit”) issued an
order in December 2007 stating that the notice of appeal was not taken from a final order within the meaning of the federal law and
thus not appealable at this time. In March 2008, the Third Circuit decided that the appeal should not summarily be dismissed and
that the question of whether the matter is appealable at this time will be addressed by the Third Circuit along with the merits of the
appeal. In July 2009, the Third Circuit vacated the decision which granted the Company’s summary judgment motions, remanded
the cases to the trial court for additional discovery, and directed that the cases be reassigned to another trial court judge. In January
2010, the cases were assigned to a new judge for further proceedings in the trial court.

e A putative nationwide class action has also been filed by former employee agents alleging various violations of ERISA, including a
worker classification issue. These plaintiffs are challenging certain amendments to the Agents Pension Plan and are seeking to
have exclusive agent independent contractors treated as employees for benefit purposes. This matter was dismissed with prejudice
by the trial court, was the subject of further proceedings on appeal, and was reversed and remanded to the trial court in 2005. In

6.7



16.

STATEMENT AS OF MARCH 31, 2011 OF ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

June 2007, the court granted the Company’s motion to dismiss the case. Following plaintiffs’ filing of a notice of appeal, the Third
Circuit issued an order in December 2007 stating that the notice of appeal was not taken from a final order within the meaning of the
federal law and thus not appealable at this time. In March 2008, the Third Circuit decided that the appeal should not summarily be
dismissed and that the question of whether the matter is appealable at this time will be addressed by the Third Circuit along with the
merits of the appeal. In July 2009, the Third Circuit vacated the decision which granted the Company’s motion to dismiss the case,
remanded the case to the trial court for additional discovery, and directed that the case be reassigned to another trial court judge. In
January 2010, the case was assigned to a new judge for further proceedings in the trial court.

In all of these various matters, plaintiffs seek compensatory and punitive damages, and equitable relief. The Company has been
vigorously defending these lawsuits and other matters related to its agency program reorganization.

Other matters

Various other legal, governmental, and regulatory actions, including state market conduct exams, and other governmental and regulatory
inquiries are currently pending that involve the Company and specific aspects of its conduct of business. Like other members of the insurance
industry, the Company is the target of a number of class action lawsuits and other types of proceedings, some of which involve claims for
substantial or indeterminate amounts. These actions are based on a variety of issues and target a range of the Company’s practices. The
outcome of these disputes is currently unpredictable.

One or more of these matters could have an adverse effect on the Company’s net income or cash flows for a particular quarterly or annual
period. However, based on information currently known to it, management believes that the ultimate outcome of all matters described in this
“Other matters” subsection, in excess of amounts currently reserved, if any, as they are resolved over time is not likely to have a material
effect on the net income, cash flows or financial position of the Company.

Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Derivative financial instruments

1.

The following tables summarize the volume, statement value and fair value of the Company’s derivative financial instruments:

($ in millions) March 31, 2011
Volume

Notional Number of Statement Fair

Amount Contracts Value Value
Interest rate contracts
Interest rate swap agreements $ 1,575 n/a $ (44) $ (44)
Interest rate swaption agreements 1,500 n/a -
Options on interest rate futures n/a - - -
Financial futures contracts n/a - - -

Total interest rate contracts 3,075 - (44) (44)

Equity and index contracts
Option and futures contracts n/a 990 - -

Foreign currency contracts
Foreign currency forward contracts - n/a - -

Credit contracts

Credit default swap agreements - buying protection 1,338 n/a (11) (11)
Credit default swap agreements - selling protection 306 n/a (2) (8)

Total credit contracts 1,644 n/a (13) (19)

Total derivative financial instruments $ 4,719 990 $ (57) $ (63)
($ in millions) December 31, 2010
Volume
Notional Number of Statement Fair
Amount Contracts Value Value

Interest rate contracts
Interest rate swap agreements $ 1,275 n/a $ (48) $ (48)
Interest rate swaption agreements 7,811 n/a 64 64
Options on interest rate futures n/a 8,000 3 3
Financial futures contracts n/a 15,000 - (2)

Total interest rate contracts 9,086 23,000 19 17
Equity and index contracts
Option and futures contracts n/a 19,125 31 31
Foreign currency contracts
Foreign currency forward contracts 316 n/a 2 2
Credit contracts
Credit default swap agreements - buying protection 1,179 n/a (13) (13)
Credit default swap agreements - selling protection 323 n/a (3) (11)

Total credit contracts 1,502 n/a (16) (24)

Total derivative financial instruments $ 10,904 42,125 $ 36 $ 26

Volume for over-the-counter derivative contracts is represented by their notional amounts. Volume for exchange traded derivatives is
represented by the number of contracts which is the basis on which they are traded (n/a = not applicable). The notional amounts specified in
the contracts are used to calculate the exchange of contractual payments under the agreements and are generally not representative of the
potential for gain or loss on these agreements. However, the notional amounts specified in credit default swap selling protection agreements
represent the maximum amount of potential loss, assuming no recoveries. Statement values are generally equal to consideration paid or
received except when non-hedge accounting is used, in which case statement value is equal to current fair value. Fair value is the estimated
amount that the Company would receive or pay to terminate the derivative contracts at the reporting date. The fair value for exchange traded
derivative contracts is based on observable market quotations in active markets, whereas the fair value for non-exchange traded derivative
contracts is determined using widely accepted valuation models and other appropriate valuation methods.

The Company’s policy for requiring collateral is discussed in Note 8, Part A of the December 31, 2010 Annual Statement. In general, the
collateral pledged by the Company is in the custody of a counterparty or an exchange. However, the Company has access to this collateral at
any time, subject to replacement. For exchange traded derivatives, the exchange requires margin deposits as well as daily cash settlements
of margin accounts. At March 31, 2011 and December 31, 2010, the Company pledged $80 thousand and $18 million, respectively, of
securities in the form of margin deposits. Usually, the Company pledges U.S. Treasury bonds to satisfy this collateral requirement. The
Company uses master netting agreements for over-the-counter derivative transactions. These agreements permit either party to net
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payments due for transactions covered by the agreements. Under the provisions of the agreements, collateral is either pledged or obtained
when certain predetermined exposure limits are exceeded. At March 31, 2011, the Company pledged $72 million in securities to
counterparties. At December 31, 2010, the Company pledged $40 million in securities to counterparties, and counterparties pledged $19
million in cash and $22 million in securities to the Company.

Off-balance sheet financial instruments

1.

4.

The contractual amounts of off-balance sheet financial instruments were as follows:

(in millions) March 31, December 31,
2011 2010

Commitments to invest in limited partnership interests $ 915 $ 740

Private placement commitments $ 67 $ 48

The Company does not require collateral or other security to support off-balance sheet financial instruments with credit risk.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B.

1. The Company entered into securities lending agreements in 2011. The Company was able to estimate the fair value of assets obtained
and liabilities incurred in these agreements. The Company did not enter into securities lending agreements in 2010.

2. The Company entered into securities lending agreements using U.S. Treasury and corporate bonds in 2011. Securities lent were either
specifically identified by the lending bank or segregated into a separate custody account. The fair values of securities loaned were $228
million at March 31, 2011. The Company receives collateral for securities loaned in an amount generally equal to 102% and 105% of the
fair value of domestic and foreign securities, respectively, and records the related obligations to return the collateral within liabilities. See
Note 5, Part E for more information on securities lending collateral.

3. The Company did not enter into servicing asset or liability agreements in 2011 or 2010.

4. The Company did not have securitized financial assets accounted for as sales in 2011 or 2010.

5. The Company was not the transferor of securitized financial assets in 2011 or 2010.

6. The Company did not transfer receivables with recourse in 2011 or 2010.

In the course of managing the Company’s investment portfolio, securities may be sold and reacquired within 30 days of the sale date. Such
transactions are referred to as wash sales. The Company did not have wash sales in 2011 that involved unrated securities or securities with a

NAIC 3 designation or below. The details, by NAIC designation 3 or below, of bonds sold during the first quarter of 2010 and reacquired within
30 days of the sale date were:

($ in millions) 2010
Book Value Cost of
Number of of Securities Securities
Transactions Sold Repurchased Gain (Loss)

Bonds

NAIC 3 1 $ - $ - $ -

NAIC 4 3 $ 5 $ 5 $ -

NAIC 5 2 $ 2 $ 2 $ -
Preferred stocks

NAIC P/RP3 - $ - $ - $ -

NAIC P/RP4 - $ - $ - $ -

The Company did not have any other wash sales in 2011 or 2010 that involved unrated securities or securities with a NAIC 3 designation or
below.

20. Fair Value Measurements

A.

Fair value is defined, per SSAP 100, Fair Value Measurements (“SSAP No. 100”), as the price that would be received to sell an asset or paid
to transfer a liability in an orderly transaction between market participants at the measurement date. SSAP No. 100 identified three valuation
techniques which are used, either independently or in combination, to determine fair value: 1) market approach; 2) income approach; and 3)
cost approach. SSAP No. 100 also contains guidance about observable and unobservable inputs, which are assumptions that market
participants would use in pricing an asset or liability. To increase consistency and comparability in fair value measurements, the fair value
hierarchy prioritizes the inputs to valuation techniques into three broad levels; levels 1, 2 and 3. The hierarchy for inputs used in determining
fair value maximizes the use of observable inputs and minimizes the use of unobservable inputs by requiring that observable inputs be used
when available.

The Company has two types of situations where investments are classified as Level 3 in the fair value hierarchy. The first is where quotes
continue to be received from independent third-party valuation service providers and all significant inputs are market observable; however,
there has been a significant decrease in the volume and level of activity for the asset when compared to normal market activity such that the
degree of market observability has declined to a point where categorization as a Level 3 measurement is considered appropriate. The
indicators considered in determining whether a significant decrease in the volume and level of activity for a specific asset has occurred include
the level of new issuances in the primary market, trading volume in the secondary market, the level of credit spreads over historical levels,
applicable bid-ask spreads, and price consensus among market participants and other pricing sources. The second situation is where specific
inputs significant to the fair value estimation models are not market observable, including the Company’s use of broker quotes.
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The following tables summarize the Company’s assets and liabilities measured and reported at fair value at March 31, 2011 and
December 31, 2010.

Quoted prices

(in millions)
in active Significant
markets for other Significant Balance
identical observable unobservable as of
assets inputs inputs March 31,
Level 1 Level 2 Level 3 2011
Assets at fair value
Bonds
Industrial and miscellaneous $ - $ 538 $ 277 $ 815
U.S. special revenue and special assessment
obligations - 40 316 356
U.S. political subdivisions of states, territories and
possessions (direct and guaranteed) - 17 20 37
Hybrid securities - - -
Credit tenant loans - - - -
Total bonds - 595 613 1,208
Perpetual preferred stocks
Industrial and miscellaneous 3 67 - 70
Redeemable preferred stocks
Industrial and miscellaneous - 6 - 6
Total preferred stocks 3 73 - 76
Unaffiliated common stocks
Industrial and miscellaneous 3,408 9 25 3,442
Derivative assets
Interest rate contracts - - - -
Equity and index contracts - - - -
Foreign currency contracts - - - -
Credit contracts - - - -
Total derivative assets - - - -
Total assets at fair value $ 3,411 $ 677 $ 638 $ 4,726
(in millions) Quoted prices
in active Significant
markets for other Significant Balance
identical observable unobservable as of
assets inputs inputs March 31,
Level 1 Level 2 Level 3 2011
Liabilities at fair value
Derivative liabilities
Interest rate contracts $ - $ (44) $ $ (44)
Credit contracts - (10) - (10)
Foreign currency contracts - - - -
Total derivative liabilities - (54) (54)
Total liabilities at fair value $ - $ (54) $ $ (54)
(in millions) Quoted prices
in active Significant
markets for other Significant Balance
identical observable unobservable as of
assets inputs inputs December 31,
Level 1 Level 2 Level 3 2010
Assets at fair value
Bonds
Industrial and miscellaneous $ - $ 243 $ 294 $ 537
U.S. special revenue and special assessment
obligations - 46 326 372
U.S. political subdivisions of states, territories and
possessions (direct and guaranteed) - 17 20 37
Hybrid securities - 6 - 6
Credit tenant loans - - 2 2
Total bonds - 312 642 954
Perpetual preferred stocks
Industrial and miscellaneous 2 93 - 95
Redeemable preferred stocks
Industrial and miscellaneous - 13 - 13
Total preferred stocks 2 106 - 108
Unaffiliated common stocks
Industrial and miscellaneous 3,770 22 31 3,823
Derivative assets
Interest rate contracts - (10) 53 43
Equity and index contracts - 31 - 31
Foreign currency contracts - 1 - 1
Credit contracts - (5) - (5)
Total derivative assets - 17 53 70
Total assets at fair value $ 3,772 $ 457 $ 726 $ 4,955

6.10



STATEMENT AS OF MARCH 31, 2011 OF ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(in millions) Quoted prices
in active Significant
markets for other Significant Balance
identical observable unobservable as of
assets inputs inputs December 31,
Level 1 Level 2 Level 3 2010

Liabilities at fair value
Derivative liabilities

Interest rate contracts $ - $ (3) $ 11 $ (24)

Credit contracts - (7) - 7)
Foreign currency contracts - 1 - 1

Total derivative liabilities - (41) 11 (30)

Total liabilities at fair value $ - $ (41) % 11 $ (30)

There were no transfers between Level 1 and Level 2 in 2011 or 2010.

The following tables present the rollforward of Level 3 assets and liabilities measured and reported at fair value at March 31, 2011 and
2010.

(in millions) Total gains Total gains Purchases,
Balance at Transfers Transfers and losses and losses issuances, Balance at
January 1, into out of included in included in sales and March 31,
2011 Level 3 Level 3 net income surplus settlements 2011
Bonds
Industrial and
miscellaneous $ 294 $ 16 $ 25) % (3) $ 10 §$ (15) % 277

U.S. special revenue

and special assessment

obligations 326 34 (12) (3) (1) (28) 316
U.S. political subdivisions

of states, territories and

possessions (direct and

guaranteed) 20 - R R 1 R 29
Credit tenant loans 2 - (2 - - - _
Total bonds 642 50 (39) (6) 10 (43) 614

Perpetual preferred stocks
Industrial and miscellaneous - - - - - - R

Unaffiliated common stocks

Industrial and miscellaneous 31 - - (5) 1) - 25
Derivatives, net 64 - - (57) 15 (22) -
Total Level 3 assets and
liabilities at fair value $ 737 $ 50 $ 39 % (68) $ 24 $ (65 % 639
(in millions) Total gains Total gains Purchases,
Balance at Transfers Transfers and losses and losses issuances, Balance at
January 1, into out of included in included in sales and March 31,
2010 Level 3 Level 3 net income surplus settlements 2010
Bonds
Industrial and
miscellaneous $ 451 $ 3 $ (23 $ (12) % 35 $ (25 $ 429

U.S. special revenue

and special assessment

obligations 509 24 (60) 2) 4 (30) 445
U.S. political subdivisions

of states, territories and

possessions (direct and

guaranteed) 20 - R R 1 R 29
Credit tenant loans - - - - - R R
Total bonds 980 27 (83) (14) 40 (55) 895

Perpetual preferred stocks
Industrial and miscellaneous 1 - - - - - 1

Unaffiliated common stocks

Industrial and miscellaneous 32 - (1) - 3 1 35
Derivatives, net 114 - - (43) (68) 34 37

Total Level 3 assets and
liabilities at fair value $ 1,127 $ 27 $ B84 3 (57) $ (25) $ (200 % 967

During 2011 and 2010, certain securities were transferred into Level 2 from Level 3 as a result of increased liquidity in the market and the
availability of market observable quoted prices for similar assets. When transferring these securities into Level 2, the Company did not
change the source of fair value estimates or modify the estimates received from independent third-party valuation service providers or the
internal valuation approach. Accordingly, for securities included within this group, there was no change in fair value in conjunction with
the transfer resulting in a realized or unrealized gain or loss.

Transfers into Level 3 during 2011 and 2010 included situations where a fair value quote was not provided by the Company’s
independent third-party valuation service provider, and as a result the price was stale or had been replaced with a broker quote resulting
in the security being classified as Level 3. Transfers out of Level 3 during 2011 and 2010, included situations where a broker quote was
used in the prior period and a fair value quote became available from the Company’s independent third-party valuations service provider
in the current period. A quote utilizing the new pricing source was not available as of the prior period, and any gains or losses related to
the change in valuation source for individual securities were not significant.

Transfers between level categorizations may occur due to changes in the availability of market observable inputs, which generally are
caused by changes in market conditions such as liquidity, trading volume or bid-ask spreads. Transfers between level categorizations
may also occur due to changes in the valuation source. For example, in situations where a fair value quote is not provided by the
Company’s independent third-party valuation service provider and as a result, the price is stale or has been replaced with a broker quote,
the security is transferred into Level 3. Transfers in and out of level categorizations are reported as having occurred at the beginning of
the quarter in which the transfer occurred.

In determining fair value, the Company principally uses the market approach which generally utilizes market transaction data for the
same or similar instruments. To a lesser extent, the Company uses the income approach which involves determining fair values from
discounted cash flow methodologies. For the majority of Level 2 and Level 3 valuations, a combination of the market and income
approaches is used.
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Listed below is a summary of the significant valuation techniques for assets and liabilities measured and reported at fair value.

Level 2 measurements

Bonds

Municipal - The primary inputs to the valuation include quoted prices for identical or similar assets in markets that are not active,
contractual cash flows, benchmark yields and credit spreads.

Corporate, including privately placed - The primary inputs to the valuation include quoted prices for identical or similar assets in
markets that are not active, contractual cash flows, benchmark yields and credit spreads. Also included are privately placed
securities valued using a discounted cash flow model that is widely accepted in the financial services industry and uses market
observable inputs and inputs derived principally from, or corroborated by, observable market data. The primary inputs to the
discounted cash flow model include an interest rate yield curve, as well as published credit spreads for similar assets in markets
that are not active that incorporate the credit quality and industry sector of the issuer.

Residential mortgage-backed securities (‘RMBS”) - prime residential mortgage-backed securities (“Prime”) and Alt-A residential
mortgage-backed securities (“Alt-A”), asset-backed securities (“ABS”)-auto and student loans and other - The primary inputs to
the valuation include quoted prices for identical or similar assets in markets that are not active, contractual cash flows,
benchmark yields, prepayment speeds, collateral performance and credit spreads.

Unaffiliated common and preferred stocks - The primary inputs to the valuation include quoted prices for identical or similar assets in
markets that are not active, contractual cash flows, benchmark yields, underlying stock prices and credit spreads.

Derivatives - Exchange listed derivatives that are not actively traded are valued based on quoted prices for identical instruments in
markets that are not active. Over-the-counter derivatives, including interest rate swap agreements, foreign exchange forward
contracts, and certain credit default swap agreements, are valued using models that rely on inputs such as interest rate yield curves,
currency rates, and counterparty credit spreads that are observable for substantially the full term of the contract. The valuation
techniques underlying the models are widely accepted in the financial services industry and do not involve significant judgment.

Level 3 measurements

Bonds

Municipal - The primary inputs to the valuation include quoted prices for identical or similar assets in markets that exhibit less
liquidity relative to those markets supporting Level 2 fair value measurements, contractual cash flows, benchmark yields and
credit spreads.

Corporate, including privately placed - Primarily valued based on non-binding broker quotes.

RMBS - Subprime residential mortgage-backed securities ("Subprime") - The primary inputs to the valuation include quoted
prices for identical or similar assets in markets that exhibit less liquidity relative to those markets supporting Level 2 fair value
measurements, contractual cash flows, benchmark yields, prepayment speeds, collateral performance and credit spreads. Also
included are Subprime valued based on non-binding broker quotes. Due to the reduced availability of actual market prices or
relevant observable inputs as a result of the decrease in liquidity that has been experienced in the market for these securities,
Subprime are categorized as Level 3.

Commercial mortgage-backed securities (“CMBS”) - The primary inputs to the valuation include quoted prices for identical or
similar assets in markets that exhibit less liquidity relative to those markets supporting Level 2 fair value measurements,
contractual cash flows, benchmark yields, collateral performance and credit spreads. Also included are CMBS that are valued
based on non-binding broker quotes. Due to the reduced availability of actual market prices or relevant observable inputs as a
result of the decrease in liquidity that has been experienced in the market for these securities, certain CMBS are categorized as
Level 3.

ABS - The primary inputs to the valuation include quoted prices for identical or similar assets in markets that exhibit less liquidity
relative to those markets supporting Level 2 fair value measurements, contractual cash flows, benchmark yields, prepayment
speeds, collateral performance and credit spreads. Also included are ABS that are valued based on non-binding broker quotes.
Due to the reduced availability of actual market prices or relevant observable inputs as a result of the decrease in liquidity that
has been experienced in the market for these securities, certain ABS are categorized as Level 3.

Preferred stocks - The primary inputs to the valuation included quoted prices for identical or similar assets in markets that are not
active, contractual cash flows, benchmark yields, underlying stock prices and credit spreads.

Unaffiliated common stocks - Value based on prices or valuation techniques that require inputs that are both unobservable and
significant to the overall fair value measurement. Unobservable inputs reflect the Company’s estimates of assumptions that market
participants would use in valuing the asset.

Derivatives - Certain interest rate contracts are valued using models that are widely accepted in the financial services industry.
These are categorized as Level 3 as a result of the significance of non-market observable inputs such as volatility. Other primary
inputs include interest rate yield curves.

5. Allinformation related to derivatives measured and reported at fair value is presented above.

Presented below are the statement values and fair value estimates of financial instruments:

Financial assets

(in millions) March 31, 2011 December 31, 2010
Statement Fair Statement Fair
Value Value Value Value

Bonds $ 22,866 $ 23,151 $ 22,345 $ 22,701
Preferred stocks $ 98 $ 110 $ 156 $ 168
Unaffiliated common stock $ 3,442 $ 3,442 $ 3,822 $ 3,822
Mortgage loans on real estate $ 15 $ 16 $ 17 $ 18
Cash equivalents $ 243 $ 243 $ 40 $ 40
Short-term investments $ 29 $ 29 $ 17 $ 17
Derivatives $ - $ - $ 69 $ 62
Low income housing tax credit

(“LIHTC”) property investments $ 211 $ 211 $ 217 $ 217
Surplus notes of affiliates $ 585 $ 591 $ 575 $ 591

The fair value of U.S. Treasury bonds is based on unadjusted quoted market prices for identical assets in active markets the Company can
access. The fair value of all other publicly traded bonds, including loan-backed and structured securities, is based upon quoted market prices
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for identical or similar assets in markets that are not active, contractual cash flows, benchmark yields and credit spreads. Non-publicly traded
bonds, including loan-backed and structured securities, are valued using a discounted cash flow model that is widely accepted in the financial
services industry and uses market observable inputs and inputs derived principally from, or corroborated by, observable market data. The
primary inputs to the discounted cash flow model include an interest rate yield curve, as well as published credit spreads for similar assets in
markets that are not active that incorporate the credit quality and industry sector of the issuer.

The fair value of preferred stocks is based on quoted prices for identical or similar assets in markets that are not active, contractual cash flows,
benchmark yields, underlying stock prices and credit spreads.

The fair value of unaffiliated common stocks is based on unadjusted quoted market prices for identical assets in active markets the Company
can access.

The fair value of mortgage loans on real estate is based on discounted contractual cash flows or if the loans are impaired due to credit
reasons, the fair value of collateral less costs to sell. Risk adjusted discount rates are selected using current rates at which similar loans
would be made to borrowers with similar characteristics, using similar types of properties as collateral.

The fair value of cash equivalents and short-term investments is based on quoted market prices for identical or similar assets in markets that
are not active or amortized cost.

Exchange listed derivatives that are not actively traded are valued based on quoted prices for identical instruments in markets that are not
active. Over-the-counter derivatives are valued using models that are widely accepted in the financial services industry. Primary inputs
include interest rate yield curves, currency rates and counterparty credit spreads.

The fair value of LIHTC property investments is based on amortized cost which approximates fair value.

The fair value of surplus notes of affiliates is based on discounted cash flow calculations using current interest rates for instruments with
comparable terms.

Financial liabilities

Presented below are the statement values and fair value estimates of financial liabilities:

(in millions) March 31, 2011 December 31, 2010
Statement Fair Statement Fair
Value Value Value Value
Derivatives $ 57 $ 63 $ 33 $ 36
Derivatives collateral $ - % - % 19 § 19

The liabilities for derivatives collateral are valued at carrying value due to its short-term nature.
D. The Company was able to estimate the fair value of all its financial instruments in 2011 and 2010.
Other Items
G. Subprime Mortgage Related Risk Exposure

3. The Company'’s direct exposure to other subprime investments is summarized as follows:

(in millions) March 31, 2011
Book/
Adjusted
Actual Carrying Fair
Type of Investment Cost Value Value
ABS RMBS $ 498 $ 358 $ 334
Other assets 65 80 80
Total $ 563 $ 438 $ 414
(in millions) December 31, 2010
Book/
Adjusted
Actual Carrying Fair
Type of Investment Cost Value Value
ABS RMBS $ 676 $ 486 $ 452
Other assets 65 76 76
Total $ 741 $ 562 $ 528

OTTI losses for the ABS RMBS portfolio were $14 million and $15 million for the three months ended March 31, 2011 and 2010,
respectively.

In addition, the Company had Alt-A securities with the following actual cost, book/adjusted carrying value, fair value and OTTI losses:

(in millions) March 31, December 31,
2011 2010
Actual cost $ 198 $ 203
Book/adjusted carrying value $ 162 $ 164
Fair value $ 163 $ 175

For the three months ended March 31, 2011 and 2010, OTTI losses for Alt-A portfolio were $8 million $20 million, respectively.
Events Subsequent

An evaluation of subsequent events was made through May 11, 2011 for the Quarterly Statement issued on May 13, 2011. There were no
significant subsequent events requiring adjustment to or disclosure in the financial statements.

Changes in Incurred Losses and Loss Adjustment Expenses

For a summary of management’s policies and methodologies for estimating the liabilities for losses and loss adjustment expenses, please refer to this
note in the December 31, 2010 Annual Statement.
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Activity in the reserve for losses and loss adjustment expenses was summarized as follows:

(in millions) March 31, December 31,
2011 2010
Balance at January 1 $ 14,780 $ 14,499
Incurred related to:
Current year 4,089 17,404
Prior years (44) (95)
Total incurred 4,045 17,309
Paid related to:
Current year 1,782 11,165
Prior years 2,360 5,863
Total paid 4,142 17,028
Ending balance $ 14,683 $ 14,780

Incurred losses and loss adjustment expenses represent the sum of paid losses and reserve changes in the calendar year. This expense included
net losses from catastrophes of $330 million and $2.15 billion for the first three months ended March 31, 2011 and the year ended December 31,
2010, respectively. Catastrophes are an inherent risk that have contributed to, and will continue to contribute to, material year-to-year fluctuations
in the Company’s net income and financial position.

The Company calculates and records a single best reserve estimate for losses from catastrophes, in conformity with generally accepted actuarial
principles. As a result, management believes that no other estimate is better than the recorded amount. Due to the uncertainties involved,
including the factors described above, the ultimate cost of losses may vary materially from recorded amounts, which are based on management’s
best estimates. Accordingly, management believes that it is not practicable to develop a meaningful range for such changes in losses incurred.

Incurred losses and loss adjustment expenses attributable to insured events of prior years were $(44) million and $(95) million as a result of the
reestimation of unpaid losses and loss adjustment expenses for the three months ended March 31, 2011 and the year ended December 31, 2010,
respectively. During the first three months of 2011, favorable development in incurred losses and loss adjustment expenses related prior years was
primarily due to favorable prior year catastrophes. During 2010, favorable development in incurred losses and loss adjustment expenses related to
prior years was primarily due to favorable prior year catastrophes and severity development that was better than expected, partially offset by
litigation settlements. These changes were generally the result of ongoing analyses of recent loss development trends. Initial estimates were
revised as additional information regarding claims became known.

Anticipated salvage and subrogation of $517 million and $552 million was included as a reduction of loss reserves at March 31, 2011 and
December 31, 2010, respectively.

36. Financial Guaranty Insurance

B. The Company did not write financial guaranty insurance in 2011 or 2010.
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PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as required by the Model Act? Yes [ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes [ ] No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If yes, complete the Schedule Y - Part 1 - organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? .. Yes[ ] No[ ] NA[X]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2008

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2008

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
date). 07/19/2010

By what department or departments?
CALIFORNIA and ILLINOIS

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? Yes[ 1 N[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ 1 N[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period? Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ X] No[ 1]

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the
affiliate's primary federal regulator.

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB | OCC [ OTS | FDIC | SEC

ALFS, INC. 3100 SANDERS ROAD, NORTHBROOK, IL 60062 YES....
ALLSTATE BANK 3100 SANDERS ROAD, NORTHBROOK, IL 60062 YES

ALLSTATE DISTRIBUTORS, LLC 3100 SANDERS ROAD, NORTHBROOK, IL 60062 YES.....
ALLSTATE FINANCIAL ADVISORS, LLC 3100 SANDERS ROAD, NORTHBROOK, IL 60062 YES.....
ALLSTATE FINANCIAL SERVICES, LLC 2920 SOUTH 84TH STREET, LINCOLN, NE 68506 . YES....
ALLSTATE INVESTMENT MANAGEMENT COMPANY 2775 SANDERS ROAD, NORTHBROOK, IL 60062 YES.....
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Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)

e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?
If the response to 9.3 is Yes, provide the nature of any waiver(s).

Yes [ X] No[ ]

Yes[ ] No[X]

Yes [ ] No[X]

Yes [ X] No[ ]

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

$172,425,039 PLEDGED AS COLLATERAL; $369,935,541 LETTER STOCK OR SECURITIES RESTRICTED TO SALE; $89,970,516 ON
DEPOSIT WITH STATE OR OTHER REGULATORY BODY.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $

Amount of real estate and mortgages held in short-term investments: $

Yes [ X] No[ ]

,,,,,,,,,,,,,,,,,,,, 611,586,361

Does the reporting entity have any investments in parent, subsidiaries and affiliates?
If yes, please complete the following:

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

2
Current Quarter
Book/Adjusted
Carrying Value

Bonds $

Preferred Stock $ $

Common Stock $ 5,224,501,167 I 5,013,805,636
Short-Term Investments $ $

Mortgage Loans on Real Estate $ $

All Other $ ..2,236,280,480 S 2,374,077,699
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ _7,460,781,647 $ 7,387,883,335
Total Investment in Parent included in Lines 14.21 to 14.26 above L 1,194,575 S 1,190,828

Has the reporting entity entered into any hedging transactions reported on Schedule DB?
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

7.1
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Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ... Yes [ X ] No [
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

2
Custodian Address

BNY MELLON TRUST COMPANY OF ILLINOIS CONTACT:

1324

KEITH BEAR 312-827-

CITIBANK N.A. CONTACT: JON TOMAN 312-876-8548

2 N. LASALLE STREET, SUITE 1020, CHICAGO, IL 60602 ..

227 VWl MONROE STREET, 25TH FLOOR, CHICAGO, IL 60606

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access to the investment accounts,

handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
N/A ALLSTATE INVESTMENTS, LLC. .. .. 3075 SANDERS ROAD, NORTHBROOK, IL 60062 ... .. ...
361 GOLDMAN, SACHS & CO. 200 WEST ST., NEW YORK, NY 10282
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? ... Yes [ X1 No [

If no, list exceptions:

7.2
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1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ... Yes [
If yes, attach an explanation.

STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY
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PART 2 - PROPERTY & CASUALTY INTERROGATORIES

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in

part, from any loss that may occur on the risk, or portion thereof, reinsured?
If yes, attach an explanation.

3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled?

3.2 If yes, give full and complete information thereto.

4.1  Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
interest greater than zero?

4.2 If yes, complete the following schedule:

I Ne[ X1 NAT ]
Yes [ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]

TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL]
5.  Operating Percentages:
5.1 A&H loss percent %
5.2 A&H cost containment percent %
5.3 A&H expense percent excluding cost containment expenses %
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date $
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date $
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
Is Insurer
NAIC Federal Authorized?
Company Code ID Number Name of Reinsurer Domiciliary Jurisdiction (Yes or No)
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

Active Currer?t Year Prior3 Year Curre:t Year Prior5 Year Curregt Year Prior7 Year
States, etc. Status To Date To Date To Date To Date To Date To Date
1.  Alabama AL L 34,386,822 | . 38,029,412 | 18,460,594 | 23,764,928 | ¢ 48,168,506 | .. .‘ 52,411,657
2. Alaska AK L 18,364,775 19,670,826 11,590,090 10,665,475 [ 31,393,741 |« 37,653,552
3. Arizona AZ L 22,160,263 ..26,187,698 | 24,954,023 14,957,302 | ¢ 65,322,080 | ... . 44,709,546
4. Arkansas AR L 17,033,645 18,565,857 31,361,833 10,256,972 _..24,036,949 _...27,785,464
5. California CA L 264,999,018 |._. 274,752,818 .. 125,347,7% 154,433,270 | .. 532,828,967 |.. 617,769,187
6. Colorado CcO L 22,296,542 24,957,202 14,352,517 16,866,917 | ¢ 41,713,431 [ ¢ 46,675,093
7. Connecticut CT L 47,363,668 | ... 49,731,053 44,403,994 31,675,649 _.129,660,988 _..133,876,552
8. Delaware DE L 5,685,855 5,800,980 3,527,136 3,737,938 24,373,505 | i 32,657,285
9. District of Columbia _.._.DC L 4,413,413 _.....4,657,683 1,918,167 2,864,999 5,367,691 _.....6,554,230
10. Florida FL L 168,214,752 _..177,580,080 95,133,260 96,650,402 | 402,443,514
11.  Georgia GA L 78,206,518 | ... ¢ 87,820,081 42,664,828 64,815,000 _..105,806,418
12.  Hawaii HI L 19,436,240 19,382,907 10,172,054 7,136,192 ...26,113,734 =
13. Idaho ID L 6,350,232 7,420,748 4,696,194 4,045,309 12,514,353 [ . 14,011,873
14.  lllinois IL L 87414211 [ ¢ 95,805, 141 52,534,188 45,716,016 _..353,501,606 345,917,774
15. Indiana IN L 25,759,675 _..27,493,964 13,907,565 1,722,178 | . 44,789,711 | ¢ 46,049,523
16. lowa 1A L 3,704,884 4,139,499 2,024,986 1,913,766 9,400,847 | 8,345,243
17. Kansas KS L 7,085,233 | ... 8,061,685 3,152,561 4,000,730 9,312,579 | 9,093,595
18.  Kentucky KY L 24,721,823 _..26,914,390 11,967,395 12,791,374 | 34,861,111 [ X 36,499,347
19. Louisiana LA L 84,799,562 | ¢ 87,538,327 [ ... 29,225,329 36,446,326 172,469,032 ...184,048,860
20. Maine ME L 7,011,277 | . 8,072,821 4,365,804 5,085,851 11,252,903 | 13,737,370
21. Maryland MD L 87,546,218 | . ¢ 93,800,538 52,582,878 71,426,213 290,168,195 _.227,766,628
22. Massachusetts MA L 3,346,496 1,431,224 1,294,301 143,822 _...25,757,545 _..25,009, 124
23. Michigan MI L 34,644,142 | X 38,979,413 35,255,877 34,666,396 | 1,115,594,577 |- 1,087,167,264
24. Minnesota MN L 11,502,043 13,202,589 7,663,713 6,098,122 39,376,152 | .. 40,332,029
25. Mi ippi MS L 24,856,968 _...26,625,057 11,863,225 15,382,414 [ ! 53,275,394 | ! 55,236,923
26. Missouri MO L 11,410,272 13,111,718 6,145,988 6,096,144 18,847,189 21,947,560
27. Montana MT L 2,702,012 3,107,184 1,261,944 1,354,434 6,368,431 | 6,836,391
28. Nebraska NE L 4,309,260 _.....4,784 586 1,646,443 2,601,345 7,268,000 _...1,912,231
29. Nevada NV L 15,172,196 17,796,379 7,041,271 9,818,357 | . 28,888,549 [ 32,712,898
30. New Hampshire NH L 7,555,535 | .. 8,569,727 3,957,777 6,145,753 11,927,354 16,212,184
31.  New Jersey NJ N 7,552,293 7,533,211 | 236,403,281 _..206,673,311
32. New Mexico NM L 13,839,268 15,376,112 9,899,043 6,588,223 | .. 24,537,058 | 23,657,762
33. New York NY L 396,062,772 412,140,981 | . 249,258,499 | 278,598,392 |- 1,551,431,412 [ - 1,544,786,071
34. North Carolina NC L 56,308,376 | ... 61,835,720 33,088,958 36,702,296 | . 80,193,120 | ¢ 90,418,818
35. North Dakota ND L 1,980,735 | 1,825,532 1,233,386 914,014 2,101,129 | 2,295,602
36. Ohio OH L 49,334,645 | ! 53,679,329 35,687,137 35,930,823 | . 154,081,404 173,947,898
37. Oklahoma OK L 19,785,710 _..21,690,398 9,878,627 12,723,214 .29,968,217 | . 30,912,838
38. Oregon OR L 20,349,295 _..22,935,212 9,921,434 10,992,044 | 31,534,447 | 32,856,542
39. Pennsylvania PA L 114,390,550 125,904,285 81,448,640 97,070,246 | . 496,325,805 _555,757,930
40. Rhode Island RI L 13,271,958 13,971,219 7,415,288 8,620,226 33,780,945 | . 37,321,194
41.  South Carolina SC L 53,487,552 | ... ! 55,741,855 [ .. 29,832,367 | . 27,879,730 | 74,761,960 | 80,965,595
42. South Dakota SD L 939,758 989,714 315,456 476,634 1,410,981 | 1,610,168
43. Tenn TN L 32,326,539 | . 34,441,011 19,992,036 19,259,364 | ! 56,130,240 | ¢ 61,637,158
44, Texas TX L 30,889,498 | .. 31,071,033 14,953,149 15,384,631 [ .. ¢ 90,234,221 | ¢ 99,818,762
45. Utah uT L 19,512,814 _...22,378,083 11,039,452 11,428,879 _...24,756,513 _..28,439,305
46. Vermont VT L 3,727,199 4,237,585 2,381,598 2,983,518 8,880,495 | 8,899,364
47. Virginia VA L 74,224 412 | ] 75,082,762 36,529,226 48,834,235 | . ¢ 96,685,664 ...103,720,313
48. Washington WA L 50,445,354 | ! 55,669,772 32,459,392 33,467,822 115,547,713 _..130,034,441
49. West Virginia WV L 13,669,753 14,579,782 6,716,164 8,673,316 _..24,990,578 _..26,868,69
50. Wisconsin Wi L 5,158,551 11,294,448 5,914,654 4,740,103 51,517,194 | ! 52,188,736
51.  Wyoming WY L 1,952,755 | 2,177,319 1,225,154 1,117,635 2,090,082 |_.__._._._3,036,880
52.  American Samoa AS N
53. Guam GU N
54. Puerto Rico PR L (680) (106) 2,831,119 | 2,980,959
55. U.S. Virgin Islands ________ Vi N
56. Northern Mariana
Islands MP N
57. Canada CN L
58. Aggregate Other Alien OT [ XXX 68,111 1,718 3,578,348
59. Totals (a) 51 2,124,111,044 2,271,013,739 1,281,215,002 1,383,266, 155 6,873,007,348 7,033,231,643
DETAILS OF WRITE-INS
5801. Other alien | XXX . 68,111 1,718 3,578,348
5802, | XXX
5803, XXX
5898. Summary of remaining
write-ins for Line 58 from
overflowpage ... { XXX ...
5899. Totals (Lines 5801 through
5803 plus 5898)(Line 58
above) XXX 68,111 1,718 3,578,348

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled RRG; (R) Registered - Non-domiciled RRGs; (Q) Qualified - Qualified or Accredited Reinsurer; (E) Eligible - Reporting
Entities eligible or approved to write Surplus Lines in the state; (N) None of the above - Not allowed to write business in the state.

(a) Insert the number of L responses except for Canada and Other Alien.
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY
SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

The Allstate Corporation (DE)
FEIN# 36-3871531

|

Alistate Insurance Holdings, LLC (DE)
FEIN# 26-1972435

Alistate Insurance Company (IL)
NAIC Code 19232
FEIN# 36-0719665

FEIN# 36-4259452

Allstate Non-Insurance
Holdings, Inc. (DE)
FEIN# 52-2065391

Alistate Bank

Kennett Capital Holdings, LLC

FEIN# 26-1220617

American Heritage Life Investment
Corporation (DE)
FEIN# 36-4303658

Alistate County Mutual Insurance Company (TX)
NAIC Code 29335
FEIN# 36-6091380

Alistate New Jersey Insurance Company (IL)

NAIC Code 10852
FEIN# 36-4181960

Alistate Vehicle and Property Insurance Company (IL)
NAIC Code 37907
FEIN# 04-2680300

Kennett Capital, Inc. (DE)
FEIN# 52-2145989

Alistate Texas Lloyd's, Inc. (TX)

Alistate New Jersey Property and Casualty
Insurance Company (IL)
NAIC Code 12344
FEIN# 20-3560910

Encompass Home and Auto
Insurance Company (IL)
NAIC Code 11252
FEIN# 01-0657022

Alistate Life Insurance Company (IL)
NAIC Code 60186
FEIN# 36-2554642

FEIN# 75-2236534

Alistate Texas Lloyd's (TX)
NAIC Code 26530
FEIN# 75-6378207

Encompass Insurance Company
of New Jersey (IL)
NAIC Code 11599
FEIN# 30-0154464

Encompass Indemnity Company (IL)
NAIC Code 15130
FEIN# 59-2366357

L American Heritage Life Insurance
Company (FL)

NAIC Code 60534

FEIN# 59-0781901

NAIC Code 29980
FEIN# 59-2773658

L First Colonial Insurance Company (FL)

Allstate Fire and Casualty Insurance Company (IL)
NAIC Code 29688
FEIN# 94-2199056

Encompass Property and Casualty Insurance
Company of New Jersey (IL)
NAIC Code 12496

FEIN# 20-3843581

Encompass Independent Insurance Company (IL)
NAIC Code 11251
FEIN# 01-0657011

Alistate Assurance Company (IL)
NAIC Code 70866
FEIN# 42-0930962

Allstate Indemnity Company (IL)
NAIC Code 19240
FEIN# 36-6115679

Castle Key Insurance Company (IL)
NAIC Code 30511
FEIN# 36-3586255

Encompass Insurance Company (IL)
NAIC Code 10358
FEIN# 52-1952957

NAIC Code 61808
FEIN# 43-0708954

Charter National Life Insurance Company (IL)

Alistate Life Insurance Company

Alistate North American Insurance Company (IL)
NAIC Code 11110
FEIN# 36-4442776

Castle Key Indemnity Company (IL)
NAIC Code 10835
FEIN# 36-4181959

Encompass Insurance Company of America (IL)
NAIC Code 10071
FEIN# 36-3976913

of New York (NY)
NAIC Code 70874
FEIN# 36-2608394

Alistate Property and Casualty
Insurance Company (IL)
NAIC Code 17230
FEIN# 36-3341779

Encompass Floridian Indemnity Company (IL)
NAIC Code 11996
FEIN# 20-1110680

Encompass Property and Casualty Company (IL)
NAIC Code 10072
FEIN# 36-3976911

NAIC Code 64831
FEIN# 13-2556978

Intramerica Life Insurance Company (NY)

Lincoln Benefit Life Company (NE)

Northbrook Indemnity Company (IL)
NAIC Code 36455
FEIN# 36-2999368

Encompass Floridian Insurance Company (IL)
NAIC Code 11993
FEIN# 20-1110782

Encompass Insurance Company of Massachusetts
(MA)
NAIC Code 12154
FEIN# 04-3345011

NAIC Code 65595
FEIN# 47-0221457

Alistate Insurance Company
of Canada (Canada)

North Light Specialty Insurance
Company (IL)
NAIC Code 13167
FEIN# 26-2331872

Alistate Life Insurance Company
of Canada (Canada)

PAFCO Insurance Company (Canada)

Pembridge Insurance Company —
(Canada)

Surety Life Insurance Company (NE)
NAIC Code 69310
FEIN# 87-0198108

ALIC Reinsurance Company (SC)

NAIC Code 10773
FEIN# 20-2114557

Road Bay Investments, LLC (DE)

FEIN# 26-1875142

Allstate Finance Company, LLC (DE)

FEIN# 27-3159465

Boxes shaded represent affiliates
added since prior period

Boxes in bold represent
insurance companies




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. Fire 741,357 (292,619) (39.5) 34.8
2. Allied Lines .. 76,026,100 | .| 6,945,495 9.1 19.0
3. Farmowners multiple peril
4. Homeowners multiple peril . 676,977,015 |__ _..349,869,093 51.7 76.3
5. Commercial multiple peril 92,665,331 | 66,897,965 72.2 50.7
6. Mortgage guaranty
8. Ocean marine 358,842 244,643 68.2 23.9
9. Inland marine ... ) 21,603,355 | ... 5,661,028 26.2 33.1
10. Financial guaranty
11.1 Medical professional liability - occurrence
11.2  Medical professional liability - claims-made
12. Earthquake ... 142,487 12,471 8.8 16.1
13. Group accident and health
14. Credit accident and health
15. Other accident and health
16. Workers’ compensation (652,964)
171 Other liability - occurrence ... 38,649,456 | .. ... 24,249,921 62.7 59.5
17.2 Other liability - claims-made
17.3 Excess workers’ compensation
18.1 Products liability - occurrence 267,268 (3,850,055) | .o (1,440.5) . (3,629.2)
18.2 Products liability - claims-made
19.1,19.2 Private passenger auto liability ... 732,346,559 | 71.3 64.3
19.3,19.4 Commercial auto liability _.40,817,633 84.8 88.5
21. Auto physicaldamage ... 591,582,664 | 38.5 40.8
22. Aircraft (all perils)
23. Fidelity 70,494 10,744 15.2 0.1
24. Surety 974
26. Burglary and theft 28,743 19,223 66.9 3.4
27. Boiler and machinery 268,612 46,315 17.2 311
28. Credit
29. International
30. Warranty 1,583 375 23.7 71.2
31. Reinsurance - Nonproportional Assumed Property XXX XXX XXX XXX
32. Reinsurance - Nonproportional Assumed Liability XXX XXX XXX XXX
33. Reinsurance - Nonproportional Assumed Financial Lines XXX XXX XXX XXX
34. Aggregate write-ins for other lines of business 912,588 (2,026) (0.2) 2.0
35. Totals 2,273,461,061 1,233,660, 068 54.3 58.8
DETAILS OF WRITE-INS
3401.  Identity theft 912,588 (2,026) (0.2) 2.0
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflowpage ... ]
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 912,588 (2,026) (0.2) 2.0
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Prior Year
Line of Business Current Quarter Year to Date Year to Date
1. Fire 516,088 516,088 587,043
2. Allied Lines ) 63,414,221 | 63,414,221 | 62,474,790
3. Farmowners multiple peril
4. Homeowners multiple peril 571,859,729 | 571,859,729 | .. 582,667,904
5. Commercial multiple peril 87,809,077 ....87,809,077 94,598,914
6. Mortgage guaranty
8. Ocean marine 291,693 291,693 347,833
9. Inland marine ... 16,568,502 ... 16,568,502 | ... 18,210,382
10. Financial guaranty
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims-made
12. Earthquake 218,803 218,803 229,867
13. Group accident and health
14. Credit accident and health
15. Other accident and health
16. Workers’ compensation
171 Other liability - occurrence 35,090,687 ....35,090, 687 37,668,204
17.2 Other liability - claims-made
17.3 Excess workers’ compensation
18.1 Products liability - occurrence 290,684 290,684 338,145
18.2 Products liability - claims-made
19.1,19.2 Private passenger auto liability ...725,188,171 725,188,171 | ] 787,033,033
19.3,19.4 Commercial auto liability 36,847,483 ....36,847,483 41,456,798
21, Auto physicaldamage ... 584,904,302 | ... 584,904,302 | ... 644,223,594
22. Aircraft (all perils)
23. Fidelity 70,740 70,740 73,546
24, Surety
26. Burglary and theft 28,765 28,765 29,122
27. Boiler and machinery 277,451 277,451 278,844
28. Credit
29. International
30. Warranty (50)
31. Reinsurance - Nonproportional Assumed Property XXX XXX XXX
32. Reinsurance - Nonproportional Assumed Liability XXX XXX XXX
33. Reinsurance - Nonproportional Assumed Financial Lines XXX XXX XXX
34. Aggregate write-ins for other lines of business 734,650 734,650 795,773
35. Totals 2,124,111,046 2,124,111,046 2,271,013,742
DETAILS OF WRITE-INS
3401.  |dentity theft 734,650 734,650 795,773
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page
3499.  Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 734,650 734,650 795,773
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2011 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2011 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2011 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2008 + Prior 3,761,896 2,120,823 5,882,718 443,817 15,064 458,881 3,276,911 50,009 2,160,249 | 5,487,169 (41,168) 104,500 | | 63,332
2. 2009 2,069,631 588,648 2,658,279 284,034 17,773 301,806 1,771,459 35,295 484,805 2,291,560 (14,139) (50,774)| (64,912)
3. Subtotals 2009 + Prior _______| 5,831,527 2,709,470 8,540,997 727,851 32,837 760,688 5,048,370 85,305 2,645,054 | 7,778,729 (55,307) 53,726 (1,580)
4. 2010 4,747,575 1,491,551 6,239,126 1,365,746 233,526 1,599,272 3,265,715 | . 228,771 | 1,102,636 | 4,597,122 (116,115) 73,382 (42,733)
5. Subtotals 2010 + Prior [ = 10,579,102 4,201,021 14,780,123 2,093,596 266,363 2,359,959 8,314,085 | 314,076 | 3,747,690 | 12,375,850 (171,422) 127,108 | (44,313)
6. 2011 XXX XXX XXX XXX 1,781,961 1,781,961 XXX 1,705,327 602,259 2,307,586 XXX XXX XXX
7. Totals 10,579,102 4,201,021 14,780,123 2,093,596 2,048,325 4,141,921 8,314,085 2,019,403 4,349,949 14,683,437 (171,422) 127,108 (44,313)
8. Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 15,383,815 Line 7 Line 7 Line 7
1. (1.6) 2. 3.0 3. (0.3)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.3)




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ... NO
Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement? NO

Explanations:

Bar Codes:

freioss Suple Semen Pemment Gentr 9 ||I||| ||||| ||||| ||||I ||||| ||||| ||I|| ||||| ||I|| ||||| ||||| ||||| ||| ||||| ||| ||||| ||||| ||| ||I|
19 2 3§ 2 2 0 1 1 4 9 0 0 0 0 0 1

eppiemen A Sepee T Pemment Gentr €9 ||I| || ||| || ||| || ||| |I ||| || ||| || ||| || ||| || ||| || ||| || ||| || ||| || ||| ||| || ||| ||| || ||| || ||| ||I|
19 2 3§ 2 2 0 1 1 4 5 5 0 0 0 0 1

eace D Eoveisse Spplomen Bocsmencertier =5 ||I||| ||||| ||||| ||||I ||||| ||||| ||||| ||||| ||||| ||||I ||||| ||||| ||| ||||| ||| ||||| ||||| ||| ||I|
19 2 3§ 2 2 0 1 1 8 6 5 0 0 0 0 1

recremaeerSppemen BecementSentter 5 ||I| || ||| || ||| || ||| || ||| || ||| || ||| || ||| || ||| || ||| || ||| || ||| || ||| ||| || ||| ||| || ||| || ||| ||I|
19 2 38 2 2 0 1 1 5 0 5 0 0 0 0 1
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Prepaid reinsurance premium 3,256,342 3,256,342 | ... 2,910,524
2505. Transferable state tax credits 2,112,000 2,112,000 | 2,112,000
2506. Patent intangible asset 283,333 283,333 308,333
2507.  Swap collateral reinvested 13,128 13,128
2508. Prepaid expenses 395,419,444 | . 395,419,444
2509.  Advances 30,800,760 | ... 30,800,760
2597. Summary of remaining write-ins for Line 25 from overflow page 431,885,008 426,220,204 5,664,804 5,330,857
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504. Deposit for assumed reinsurance from CNA 23,772,340 | ..o 24,463,509
2505. Swap collateral reinvested 985 18,983,082
2506. 2008 NC private passenger auto escrow 113,588
2507. Retroactive reinsurance reserve ceded (14,801,658)| ... (15,455,554)
2597. Summary of remaining write-ins for Line 25 from overflow page 8,971,666 28,104,624
Additional Write-ins for Statement of Income Line 14
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
1404.  CNA renewal rights and option agreement (1,184 (32,665)) oo (92,414)
1497. Summary of remaining write-ins for Line 14 from overflow page (11,164) (32,665) (92,414)
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year 321,906,557 | .. 317,681,613
2. Cost of acquired:
2.1 Actual cost at time of acquisition 9,076,995
2.2 Additional investment made after acquisition 7,811,583 | 21,882,089
3. Current year change in encumbrances
4. Total gain (loss) on disposals 131,509
5. Deduct amounts received on disposals 670,567
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 8,137,987 26,195,083
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 321,580, 152 321,906,557
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 321,580, 152 321,906,557
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year 17,364,312 [ . 49,666,103
2. Cost of acquired:
2.1 Actual cost at time of acquisition 13,984,080
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other (143,390)
4. Accrual of discount 102,002
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals 27,700
7. Deduct amounts received on disposals 98,346 46,272,184
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized 1,852,665
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) | 15,413,301
12.  Total valuation allowance
13. Subtotal (Line 11 plus Line 12) 15,413,301 [ 17,364,312
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 15,413,301 17,364,312
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 3,260,084,702 | ... 2,370,589,735
2. Cost of acquired:
2.1 Actual cost at time of acquisition 59,744,645 | 137,977,680
2.2 Additional investment made after acquisition 71,873,299 861,138,373
3. Capitalized deferred interest and other 2,198,299 11,489,909
4. Accrual of discount
5. Unrealized valuation increase (decrease) 58,771,047 | . 34,768,090
6. Total gain (loss) on disposals (2,553,540)| ... 5,984,832
7. Deduct amounts received on disposals 37,234,048 132,406, 139
8. Deduct amortization of premium and depreciation 5,698,616 12,573,446
9. Total foreign exchange change in book/adjusted carrying value (4,757,106)| ... 2,024,375
10. Deduct current year's other than temporary impairment recognized 18,908,707
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 3,402,428,683 | ... 3,260,084,702
12.  Deduct total nonadmitted amounts 6,339,000 | 6,339,000
13. Statement value at end of current period (Line 11 minus Line 12) 3,396,089,683 3,253,745,702
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 31,548,337,375 |___._._31,962,324,072
2. Cost of bonds and stocks acquired 6,133,821,909 [ - 15,371,910,809
3. Accrual of discount 17,844,511 | ¢ 92,249,506
4. Unrealized valuation increase (decrease) 89,962,522 542,108,178
5. Total gain (loss) on disposals 177,788,622 | .. 446,339,483
6. Deduct consideration for bonds and stocks disposed of 6,244,282,456 | _16,521,508,172
7. Deduct amortization of premium 19,771,851 |- 75,644,009
8. Total foreign exchange change in book/adjusted carrying value ... 22,595,674 29,114,275
9. Deduct current year's other than temporary impairment recognized 46,728,732 298,556,768
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 31,679,567,573 | ! 31,548,337,375
11.  Deduct total nonadmitted amounts 3,551,590 |._____.____3,555,337
12.  Statement value at end of current period (Line 10 minus Line 11) 31,676,015,983 31,544,782,038
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class

1
Book/Adjusted
Carrying Value

Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1. Class 1 (a) 17,345,825,239 | 12,172,976,808 | 13,003,778,268 | 124,437,112 | - 16,639,460,891 17,345,825,239
2. Class2 (a) 3,081,905,975 | - 1,077,675,854 | | 256,746,102 | 15,795,265 [ 3,918,530,992 3,081,905,975
3. Class3(a) 1,142,792,849 | | 586,568,362 | . 206,004,697 | (28,774,266)| - 1,494,582,248 1,142,792,849
4. Class 4 (a) 483,433,798 | . 456,524,435 | 132,455,011 [ (42,520,300)| 764,982,922 483,433,798
5. Class5 (a) 260,982,012 | 22,59%,703 | 23,009,260 | (24,025,968)| . 236,542,488 260,982,012
6. Class6 (a) 87,960,309 81,636,690 30,851,954 (54,414,771) 84,330,275 87,960,309
7. Total Bonds 22,402,900, 182 14,397,877,852 13,652,845,293 (9,502,927) 23,138,429,814 22,402,900, 182
PREFERRED STOCK
8. Class 1 32,590,905 7,541,250 21,729,653 (797,077) 17,605,425 32,590,905
9. Class2 45,318,219 886,275 15,476,378 | (1,325,050)| 29,403,067 45,318,219
10. Class 3 72,782,262 23,411,177 1,847,704 51,218,789 72,782,262
11. Class 4 5,304,014 529,999 5,907,219 73,206 5,304,014
12. Class 5 1,000,000 1,000,000
13. Class 6
14. Total Preferred Stock 155,995,400 9,957,524 67,524,427 (201,216) 98,227,281 155,995,400
15. Total Bonds and Preferred Stock 22,558,895,582 14,407,835,376 13,720,369,720 (9,704,143) 23,236,657,095 22,558,895,582

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 $
NAIC4 $§ i NAICS $ ; NAIC6 $

272,568,006 ; NAIC2 $ s NAC3 $ ;




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals 29,387,780 XXX 29,456,399 132
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prior year 17,407,515 | ¢ 43,616,342

2. Cost of short-term investments acquired 49,283,058 | . 44 367,022

3. Accrual of discount 6,290 20,080

4. Unrealized valuation increase (decrease)

5. Total gain (loss) on disposals 4,090

6. Deduct consideration received on disposals 37,261,318 [ . 70,483,842

7. Deduct amortization of premium 51,854 112,088

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 29,387,780 | 17,407,515
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 29,387,780 17,407,515
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

36,176,781

Cost Paid/(Consideration Received) on additions

36,124,206

30,381,862

Unrealized Valuation increase/(decrease)

Total gain (loss) on termination recognized

Considerations received/(paid) on terminations

(97,006,065)
61,339,113

Amortization

120,717

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

(1,654,942)

Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4-5+6+7+8)

Deduct nonadmitted assets

(57,196,553)

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year

(57,196,553)

Net cash deposits (Section 1, Broker Name/Net Cash Deposits Footnote)

Change in variation margin on open contracts

36,040,355

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date minus

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 16, current year to date minus 5,975,893
(30,064,462) .. 36,040,355

3.24 Section 1, Column 16, prior year

,,,,,,,,,,,,,,,,,,,, 36,040,355

Subtotal (Line 3.1 minus Line 3.2)

Variation margin on terminated contracts during the year
Less:

4.21 Amount used to adjust basis of hedged item

4.22 Amount recognized (31,410,729)

Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Recognized

5.2 Used to adjust basis of hedged items

Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 6 minus Line 7)
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

BA 36 03/20/2013 due 03/20/2013,
CDS attached to Cash Security-RHODE (DS 52298244 ON BA 36 03/20/2013 RHODE ISLAND HLTH PROVIDENCE SCH

097023C40 ISLAND HLTH PROVIDENCE SCH 07C _____ 1FE 3,000,000 3,161,393 3,220,998 |01/04/2008 03/20/2013 6,618 [762243-20-9 __ [07C 1FE 3,161,393 3,214,380
ENTRPA 185 06/20/2013 due
06/20/2013, CDS attached to Cash (DS £S2369920 ON ENTRPA 185

20273RB#5 Secur i ty-EXPORT- INPORT BK KOREA ___ | 2FE 5,000,000 4,977,945 5,284,500 |03/28/2008 06/20/2013 06/20/2013 153,530 [302154-AV-1 __ | EXPORT-IMPORT BK KOREA 1FE 4,977,945 5,130,970
MBIA INSURANCE CORPORAT due
12/20/2012, CDS attached to Cash (DS £S2259840 ON NBIA INSURANCE

55205%AD0 Secur i ty-NOMURA HOLDINGS INC .. 4FE 5,000,000 4,965,837 3,956,709 |10/25/2007 12/20/2012 . (CORPORAT (990,386) | 65535H-AC-3 __ [ NOMURA HOLDINGS INC oFE 4,965,837 4,947,095
FLORDIA STATE GO 85% due
09/20/2017, CDS attached to Cash
Secur i ty-ORANGE CNTY FL TOURIST DEV (DS €$2236806 ON FLORDIA STATE GO ORANGE CNTY FL TOURIST DEV TAX 07

62618#AD2 TAX 07 1FE 20,000,000 | ... 20,035,976 | 17,678,053 |09/18/2007 ______ 09/20/2017 185% (892,147) | 684545-1B-8 __ 1FE 20,035,976 | 18,570,200
STATE OF TEXAS RR85% due
12/20/2017, CDS attached to Cash
Secur i ty-CHICAGO IL BRD OF ED G 0 (DS 82275218 ON STATE OF TEXAS CHICAGO IL BRD OF ED G 0 SCH REF

626184AK6 SCH REF 98B-1 1FE 15,000,000 6,468,259 5,497,339 | 11/08/2007 12/20/2017 RR85'% (392,711)| 167501-UL-7 __ (98B-1 1FE 6,468,259 5,890,050
HOUSTON TEXAS RR 85% due
03/20/2018, CDS attached to Cash
Secur i ty-DALLAS FT WORTH TX INTL (DS €$2318729 ON HOUSTON TEXAS RR DALLAS FT WORTH TX INTL ARPT JOINT

626184AP5 ARPT JOINT 03C-2 1FE 25,000,000 | ... 25,000,000 | ... 23,268,639 |01/28/2008 ____ 03/20/2018 185% (1,800,361) | 235036-NU-0 __ [03C-2 1FE 25,000,000 | 25,069,000
PHOENIX ARIZONA RR85% due
03/20/2018, CDS attached to Cash
Secur i ty-TYLER TX HLTH FAC EAST TX CDS €S2318737 ON PHOENIX ARIZONA TYLER TX HLTH FAC EAST TX MED CTR

626184ANO JIED CTR 07A 1FE 25,000,000 | ... 24,811,481 | 19,388,055 (01/28/2008 ______ 03/20/2018 RR85'% (1,771,445) | 902261-HG-4 __ |07A oFE 24,811,481 | 21,159,500
SHELBY TENNESSEE RR85% due
03/20/2018, CDS attached to Cash (DS €S2318745 ON SHELBY TENNESSEE

62618A03 Secur i ty-AMGEN INC 1FE 3,342,246 3,340,779 3,177,683 |01/28/2008 03/20/2018 RR85'% (238,610)| 031162-BB-5 __ | AMGEN INC 1FE 3,340,779 3,416,293
SHELBY TENNESSEE RR85% due
03/20/2018, CDS attached to Cash (DS €S2318745 ON SHELBY TENNESSEE

62618A03 Secur i ty-JOHNSON CONTROLS INC . 1FE 6,684,492 6,656,490 6,542,780 |01/28/2008 03/20/2018 RR85'% (477,220)| 478366-AU-1 __ | JOHNSON CONTROLS INC oFE 6,656,490 7,020,000
SHELBY TENNESSEE RR85% due
03/20/2018, CDS attached to Cash
Secur i ty-MARYLAND HLTH ED MERCY NED (DS €S2318745 ON SHELBY TENNESSEE MARYLAND HLTH ED MERCY MED CTR 07A

62618203 CTR 07A 1FE 13,302,139 [ 12,962,991 | 9,533,748 (01/28/2008 .. 03/20/2018 RR85'% (949,668) | 574217-K9-5 __ oFE 12,962,991 [ 10,483,416
SHELBY TENNESSEE RR85% due
03/20/2018, CDS attached to Cash (DS €S2318745 ON SHELBY TENNESSEE

62618A03 Secur i ty-REPUBLIC OF POLAND . 1FE 1,671,123 1,801,626 1,740,220 |01/28/2008 ____ 03/20/2018 RR85'% (119,305)| 731011-AR-3 __ [ REPUBLIC OF POLAND 1FE 1,801,626 1,859,525
BACR-BANK 100 12/20/201 due
12/20/2014, CDS attached to Cash (DS €$2974109 ON BACR-BANK 100

06738CHe1 Secur i ty-UNITED TECHNOLOGIES CORP _ | FE 3,000,000 2,894,294 3,260,776 | 10/07/2009 12/20/2014 12/20/201 (27,752) (112,976){ 913017-BM-0 __ [ UNITED TECHNOLOGIES CORP 1FE 2,922,046 3,373,752
CSCO 100 03/20/2015 due
03/20/2015, CDS attached to Cash €DS 33102098 ON CSCO 100

17275RCK1 Secur i ty-KRAFT FOODS INC 1FE 10,000,000 | 10,112,634 [ 10,747,679 [03/08/2010 ______ 03/20/2015 03/20/2015 187,680 190,219 [50075N-BA-1 __ | KRAFT FOODS INC oFE 9,924,955 10,557,460
HBOS-SCOTB 100 03/20/20 due
03/20/2015, CDS attached to Cash (DS €$3117476 ON HBOS-SCOTB 100

GO7AT#AB3 Secur i ty-BANK OF AVERICA CORP 1FE 5,000,000 4,914,314 5,043,373 |03/23/2010 03/20/2015 03/20/20 (68,843) (90,007)| 060516-EC-9 __ | BANK OF AVERICA CORP 1FE 4,983,157 5,133,380
UNH 100 06/20/2015 due 06/20/2015,
CDS attached to Cash Security- CDS €$3143050 ON UNH 100

91324PCHT (GOLDMAN SACHS GROUP INC 2FE 10,000,000 | .. 10,208,236 | . 10,791,001 [04/21/2010 _____ 06/20/2015 _____ 106/20/2015 (115,240) 118,211 [38141G-EE-0 __ [ GOLDMAN SACHS GROUP INC 1FE 10,323,477 [ 10,672,790
LZ 100 06/20/2015 due 06/20/2015,
CDS attached to Cash Security- (DS €$3155948 ON LZ 100 06/20/2015

549271A%5 PUORGAN CHASE & CO 2FE 5,000,000 5,238,410 5,553,293 | 05/07/2010 . 06/20/2015 _____ (76,926) 70,873 | 46625H-GY-0 __ | JPUORGAN CHASE & CO 1FE 5,315,337 5,482,420
XL 100 06/20/2015 due 06/20/2015,
CDS attached to Cash Security-XCEL CDS €$3158405 ON XL 100 06/20/2015

98372PAS5 _ [ENERGY INC 2FE 1,875,000 1,844,084 1,921,132 |05/12/2010 06/20/2015 _____ (25,271) (9,263)| 98389B-AM-2 _. | XCEL ENERGY INC oFE 1,869,355 1,930,395
XL 100 06/20/2015 due 06/20/2015,
CDS attached to Cash Security-YUM! (DS €$3158405 ON XL 100 06/20/2015

98372PAKS BRANDS INC 2FE 3,125,000 3,077,299 3,270,918 |05/12/2010 06/20/2015 _____ (42,118) (15,438) | 988498-AE-1 __ | YUM! BRANDS INC oFE 3,119,417 3,286,356
GE-CAPCORP 100 06/20/20 due
06/20/2015, CDS attached to Cash (DS €S3168651 ON GE-CAPCORP 100

36959*AA3 Secur i ty-PARTNERRE FINANCE B LLC __ | 1FE 10,000,000 9,467,279 9,999,258 |05/21/2010 ... 06/20/2015 06/20/20 (522,126) (11,342)| 702138-AA-9 __ | PARTNERRE FINANCE B LLC 1FE 9,989,405 10,010,600
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

CAT-FINSER 100 06/20/20 due
06/20/2015, CDS attached to Cash (DS €S3196801 ON CAT-FINSER 100

14911RBE7 Secur i ty-EKSPORTF INANS A/S 1FE 10,000,000 9,977,153 9,913,512 | 06/17/2010 06/20/2015 _____ 106/20/20 131,332 | 282640-T5-3 __ | EKSPORTFINANS A/S 1FE 9,977,153 9,782,180
BACF 100 09/20/2015 due
09/20/2015, CDS attached to Cash (DS 33232648 ON BACF 100

060505862 Secur i ty-XTO ENERGY INC 1FE 5,000,000 5,691,414 5,870,669 |09/02/2010 09/20/2015 _____ 109/20/2015 (151,394) (40,226)| 98385%-AL-0 __ | XTO ENERGY INC 1FE 5,842,808 5,910,895
MiD 100 12/20/2015 due 12/20/2015,
CDS attached to Cash Security-KOREA CDS €$3258247 ON MiD 100

617446604 FINANCE CORP 1FE 5,000,000 4,814,133 4,740,546 |09/30/2010 12/20/2015 12/20/2015 (180, 168) (67,954)| 50065T-AB-9 __ | KOREA FINANCE CORP 1FE 4,994,301 4,808,500
IlY 100 12/20/2015 due 12/20/2015,
CDS attached to Cash Security- (DS €$3273634 ON WY 100 12/20/2015

9621666*9 HYUNDAI CAPITAL AMERICA 3FE 5,000,000 4,801,138 4,855,598 | 10/13/2010 12/20/2015 (189,343) (70, 187)| 449230-AA-2 __ | HYUNDAI CAPITAL AVERICA oFE 4,990,481 4,925,785
BACF 100 12/20/2015 due
12/20/2015, CDS attached to Cash CDS 83278732 ON BACF 100

060505840 Secur i ty-VERIZON COMMUNICATIONS ___ | 1FE 20,000,000 | ... 58,789,444 | 59,476,139 | 10/21/2010 _____ 12/20/2015 12/20/2015 (899,033) (218,161)| 92343V-AY-0 __ | VERIZON CONMUNICATIONS 1FE 59,688,476 | . 59,694,300
NUE 100 12/20/2015 due 12/20/2015,
CDS attached to Cash Security- (DS €$3281298 ON NUE 100

670346C%4 KROGER CO. 1FE 5,000,000 5,527,658 5,813,761 | 10/27/2010 12/20/2015 12/20/2015 40,468 60,946 |501044-CG-4 _ | KROGER CO. oFE 5,487,190 5,752,815
BSX 100 12/20/2015 due 12/20/2015,
CDS attached to Cash Security- (DS €$3288962 ON BSX 100

101137042 . CITIGROUP INC 3FE 5,000,000 4,898,670 5,444,770 | 11/24/2010 12/20/2015 12/20/2015 (44,173) (8,785)| 172967-ES-6 __ | CITIGROUP INC 1FE 4,942,843 5,453,555
AOC 100 03/20/2016 due 03/20/2016,
CDS attached to Cash Security- (DS 33291529 ON AOC 100

037389E€8 [ANADARKO PETROLEUM CORP 2FE 5,000,000 4,935,954 5,493,443 | 12/14/2010 03/20/2016 03/20/2016 (64,046) (10,032)| 032511-BH-9 __ | ANADARKO PETROLEUM CORP oFE 5,000,000 5,503,475
CMCSA 100 12/20/2015 due
12/20/2015, CDS attached to Cash (DS 33291545 ON CCSA 100

APPLIED Secur i ty-CONCAST CORP 2FE 3,939,394 4,140,841 4,236,296 | 12/15/2010 12/20/2015 12/20/2015 33,359 24,273 | 20030N-AG-6 __ [ COMCAST CORP oFE 4,107,482 4,212,024
CMCSA 100 12/20/2015 due
12/20/2015, CDS attached to Cash (DS 33291545 ON CCSA 100

APPLIED Secur i ty-CR BARD INC 2FE 6,060,606 6,110,492 6,105,615 | 12/15/2010 12/20/2015 12/20/2015 51,322 37,342 | 067383-AB-5 __ | CR BARD INC 1FE 6,059,169 6,068,273
DELLN 100 03/20/2016 due
03/20/2016, CDS attached to Cash (DS €$3294085 ON DELLN 100

247025040 _[Secur i ty-HERSHEY COMPANY 1FE 5,000,000 4,982,930 5,030,686 | 12/17/2010 03/20/2016 03/20/2016 (9,218) 20,981 [427866-AR-9 __ [ HERSHEY CONPANY 1FE 4,992,148 5,009,705
PBI 100 03/20/2016 due 03/20/2016,
CDS attached to Cash Security-BANK (DS €$3296643 ON PBI 100

T2A4TC*9 OF AVERICA CORP 2FE 10,000,000 9,732,985 10,267,284 [12/17/2010 _____ 03/20/2016 03/20/2016 (194,928) (174,496)| 06051G-EE-5 __ [ BANK OF AVERICA CORP 1FE 9,927,913 10,441,780
AVT 100 03/20/2016 due 03/20/2016,
CDS attached to Cash Security- CDS €$3301765 ON AVT 100

053807B*3 (COMMONIEALTH EDISON 2FE 5,000,000 5,269,521 5,424,572 |01/07/2011 ____ 03/20/2016 03/20/2016 (106,328) (99,088) | 202795-HU-7 __ | COMMONIEALTH EDISON oFE 5,375,850 5,523,660
CPB 100 03/20/2016 due 03/20/2016,
CDS attached to Cash Security-BG CDS €$3306897 ON CPB 100

1344290%8 [ENERGY CAPITAL PLC 1FE 5,000,000 5,026,008 4,911,104 |01/21/2011 03/20/2016 03/20/2016 82,192 61,464 |05541V-AA-4 _ [BG ENERGY CAPITAL PLC 1FE 4,943,816 4,849,640
BRITEL-BRI 100 03/20/20 due
03/20/2016, CDS attached to Cash (DS €$3309446 ON BRITEL-BRI 100

1102181 Secur i ty-ENBRIDGE ENERGY PARTNERS _ | 2FE 5,000,000 5,030,771 5,220,497 |01/26/2011 03/20/2016 03/20/20 32,647 | 22,757 | 29250R-AS-5 _ | ENBRIDGE ENERGY PARTNERS oFE 4,998,123 5,197,740
XRX 100 03/20/2016 due 03/20/2016,
CDS attached to Cash Security-CVE (DS $3314578 ON XRX 100

APPLIED GROUP INDEX SERVICES 2FE 10,000,000 9,913,681 10,107,939 [02/09/2011 ______ 03/20/2016 03/20/2016 (68,535) (118,181)| 12572X-AA-8 __ | CME GROUP INDEX SERVICES 1FE 9,982,216 10,226,120
BA-CAPCORP 100 03/20/20 due
03/20/2016, CDS attached to Cash (DS €$3317126 ON BA-CAPCORP 100

APPLIED Secur i ty-BE AEROSPACE INC 1FE 5,000,000 5,254,278 5,249,259 |02/11/2011 03/20/2016 03/20/20 79,278 74,259 | 055381-AR-8 __ | BE AEROSPACE INC 3FE 5,175,000 5,175,000
ARNLL 100 03/20/2016 due
03/20/2016, CDS attached to Cash (DS €$3319684 ON ARNLL 100

APPLIED Secur i ty-OGLETHORPE POWER CORP _____ 2FE 5,000,000 5,397,127 5,392,746 |02/16/2011 03/20/2016 03/20/2016 (218,674) (241,769) | 677050-AE-6 __ | 0GLETHORPE PONER CORP 1FE 5,615,801 5,634,515
XRX 100 03/20/2016 due 03/20/2016,
CDS attached to Cash Security-TYCO (DS €$3324809 ON XRX 100

APPLIED [ELECTRONICS GROUP S 2FE 5,000,000 4,923,614 5,062,124 |02/25/2011 03/20/2016 03/20/2016 (48,116) (59,091)| 902133-AK-3 __ | TYCO ELECTRONICS GROUP S oFE 4,971,729 5,121,215
AVT 100 06/20/2016 due 06/20/2016,
CDS attached to Cash Security-ELM (DS €$3329949 ON AVT 100

APPLIED ... RD GENERATING STAT 2FE 10,000,000 9,888,014 9,917,914 |03/08/2011 .. 06/20/2016 . 106/20/2016 (180,831) (230,086) | 28932!1-AG-0 __ [ ELM RD GENERATING STAT 1FE 10,068,845 [ 10, 148,000

9999999 - Totals 337,045,154 328,410,630 XXX XXX XXX (2,726,118) (8,236,129) XXX XXX XXX 339,771,272 336,646,759
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning Inventory 42 314,683,744 42 314,683,744
Add: Opened or Acquired Transactions 13 138,531,776 13 138,531,776
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value. XXX 182,306 XXX XXX XXX XXX 182,306
Less: Closed or Disposed of Transactions 16 114,343,117 16 114,343,117
Less: Positions Disposed of for Failing Effectiveness

Criteria
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 2,009,555 XXX XXX XXX XXX 2,009,555
Ending Inventory 39 337,045,154 39 337,045,154
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13.
14,
15.
16.

STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Part A, Section 1, Column 14

Book/Adjusted Carrying Value Check
(57,196,553)

Part B, Section 1, Column 14

Total (Line 1 plus Line 2)

Part D, Column 5

,,,,,,,,,,,,,,,,,, (57,196,553)
3,109,591

Part D, Column 6

(60,306, 144)

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

Fair Value Check
(62,706,564)

Part B, Section 1, Column 13

5,975,893

Total (Line 7 plus Line 8)

Part D, Column 8

9,551,344

Part D, Column 9

(66,282,015)

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21

Potential Exposure Check

324,201,882

Part B, Section 1, Column 19

9,450,625

Part D, Column 11

333,652,507

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

—_

10.
11.

12.

N o o > D

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Book/adjusted carrying value, December 31 of prior year 40,058,238 | ... 134,455,682
8,273,361,5% |[._____.33,658,478,663

100,853 |- 1,277,728

95 (1,577)

Total gain (loss) on disposals

8,070,340,557

Deduct consideration received on disposals

|........33,754,152,258

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts

243,180,225

,,,,,,,,,,,,,,,,,,,, 40,058,238

Statement value at end of current period (Line 10 minus Line 11)

243,180,225

40,058,238
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Home Office Buildings Nor thbrook IL 05/10/1965 VARIOUS 7,129,052
Office Building - 75 Executive Pkwy Hudson OH 01/01/1968 VARIOUS 68,905
Office Buildings - 100-110 E. Palatine Rd. Wiheeling IL 10/10/1973 VARIOUS 32,893
South Barrington Building So. Barrington IL 10/10/1979 VARIOUS 715
Office Buildings - Texas Irving TX 05/01/1989 VARIOUS 580,017
0199999. Acquired by Purchase 7,811,583
0399999 - Totals 7,811,583
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other Than| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- Impawment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser ciation tRecgan brances | (11-9-10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
3399999 - Totals
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other Total Investment Foreign
Excluding Unrealized Current Than Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
122641 PALATINE IL 07/29/2005 128,155 41,534 (41,534) 86,621 86,621
123200 PLANO X 01/27/2010 11,725 11,725 11,725
0299999. Mortgages with partial repayments 139,880 41,534 (41,534) 98,346 98,346
0599999 - Totals 139,880 41,534 (41,534) 98,346 98,346
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Commitment
Date Type Actual Cost Additional for
CusIpP Name of Vendor NAIC Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Designation | Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership

45258#-AA-8 ... IMPACT HUNT INGTON SAN FRANCISCO ... CA .| IMPACT COMMUNITY 01/01/2009 530,552
1399999. Joint Venture Interests - Other Fixed Income - Unaffiliated 530,552 XXX
000000-00-0 __ | 1903 EQUITY FUND, LP Boston __|Gordon Brothers 11/30/2006 3 1,123,409 2,797,016 4.470
000000-00-0 __ _| APOLLO INVESTMENT FUND VII LP New York __|Apollo Management 01/28/2008 3 743,269 8,850,288 0.110
000000-00-0 __ __| ARGAN CAPITAL LP London _|Argan Capital 02/12/2007 3 4,564 1.850
000000-00-0 __ BLACKSTONE CAPITAL PARTNERS V, LP New York Blackstone Group 01/30/2006 3 154,672 0.060
000000-00-0 __ BLACKSTONE CAPITAL PTR V-ADD ON New York Blackstone Group 04/18/2007 3 103,115 772,616 0.060
000000-00-0 __ __|BRAZOS EQUITY FUND |1 Dallas __|Brazos Partners 03/17/2006 3 404,479 2,806,741 5.100
000000-00-0 __ _.| EDGESTONE CAPITAL EQUITY FUND II1, LP Toronto _|EdgeStone Capital Partners 04/18/2006 3 1,445 4.250
000000-00-0 _ _.|ELEVATION PARTNERS, LP Menlo Park Elevation Associates 12/13/2004 3 88,741 0.740
000000-00-0 EQT V FUND St Peter Port EQT 12/01/2006 3 214,436 1,406,607 0.160
000000-00-0 FFC PARTNERS I, L.P. Greenwich __| FERRER FREEMAN & CO 12/23/1996 3 2,380 4.760
000000-00-0 __ _|FIMI OPPORTUNITY FUND IV Tel-Aviv _|FIMI Opportunity LTD 01/07/2008 3 440,265 3,591,552 3.210
000000-00-0 __ GTCR FUND IX Chicago GTCR GOLDER RAUNER 12/01/2006 3 397,504 2,776,511 0.600
000000-00-0 _ HARBOURVEST BUYOUT FUND VI Boston HarbourVest Partners 11/12/2003 320,000 0.790
000000-00-0 __ _.| HARBOURVEST VENTURE FUND VI Boston __|HarbourVest Partners 11/12/2003 60,000 0.200
000000-00-0 __ __|HIGHSTAR CAPITAL 11 New York _|Highstar Capital 05/24/2004 3 367,472 4.920
000000-00-0 __ HIGHSTAR CAPITAL 111 New York Highstar Capital 05/25/2007 3 37,367 3,422,941 1.240
000000-00-0 __ KOHLBERG INVESTORS V, LP Mount Kisco Kohlberg & Co 12/28/2004 3 325,000 826,866 3.080
000000-00-0 __ KRG CAPITAL FUND 111, LP Denver KRG Capital Partners 06/08/2005 3 207,120 1,942,243 1.610
000000-00-0 __ KRG CAPITAL FUND IV, LP Denver KRG Capital Partners 01/04/2008 3 107,631 8,091,200 0.800
000000-00-0 _ LEEDS WELD EQUITY PARTNERS IV New York Leeds Weld Associate 07/21/2004 3 84,991 3.250
000000-00-0 _ _.[LEXINGTON MIDDLE MARKET INVESTORS New York __|Lexington Partners 06/25/2004 237,594 2.160
000000-00-0 _ _.|LEXINGTON V, LP New York _|Lexington Partners 06/27/2003 99,789 2.000
000000-00-0 _ LINDSAY GOLDBERG & BESSEMER || New York Goldberg Lindsay & Company 08/17/2006 3 2,656 1,271,903 0.360
000000-00-0 __ ODYSSEY INVESTMENT PARTNERS FUND I11, LP New York Odyssey Partners 08/27/2004 3 9,029 2.330
000000-00-0 __ __|PENINSULA FUND IV Detroit __|Peninsula Partners 09/30/2005 2 55,250 1,105,000 2.530
000000-00-0 __ _.| PROVIDENCE EQUITY PARTNERS VI Providence _|Providence Equity Partners 03/16/2007 3 373,336 4,020,484 0.120
74459*-10-1 __ PRUDENTIAL CAPITAL PARTNERS II, LP Chicago Prudential Capital Group 04/28/2005 2 (203) 1.290
000000-00-0 __ SILVER LAKE 111, LP Menlo Park Silver Lake Partners 10/22/2007 3 99,949 5,358,784 0.120
000000-00-0 __ __| TENASKA POWER FUND I LP Omaha __|Tenaska, Inc. 10/15/2007 3 461,085 5,339,018 0.610
000000-00-0 __ __| TENASKA POWER FUND, LP Omaha _| Tenaska, Inc. 03/25/2005 3 3,267 1.310
000000-00-0 __ _| TERRA FIRMA CAPITAL PARTNERS 111 St Peter Port Terra Firma 11/02/2006 3 839,926 4,338,301 0.200
000000-00-0 TPG V Fort Worth TPG Capital 06/27/2006 3 117,874 2,439,484 0.100
000000-00-0 __________ WARBURG PINCUS PRIVATE EQUITY X, LP New York _|Warburg Pincus 10/24/2007 929,600 6,473,600 0.150
1599999. Joint Venture Interests - Common Stock - Unaffiliated 8,417,012 67,631, 156 XXX
000000-00-0 _._._.__.. ALLSTATE EQT AIC FUND Dover Allstate Equity Mgmt 12/31/2008 45,352,178 513,607,602 99.930
000000-00-0 . _|BIRCH HILL EQUITY PARTNERS |11, LP Toronto _|Birch Hill Equity Partners 03/17/2006 3 8,367 5.520
000000-00-0 . EDGESTONE CANADIAN CAPITAL EQUITY FUND 111, LP Toronto EdgeStone Capital Partners 04/18/2006 3 3,158 30.750
000000-00-0 . EXCELLERE CAPITAL FUND LP Denver Excellere Partners 03/27/2007 3 1,718,794 2,362,172 3.550
000000-00-0 . _| GUGGENHEIM ADVISORS SELECT FUND |1 New York _| GUGGENHE IM 02/26/2007 13 10,000,000 76.960
000000-00-0 .._._._... SUMMER STREET CAPITAL 11 LP Buffalo Summer Street Capital 05/01/2007 3 820,969 2,033,894 5.740
1699999. Joint Venture Interests - Common Stock - Affiliated 57,903,466 518,003,669 XXX
000000-00-0 __ BLACKSTONE REAL ESTATE PARTNERS VI LP New York Blackstone Group 09/27/2007 562,009 9,045,082 0.270
000000-00-0 __ IMPACT PCCP IV LLC San Francisco IMPACT COMMUNITY 10/18/2006 12,456 7.150
000000-00-0 __ KTR INDUSTRIAL FUND 11 New York KTR CAPITAL PARTNERS 12/31/2007 3,000,000 11,000,000 2.860
000000-00-0 __________{MORGAN STANLEY REAL ESTATE FUND IV- U.S. New York _| MORGAN STANLEY RE 11/06/2002 21,200 1.550
000000-00-0 __________ RLJ REAL ESTATE FUND 11, LP Bethesda RLJ Capital Partners 09/05/2008 1,424,085 1.340
1799999. Joint Venture Interests - Real Estate - Unaffiliated 5,019,750 20,045,082 XXX
000000-00-0 .._._._... [HANCOCK MEZZANINE PARTNERS |11, LP |Boston I [ — | Hancock Partners 12/30/2003 2 2,519 3.130
1999999. Joint Venture Interests - Other - Unaffiliated 2,519 XXX
000000-00-0 __________ [BREVAN HOWARD COMMODITIES STRATEGIES  FUND LP . . ] GEORGE_TOIN | I JBREVAN HOWARD GPL 02/25/2011 4 50,000,000 13.480
2099999. Joint Venture Interests - Other - Affiliated 50,000,000 XXX
02001@-AM-5 _.________ [ INTERCOMPANY NOTE - RBI-2011 - AIC |Northbrook l ,,,,,, L] | ROAD BAY INVESTMENT LLC 03/24/2011 9,744,645
2499999. Collateral Loans - Affiliated 9,744,645 XXX
3999999. Total - Unaffiliated 13,969,834 87,676,238 XXX
4099999. Total - Affiliated 59,744,645 57,903,466 518,003,669 XXX
4199999 - Totals 59,744,645 71,873,299 605,679,907 XXX
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404504-AA-5 HD SUPPLY HUGHES MIAMI CTL Wiami FL DIRECT _.01/01/2008 _____03/10/2011 RETEEN I N A O Y R 31,830 [ 31,330 458
0999999. Fixed or Variable Rate - Mortgage Loans - Unaffiliated 31,330 31,330 31,330 458
131386-10-6 _____ JCALTIUS PARTNERS 11 ... [Los Angeles ... | CA ... [Caltius Capital ... [...09/03/2004 ___].._01/21/2014 27,801 89 89 27,891 27,891 262
1399999. Joint Venture Interests - Other Fixed Income - Unaffiliated 27,801 89 89 27,891 27,891 262
000000-00-0 AFFINITY ASIA PACIFIC FUND 111 Central Atfinity Equity Partners __01/29/2007 ___]___02/11/2011 s6204 [ [ 28,096 [ 28,096 [ ] 854,300 |-
000000-00-0 _____ [ALERIAN CAPITAL PARTNERS New York ALERIAN CAPITAL MGT __ _04/30/2007 ___| ._01/10/2011
000000-00-0 _____ [ ALERIAN OPPORTUNITY PARTENRS IX, LP New York ALERIAN CAPITAL MGT __ _10/26/2007 ___| ._01/05/2011
000000-00-0 APOLLO INVESTMENT FUND VI New York Apollo Management _-05/11/2006 __| .. 03/30/2011 __| 1,211,832 1,211,832 | 1,211,832
000000-00-0 APOLLO INVESTMENT FUND VI LP New York Apollo Management __ _.01/28/2008 ___| . 03/29/2011 | 890,177 | ___ 148,262 8,945 | 157,207 | 1,047,385 | 1,047,385
000000-00-0 _____ [ ARCLIGHT ENERGY PARTNERS |1, LP Boston ArcLight Partners 12/16/2003 _03/10/2011 __ ot 321,401 | ,972,885 _.....206,348
000000-00-0 _____ [ ARGAN CAPITAL LP London Argan Capital 02/12/2007 03/31/2011 | 247,003 [ 2,930 431 3,361 52,269 || (199,217)| . i (199,217)| (335)
000000-00-0 _____ [ ASTORG IV Paris Astorg Partners __ 03/20/2008 -03/31/2011 100,552 i (100,552)| . 100,552)| -
000000-00-0 _____ [ AVENUE ASIA SPECIAL SITUATION IV, LP New York Avenue Capital Group __ 07/20/2006 -03/31/2011 137,874 9,700 9,700
000000-00-0 _____ [BLACKSTONE CAPITAL PARTNERS V, LP New York Blackstone Group - _01/30/2006 __| _03/31/2011 140,222 (2,934) 161 (2,774)
000000-00-0 BLACKSTONE CAPITAL PTR V-ADD ON New York Blackstone Group - ___04/18/2007 ___| . 03/31/2011 91,490 142 142
000000-00-0 BRAZOS EQUITY FUND 11 Dallas o boooomo Brazos Partners _.-03/17/2006 ___| . 03/15/2011 60,120 (8,622) (8,622) (18)
000000-00-0 _____ [ DOUGHTY HANSON & CO V London Doughty Hanson & Company -03/31/2011 4,410 (4,410) (4,410)
000000-00-0 _____ [ELEVATION PARTNERS, LP Menlo Park o CA ] Elevation Associates - - | ..03/25/2011 573,250 | o f L 2,513 | 2,513 575,763
000000-00-0 EQT V FUND St Peter Port EQT __12/01/2006 __| .. 03/31/2011 (13,971) 13,971 13,971
000000-00-0 FFC PARTNERS |, L.P. Greenwich . L__¢cT | FERRER FREEMAN & CO __. _12/23/1996 | . 02/08/2011 | 1,164,487 [ . (140,450 || 153,533 13,082 177,569
000000-00-0 ____ [FRANCISCO PARTNERS 11, LP San Francisco Francisco Partners _ 03/31/2011 | (1,149,057)| (12,956) |l (12,956) .. _(1,162,013)] . (1,162,013)
000000-00-0 _____ [GTCR FUND V111 Chicago Lo GTCR Golder Rauner _ : _|..03/30/2011 ___| 1,384,457 14,137 14,137 ,398,594 | 1,398,594 —
000000-00-0 HARBOURVEST BUYOUT FUND V11 Boston HarbourVest Partners __ 1171272003 | 03/3072011 | 608,011 [ 25,608 || 25,608 || 633,619 | 633,619 (2,146)
000000-00-0 HARBOURVEST VENTURE FUND V11 Boston HarbourVest Partners __ . 11/12/2003 | . 03/30/2011 _{ 76,925 | 2,075 | 2,275 79,200 79,200
000000-00-0 _____ [HIGHSTAR CAPITAL 1 New York Highstar Capital - _02/25/2011 913,356 40,795 40,795 | | 954,151 954,181 [ foob (10,610)
000000-00-0 _____ [HIGHSTAR CAPITAL 111 New York Highstar Capital - : | 02/25/2011 | 2,626,184 | 477,293 ,103,477 | 3,103,477 5,085
000000-00-0 KOHLBERG INVESTORS V, LP Mount Kisco Kohlberg & Co |..12/28/2004 | 03/18/2011 | 2,015,884 | 108, 176 124,060 124,060 200
000000-00-0 KOHLBERG INVESTORS VI, LP Mount Kisco Kohlberg & Co _.-06/20/2007 ___|___03/31/2011 (27,623) 1,051 76
000000-00-0 _____ (KRG CAPITAL FUND IV, LP Denver .. L0 | KRG Capital Partners __ -03/25/2011 385,506 116
000000-00-0 _____ [LANDMARK EQUITY PARTNERS X! Simsbury LANDMARK PARTNERS __ : 03/29/2011 | 227,156
000000-00-0 LEXINGTON MIDDLE MARKET INVESTORS New York Lexington Partners _ _|..06/25/2004 ___| . 03/31/2011 636,975 | foooofoL 225
000000-00-0 LEXINGTON V, LP New York Lexington Partners _.-06/27/2003 ___| . 03/31/2011 __| 1,186,763 9% 186,855
000000-00-0 ____ LINCOLNSHIRE EQUITY PARTNERS |11, LP New York Lincolnshire Partner __ 10/01/2004 -03/31/2011 8,104 11 19 8,134 (11)
000000-00-0 _____ [LINDSAY GOLDBERG & BESSEMER |1 New York Goldberg Lindsay & Company 08/17/2006 _01/14/2011 8,276 255 2 7
589884-10-0 ______ [MERIT MEZZANINE FUND IV Chicago Lo Merit Capital Partners 01/13/2005 _01/12/2011 117,190 250 2
000000-00-0 _____ [OAK HILL CAPITAL PARTNERS |1, LP Stamford Oak Hill Partners 12/28/2004 02/11/2011 | 468,638 | . 42585 | | [ 2,137 (5,257)
000000-00-0 ____ [PARTNERS GROUP EUROPEAN BUYOUT 2005 (B) __.._ London Partners Group .. _06/27/2006 | 01/28/2011 .| 597,730 | 34749 | || |...34749| __ (15,551)[ 616,928 [ 758,196 | 41,088 | 141,68 | (27,536)
000000-00-0 PENINSULA FUND IV Detroit Peninsula Partners _ _1...09/30/2005 ___| ._03/29/2011 (63,831) (3,165) S 3,515
000000-00-0 PROTEGE PARTNERS GP FUND DUBLIN bR PROTEGE PARTNERS LLC _.-09/30/2008 ___| . 02/25/2011 875 875 875
000000-00-0 ____ {PROVIDENCE EQUITY PARTNERS VI Providence Providence Equity Partners 02/24/2011 | 433,013 [ 30,692 4,933 35,626 | -
74459%-10-1 PRUDENTIAL CAPITAL PARTNERS 11, LP Chicago Lo Prudential Capital Group : _..01/1972011 175,918 846 846 :
000000-00-0 QUADRANGLE CAPITAL PARTNERS 11, LP New York Quadrangle Group _.-02/28/2006 __| . 03/22/2011 991,786 59,897 | 2,285 53,622 1,045,408 |
000000-00-0 SAIF PARTNERS IV Grand Cayman S o] R SAIF IV GP, LP . _.-08/27/2010 | .. 03/22/2011 ___| 1,260,000 _1,260,000 | 1,260,000
000000-00-0 _____ SEGULAH 1V, LP Stockholm L S0 | Segulah Advisor -03/31/2011 57,725 57,725 | | (57,725) | (57,725) ..
000000-00-0 _____ SENTINEL CAPITAL PARTNERS 111, LP New York Sentinel Partners : 03/31/2011 | (1,023,621)| (67,516) ol (67,516) .. _(1,091,136)| (1,091, 136) _....212,636
000000-00-0 SILVER LAKE 111, LP Menlo Park L ___¢co | Silver Lake Partners __ _.-10/22/2007 ___| . 03/31/2011 467,693 8,941 f ol 2,539 19,481 [ L 487,174 | 487,174 11,761
000000-00-0 STERLING CAPITAL PARTNERS |1, LP Wiestport Sterling Partners _.-08/18/2005 ___|___01/05/2011 (51,201) (1,090) (1,090) 4,350
000000-00-0 _____ | TENASKA POWER FUND |1 LP Omaha Tenaska, Inc. - _01/06/2011 149,347 782 | 2,241 3,023
000000-00-0 _____ | TENASKA PONER FUND, LP Omaha Tenaska, Inc. : 0373172011 | 24,569 437 297 734 (160),
000000-00-0 TERRA FIRMA CAPITAL PARTNERS 1M1 St Peter Port Terra Firma _11/02/2006 __| . 02/14/2011 37,454 4,429 4,420 (4.441) 37,443 26995 | (10,448) | (10,448)
000000-00-0 PG IV Fort Worth L ™ | TPG Capital __ _.12/09/2003 | _03/10/2011 _{ __(122,746) 1 12,88 [l 12,363 3,769
000000-00-0 _____ [TPG V Fort Worth L ™ _ | TPG Capital __ _06/27/2006 ___| ._03/30/2011 470,782
000000-00-0 _____ [ TRILANTIC CAPITAL PARTNERS |11, LP New York Trilantic Capital Partners _11/17/2004 ___| . 02/25/2011 | (1,987,018) . (536,333)| . ||| (536,333) 1,380,455
000000-00-0 ______ WIARBURG PINCUS PRIVATE EQUITY IX, LP New York Warburg Pincus _._07/26/2005 ___|___03/04/2011 707,451 73,666 73,666 8,375
000000-00-0 WIARBURG PINCUS PRIVATE EQUITY X, LP New York Warburg Pincus _.__ _.-10/24/2007 ___| . 02/09/2011 660,912
000000-00-0 ______ [ WAYZATA OPPORTUNITIES FUND LP Wiayzata Wiayzata Partners _02/17/2006 ___| . 02/25/2011 514,663 15,287 15,287 17,022
000000-00-0 .. WILLIS STEIN & PARTNERS Chicago ..o foo L] WILLIS STEIN . _.04/24/1996 | 03/31/2011 1,561 1,561
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000000-00-0 _____ W/IND POINT PARTNERS VI, LP Southtfield M Wiind Point Partners __02/15/2006 ___| _03/31/2011 | (39,148) P3P I ) R 2,266 [ (36,882)[ (36,882) 140
1599999. Joint Venture Interests - Common Stock - Unaffiliated 20,833,361 664,611 209,594 874,205 (18,870)| 21,688,696 | 21,592,009 (217,112) 120,425 (96,687)] 1,801,246
000000-00-0 ALLSTATE EQT AIC FUND Dover Allstate Equity Mgnt __12/31/2008 __]._03/31/2011 __| 4,298,114 29 29 4,298,143 (7,064) _(4,305,206)[ (4,305, 206)[
000000-00-0 _____ [BIRCH HILL EQUITY PARTNERS |11, LP Toronto _|Birch Hill Equity Partners _03/17/2006 ___|.__01/11/2011 | 6,887,582 | ____| (174,708) 15,788 | ... (158,920)] ... 480,146 | __.7,208,809 |..7,920,593 | .. 711,785 711,785 |
000000-00-0 _____. EAGLESTONE INVESTMENT PARTNERS | ... Long Beach ... EAGLESTONE PRTNRS _..02/26/1999 ___| .. 02/16/2011 1,012,000 | . 1,012,000 |
EDGESTONE CANADIAN CAPITAL EQUITY FUND 111,
000000-00-0 LP Toronto EdgeStone Capital Partners _..04/18/2006 ___| _03/31/2011 (4568 (124,568) .| 124568 | | 124,568 | __
000000-00-0 ___._. [EXCELLERE CAPITAL FUND LP Denver Excel lere Partners ____ _03/27/2007 ___|._.03/31/2011 __|_(1,110,861)] ... (363,249)| .|| (363,249) (1,474,110)] __(1,474,110) 616,141
000000-00-0 _____. FIMI OPPORTUNITY FUND 11 Tel-Aviv FIMI Opportunity LTD __ _|...10/11/2005 ___| .. 03/31/2011 (432,893) 66,499 66,499 | | (366,394)| ... (366,394) 21,690
000000-00-0 HUNT INGTON ACQUISITION CORP. L.P. .. EAST NORTHPORT . KENDALL _.01/31/1992 ___| __03/30/2011 502,000 502,000 |._.__.502,000 11,675
000000-00-0 _____ [LANDMARK EQUITY PARTNERS XI1, LP Simsbury LANDMARK PARTNERS ______ _12/13/2004 ___| ._03/29/2011 932,186 932,186 | ......932,186
000000-00-0 ___.__ [NB CROSSROADS FUND XVII Dallas NB Alternative Advis .. _..06/27/2005 ___|.__01/26/2011 98,046 11,954 11,954 _......110,000 |..__.110,000
1699999. Joint Venture Interests - Common Stock - Affiliated 11,049,605 (459,474) 15,788 (443,686) 480,146 | 11,086,065 [ 8,629,211 836,353 | (3,293,206)| (2,456,853) 683,451
000000-00-0 ______ | BLACKSTONE REAL ESTATE PARTNERS VI LP ______[New York Blackstone Group _ __09/27/2007 ___] _03/18/2011 175,873 1,408 1,408
000000-00-0 _____. CB STRATEGIC PARTNERS 111 |Los Angeles CB Richard Ellis _ _..01/06/2004 ___| _03/30/2011 | 396,236 | . (22,988 (22,966) (1,129)
000000-00-0 CERBERUS INST PARTNERS LP New York Blackacre Capital __05/06/2004 ___ | 03/22/2011 | (9,988) (9,988) 9,588
000000-00-0 ______ | DRA GROWTH & INCOME IV New York DRA Advisors _ 02/16/2011 | (209,197)| (28,803) -l (28,803)| 17,298
000000-00-0 ______ | JER FUND 11 McLean JER PARTNERS _ } . |.01/2772010 ) 113,690 [ (13,0800 (13,050)|
000000-00-0 JER FUND 111 McLean JER Partners _ _.01/05/2005 ___| __03/31/2011 _(249,436) 16,325 16,325 10,001
000000-00-0 KEYSTONE INDUSTRIAL FUND, LP New York KTR CAPITAL PARTNERS _. _.10/24/2005 ___| __01/06/2011 2,060 K7} 10 ? 9
000000-00-0 ______ | LANDMARK REAL ESTATE FUND V, LP Simsbury LANDMARK PARTNERS ______ 07/27/2005 03/30/2011 | 202,754
000000-00-0 _____. | LASALLE GROWTH AND INCOME FUND 111 Chicago LaSalle Investment Mgnt _ _07/01/2003 ___| ._03/31/2011 (45,555) 334 334 621
000000-00-0 MORGAN STANLEY REAL ESTATE FUND 111 New York MORGAN STANLEY RE _|...06/05/1998 ___| _03/31/2011 11,793 (3,551) 11 (3,540) (23)
000000-00-0 MORGAN STANLEY REAL ESTATE FUND IV~ U.S. _____[New York MORGAN STANLEY RE __. _11/06/2002 ___ | 02/18/2011 | 32,589 | . _: 2,218 185 | 2,403
000000-00-0 ______ | MORGAN STANLEY REAL ESTATE FUND V - US _____ New York MORGAN STANLEY RE _10/10/2006 ___ | 03/15/2011 1,050 1,050
000000-00-0 ______ | MORGAN STANLEY REAL ESTATE FUND VI1 GLOBAL _|New York MORGAN STANLEY RE _07/22/2009 ___|___03/22/2011 _| 1,186,478 1,186,478 || 4114557 | 44557 |l (326,672)
000000-00-0 ROCKPOINT REAL ESTATE FUND 111 LP . San Francisco Rockpoint Group __ _..00/27/2007 ___| _01/28/2011 | 1,168,456 | . 31,279 4,327 | . 35,606
000000-00-0 SILVERPEAK LEGACY PARTNERS I LP New York Lehman Brothers Inv . _..08/26/2005 ___| __02/25/2011 | 42,302 332 332
000000-00-0 ______ | WESTBROOK REAL ESTATE FUND |1 New York llestbrook Partners __ 02/28/2011 | 282,298 281 281
000000-00-0 _____ [ WESTBROOK REAL ESTATE FUND |1 - UBS New York llestbrook Partners __ } _|.02/28/2011 102,654 102 102
000000-00-0 ______ | WESTBROOK REAL ESTATE PARTNERS VI New York llestbrook Partners __ _..05/04/2006 .| . 03/31/2011 (18,510) (398) 161 (237) i 61
1799999. Jomt Venture Interests - Real Estate - Unaffiliated 5,248,034 1,157,910 7,868 1,165,779 6 413,813 6,413,813 (290, 247),
000000-00-0 ______ JLANDMARK REAL ESTATE FUND V1| [Simsbury [ cT JLANDMARK PARTNERS ... [...10/20/1997 ___]_..03/10/2011 66,857 66,857 66,857
1899999. Joint Venture Interests - Real Estate - Affiliated 66,857 66,857 66,857
000000-00-0 ______ | ENERVEST ENERGY INSTITUTIONAL FUND XI Houston r ,,,,,,,,, ™o EnerVest Management __06/22/2007 ,,,,t,m/svzon (8,541) (389) (389) (8,930) TCIE)) I D R 224
000000-00-0 ______ | HANCOCK MEZZANINE PARTNERS |11, LP Boston A Hancock Partners _ _.12/30/2003 ___| . 02/11/2011 302,502 1,979 1,979 304,481 304,481
1999999. Joint Venture Interests - Other - Unaffiliated 293,961 (389) 1,979 1,591 295,552 295,552 224
000000-00-0 ______ JMA RENEWABLE VENTURES SOLAR FUND IV . INELLIS . [ N JVMA RENEWABLE VENTURES ___._._.__._._.____ [...07/20/2007 ___].._01/03/2011 183,225 (5,840) (G N 177,385 | 177,385
2099999. Joint Venture Interests - Other - Affiliated 183,225 (5,840) (5,840) 177,385 177,385
3999999. Total - Unaffiliated 26,434,487 [ 1,822,022 219,442 | 2,041,664 (18,870)| 28,457,281 | 28,360,595 (217,112) 120,425 (96,687)[ 1,511,044
4099999. Total - Affiliated 11,299,686 (465,314) 15,788 (449,526) 480,146 | 11,330,307 [ 8,873,453 836,353 | (3,293,206)| (2,456,853) 683,451
4199999 - Totals 37,734,174 | 1,356,908 235,230 | 1,592,138 461,276 | 39,787,588 | 37,234,048 619,241 (3,172,781)| (2,553,540)| 2,195,304
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3135G0-AP-8 FANNIE MAE ] 01/28/2011 _____ SALOMON SMITH BARNEY 19,991,000 | . 20,000,000 1FE

03

313560-BA-0 FANNIE MAE 03/02/2011 BARCLAYS BANK 13,472,460 | _.13,500,000 1FE
3137EA-CR-8 FREDDIE MAC _._..01/05/2011 J. P. MORGAN SECURITIES, INC. 15,000,000 | _.15,000,000 1FE
880591-EL-2 _______ TENN VALLEY AUTHORITY | e | 02/03/2011 _____. MORGAN STANLEY DEAN WITTER 14,884,200 | __ _.15,000,000 1
912828-PP-9 _________[TSY INFL IX N/B | | 01/26/2011 _____. J. P. MORGAN SECURITIES, INC. 24,330,031 | . _.24,300,000 12,086 |1
912828-VH-0 US TREASURY N/B 03/31/2011 Various 102,058,930 | 100,000,000 372,928 |1
912828-PE-4 _ US TREASURY N/B _._.02/28/2011 BANK OF AVERICA 48,332,200 | _.50,000,000 207,182 |1
912828-PM-6 __________[US TREASURY N/B o | | 03/08/2011 _____. Various 75,022,628 | . _.75,000,000 293,508 | 1
912828-PN-4 __________[US TREASURY N/B o | e | 01/04/2011 _____. BANK OF AVERICA 27,066,444 | _. _.27,000,000 10,256 |1
912828-PS-3 US TREASURY N/B 02/25/2011 Various 139,083,773 | 140,500,000 142,044 [1
912828-0A-1 US TREASURY N/B _._..03/29/2011 GOLDMAN, SACHS & CO. 49,976,485 | _.50,000,000 1
912828-04-2 __________[US TREASURY N/B .o | | 03/08/2011 _____. Var ious 224,240,018 | ___ 225,000,000 93,835 |1
0599999. Bonds - U.S. Governments 753,458, 168 755,300,000 1,131,839 XXX
68323A-AE-4 | JONTARIO (PROVINCE OF) [A [..._01/20/2011 _____] [DEUTSCHE BANK SECURITIES [ 19,939.800 [ 20,000,000 1FE
1099999. Bonds - All Other Governments 19,939,800 20,000,000 XXX
34153P-ZA-9 . JFLORIDA ST GO BRD OF ED REF-CAP QUTLAY 2 | [...._02/15/2011 ____. JMERRILL LYNCH, PIERCE, FENNER, & SMITH [ 6,000,316 | 6,070,000 1FE
1799999. Bonds - U.S. States, Territories and Possessions 6,000,316 6,070,000 XXX
672325-IJ-2 OAKLAND CA UNI SCH DIST 2007 | t ,,,,, 03/15/2011 ____] PRAGER NCCARTHY & SEALY [ 17,194,559 | 17,985,000 117,402 | 1FE
215457-BX-9 _ COOK CNTY IL HSD 201 J STERLINGMORTON O ... ... .|| 03/30/2011 _____| PRAGER MCCARTHY & SEALY | 1,826,753 2,810,000 1FE
2499999. Bonds - U.S. Political Subdivisions of States, Territories and Po ions 19,021,312 20,795,000 117,402 XXX
002819-AB-6 __________[ABBOTT LABORATORIES . | e 03/29/2011 _____. ROYAL BANK OF SCOTLAND PLC 13,549,560 | __ _.12,000,000 | .. 205,867 [1FE
002824-AU-4 _ ABBOTT LABORATORIES 03/17/2011 Various 25,232,877 | ~.23,040,000 | . _.552,908 [1FE_
002824-All-0 ABBOTT LABORATORIES 01/31/2011 ROYAL BANK OF SCOTLAND PLC 10,085,100 | _.10,000,000 75,625 | FE
00084D-AA-8 ABN AVRO BANK NV F _._..01/27/2011 CITIBANK 9,991,700 | _.10,000,000 1FE
00432C-AD-3 __________[ACCESS GROUP, INC. _ . o e S 03/22/2011 _____. RAYMOND JAMES & ASSOCIATES, INC. 8,350,228 | _..9,316,851 4,866 | 1FE
00440E-AN-7 ACE INA HOLDINGS __ | | 03/01/2011 _____. Various 12,100,656 | __ _.12,370,000 67,785 | 1FE
007924-AF-0 AEGON NV F 02/03/2011 ROYAL BANK OF SCOTLAND PLC 5,257,000 | 5,000,000 44,201 | 1FE
05377R-AB~0 ______.___| AESOP FUNDING |1 LLC _._..02/09/2011 GREENWICH CAPITAL MARKETS, INC. 33,132,813 | 30,000,000 | ... 173,269 [{FE________
05377R-AL-8 __________[AESOP FUNDING 11 LLC o | | 01/20/2011 _____. GREENWICH CAPITAL MARKETS, INC. 9,968,750 | _.10,000,000 4,375 | 1FE
00828D-AM-3 __________[AFFINION GROUP INC .. o e | 02/15/2011 _____. CREDIT SUISSE FIRST BOSTON CORPORATION 4,787,500 | 5,000,000 97,344 | 4FE
009158-AP-1 _ AIR PRODUCTS & CHEMICALS 01/31/2011 ROYAL BANK OF SCOTLAND PLC 3,032,580 | 3,000,000 59,063 | FE
012725-AA-5 ALBEMARLE CORP _._.02/01/2011 IIARBURG DILLION READ LLC 5,198,697 | 5,270,000 35,573 | 2FE
018804-AL-8 _________| ALLIANT TECHSYSTEMS INC . | | 02/25/2011 _____. BANK OF AVERICA 5,162,500 | ___ 5,000,000 | .. 141,563 |[3FE________
018804-AP-9 __________| ALLIANT TECHSYSTEMS INC . | e | 02/15/2011 _____. Various 12,490,000 | . 12,000,000 | 345,469 [3FE_____
02005M-AG-7 ALLY AUTO RECEIVABLES TRUST 01/20/2011 UNION BANK OF SIITZERLAND 7,967,500 | 8,000,000 5,089 | 1FE
02005N-AA-8 ALLY FINANCIAL INC 02/03/2011 BANK OF AVERICA 16,425,000 | _.15,000,000 | .. _.550,000 [4FE_

02005N-AC-4 | ALLY FINANCIAL INC e 03/03/2011 _____. Var ious 7,352,500 | ... -..7,000,000 | ... -..130,208 | 4FE.
02005A-AJ-7 __|ALLY MASTER OWNER TRUST .. e 01/27/2011 _____. BAIRD (ROBERT W.) & CO. INC. 11,824,089 | _.11,398,000 19,605 | 1FE
0258M0-DA-4 AMER EXPRESS CREDIT CO 02/04/2011 Var ious 20,450,460 | 21,000,000 | ..o 234,208 |MFE_____________
023641-AY-1 AMERICA MOVIL SAB DE CV F _...-03/03/2011 EXCHANGE 6,616,077 | 5,884,140 1FE
02369A-AG-3 _ | AMERICAN ACHIEVEMENT COR ____ o 02/16/2011 _____ STERNE AGEE & LEACH 6,000,000 | ... 6,000,000 | .. 201,188 |4FE_________ .
026660-G6-4 __| AMERICAN HONDA FINANCE . . e 03/03/2011 _____. CANTOR, FITZGERALD & CO. 4,150,188 | 4,200,000 48,708 [ 1FE
03064M-AE-8 AMERICREDIT AUTOMOBILE RECEIVA 01/26/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 8,997,616 | 9,000,000 1FE
03064M-AF-5 AMERICREDIT AUTOMOBILE RECEIVA 01/26/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 4,908,922 | 5,000,000 2FE

030981-AF-1 _ AMERIGAS PART/FIN CORP 02/15/2011 Var ious 13,624,200 | _.13,340,000 30,897 [3FE
03073E-AG-0 _ AMER|SOURCEBERGEN CORP 02/03/2011 DEUTSCHE BANK SECURITIES 12,402,578 | 212,110,000 | oo 436,111 |2FE__
02005A-AF-5 AMOT 10 - 2 A _....01/721/2011 MIZUHO SECURITIES USA INC 17,608,321 | _.16,600,000 31,356 [ 1FE
032654-AG-0 | ANALOG DEVICES ___ o e 03/30/2011 _____. CREDIT SUISSE FIRST BOSTON CORPORATION 7,962,240 | .. _..8,000,000 1FE
037389-AV-5 AON CORP e 02/03/2011 ______ BANK OF AMERICA 9,574,868 | . 9,581,000 | ... 137,860 |2FE________
037411-AS-4 _-| APACHE CORPORATION 03/21/2011 GOLDMAN, SACHS & CO. 5,682,350 | 5,000,000 53,906 [ 1FE
03746A-AC-4 APACHE FINANCE CANADA _...-02/08/2011 CITIBANK 5,335,000 | 5,000,000 52,257 [1FE

03938L-AT-1 _ _| ARCELORMITTAL Fro 02/28/2011 _____. J. P. MORGAN SECURITIES, INC. 9,957,300 | ... _.10,000,000 2FE
039380-AC-4 _ _|ARCH COAL INC . e 01/31/2011 ______ ROYAL BANK OF SCOTLAND PLC 5,380,500 | ... 5,100,000 | .. 178,713 |4FE___________
039483-8B-7 ARCHER-DANIELS-MIDLAND C 03/30/2011 BANK OF AMERICA 8,058,320 | 8,000,000 34,467 [ 1FE
039686-AA-8 ARDAGH PACKAGING FINANCE F _...-03/04/2011 Var ious 10,841,250 | 10,000,000 | ... 297,868 |OFE___________
04010L-AA-1 __| ARES CAPITAL CORP 5.750000% 02/01/2016 ... e 02/23/2011 _____. Var ious 7,141,160 | _..7,000,000 12,219 | 2FE
0427301-AA-9 __| ARROW ELECTRONICS INC e 02/17/2011 ______ HSBC SECURITIES, INC. 9,826,300 | .. 10,000,000 | ... 103,125 2FE_____________
04363U-AA-4 _-| ASCIANO FINANCE F 01/28/2011 ROYAL BANK OF SCOTLAND PLC 4,790,150 | 5,000,000 55,990 [2FE
00206R-AR-3 AT&T INC _...-03/11/2011 NOMURA SECURITIES INTERNATIONAL, INC. 5,597,300 | 5,000,000 24,972 [ 1FE
00206R-AV-4 AT&T INC e 02/08/2011 _____ Var ious 20,884,760 | 21,000,000 | ..o 268,819 |FE_____________
053200-AJ-1 __________ AUTONATION INC o e L 03/04/2011 _____ Var ious 2,197,925 | _.-2,100,000 52,144 | 3FE
053499-AG-4 AVAYAINC .o | 02/08/2011 ... MORGAN STANLEY DEAN WITTER 10,000,000 | ... _.10,000,000 4FE
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002447-AA-8 AWAS AVIATION CAPITAL LT [ 02/17/2011 ______ Various 7,140,000 | 7,000,000 | . 157,500 | 3FE__
058498-AL-0 BALL CORP 02/25/2011 IIELLS FARGO 9,820,625 | 9,500,000 | 291,960 |3FE__
058498-AN-6 BALL CORP __._02/01/2011 STERNE AGEE & LEACH 10,013,125 | 9,250,000 | . ..289,930 |3FE._
058498-A0-9 BALL CORP 01/31/2011 _____ ROYAL BANK OF SCOTLAND PLC 2,951,250 | 3,000,000 35,938 |3FE
058736-AC-3 __________|BALLYROCK 2005-3A, CLASS A2 LOANS e 01/25/2011 _____ SCHEDULED PAY UP 1FE
060516-EG-0 _ BANK OF AVERICA CORP 03/17/2011 BANK OF AMERICA 24,882,500 | 25,000,000 12,587 | 1FE
063679-JJ-4 BANK OF MONTREAL A _....03/24/2011 Various 37,228,420 | 37,000,000 | .. 157,865 [1FE________
064149-A6-4 __________|BANK OF NOVA SCOTIA At 03/25/2011 _____ SCOTIA CAPITAL MARKETS (USA) 10,351,200 | . _.10,000,000 64,222 | 1FE
064149-B9-7 _________|BANK OF NOVA SCOTIA At 01/06/2011 _____. BANK OF AMERICA 10,199,100 | . _.10,000,000 17,153 | 1FE
064149-D8-7 _ BANK OF NOVA SCOTIA A 03/22/2011 BARCLAYS BANK 14,975,100 | _15,000,000 1FE
06415A-AA-1 _ BANK OF NOVA SCOTIA A __._03/17/2011 SCOTIA CAPITAL MARKETS (USA) 14,543,100 | _15,000,000 98,313 | 1FE
06849V-AB-9 __________|BARRICK GOLD FINANCE INC At 0172172011 _____ J. P. MORGAN SECURITIES, INC. 4,393,240 | 4,000,000 38,458 | 1FE
071813-BA-6 __________|BAXTER INTERNATIONAL INC 02/02/2011 _____ NOMURA SECURITIES INTERNATIONAL, INC. 26,010,500 | 25,000,000 | 537,500 | 1FE..
055381-AR-8 _ BE AEROSPACE INC 02/02/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 10,540,000 | 10,000,000 | 268,125 |3FE._
084664-BR-1 _ BERKSHIRE HATHAWAY FIN __._01/03/2011 GOLDMAN, SACHS & CO. 16,954,440 | _17,000,000 1FE
084670-AV-0 __________|BERKSHIRE HATHANAY INC . o 03/17/2011 _____. Var ious 49,964,521 | 48,115,000 | . .. 158,222
085790-AQ-6 __________|BERRY PLASTICS CORP . 02/24/2011 _____. Various 13,487,250 | . 12,500,000 | 291,729
05541V-AC-0 _ BG ENERGY CAPITAL PLC F 03/29/2011 Various 29,253,180 | 29,925,000 | 187,113
055451-AB-4 __________|BHP BILLITON FINANCE USA F 02/02/2011 DEUTSCHE BANK SECURITIES 11,162,900 | _.10,000,000 75,833
090613-AD-2 BIOVET INC 02/24/2011 BANK OF AMERICA 12,846,875 | 11,500,000 | 445,116
064255-AE-2 _________|BK TOKYO-MITSUBISHI UFJ F 02/15/2011 MORGAN STANLEY DEAN WITTER 9,999,100 | _.10,000,000
05572F-AA-1 _ BNP PARIBAS HOME LOAN F __._02/10/2011 PARIBAS CAPITAL MARKETS 4,785,750 | 5,000,000 31,472
05567L-T3-1 _________|BNP PARIBAS NEW YORK Foo 01/12/2011 _____ PARIBAS CAPITAL MARKETS 5,953,980 | 6,000,000
096630-AA-6 __________|BOARDWALK PIPELINES LLC 02/15/2011 _____ ROYAL BANK OF SCOTLAND PLC 4,626,720 | 4,250,000 64,503
055650-B0-0 _ BP CAPITAL MARKETS PLC F 03/08/2011 CITIBANK 19,981,600 |
110394-AB-9 BRISTON GROUP INC _..._02/18/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 5,287,500 | loo....165,605
11102A-AA-9 _______|BRITISH TELECOM PLC Foo 03/25/2011 _____ Various 8,837,495 | ,970, 89,374
120111-BH-1 __________|BUILDING MATERIALS CORP ... e e | 02/01/2011 _____. JEFFERIES & CONPANY, INC. 4,359,534 | . 4,147,000 | 136,275
120568-AU-4 _ BUNGE LIMITED FINANCE CO 03/08/2011 CITIBANK 8,499,235 | 8,500,000
12800U-AK-6 _ CAISSE CENTRALE DESJARDN A __._03/17/2011 ROYAL BANK OF SCOTLAND PLC 11,982,600 | . _12,000,000
131347-BY-1 | CALPINE CORP ___ 01/10/2011 _____ DEUTSCHE BANK SECURITIES 825,000 825,000
134429-AW-9 | CAWPBELL SOUP CO . . 03/31/2011 _____ IIARBURG DILLION READ LLC 9,949,000 | _.10,000,000
136069-DT-5 _ CANADIAN MPERIAL BANK A 01/26/2011 CIBC WORLD MARKETS 5,021,350 | 5,000,000 1,528
136385-AF-8 _ CANADIAN NATL RESOURCES A __._01/31/2011 DEUTSCHE BANK SECURITIES 10,932,900 | _.10,000,000 84,389
14041N-DX-6 __________|CAPITAL ONE MULTI-ASSET EXECUT | e | 02/16/2011 _____. Var ious 61,841,650 | 54,251,000 | ______._.____._._193,482
14170T-AB=7 __________|CAREFUSION CORP ____ o e | 02/04/2011 _____. CREDIT SUISSE FIRST BOSTON CORPORATION 5,554,150 | ... 5,000,000 7,083
144577-AA-1 CARRIZO OIL & GAS INC 4.375000% 06/01/20 01/05/2011 MCMAHAN SECURITIES CO LP 983,483 1,001,000 4,744
14912L-48-7 CATERPILLAR FINANCIAL SE __..03/23/2011 GOLDMAN, SACHS & CO. 19,964,600 | . 20,000,000
1248EP-AL-7 | 0CO HLDGS LLC/CAP CORP 02/01/2011 _____. J. P. MORGAN SECURITIES, INC. 3,172,500 | 3,000,000 61,688
1248EP-AQ-6 | 0CO HLDGS LLC/CAP CORP . 03/01/2011 _____. Various 7,352,500 | 7,000,000 | 196,153
125094-AD-4 _ COP FINANCIAL A 02/18/2011 CITIBANK 15,017,550 | 15,000,000 | 163,167
151020-AD-6 _ CELGENE CORP 01/12/2011 NOMURA SECURITIES INTERNATIONAL, INC. 4,864,900 | 5,000,000 34,368
153527-AG-1 CENTRAL GARDEN & PET CO 03/01/2011 Various 2,538,330 | 2,406,000 77,083
156720-AA-2 CEQUEL COM HLDG 1/CAP CP 02/22/2011 Var ious 10,709,494 | 10,165,000 | ... 204,499
161571-BT-0 CHASE ISSUANCE TRUST __._01/04/2011 J. P. MORGAN SECURITIES, INC. 12,921,077 | 11,433,000 41,524
165167-BS-5 ______| CHESAPEAKE ENERGY CORP . 02/24/2011 _____ Various 5,878,750 | _.5,500,000 14,535
165167-CF-2 __________| CHESAPEAKE ENERGY CORP ______ . | e | 02/04/2011 _____. Var ious 9,337,500 | __.___._........9,000,000 [ ... 282,667
165167-CG-0 CHESAPEAKE ENERGY CORP 02/08/2011 MORGAN STANLEY DEAN WITTER 1,000,000 |
171340-AG-7 CHURCH & DIIGHT €O INC ___01/19/2011 CANTOR, FITZGERALD & CO. 8,077,280 | 29,083
20428A-AE-9 __________|CIE FINANCEMENT FONCIER Foo 03/01/2011 _____. J. P. MORGAN SECURITIES, INC. 24,997,250 | 25,000,000
17275R-AE-2 .| CISCO SYSTEMS INC o | e | 01/31/2011 _____. GOLDMAN, SACHS & CO. 16,263,300 | ... 15,000,000 | ... 346,500
17275R-AH-5 CISCO SYSTEMS INC 0173172011 BANK OF AMERICA 5,204,850 | 5,000,000 11,125
17275R-AK-8 CISCO SYSTEMS INC __..03/09/2011 BANK OF AMERICA 29,930,100 | 30,000,000
17305E-DY-8 __________|CITIBANK CREDIT CARD ISSUANCE ______ | e | 02/16/2011 _____. Var ious 54,242,872 | .. 47,894,000 | . 958,670
17305E-EE-1 | CITIBANK CREDIT CARD ISSUANCE e 01/04/2011 _____ CITIGROUP GLOBAL MARKETS 39,081,369 | 34,820,000 | 791,720
17308B-AL-2 CITIBANK OMNI MASTER TRUST 03/10/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 54,679,688 | 50,000,000 | 387,875
17308B-AN-8 CITIBANK OMNI MASTER TRUST __..03/10/2011 Various 53,725,001 | 50,000,000 | 541,722
18683K-AD-3 | CLIFFS NATURAL RESOURCES . e 03/16/2011 _____. BANK OF AMERICA 9,989,700 | _.10,000,000
189054-AR-0 | CLOROX COMPANY 01/26/2011 _____ WIELLS FARGO BROKERAGE SERVICES 3,104,460 | 3,000,000 26,625
18911M-AC-5 CLOUD PEAK ENRGY RES/FIN 03/03/2011 CITADEL SECURITIES 2,200,000 | 2,000,000 38,042
125896-BC-3 CNS ENERGY CORP __..02/03/2011 MORGAN STANLEY DEAN WITTER 1,212,825 | 1,030,000 13,268
125896-BE-9 | OMS ENERGY CORP 02/15/2011 _____. Various 11,341,250 | . _11,000,000 25,521
17310F-AC-Q .| oMS1 2006-5 A3 | 02/22/2011 ... CREDIT SUISSE FIRST BOSTON CORPORATION 10,285,000 | ... 11,000,000 44,000
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191085-AA-7 _______| COCA-COLA AMATIL LTD [ 02/01/2011 ______ GOLDMAN, SACHS & CO. 1,024,530 | 1,000,000 8,306 | 1FE
191216-AR-1 COCA-COLA CO/THE 0173172011 Various 8,051,488 | 8,600,000 58,695 | 1FE
194160-DN-7 COLGATE-PALMOLIVE CO __..02/08/2011 PARIBAS CAPITAL MARKETS 3,194,674 | 3,100,000 1,628 | 1FE
194160-DR-8 | COLGATE-PALMOLIVE CO - 02/01/2011 _____. PARIBAS CAPITAL MARKETS 4,647,950 | 5,000,000 37,285 | 1FE
20030N-AL-5 __________| COMCAST CORP _______ o | e 01/06/2011 ___._. DEUTSCHE BANK SECURITIES 9,507,505 | 8,500,000 | .. 161,504 |2FE_
14041N-C0-2 COMET 2006-A3 A3 03/10/2011 BANK OF AMERICA 24,352,110 | 22,000,000 1FE
202795-Hl-3 _ COMMONWEALTH EDISON __._01/10/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 14,978,250 | . _15,000,000 2FE
203372-AH-0 _________|COMMSCOPE INC 01/11/2011 _____ J. P. MORGAN SECURITIES, INC. 500,000 500,000 4FE
205768-AG-9 _________| COMSTOCK RESOURCES INC _______ o | e 03/01/2011 _____. STERNE AGEE & LEACH 3,325,813 | 8,175,000 | . 102,669 |4FE________
20825C-AR-5 _ CONOCOPHILL IPS 02/08/2011 Various 11,192,350 | 10,000,000 15,972 | 1FE
20825T-AA-5 _ CONOCOPHILLIPS __._02/03/2011 ROYAL BANK OF SCOTLAND PLC 6,590,610 | 5,850,000 | . 103,289 | 1FE._
20854P-AD-1 _________|CONSOL ENERGY INC . 03/07/2011 _____. Various 6,372,016 | 6,109,000 | . 211,779 |4FE.
210518-CF-1 __________| CONSUMERS ENERGY CO . e 02/02/2011 _____ DEUTSCHE BANK SECURITIES 5,300,304 | 4,800,000 94,667 |2FE
212015-AB-7 CONTINENTAL RESOURCES 02/03/2011 STIFEL NICOLAUS & CO, INC. 3,471,413 | 3,138,000 91,329 |4FE
212015-AE-1 CONTINENTAL RESOURCES __._02/04/2011 JEFFERIES & COMPANY, INC. 3,577,391 | 3,363,000 95,180 |4FE
212015-AF-8 _________| CONTINENTAL RESOURCES . . 03/07/2011 _____. EXCHANGE 6,611,876 | 6,363,000 [ 215,348 [4FE___
216871-AC-7 _________{COOPER US INC 03/25/2011 _____ BANK OF AMERICA 4,183,448 | 3,650,000 55,044 | 1FE
216871-AF-0 _ COOPER US INC 03/25/2011 CANTOR, FITZGERALD & CO. 9,843,800 | _.10,000,000 74,549 | 1FE
223030-AK-6 _ COVIDIEN INTL FINANCE SA F 01/26/2011 DEUTSCHE BANK SECURITIES 18,200,942 | 18,070,000 54,644 | 1FE
22411F-AD-5 _________|CPS AUTO TRUST 01/15/2011 SCHEDULED PAY UP 2,643,264 | 2,643,264 1FE
067383-AC-3 CR BARD INC 02/10/2011 GOLDMAN, SACHS & CO. 9,934,000 | _.10,000,000 67,222 | 1FE
22818V-AA-5 __________| CROWN AMER/CAP CORP 111 __._02/04/2011 Various 11,925,000 | _11,750,000 15,625 | 3FE
22764L-AB-9 _________| CRTX ENRG/CRTX ENRG FINC _____ e | ] 02/25/2011 _____ Various 14,363,838 | . 13,050,000 | .. .100,819 |4FE________
126304-AG-9 _________|CSC HOLDINGS LLC ___ e e | 03/04/2011 _____. Var ious 5,533,125 | ______._.___.._4,935000 17,159 | 3FE
126307-AC-1 .| CSC HOLDINGS LLC 02/15/2011 OPPENHEINER & CO. INC 576,250 500,000 359 |3FE
126408-GT-4 CSX CORP __._02/07/2011 GOLDMAN, SACHS & CO. 4,650,850 | _.5,000,000 56,014 |2FE
12667F-QU-2 | CWALT 2004-180B BA1 02/22/2011 _____ BANK OF AMERICA 8,245,329 | 8,255,648 34,399 |62*
125430-AJ-7 | CWHL 2006-18 2A7 03/03/2011 _____. GREENNICH CAPITAL MARKETS, INC. 10,495,952 | . 11,408,643 13,310 | 62*
12544T-AC-8 CHHL 2007-7 A3 02/22/2011 BANK OF AMERICA 10,137,339 | 11,162,934 42,791 |62*
233851-AD-6 _ DAIMLER FINANCE NA LLC __._03/21/2011 CITIBANK 29,965,500 | 30,000,000 2FE
235825-AA-4 _________|DANA HOLDING CORP 02/07/2011 _____ Various 10,685,000 | . _.10,500,000 17,333 | 4FE
23918K-AL-2 DAVITA INC 02/03/2011 _____. GOLDMAN, SACHS & CO. 3,017,250 | 2,980,000 56,993 |4FE
23918K-AN-0 DAVITA INC 02/03/2011 GOLDMAN, SACHS & CO. 5,112,500 | 5,000,000 99,375 |4FE
24702R-AP-6 DELL INC __..03/28/2011 DEUTSCHE BANK SECURITIES 34,964,650 | 35,000,000 1FE
24736N-AA-8 DELTA AIR LINES 2011-1 03/30/2011 _____. CITIBANK 10,000,000 | . _.10,000,000 2FE
247916-AC- __| DENBURY RESOURCES INC .. 02/03/2011 _____. BANK OF AMERICA 400,000 400,000 4FE
248230-AG- DENBURY RESOURCES INC 02/01/2011 J. P. MORGAN SECURITIES, INC. 11,012,500 | . 10,000,000 | _.387,292 |4FE_
25156P-AH- DEUTSCHE TELEKOM INT FIN F __..02/08/2011 GOLDMAN, SACHS & CO. 5,547,600 | 5,000,000 | . 110,208 |2FE__
251591-AY-" | DEVELOPERS DIVERSIFIED R e 03/02/2011 _____. BANK OF AMERICA 4,965,750 | 5,000,000 3FE
25450H-AY- | DIRECTV HLDG/FIN INC . 03/07/2011 _____. MORGAN STANLEY DEAN WITTER 39,924,400 | 40,000,000 2FE
254683-AC-" DISCOVER CARD MASTER TRUST 02/16/2011 Various 50,634,310 | _.44,813,000 71,060 | 1FE
25470D-AB-" DISCOVERY COMMUNICATIONS 0173172011 GOLDMAN, SACHS & CO. 5,205,900 | 5,000,000 31,861 |2FE
255100-AA- DIVERSEY INC 02/08/2011 OPPENHEINER & CO. INC 2,888,500 | 2,650,000 52,227 |4FE
256001-AB- DNB NOR BOLIGKREDITT AS F 03/22/2011 BARCLAYS BANK 29,964,000 | 30,000,000 1FE
25746U-BK- __| DOMINION RESOURCES INC _...03/02/2011 CITIBANK 9,994,400 | _.10,000,000 2FE
260003-AJ- DOVER CORP . 02/16/2011 _____ BANK OF AMERICA 14,991,300 | . _15,000,000 1FE
260543-CD- __| DOW CHEMICAL CO/THE . 02/04/2011 _____. PARIBAS CAPITAL MARKETS 9,538,200 | 10,000,000 62,500 | 2FE
260547-C6- DOW CORNING CORPORATION SERIES 2018 03/04/2011 J. P. MORGAN SECURITIES, INC. 15,000,000 | _15,000,000 2
26138E-Al- DR PEPPER SNAPPLE GROUP ___01/13/2011 Various 25,043,200 | 25,000,000 8,861 | 2FE
23336E-AC- | DTAOT 2011-1A, © 02/02/2011 _____ UNION BANK OF SIfITZERLAND 18,553,797 | . 18,556,000 1FE
250847-EF- | DTE ENERGY COMPANY | e 02/07/2011 ____. WIELLS FARGO BROKERAGE SERVICES 11,297,003 | . 12,095,000 | .. .198,207 [{FE________
263534~CB- E.1. DU PONT DE NEMOURS 02/09/2011 PARIBAS CAPITAL MARKETS 9,309,250 | 10,000,000 29,201 | 1FE
263534~CF- __|E.1. DU PONT DE NEMOURS __..03/22/2011 GOLDMAN, SACHS & CO. 44,920,350 | 45,000,000 1FE
278642-AB- EBAY INC 03/21/2011 _____ DEUTSCHE BANK SECURITIES 7,696,480 | 8,000,000 52,722 | 1FE
278865-AH- ECOLAB INC - oo | e 01/27/2011 _____. CITIBANK 10,630,963 | . 9,680,000 | 217,508 [1FE________
281020-AF- | EDISON INTERNATIONAL 03/24/2011 BANK OF AMERICA 7,947,760 | 8,000,000 11,667 | 2FE
263534-BZ- EI DU PONT DE NEMOUR & C __._01/31/2011 MORGAN STANLEY DEAN WITTER 5,221,200 | 5,000,000 11,563 | 1FE
28336L-BU-- |ELPASO CORP 02/02/2011 _____ CREDIT SUISSE FIRST BOSTON CORPORATION 4,150,000 | 4,000,000 96,056 | 3FE
28336L-B0- | EL PASO CORPORATION . e 02/25/2011 _____ STIFEL NICOLAUS & CO, INC. 2,574,325 | 2,314,000 34,646 | 3FE
28336L-BR-" EL PASO NATURAL GAS 03/04/2011 BARCLAYS BANK 4,252,720 | 3,776,000 74,524 | 3FE
28932M-AG- __| ELM RD GENERATING STAT __._02/01/2011 J. P. MORGAN SECURITIES, INC. 10,069,600 | _.10,000,000 19,471 | 1FE
293580-AB-" ENSCO PLC Foo 03/08/2011 _____. DEUTSCHE BANK SECURITIES 24,809,750 | 25,000,000 2FE
203640-AN-8 . ENTERGY LOUISIANA LLC o | 03/21/2011 ... PARIBAS CAPITAL MARKETS 7,986,160 | ... 8,000,000 1FE
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29379V-AS-2 ________|ENTERPRISE PRODUCTS OPER ] 01/04/2011 _____ J. P. MORGAN SECURITIES, INC. 6,993,070 | 7,000,000 2FE
26875P-AF-8 _ E0G RESOURCES INC 01/19/2011 WIELLS FARGO BROKERAGE SERVICES 5,076,650 | 5,000,000 21,715 | 1FE
26875P-AG-6 _ E0G RESOURCES INC __._01/31/2011 J. P. MORGAN SECURITIES, INC. 4,890,800 | 5,000,000 1,139 [1FE
26884T-AC-6 __________|ERAC USA FINANCE COMPANY e 01/04/2011 _____ BARCLAYS BANK 14,971,050 | . _15,000,000 2FE
298785-FK-7 __________|EUROPEAN INVESTMENT BANK Foo 01/04/2011 _____. BARCLAYS BANK 9,950,700 | _.10,000,000 1FE
302182-AD-2 EXPRESS SCRIPTS INC 03/07/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 22,321,890 | 19,954,000 | 203,438 [2FE
307000-AA-7 FAMILY DOLLAR STORES INC __._01/25/2011 MORGAN STANLEY DEAN WITTER 9,949,400 | _.10,000,000 2FE
31620M-AB-2 _________|FIDELITY NATIONAL INFORM e 02/04/2011 _____. OPPENHEINER & CO. INC 1,085,000 | . 1,000,000 5,083 | 3FE
31620M-AD-8 _________|FIDELITY NATIONAL INFORM e 02/08/2011 _____. BANK OF AMERICA 5,475,000 | _.5,000,000 28,438 | 3FE
302500-AB-1 _ FNC FINANCE 111 SA F 03/02/2011 Various 12,745,000 | . _12,000,000 99,497 |3FE
345397-VC-4 _ FORD MOTOR CREDIT CO __._02/16/2011 JEFFERIES & COMPANY, INC. 543,000 480,000 7,147 | 3FE
345397-VP-5 _________|FORD MOTOR CREDIT CO LLC _____ o | e 03/03/2011 _____. Var ious 7,383,056 | .__.____._.___.._6,885,000 19,555 | 3FE
345397-VR-1 _________|FORD MOTOR CREDIT CO LLC . e 02/07/2011 _____ Various 15,031,250 | . _15,000,000 3,194 [3FE
346091-AZ-4 FOREST OIL CORPORATION 02/08/2011 Various 10,437,500 | 10,000,000 | .. 107,542 [4FE________
35177P-AU-1 FRANCE TELECOM F __._01/31/2011 ROYAL BANK OF SCOTLAND PLC 6,282,761 | 6,392,000 51,691 | 1FE
358030-AA-5 ________|FRENSENIUS MED CARE US . . 01/26/2011 _____ BANK OF AMERICA 3,962,400 | 4,000,000 3FE
35906A-AB-4 _________|FRONTIER COMMUNICATIONS 02/08/2011 _____ IIARBURG DILLION READ LLC 3,405,000 | 3,000,000 88,021 |3FE
35906A-AK-4 _ FRONTIER CONMUNICATIONS 02/08/2011 R. Il. PRESSPRICH 1,220,125 | 1,075,000 30,309 |3FE
35906A-AF-5 _ FRONTIER COMMUNICATIONS CORP 02/17/2011 STERNE AGEE & LEACH 1,122,500 | 1,000,000 29,333 [3FE
369300-AD-0 _ GENERAL CABLE CORP .875000% 11/15/2013 02/09/2011 NOMURA SECURITIES INTERNATIONAL, INC. 1,090,593 | 1,000,000 2,163 | 4FE
369550-AN-8 GENERAL DYNAMICS CORP 01/18/2011 Various 26,066,570 | 23,541,000 | 581,202 [1FE________
369622-S-8 _ GENERAL ELEC CAP CORP __..02/08/2011 CITIBANK 14,947,050 | _15,000,000 1FE
36962G-47-8 _________| GENERAL ELEC CAP CORP _____ . e | e 03/04/2011 _____. IIARBURG DILLION READ LLC 16,473,510 | . 17,000,000 | 127,500 [{FE_________
369626-4X-9 ________|GENERAL ELEC CAP CORP . e 01/19/2011 _____ BARCLAYS BANK 16,979,770 | . _17,000,000 9,917 [1FE
369626-4Y-7 _ GENERAL ELEC CAP CORP 01/04/2011 MORGAN STANLEY DEAN WITTER 6,973,400 | 7,000,000 1FE
370334-BF-0 GENERAL MILLS INC _....03/29/2011 CITIBANK 32,871,001 | 29,950,000 | 220,177 |2FE________
372917-AC-7 __________|GENZYME CORP-GENL DIVISN e 03/01/2011 _____ Various 12,425,710 | . _12,000,000 72,198 | 2FE
36159R-AD-5 _________|GEO GROUP INC/THE 02/08/2011 _____. Various 10,045,000 | . 10,000,000 552 | 4FE
377372-AD-9 GLAXOSMITHKLINE CAPITAL R 02/07/2011 NOMURA SECURITIES INTERNATIONAL, INC. 11,517,227 | 10,330,000 | .. 137,805 [{FE________
380956-AB-8 _ GOLDCORP INC 2.000000% 08/01/2014 A __._01/10/2011 DAIWA CAPITAL MARKETS AVERICA, INC 2,394,500 | 2,000,000 18,000 | 2FE
38141E-A5-8 __________| GOLDMAN SACHS GROUP INC ... | 02/01/2011 ____. MORGAN STANLEY DEAN WITTER 20,536,600 | 20,000,000 | .. 415,069 [1FE________
381430-SC-6 __________| GOLDMAN SACHS GROUP INC 02/02/2011 _____ GOLDMAN, SACHS & CO. 39,922,000 | . _40,000,000 1FE
382388-AX-4 _ GOODRICH CORP 02/07/2011 BANK OF AMERICA 9,186,000 | _.10,000,000 9,000 [2FE
40052V-AA-2 GRUPO BINBO SAB DE CV F __..03/30/2011 MORGAN STANLEY DEAN WITTER 5,019,800 | 5,000,000 63,646 |2FE
3622MP-AA-6 ______ |GSR 2007-1F A1 03/08/2011 _____. CREDIT SUISSE FIRST BOSTON CORPORATION 7,956,743 | 8,299,080 13,832 | 12*
410345-AF-9 ________|HANESBRANDS INC .o o e 02/08/2011 ____. BANK OF AMERICA 10,837,500 | . 10,000,000 | . 124444 |4FE_
413875-AM-7 _________|HARRIS CORPORATION 03/18/2011 MIZUHO INTERNATIONAL PLC 6,076,380 | 6,000,000 80,667 |2FE
404119-BK-4 HCA INC _....02/02/2011 Various 13,418,750 | 12,500,000 | 355,955 [3FE________
421924-BH-3 HEALTHSOUTH CORP . 02/03/2011 _____. CREDIT AGRICOLE 2,070,000 | _..2,000,000 48,736 |4FE
423074-Ad-2 ______|HEINZ (H.J.) CO. 02/04/2011 _____. HSBC SECURITIES, INC. 15,289,400 | . _14,000,000 49,933 |2FE
427866-AR-9 __________| HERSHEY COMPANY 02/01/2011 Various 18,378,859 | 18,195,000 | 104,608 [1FE________
428040-CH-0 HERTZ CORP 02/01/2011 BARCLAYS BANK 20,705,000 | 20,500,000 4FE
428236-AT-0 _ HENLETT-PACKARD CO 01/05/2011 ROYAL BANK OF SCOTLAND PLC 11,277,100 | 10,000,000 | 219,479 | 1FE_
428236-BC-6 _ HENLETT-PACKARD CO 02/01/2011 WIELLS FARGO BROKERAGE SERVICES 7,897,600 | _..8,000,000 66,583 | 1FE
436440-AB-7 _ HOLOGIC INC 2.000000% 12/15/2037 __._01/06/2011 LAZARD FRERES & COMPANY 805,875 750,000 1,083 [3FE
437076-AW-2 _________|HOME DEPOT INC ______ o | e 03/28/2011 ____. GOLDMAN, SACHS & CO. 14,973,600 | 15,000,000 2FE
438516-AX-4 _________|HONEYWELL INTERNATIONAL . e e 0173172011 _____ Various 13,096,859 | . 11,690,000 | 261,506 [1FE________
438516-BA-3 _ HONEYNELL INTERNATIONAL 02/14/2011 BANK OF AMERICA 19,450,665 | _.19,500,000 1FE
44107T-AK-2 HOST HOTELS & RESORTS __._02/15/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 3,007,500 | 3,000,000 8,500 | 3FE
44107T-AH-9 _________|HOST HOTELS & RESORTS LP e 01/31/2011 _____ IIELLS FARGO 5,625,000 | 5,000,000 22,500 |3FE
404280-AK-5 __________|HSBC HOLDINGS PLC Foo 03/29/2011 _____ HSBC SECURITIES, INC. 9,978,300 | _.10,000,000 1FE
446413-AA-4 HUNTINGTON INGALLS INDUS 03/04/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 1,500,000 | 1,500,000 3FE
44890B-AF-3 __________|HYUNDAI AUTO RECEIVABLES TRUST ___01/21/2011 GREENNICH CAPITAL MARKETS, INC. 7,499,333 | 7,500,000 1FE
459200-GJ-4 1BM CORP ___ | e 03/31/2011 _____. Various 37,460,255 | 32,875,000 | .. 148,893 [HFE________
459200-GU-9 IBM CORP 02/09/2011 _____. HSBC SECURITIES, INC. 4,818,650 | _.5,000,000 18,056 | 1FE
451102-AD-9 _ _| ICAHN ENTERPRISES/FIN 03/01/2011 JEFFERIES & COMPANY, INC. 2,075,000 | 2,000,000 21,007 |3FE
451102-AH-0 _ ICAHN ENTERPRISES/FIN __..02/07/2011 JEFFERIES & COMPANY, INC. 7,266,250 | 7,000,000 36,667 |3FE
45257#-AA-9 | INPACT CHILDCARE LLC 01/15/2011 _____ SCHEDULED PAY UP 6,612 5
452568-AA-2 | IMPACT HEALTH CARE SER 2005-1 _ . | 01/17/2011 _____ SCHEDULED PAY UP 5,083 6
45661T-AK-7 _ _| INERGY LP/INERGY FIN 02/15/2011 Various 11,256,406 | . _11,055,000 18,100 | 4FE
449786-AL-6 ING BANK NV F __..03/08/2011 GOLDMAN, SACHS & CO. 14,991,900 | _15,000,000 1FE
45763P-AC-0 _________ INMARSAT FINANCE PLC Fo | 03/08/2011 _____. Various 10,101,250 | . 9,250,000 | .. .186,014 |3FE________
458207-AG-2 ... INTELSAT JACKSON HLDG Y 02/04/2011 ____. OPPENHEINER & CO. INC 1,653,750 | ... 1,500,000 34,708 | 4FE
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45824T-AA-3 _| INTELSAT JACKSON HLDG [ 02/15/2011 ______ Various 14,391,975 | . 13,975,000 [ 365,615 [4FE_______
459284-AA-3 _ INTERNATIONAL CCE INC 01/06/2011 ROYAL BANK OF SCOTLAND PLC 11,259,772 | _11,600,000 80,113 |2FE
459745-GA-7 _ INTL LEASE FINANCE CORP ____02/24/2011 OPPENHEINER & CO. INC 10,828,300 | 9,980,000 | . 250,275 |2FE._
462613-AE-0 _ | 1PALCO ENTERPRISES INC 03/02/2011 _____. Various 8,362,506 | 7,605,000 | . 232,628 |3FE._
450679-Bli-4 ITT CORP | e 01/13/2011 _____. BANK OF ANERICA 2,145,680 | . 2,000,000 21,233 | 2FE
466313-AD-5 ________[JABIL CIRCUIT INC 02/16/2011 JEFFERIES & COMPANY, INC. 327,338 290,000 10,434 | 3FE
466313-AF-0 _________| JABIL CIRCUIT INC __..02/08/2011 BANK OF AMERICA 4,987,500 | _.5,000,000 77,344 | 3FE
471109-AE-8 JARDEN CORP o | e 02/15/2011 _____. BANK OF AMERICA 14,581,250 | . 15,000,000 | 240,747 |SFE________
472319-AG-7 _________| JEFFERIES GROUP INC 3.875000% 11/01/2029 | 02/03/2011 _____. NOMURA SECURITIES INTERNATIONAL, INC. 1,049,194 | 1,000,000 10,441 | 2FE
24420E-QY-8 _ JOHN DEERE CAPITAL CORP 02/02/2011 DEUTSCHE BANK SECURITIES 5,010,818 | 4,875,000 59,123 | 1FE
244206-07-5 JOHN DEERE CAPITAL CORP __._01/31/2011 GOLDMAN, SACHS & CO. 9,859,100 | 10,000,000 | 106,586 [1FE________
24420E-RA-9 | JOHN DEERE CAPITAL CORP 02/28/2011 _____ BANK OF AMERICA 24,975,250 | 25,000,000 1FE
478160-A0-7 _________| JOHNSON & JOHNSON ______ . o e 03/11/2011 _____ Various 50,109,155 | . 43,310,000 | 959,319 [FE________
478160-AU-8 _ JOHNSON & JOHNSON 03/15/2011 GOLDMAN, SACHS & CO. 5,642,750 | 5,000,000 45,083 | 1FE
478366-AV-9 _ JOHNSON CONTROLS INC __._02/01/2011 J. P. MORGAN SECURITIES, INC. 14,995,050 | _15,000,000 2FE
46623E-JE-0 | JPMORGAN CHASE & CO . 01/14/2011 _____ J. P. MORGAN SECURITIES, INC. 4,998,550 | _.5,000,000 1FE
46625H-HS-2 | JPMORGAN CHASE & €O . 03/11/2011 _____ NOMURA SECURITIES INTERNATIONAL, INC. 4,852,300 | _.5,000,000 33,000 | 1FE
46625H-HI-3 _ JPHORGAN CHASE & CO 01/10/2011 Various 14,562,600 | _15,000,000 58,861 | 1FE
46625H-HX-1 _ JPHORGAN CHASE & CO 03/17/2011 J. P. MORGAN SECURITIES, INC. 20,068,000 | 20,000,000 40,250 | 1FE
48203R-AE-4 _ JUNIPER NETHORKS INC 03/11/2011 Various 19,016,010 | 19,000,000 8,611 [2FE
491674-BB-2 __________|KENTUCKY UTILITIES 02/04/2011 IIARBURG DILLION READ LLC 8,567,370 | 9,000,000 33,719 [ 1FE
49326E-ED-1 KEYCORP __._03/21/2011 J. P. MORGAN SECURITIES, INC. 19,981,400 | 20,000,000 2FE
49456A-AA-1 KINDER MORGAN FIN €O LLC .. | e 02/25/2011 _____ OPPENHEINER & CO. INC 10,330,000 | . 10,000,000 | .. .119,500 |3FE_________
499005-AE-6 __________|KNIGHT CAPITAL GROUP INC 8.500000% 03/15 | 02/04/2011 _____. Various 1,224,500 | 1,250,000 17,476 |2
50075N-BB-9 KRAFT FOODS INC 01/31/2011 Various 11,952,321 | . 11,345,000 | 226,191 [2FE
50077D-AA-2 _ KRATON POLYNERS LLC/CAP __..02/02/2011 BANK OF AMERICA 500,000 500,000 4FE
502413-BA-4 _________|L-3 COMMUNICATIONS CORP _____ | e | 02/02/2011 ____. BANK OF ANERICA 9,942,900 | . 10,000,000 2FE
513075-AY-7 LAMAR MEDIA CORP 03/01/2011 _____ Various 11,247,851 | . 10,459,000 | 298,877 |4FE._
521865-AR-6 LEAR CORP 02/24/2011 Various 4,968,750 | 4,500,000 | . 162,422 | 3FE..
526057-AS-3 LENNAR CORP ___02/17/2011 BROADPOINT FINANCIAL 4,987,500 | 5,000,000 63,778 |4FE
526057-All-4 LENNAR CORP 02/15/2011 _____ CREDIT SUISSE FIRST BOSTON CORPORATION 5,012,500 | _.5,000,000 56,875 |4FE
52736R-BB-7 ________|LEVI STRAUSS & CO . e e 02/15/2011 _____ Various 7,855,000 | 7,500,000 | ... 137,568 [4FE________
50188F-AA-3 _ LG&E & KU ENERGY LLC 01/12/2011 DEUTSCHE BANK SECURITIES 2,796,232 | 2,882,000 11,228 | 2FE
53219L-AJ-8 LIFEPOINT HOSPITALS INC __..02/09/2011 Various 7,140,000 | 7,000,000 | 178,328 [3FE________
532716-AM-9 ________[LIMITED BRANDS INC . 02/25/2011 _____ Various 11,840,000 | . _.11,000,000 90,467 | 3FE
532716-AR-8 _________|LIMITED BRANDS INC ... o o e 02/03/2011 ____. JEFFERIES & CONPANY, INC. 5,762,500 | ... 5,000,000 62,569 | 3FE
532716-AS-6 _ LIMITED BRANDS INC 02/08/2011 JEFFERIES & COMPANY, INC. 159,375 150,000 2,917 | 3FE
539830-AT-6 _________[LOCKHEED MARTIN CORP __._02/18/2011 Various 11,368,960 | . 11,361,000 | 124,449 | 1FE_
540424-AN-8 LOEWS CORP . 02/08/2011 _____. BARCLAYS BANK 27,272,505 | 25,500,000 | 542,938 | 1FE.
546676-AR-8 ________|LOUISVILLE GAS & ELEC . 02/04/2011 _____. BANK OF AMERICA 18,216,212 | . 18,950,000 67,442 | 1FE
563571-AG-3 _ MANITOWOC COMPANY INC 02/01/2011 J. P. MORGAN SECURITIES, INC. 4,590,455 | 4,117,000 | . 183,607 |4FE__
563571-AH-1 _ MANITOWOC COMPANY INC 02/04/2011 IIELLS FARGO 6,555,000 | 6,000,000 | . 157,250 | 4FE_.
56585A-AA-0 _ MARATHON PETROLEUM CORP 03/29/2011 Various 27,989,420 | 28,000,000 66,111 | 2FE
570506-AN-5 _ MARKWEST ENERGY PART/FIN 02/09/2011 BARCLAYS BANK 5,000,000 | 5,000,000 3FE
571748-Al-4 _ MARSH & MCLENNAN COS INC __._02/07/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 6,175,525 | _.5,780,000 21,575 |2FE
573334-AB-5 ________|MARTIN MIDSTREAM PARTNER e 02/15/2011 _____ BANK OF AMERICA 528,750 500,000 16,887 | 4FE
574599-BD-7 MASCO CORP oo | e 03/01/2011 _____. CREDIT SUISSE FIRST BOSTON CORPORATION 5,143,750 | 5,000,000 | . 128,455 [3FE
58013M-EB-6 __________|MCDONALD'S CORP 0173172011 ROYAL BANK OF SCOTLAND PLC 5,806,900 | 5,000,000 87,000 | 1FE
58013M-EE-0 MCDONALD'S CORP _....02/09/2011 ROYAL BANK OF SCOTLAND PLC 12,210,210 | 11,000,000 | 259,029 [FE________
58013M-EJ-9 ________[MODONALD'S CORP 02/01/2011 _____. PARIBAS CAPITAL MARKETS 9,781,850 | 10,000,000 17,986 | 1FE
581550-AC-7 _________|MOKESSON CORP 02/23/2011 _____ J. P. MORGAN SECURITIES, INC. 9,966,100 | _.10,000,000 1FE
582839-AE-6 _ MEAD JOHNSON NUTRITION C 02/01/2011 WIELLS FARGO BROKERAGE SERVICES 5,202,650 | 5,000,000 63,292 |2FE
585055-Al-8 _ MEDTRONIC INC 1.625000% 04/15/2013 __..02/07/2011 DAIWA CAPITAL MARKETS AVERICA, INC 2,051,250 | 2,000,000 10,382 | 1FE
59001A-AN-2 _________|MERITAGE HOMES CORP _____ o | e 02/15/2011 _____ CANTOR, FITZGERALD & CO. 5,513,750 | 5,500,000 | 134,360 [4FE________
05070B-30-7 __________|MERRILL LYNCH - RITS 2007-2 2007-2 .| 01/10/2011 _____ DIRECT 50,001 3FE
502176-AC-3 MET LIFE GLOB FUNDING | 03/09/2011 GOLDMAN, SACHS & CO. 14,706,750 | . 15,000,000 | .. 171,875 [{FE________
592176-AD-1 _ MET LIFE GLOB FUNDING | __._01/31/2011 GOLDMAN, SACHS & CO. 25,043,750 | 25,000,000 45,139 | 1FE
592176-AE-9 ________|MET LIFE GLOB FUNDING | 01/31/2011 _____ Various 25,009,450 | 25,000,000 12,222 | 1FE
55277J-AA-6 | MF GLOBAL HLDGS LTD 1.875000% 02/01/2016 . | 02/24/2011 _____. MCMAHAN SECURITIES CO LP 1,023,125 | . 1,000,000 1,042 |2FE
594918-AB-0 _ MICROSOFT CORP 01/11/72011 ROYAL BANK OF SCOTLAND PLC 5,225,750 | 5,000,000 17,618 | 1FE
594918-AG-9 _ MICROSOFT CORP __..02/03/2011 GOLDMAN, SACHS & CO. 16,504,770 | _17,000,000 98,313 | 1FE
594918-AH-7 _________|MICROSOFT CORP ______ . o | e 02/01/2011 ____. Various 14,064,850 | . 15,000,000 | .. 158,333 [HFE________
504918-AK-0 .. MICROSOFT CORP ... | 02/03/2011 ... BANK OF AMERICA 7,980,240 | ... 8,000,000 1FE
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608190-AH-7 _________[MOMAWK INDUSTRIES INC _ ] 02/16/2011 ______ CREDIT SUISSE FIRST BOSTON CORPORATION 5,387,500 | 5,000,000 35,330 | 3FE
61745M-6M-0 _________[MSC 2005-Ha6 C 02/25/2011 GOLDMAN, SACHS & CO. 8,003,750 | 8,425,000 1,210 (5
628530-AK-3 MYLAN INC __._02/23/2011 JEFFERIES & COMPANY, INC. 7,580,838 | 6,845,000 61,071 |3FE
629855-A0-0 NALCO €O oo | e 02/15/2011 ____. BARCLAYS BANK 11,510,000 | . 11,000,000 | 102,503 |3FE________
637432-MN-2 _________|NATIONAL RURAL UTIL COOP . e 02/14/2011 _____ DEUTSCHE BANK SECURITIES 9,980,500 | _.10,000,000 1FE
637640-AE-3 _ NATIONAL SEMICONDUCTOR 01/19/2011 GOLDMAN, SACHS & CO. 5,526,200 | 5,000,000 35,750 |2FE
638612-AK-7 _ NATIONWIDE FINANCIAL SER __..03/22/2011 MORGAN STANLEY DEAN WITTER 4,971,000 | _.5,000,000 2FE
63936J-AB-1 _________|NAVIGATOR 2003-1A, CLASS A2 LOANS Foo 02/15/2011 _____ SCHEDULED PAY UP 1FE
63934E-AM-0 _________INAVISTAR INTL CORP _____ o e 02/15/2011 _____ CITADEL SECURITIES 5,521,875 | 5,000,000 | . 122,604 |3FE_________
628750-Ad-4 _ NBC UNIVERSAL 02/01/2011 DEUTSCHE BANK SECURITIES 9,769,000 | _.10,000,000 95,833 |2FE
651290-AN-8 _ NEIFIELD EXPLORATION CO __._02/15/2011 J. P. MORGAN SECURITIES, INC. 5,337,500 | 5,000,000 16,233 | 3FE
652482-BZ-2 ________|NEWS AMERICA INC 02/09/2011 _____. J. P. MORGAN SECURITIES, INC. 19,876,000 | . 20,000,000 2FE
65364U-AA-4 | NIAGARA MOHAWK POWER 01/24/2011 _____ ROYAL BANK OF SCOTLAND PLC 6,324,448 | 5,980,000 | . 131,348 | 1FE
654679-AB-5 _ NISKA GAS STORAGE US/CAN 02/01/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 5,487,500 | 5,000,000 | . 171,337 |4FE..
65504L-AB-3 _ NOBLE HOLDING INTL LTD F __._01/26/2011 ROYAL BANK OF SCOTLAND PLC 3,083,580 | 3,000,000 53,188 | 1FE
65504L-AE-7 __________|NOBLE HOLDING INTL LTD Foo 0173172011 _____ BARCLAYS BANK 9,997,500 | _.10,000,000 1FE
65535H-AC-3 __________| NOMURA HOLDINGS INC Foo 01/12/2011 _____ NOMURA SECURITIES INTERNATIONAL, INC. 24,822,750 | . 25,000,000 2FE
65557C-AF-0 _ NORDEA BANK AB F 01/11/72011 J. P. MORGAN SECURITIES, INC. 9,985,300 | _.10,000,000 1FE
66644#-AF-5 _ NORTHGATE PLC SERIES A SENIOR NOTE DUE D F 01/01/2011 Various 1,397,664 | 1,397,664 1
666807-BC-5 _ NORTHROP GRUMMAN CORP 02/04/2011 Various 17,719,680 | 18,600,000 85,336 | 2FE
66977)-AK-5 _ NOVA CHEMICALS CORP A 03/01/2011 Various 7,723,750 | 7,000,000 | . 186,227 |4FE._
66989H-AA-6 _ NOVARTIS CAPITAL CORP R __._01/28/2011 Various 14,998,860 | 14,000,000 | 255,521 | 1FE_.
669896-AA-8 _________|NOVARTIS SECS INVEST LTD Foo 03/17/2011 _____ Various 32,646,023 | 29,973,000 | 152,904 | 1FE.
67000X-AH-9 _________|NOVELIS INC At 02/04/2011 _____. OPPENHEINER & CO. INC 7,493,438 | 6,750,000 79,844 |4FE
826428-AN-4 _ NV ENERGY INC 02/22/2011 OPPENHEINER & CO. INC 9,773,125 | 9,500,000 17,813 | 3FE
674599-BZ-7 _ 0CCIDENTAL PETROLEUM COR __._03/17/2011 Various 22,885,380 | 23,000,000 | 112,847 [ 1FE.
677050-AE-6 __________|OGLETHORPE POWER CORP . o 02/08/2011 _____ WIELLS FARGO BROKERAGE SERVICES 5,624,800 | 5,000,000 | 123,694 | 1FE._
681936-AW-0 _________|OMEGA HLTHCARE INVESTORS . e 02/08/2011 _____. Various 11,769,350 | . 11,740,000 | 270,371 | 3FE..
681904-AK-4 _ ONNICARE  INC 03/02/2011 Various 7,979,850 | 7,710,000 | . 114,217 | 3FE.
681904-AM-0 _ ONNICARE INC __._02/07/2011 IIELLS FARGO 2,135,000 | 2,000,000 29,708 |3FE
681904-AN-8 | OMNICARE INC 38.750000% 12/15/2025 . | 01/10/2011 _____ GOLDMAN, SACHS & CO. 1,099,630 | . 1,000,000 3,750 | 3FE
68233J-AB-0 _________|ONCOR ELECTRIC DELIVERY ______ e | 02/07/2011 _____. ROYAL BANK OF SCOTLAND PLC 5,901,308 | 5,370,000 | . M1,19|2FE________
68268N-AF-0 _ ONEOK PARTNERS LP 02/15/2011 CITIBANK 19,246,667 | 19,300,000 8,540 | 2FE
68389%-AJ-4 _ ORACLE CORP __..02/09/2011 Various 9,705,700 | 10,000,000 29,063 | 1FE
688225-AB-7 _________ | OSHKOSH CORP _____ e e 02/23/2011 _____ Various 8,218,613 | 7,401,000 | 291,036 [4FE________
69073T-AP-8 | OWENS-BROCKWAY 03/01/2011 _____ Various 5,152,400 | 4,684,000 30,437 |3FE
690737T-AG-6 _ OWENS-BROCKWAY 3.000000% 06/01/2015 02/03/2011 Various 1,753,304 | 8,383 [3FE
690768-BF-2 _________|ONENS-ILLINOIS INC __..03/03/2011 OPPENHEINER & CO. INC 4,270,905 | ,852, 94,310 | 3FE
713448-B11-9 PEPSICO INC . 01/31/2011 _____ WIELLS FARGO BROKERAGE SERVICES 11,502,670 | . _11,000,000 16,792 | 1FE
716450-AT-8 _________|PETROBRAS INTL FIN CO Foo 01/20/2011 _____ Various 18,935,970 | . 19,000,000 2FE
716495-AK-2 PETROHANK ENERGY CORP 0173172011 BARCLAYS BANK 6,168,750 | 6,000,000 | 200,181 [4FE________
500472-AB-1 _ PHILIPS ELECTRONICS NV F 03/30/2011 Various 9,966,967 | 8,900,000 32,695 | 1FE
718592-AK-4 _ PHILLIPS-VAN HEUSEN 02/15/2011 BARCLAYS BANK 7,507,500 | 7,000,000 | 133,365 |4FE__
T2147K-AA-6 _ PILGRIM'S PRIDE CORP 02/15/2011 Various 9,981,250 | 10,000,000 | 129,063 |4FE__
723456-AK-5 _ PINNACLE ENTERTAINVENT __._02/22/2011 Various 8,840,000 | 8,000,000 46,000 |3FE
723787-AF-4 _________|PIONEER NATURAL RESOURCE . . e 03/03/2011 _____ RBC DOMINION SECURITIES 2,180,000 | 2,000,000 48,507 |3FE
723787-AG-2 _________|PIONEER NATURAL RESOURCE . e 03/01/2011 _____. JEFFERIES & COMPANY, INC. 2,693,750 | _..2,500,000 78,045 | 3FE
73755L-AG-2 POTASH CORP-SASKATCHEWAN A 03/31/2011 Various 20,124,297 | 19,300,000 | 106,719 |2FE________
693506-BF-3 _________|PPG INDUSTRIES INC __._01/31/2011 Various 9,526,800 | _.10,000,000 39,319 [2FE
74005P-AU-8 PRAXAIR INC o | e 03/07/2011 _____. Various 13,101,674 | _. 12,525,000 | 209,400 [FE________
745310-AA-0 ________|PUGET ENERGY INC . 02/15/2011 _____ DEUTSCHE BANK SECURITIES 15,075,000 | . 15,000,000 | 185,972 | 3FE_.
T4733V-AA-8 QEP RESOURCES INC 02/01/2011 IIELLS FARGO 5,250,000 | 5,000,000 | . 160,417 | 3FE_.
74834L-AR-1 _ QUEST DIAGNOSTIC INC __._03/21/2011 MORGAN STANLEY DEAN WITTER 5,994,420 | 6,000,000 2FE
21685-BS-5 __________|RABOBANK NEDERLAND Foo 01/04/2011 _____ BARCLAYS BANK 14,994,750 | . _15,000,000 1FE
75281A-AJ-8 _________|RANGE RESOURCES CORP 03/01/2011 _____ CREDIT SUISSE FIRST BOSTON CORPORATION 1,075,000 | . 1,000,000 24,771 | 3FE
75281A-AL-3 _ RANGE RESOURCES CORP 02/15/2011 J. P. MORGAN SECURITIES, INC. 5,287,500 | 5,000,000 15,938 | 3FE
755111-BS-9 _ RAYTHEON COMPANY __._01/26/2011 Various 7,678,420 | 8,000,000 34,215 | 1FE
755111-BT-7 _________|RAYTHEON COMPANY 02/08/2011 _____ PARIBAS CAPITAL MARKETS 4,648,862 | 5,201,000 50,114 | 1FE
T6009N-AF-7 _________|RENT-A-CENTER INC 02/15/2011 _____ STERNE AGEE & LEACH 3,950,000 | 4,000,000 78,028 | 3FE
761735-AC-3 _ REYNOLDS GROUP HOLDINGS 02/01/2011 OPPENHEINER & CO. INC 1,017,500 | 573 |4FE
749596-AA-8 REYNOLDS GRP 1SS/REYNOLD __._02/15/2011 ROYAL BANK OF SCOTLAND PLC 8,280,000 | 194750 |4FE___
013716-AV-7 _________|RI0 TINTO ALCAN INC [ S 03/31/2011 _____ HSBC SECURITIES, INC. 5,661,249 | 5,237,000 90,193 | 1FE
767201-A-5 . RIO TINTO FIN USA LTD Y 03/08/2011 Various 26,677,584 | ] 27,823,000 | ... 141547 |[WFE_______
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767201-AK-2 ________[R10 TINTO FIN USA LTD [ 02/08/2011 ______ BNY CAPITAL MARKETS 4,577,150 | _._5,000,000 48,125 [ 1FE
771196-A0-5 ROCHE HLDGS INC R 01/13/2011 RBC DOMINION SECURITIES 10,965,250 | 10,000,000 | _____._._____.190,972 [{FE________
771196-AS-1 _ ROCHE HLDGS INC R __..03/30/2011 Various 22,825,200 | 20,000,000 90,000 | 1FE
78010X-AJ-0 _________|ROYAL BK OF SCOTLAND PLC Foo 01/04/2011 _____ ROYAL BANK OF SCOTLAND PLC 3,987,880 | 4,000,000 1FE
78108A-AA-2 ________|RSC EQUIPMENT RENTAL INC 03/08/2011 _____. LAZARD FRERES & COMPANY 5,763,750 | 5,000,000 72,222 |4FE
78355H-J0-3 RYDER SYSTEM INC 02/16/2011 ROYAL BANK OF SCOTLAND PLC 8,996,580 | 9,000,000 2FE
80105N-AD-7 _ SANOF 1-AVENTIS F __..03/22/2011 BANK OF AMERICA 61,683,180 | 62,000,000 1FE
80105N-AG-0 _________| SANOFI-AVENTIS Foo 03/22/2011 _____ J. P. MORGAN SECURITIES, INC. 24,744,000 | 25,000,000 1FE
80282L-AC-8 __________|SANTANDER DRIVE AUTO RECEIVABL e 02/03/2011 _____. CITIGROUP GLOBAL MARKETS 14,999,019 | . _15,000,000 32,292 |2FE
803111-AR-4 SARA LEE CORP 01/31/2011 GOLDMAN, SACHS & CO. 9,870,700 | 10,000,000 | .. 111,528 [2FE________
86359D-NIi-3 _ SASC 2005-15 4A1 __..03/08/2011 DEUTSCHE BANK SECURITIES 14,585,341 | 16,296,471 27,161 |5FE
78401F-AD-9 | SBA TELECOMMUNICATIONS e 02/15/2011 _____ Various 2,128,188 | 1,925,000 58,386 | 3FE
806859-AA-2 __________| SCHLUMBERGER SA Fo | 01/28/2011 ____. Var ious 50,566,725 | ... 50,500,000 25,101 | 1FE
810186-AH-9 _ SCOTTS MIRACLE-GRO CO/TH 02/04/2011 JEFFERIES & COMPANY, INC. 716,345 679,000 3,282 | 4FE
810186-AJ-5 _ SCOTTS MIRACLE-GRO CO/TH __._02/10/2011 OPPENHEINER & CO. INC 1,535,000 | . 1,500,000 15,918 | 4FE
81180N-AB-7 _________|SEAGATE HDD CAYMAN Foo 02/03/2011 _____. MORGAN STANLEY DEAN WITTER 5,137,500 | 5,000,000 58,125 | 3FE
812141-AP-4 _________|SEALY MATTRESS CO o 02/24/2011 _____. BARCLAYS BANK 1,140,000 | . 1,000,000 41,083 |3FE
81683R-AB-0 _ SEMINOLE TRIBE OF FLORIDA SER A 03/01/2011 BANK OF AMERICA 8,140,000 | 8,000,000 | . 197,132 | 3FE..
816851-AN-9 _ SEMPRA ENERGY 03/17/2011 IIARBURG DILLION READ LLC 17,345,700 | . 15,000,000 | 300,625 |2FE
817565-BIk-5 _ SERVICE CORP INTL 02/08/2011 JEFFERIES & COMPANY, INC. 443,825 410,000 11,289 | 3FE
817565-BU-7 SERVICE CORP INTL 0173172011 CREDIT SUISSE FIRST BOSTON CORPORATION 5,475,000 | _..5,000,000 86,667 |3FE
817565-BV-5 _ SERVICE CORP INTL __._02/15/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 5,469,063 | _..5,275,000 84,228 |3FE
T8412F-AH-7 | SESI LLC 1.500000% 12/15/2026 o 0172172011 _____ RBC DOMINION SECURITIES 518,750 500,000 854 |3FE
822582-AJ-1 __________|SHELL INTERNATIONAL FIN Fo | 02/08/2011 _____ DEUTSCHE BANK SECURITIES 10,175,500 | . 10,000,000 | .. .166,028 [1FE________
826418-BD-6 _ SIERRA PACIFIC POIER CO 02/08/2011 WIELLS FARGO BROKERAGE SERVICES 4,011,217 | 3,561,000 51,041 |2FE
82651R-AB-6 _ SIERRA RECEIVABLES FUNDING COM __..03/16/2011 DEUTSCHE BANK SECURITIES 8,997,603 | 9,000,000 2FE
78443J-AC-3 _________|SLM STUDENT LOAN TRUST 02/03/2011 _____. CREDIT SUISSE FIRST BOSTON CORPORATION 25,868,125 | 27,000,000 16,483 | 1FE
832248-A0-1 _________| SMITHFIELD FOODS INC ... o | e | 03/08/2011 _____. OPPENHEINER & CO. INC 10,942,500 | . 10,000,000 | . 146,174 |[4FE________
845467-AE-9 _ SOUTHNESTERN ENERGY CO 02/24/2011 Various 18,723,500 | _16,525,000 80,156 | 3FE
847788-AP-1 _ SPEEDIAY MOTORSPORTS  INC __._02/07/2011 Various 4,839,063 | 4,750,000 6,234 | 3FE
85205T-AB-6 __________|SPIRIT AEROSYSTEMS INC . e 03/01/2011 _____ BANK OF AMERICA 1,077,500 | . 1,000,000 31,875 |3FE
790849-AG-8 | ST JUDE MEDICAL INC . 01/18/2011 _____ Various 23,251,964 | 22,825,000 | 173,840 | 1FE
790849-AH-6 _ ST JUDE MEDICAL INC 03/09/2011 DEUTSCHE BANK SECURITIES 30,589,743 | 31,054,000 | 211,340 [ 1FE
792860-AJ-7 ST PAUL TRAVELERS __..03/11/2011 IIARBURG DILLION READ LLC 18,775,078 | 12,050,000 | 179,913 [1FE_
85375C-AW-1 _________|STANDARD PACIFIC CORP . 03/03/2011 _____. GOLDMAN, SACHS & CO. 1,185,000 | . 1,000,000 51,660 |4FE
85375C-AY-7 _________|STANDARD PACIFIC CORP . 02/22/2011 _____ GOLDMAN, SACHS & CO. 3,187,500 | 3,000,000 69,792 |4FE
857477-AF-0 STATE STREET CORP 02/02/2011 GOLDMAN, SACHS & CO. 10,100,600 | 10,000,000 | 243,374 [FE________
857477-AH-6 _ STATE STREET CORP __..03/02/2011 BANK OF AMERICA 34,854,750 | 35,000,000 1FE
858119-AN-0 [ STEEL DYNAMICS INC . 02/28/2011 _____ IIELLS FARGO 3,195,000 | 3,000,000 89,125 |3FE
858119-AR-1 | STEEL DYNAMICS INC . 02/01/2011 _____. J. P. MORGAN SECURITIES, INC. 2,160,000 | 2,000,000 58,882 | 3FE
863667-AA-9 _ STRYKER CORP 01/26/2011 U.S. BANCORP PIPER JAFFRAY 3,097,920 | 3,000,000 4,000 | 1FE
865622-AK-0 _ SUMITOMO MITSUI BANKING F 01/06/2011 GOLDMAN, SACHS & CO. 19,992,600 | 20,000,000 1FE
867363-AP-8 _ SUNGARD DATA SYSTEMS INC 02/15/2011 OPPENHEINER & CO. INC 5,720,000 | 5,500,000 | 103,660 |4FE__
867363-AS-2 _ SUNGARD DATA SYSTEMS INC 02/07/2011 OPPENHEINER & CO. INC 6,240,000 | 6,000,000 106,750 |4FE__
867914-BD-4 _ SUNTRUST BANKS INC __._03/21/2011 SUNTRUST 7,996,880 | 8,000,000 2FE
87020L-AA-4 | SWEDBANK HYPOTEK AB Foo 03/21/2011 _____ BARCLAYS BANK 24,979,250 | 25,000,000 1FE
871503-AF-5 __________| SYMANTEC CORP 1.000000% 06/15/2018 | 01/10/2011 _____ STIFEL CAPITAL MARKETS 573,128 500,000 389 |2
87425E-AM-5 _ TALISMAN ENERGY A 02/18/2011 ROYAL BANK OF SCOTLAND PLC 7,842,233 | _..8,525,000 90,578 |2FE
875127-AY-8 TAMPA ELECTRIC __._02/04/2011 CANTOR, FITZGERALD & CO. 9,559,440 | 9,000,000 81,000 |2FE
87927V-AE-8 __| TELECOM ITALIA CAPITAL Fo | 02/04/2011 _____. J. P. MORGAN SECURITIES, INC. 10,442,600 | . 10,000,000 | ... 122,500 |2FE________
87938Ii-AN-3 __| TELEFONICA EMISIONES SAU Foo 02/07/2011 _____ GOLDMAN, SACHS & CO. 30,000,000 | . 30,000,000 1FE
87938Ii-AP-8 __| TELEFONICA EMISIONES SAU F 02/07/2011 HSBC SECURITIES, INC. 5,000,000 | 5,000,000 1FE
880349-A0-8 TENNECO INC __._02/15/2011 OPPENHEINER & CO. INC 7,332,500 | 7,000,000 73,524 |4FE
881609-AT-8 TESORO CORP 03/08/2011 _____. BANK OF AMERICA 4,180,000 | 4,000,000 70,958 |3FE
881609-All-1 TESORO CORP 02/04/2011 _____. CREDIT SUISSE FIRST BOSTON CORPORATION 2,041,813 | 1,795,000 33,058 |3FE
883556-AW-2 ________| THERMO FISHER SCIENTIFIC 02/14/2011 BARCLAYS BANK 4,998,550 | 5,000,000 1FE
883556-AY-8 THERMO FISHER SCIENTIFIC __._02/14/2011 J. P. MORGAN SECURITIES, INC. 6,995,730 | 7,000,000 1FE
887317-AJ-4 | TIME WARNER INC 02/09/2011 _____. HSBC SECURITIES, INC. 10,055,300 | . _.10,000,000 25,375 |2FE
872540-AN-9 TIX COS ING oo | e | 02/09/2011 ____. CREDIT SUISSE FIRST BOSTON CORPORATION 10,607,100 | . 10,000,000 | 208,833 [1FE______.__
88947E-AH-3 __| TOLL BROS FINANCE CORP 03/01/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 2,345,000 | 2,000,000 68,805 |2FE
88947E-AJ-9 _ TOLL BROS FINANCE CORP ___01/31/2011 GOLDMAN, SACHS & CO. 5,275,000 | 5,000,000 86,250 |2FE
89153U-AB-7 _________|TOTAL CAPITAL CANADA LTD [ S 0172172011 _____ BANK OF AMERICA 9,979,600 | _.10,000,000 1FE
89152U-AC-6 ... TOTAL CAPITAL SA Y 03/03/2011 ___._. Var i ous 12,046,610 | 11,837,000 72,995 | 1FE
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89233P-4R-4 ________[TOYOTA MOTOR CREDIT CORP ] 01/05/2011 ______ BARCLAYS BANK 39,944,400 | _.40,000,000 1FE
89346D-AB-3 _ TRANSALTA CORP A 02/07/2011 Various 23,955,162 | 22,005,000 | 168,391 | 2FE__
893647-AN-7 _ TRANSDIGM INC __._02/14/2011 IIARBURG DILLION READ LLC 14,699,538 | 13,530,000 | 172,825 |4FE..
89378T-AB-9 __________| TRANSNET LTD Foo 02/03/2011 _____. BARCLAYS BANK 14,916,450 | . _15,000,000 2FE
89417E-AG-4 | TRAVELERS COS INC . 02/08/2011 _____. J. P. MORGAN SECURITIES, INC. 9,107,290 | 9,740,000 | . 105,517 | 1FE_.
89469A-AA-2 _ TREEHOUSE FOODS INC 03/03/2011 Various 8,373,250 | 7,700,000 | 150,382 | 3FE_.
87264M-AB-5 _ TRHl AUTOMOTIVE INC __..03/02/2011 CITADEL SECURITIES 5,584,031 | 5,025,000 | 174,060 | 3FE__
902118-BN-7 _________[TYCO INTERNATIONAL FINAN Foo 02/07/2011 _____ BANK OF AMERICA 14,116,234 | 13,883,000 | 149,676 | 1FE__
902118-BP-2 _________[TYCO INTERNATIONAL FINAN Foo 01/05/2011 _____. BANK OF AMERICA 9,469,790 | _.9,500,000 1FE
90261X-GX-4 _ UBS AG STAMFORD CT F 02/01/2011 ROYAL BANK OF SCOTLAND PLC 5,020,000 | 5,000,000 1,875 | 1FE
902733-AB-0 _ U-HAUL S FLEET LLC __..03/31/2011 CITIGROUP GLOBAL MARKETS 13,156,607 | 13,156,607 21,475 |4FE
904764-AK-3 __________|UNILEVER CAPITAL CORP R e 02/07/2011 _____. RBC DOMINION SECURITIES 5,271,900 | 5,000,000 | .. 116,667 [1FE________
904764-AL-1 ________|UNILEVER CAPITAL CORP . 02/07/2011 _____ J. P. MORGAN SECURITIES, INC. 29,969,400 | 30,000,000 1FE
904764-AM-9 _ UNILEVER CAPITAL CORP 02/07/2011 J. P. MORGAN SECURITIES, INC. 29,898,300 | 30,000,000 1FE
911365-AU-8 UNITED RENTALS NORTH AM _._.02/23/2011 Various 8,065,275 | 7,045,000 | o A11,134 [4FE__
913017-BH-1 __________|UNITED TECHNOLOGIES CORP . e 01/27/2011 _____ MIZUHO INTERNATIONAL PLC 4,441,360 | 4,000,000 48,750 | 1FE
91324P-AE-2 ________|UNITEDHEALTH GROUP INC 02/02/2011 _____ BANK OF AMERICA 5,379,924 | _..5,029,000 85,807 |2FE
91324P-BH-4 UNITEDHEALTH GROUP INC 02/02/2011 BANK OF AMERICA 13,038,885 | 12,228,000 | 284,604 2FE
91359P-AF-7 _ UNIVERSAL HOSPITAL SERVI 03/08/2011 JEFFERIES & COMPANY, INC. 3,954,313 | 3,775,000 89,132 |4FE
90320R-AA-2 _ UPC GERMANY GNBH F 02/08/2011 CREDIT SUISSE FIRST BOSTON CORPORATION 5,412,500 | 5,000,000 78,993 |4FE
903202-AA-7 UPCB FINANCE 111 LTD F 02/07/2011 BANK OF AMERICA 5,000,000 | 5,000,000 3FE
91911T-AF-0 _ VALE OVERSEAS LIMITED F __._03/17/2011 BANK OF AMERICA 14,828,311 | 13,025,000 | 160,551 | 2FE__
91911X-AL-8 _________|VALEANT PHARMACEUTICALS 03/02/2011 _____. BANK OF AMERICA 5,162,500 | 5,000,000 | 149,063 | 3FE__
91911X-AQ-7 __________| VALEANT PHARMACEUTICALS 02/03/2011 _____. Various 7,010,000 | 7,000,000 3FE
91911X-AR-5 _ VALEANT PHARMACEUTICALS 03/03/2011 GOLDMAN, SACHS & CO. 1,000,000 | 3FE
92203P-AE-6 _ VANGUARD HLT HDG LLC/INC ___01/31/2011 IIELLS FARGO 5,137,500 | ,000, 2,202 | 4FE
92343V-AY-0 __________|VERIZON COMMUNICATIONS . e 03/23/2011 _____ CITIBANK 59,688,000 | __ 60,000,000 1FE
923445-AP-5 VERIZON WIRELESS CAPITAL __ . oo | e | 02/01/2011 _____. Various 17,432,401 | . 15,710,000 | 220,633 [1FE_________
925524-BG-4 VIACOM INC 02/14/2011 BANK OF AMERICA 9,832,000 | _.10,000,000 2FE
92553P-AG-7 VIACOM INC __._03/24/2011 DEUTSCHE BANK SECURITIES 16,853,630 | _17,000,000 2FE
92769V-AB-5 VIRGIN MEDIA FINANCE PLC Fo o 01/31/2011 _____ J. P. MORGAN SECURITIES, INC. 6,604,500 | 5,950,000 | . 149,494 |3FE_
928570-AG-5 _________| VODAFONE GROUP PLC Fo e 02/08/2011 _____ PARIBAS CAPITAL MARKETS 10,798,700 | . 10,000,000 | 202,778 [FE________
92857M-AU-4 _ VODAFONE GROUP PLC F 01/28/2011 PARIBAS CAPITAL MARKETS 5,128,000 | 5,000,000 31,875 | FE
92857M-Ali-0 _ VODAFONE GROUP PLC F __..03/09/2011 BARCLAYS BANK 16,916,020 | _.17,000,000 1FE
928670-AD-0 __________| VOLKSWAGEN INTL FIN NV Foo 03/23/2011 _____ DEUTSCHE BANK SECURITIES 9,964,300 | _.10,000,000 1FE
928670-AF-5 VOLKSWAGEN INTL FIN NV Foo 03/23/2011 _____ DEUTSCHE BANK SECURITIES 24,820,250 | . 25,000,000 1FE
931422-AE-9 WIALGREEN €O 02/22/2011 HSBC SECURITIES, INC. 6,980,959 | 6,348,000 37,030 | 1FE
931142-CU-5 __| WAL-MART STORES INC __._01/31/2011 DEUTSCHE BANK SECURITIES 9,708,400 | _.10,000,000 25,174 | 1FE
941063-AQ-2 __| WASTE MANAGEMENT INC 02/23/2011 _____ DEUTSCHE BANK SECURITIES 4,988,100 | _.5,000,000 2FE
942683-AD-5 __| WATSON PHARMACEUTICALS INC e 03/31/2011 _____ Various 12,146,653 | . _11,275,000 68,576 |2FE
949746-QU-8 WIELLS FARGO & COMPANY 03/17/2011 ROYAL BANK OF SCOTLAND PLC 15,311,250 | _15,000,000 10,722 | 1FE
94974B-EV-8 _ WIELLS FARGO & COMPANY 03/22/2011 WIELLS FARGO BROKERAGE SERVICES 9,979,300 | _.10,000,000 1FE
949746-NX-5 __________|WELLS FARGO COMPANY 03/17/2011 ROYAL BANK OF SCOTLAND PLC 11,134,100 | 10,000,000 | 157,813 | 1FE..
952355-AJ-4 IIEST CORP 02/03/2011 DEUTSCHE BANK SECURITIES 10,367,500 | 10,000,000 | 155,750 | 4FE__
949850-BM-2 ________| WIFMBS 2007-11 A36 ____02/24/2011 NOMURA SECURITIES INTERNATIONAL, INC. 8,927,738 | 9,410,000 62*
94985R-AQ-5 _________|WFMBS 2007-4 A5 03/04/2011 _____ WIELLS FARGO BROKERAGE SERVICES 10,528,000 | . _11,200,000 14,933 | 62*
94985J-BM-1 | WFMBS 2007-7 A6 02/24/2011 _____. GREENNICH CAPITAL MARKETS, INC. 9,525,000 | _.10,000,000 62*
96950F-AG-9 WILLIAMS PARTNERS LP 03/31/2011 NOMURA SECURITIES INTERNATIONAL, INC. 4,772,400 | 5,000,000 83,646 |2FE
97063P-AA-2 WILLIS GROUP HOLDINGS LT F __._03/14/2011 BARCLAYS BANK 11,938,440 | _12,000,000 2FE
973811I-AJ-3 | WINDSTREAM CORP o e 02/22/2011 _____. Various 12,017,500 | . 11,000,000 | 269,719 [SFE________
97381-AN-4 | WINDSTREAM CORP o 01/31/2011 _____. IIELLS FARGO 5,175,000 | 5,000,000 | 125938 [3FE________
929338-AB-0 _ IING ACQUISITION CORP 02/01/2011 DEUTSCHE BANK SECURITIES 3,560,700 | 3,320,000 42,929 |3FE
980888-AC-5 W0OLWORTHS LIMITED F _._..03/11/2011 Various 17,408,921 | 17,505,000 | .. .197,262 [{FE________
98310W-AF-5 __________| WYNDHAM WORLDWIDE 02/22/2011 _____ Various 7,120,500 | 6,900,000 26,131 | 3FE
98478*-AL-1 YANKEE GAS SERVICES COMPANY FIRST MORTGA ... ..o | 01/31/2011 _____ WELLS FARGO 19,835,885 | ... 18,500,000 93,733 |2
3899999. Bonds - Industrial and Miscellaneous (Unaffiliated) 5,276,813,602 5,125, 166,998 39,721,090 XXX
8399997. Total - Bonds - Part 3 6,075,233, 199 5,927,331,098 40,970,331 XXX
8399998. Total - Bonds - Part 5 XXX XXX XXX XXX
8399999. Total - Bonds 6,075,233, 199 5,927,331,998 40,970,331 XXX
037411-80-8 APACHE CORP ] 01/11/2011 _____ CITIGROUP GLOBAL MARKETS 13,000.000 886,275 0.00 PaLFE
37045V-20-9 GENERAL MOTORS CO . 02/03/2011 _____. MERRILL LYNCH, PIERCE, FENNER, & SMITH 10,000.000 529,999 0.00 PALFE
65410B-20-1 .. NIELSEN HOLDINGS BY ..o | | 01/26/2011 ____ MORGAN STANLEY DEAN WITTER 20,000.000 | .. 1,000,000 0.00 RP5LFE
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949746-80-4 _________ WELLS FARGO AND COMPANY . oo || 02/28/2011 _____ Various 7,200000 [ 7,541,250 0.00 PALFE
8499999. Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 9,957,524 XXX XXX
8999997. Total - Preferred Stocks - Part 3 9,957,524 XXX XXX
8999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
8999999. Total - Preferred Stocks 9,957,524 XXX XXX
010679-10-8 __________|ALACER GOLD CORP [ 02/04/2011 _____. MERGER 21,337.890 170,565 u
017175-10-0 __________[ALLEGHANY CORP. __ o S 03/30/2011 _____. STOCK DIV. 16.800 4,868 L
026874-15-6 __________ AVERICAN INTERNATIONAL GROUP WARRANTS ____ | | 12/15/2010 _____] DISTRIBUTION 8,692.420 116,767 u
00344G-10-1 AVP LTD D 03/09/2011 MERGER 70,059.560 382,909 u
L0187K-10-7 APERAM D _._..01/26/2011 DISTRIBUTION 3,853.050 124,617 u
04930A-10-4 ________ ATLAS ENERGY LP | | 02/18/2011 _____. DISTRIBUTION 5,182.320 55,441 L
E1943H-18-8 __________[BANCO PASTOR SA RIGHTS Do | 06/08/2010 _____. DISTRIBUTION 19,318.000 9 u
T1872V-27-7 BANCO POPOLARE SC RIGHTS D 01/18/2011 DISTRIBUTION 62,530.000 77,409 L
E1979P-18-7 BANCO SANTANDER SA RIGHTS D _._..01/18/2011 DISTRIBUTION 749,780.000 120,358 L
Y10820-12-0 __________[CAMBRIDGE INDUSTRIAL RIGHTS Do | 06/08/2010 _____. DISTRIBUTION 43,000.000 1,627 u
K2220L-47-4 __________|DANSKE BANK RIGHTS Do | 03/17/2011 _____. DISTRIBUTION 43,071.000 77,438 u
D2837E-18-3 DIC ASSET AG RIGHTS D 06/08/2010 DISTRIBUTION 6,456.000 759 u
X1890Z-11-5 _ DUTY FREE SHOPS FOLLI FOLLIE GROUP D _._..01/04/2011 MERGER 5,818.150 91,955 u
28336L-10-9 __________|EL PASO CORP ____ o | 03/11/2011 ____ CONVERSION 77,229.500 | 1,348,427 L
29250X-10-3 ________._|ENBRIDGE ENERGY MANAGEMENT IL . | e 02/02/2011 _____. STOCK DIV. 42.720 2,577 L
T42136-10-0 FIAT INDUSTRIAL SPA D 01/03/2011 DISTRIBUTION 65,934.000 603,793 u
337932-10-7 . FIRSTENERGY CORP 02/25/2011 MERGER 5,015.840 189,348 L
D27348-12-3 _ FRESENIUS SE & CO KGAA D 01/31/2011 CONVERSION 7,647.000 526,985 u
370023-10-3 GENERAL GROWTH PROPERTIES 01/27/2011 STOCK DIV. 1,173.540 17,344 L
D2825P-19-0 GILDEVEISTER AG RIGHTS D _._..06/08/2010 DISTRIBUTION 5,772.000 1,719 u
446413-10-6 __________[HUNTINGTON INGALLS INDUSTRIES INC .. | | 12/15/2010 _____] DISTRIBUTION 4,989.980 162,840 L
WNMO002-6U-2 __________|HUTCHISON WHAVPOA RIGHTS Do | 03/01/2011 _____. DIRECT 19,300.000 u
A27849-30-5 INMOF INANZ RIGHTS D 02/16/2011 DIRECT 85,805.000 u
E67674-10-6 INTERNATIONAL CONSOLIDATED AIRLINES D _._..01/24/2011 MERGER 47,906.350 216,360 u
464286-50-9 __________| ISHARES NSCI CANADA ETF [ ISR B 03/28/2011 _____. Various 29,214.000 961,578 L
464287-46-5 _ _| 1SHARES MSCI EAFE INDEX FUND R | 03/28/2011 _____. Various 161,899.000 | ___ 9,796,001 L
464287-65-5 _ ISHARES TRUST RUSSELL 2000 INDEX FUND 03/30/2011 Various 55,205.000 | .. 4,456,011 L
46579N-13-7 IVANHOE MINES LTD RIGHTS c .. 12/15/2010 DISTRIBUTION 24,600.000 20,069 L
511637-10-0 __________[LAKELAND BANCORP INC .. . | e 01/27/2011 _____. STOCK DIV. 279.000 1,906 L
MB803V-12-9 __________[MARFIN POPULAR BANK PUBLIC RIGHTS Do | 01/24/2011 _____. Various 54,934.000 3,263 L
661572-21-3 MISYS PLC B SHARES D 06/08/2010 DISTRIBUTION 41,445.000 16,038 u
620097-10-5 MOTOROLA MOBILITY HOLDINGS _._..12/15/2010 DISTRIBUTION 53,717.500 | 1,401,387 L
620076-30-7 __________|MOTOROLA SOLUTIONS INC 01/31/2011 _____ VARIOUS 0.290 L
628530-10-7 MYLAN ING | | 01/03/2011 _____. VARIOUS 0.400 L
B63720-13-0 ______.___[NYRSTAR RIGHTS D 06/08/2010 DISTRIBUTION 9,902.000 15,726 L
71610-17-6 _ ORIGIN ENERGY LTD RIGHTS D _._.03/15/2011 DISTRIBUTION 15,325.600 33,558 u
71673R-10-7 ______.__|PETROMINERALES LTD [N N 01/11/2011 _____. VARIOUS 1.600 u
X06397-14-9 __________[PIRAEUS BANK SA RIGHTS Do | 06/08/2010 _____. DISTRIBUTION 24,732.000 51,851 L
693517-60-1 PPL  CORPORATION 01/19/2011 Various 90,000.000 |._..___.__._._.___._4,679,964 u
770196-10-3 _________[ROBBINS & MEYERS INC 01/11/2011 MERGER 1,680.720 70,170 L
779376-10-2 ROVI CORP 01/10/2011 LAZARD FRERES & COMPANY 2,500.000 151,874 L
G7690A-61-3 __________[ROYAL DUTCH SHELL A SHARE RIGHTS D 02/15/2011 DIRECT 243,621.000 u
E6038H-25-8 SACYR VALLEHERMOSO SA RIGHTS D _._.02/08/2011 DISTRIBUTION 11,013.000 424 L
G8063F-14-8 __________[SHANGRI-LA ASIA LT RIGHT Do | 01/19/2011 _____. DISTRIBUTION 10,333.330 1,827 u
78462F-10-3 SPDR 8P 500 ETF TRUST ____ o o | | 03/16/2011 ____ Various 65,495.000 | ... 8,522,195 L
100306-10-7 SUBSEA 7 SA D 01/10/2011 MERGER 6,388.940 161,820 u
J0752J-10-8 __________|SUMITOMO MITSUI TRUST HOLDINGS INC D _._..01/01/2011 VARIOUS 186,250.000 659,732 u
1195890-15-3 __________| TELIASONERA AB RIGHTS Do | 02/23/2011 _____. DISTRIBUTION 216,484.000 8,779 L
881624-20-9 __________| TEVA PHARMACEUTICAL-ADR R | 02/10/2011 _____. CONVERSION 15,769.010 750,663 L
883556-10-2 THERMO FIS HER SCIENTIFIC INC COM 03/31/2011 CONVERSION 54,726.320 | ... 2,200,000 L
MM0002-6E-8 TNT NV RIGHTS D __.02/25/2011 DIRECT 33,136.000 L
890516-10-7 __________[TOOTSIE ROLL INDUSTRIES, INC. . e 03/04/2011 _____. STOCK DIV. 115.320 2,668 L
D8484K-27-3 ________[TUI AG RIGHTS Do | 03/08/2011 _____. DIRECT 15,792.000 u
N8981F-58-6 UNILEVER NV RIGHTS D 02/15/2011 DIRECT 163,790.000 u
922042-85-8 VANGUARD MSCI EMERGING MARKETS R _....03/03/2011 Various 216,324.000 | ... 10, 186,390 L
X98155-11-6 __________[WARTSILA B Do | 03/04/2011 _____. BONUS 1SSUE 8,778.000 162,484 u
Y8800U-14-3 .. WIHARF RIGHTS Do | 02/25/2011 _____. DISTRIBUTION 12,500.000 20,697 u
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Desig-
nation or
Number of Paid for Accrued Market
CUsIP Date Shares of Interest and Indicator
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends (a)
9099999. Common Stocks - Industrial and Miscellaneous (Unaffiliated) 48,631,186 XXX XXX
9799997. Total - Common Stocks - Part 3 48,631,186 XXX XXX
9799998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
9799999. Total - Common Stocks 48,631,186 XXX XXX
9899999. Total - Preferred and Common Stocks 58,588,710 XXX XXX
9999999 - Totals 6,133,821,909 XXX 40,970,331 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current |Other Than| Adjusted |Changein| Adjusted Foreign Interest/ or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying [ Exchange | Realized Stock Market
CcusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Dividends In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss) on | (Loss)on | (Loss) on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
_3135G0-AP-8 |FANNIE MAE | _02/11/2011 _|Various | ] 19,817,310 [ 20,000,000 [ 19,991,000 72 72 | 19,991,072 || (173,762) [ ___. (173,762) [ 6,250 |.02/27/2014 [1FE_____.
_31398A-4I-1 |FANNIE MAE | _03/31/2011 __|HSBC SECURITIES, INC. .| ... | 4868820 | ____ 5,000,000 | ... 4,977,750 | 4,978,848 1,054 1,058 [ 4,979,902 || (111,082) [ ... (111,082) | ... 34,983 |.10/26/2015 |1FE_______
UNION BANK OF
_31398A-V0-2 | FANNIE MAE _|.02/15/2011 _|SWITZERLAND | 75,124,313 |____._75,000,000 74,922,750 | 74,991,388 4,747 4,747 74,996,135 .03/23/2011 __
__31315P-LT-4 | FARMER MAC _02/15/2011 __|Various ... f | 19,716,300 | 20,000,000 19,972,400 | ... 19,973,029 1,056 1,056 19,974,085 _12/06/2013 __
J. P. MORGAN SECURITIES,
_3133XP-Wi-0 | FEDERAL HOME LOAN BANK _fo2z1572011 | Ne. | 20,041,200 | 20,000,000 | ... 20,611,000 | 20,061,404 | | (40,350) || (40,350) | oo | 20,021,053 || 20,147 20,147 281,667 |.03/11/2011 __
__3137EA-BF-5 | FREDDIE MAC _02/07/2011 __| GOLDMAN, SACHS & €O. ____ [ .| .. 20,029,120 | . 20,000,000 | ... 20,680,780 | .. 20,051,569 | | (35,33) | | (35,334) || 20,016,235 || 12,885 12,885 204,306 |.02/25/2011 __
CREDIT SUISSE FIRST
__3137EA-BK-4 |FREDDIE MAC .| _02/08/2011 __|BOSTON CORPORATION ____ ... | .. 20,088,540 | .. 20,000,000 | ... 20,487,760 | 20,084,541 | | (24,55) | | (24,55) | | 20,040,015 || 48,525 48,525 180,278 |.04/11/2011 _|1FE______.
CREDIT SUISSE FIRST
__3137EA-BN-8 |FREDDIE MAC .| _02/08/2011 __|BOSTON CORPORATION ____ ... | .. 20,285,940 | 20,000,000 | 21,023,600 | 20,219,684 | | (46,899) | .| (46,899) || 20,172,785 | |.....113,155 | 1 13,155 | .. 86,111 [.06/29/2011 |HFE_______
__3137EA-BI-8 |FREDDIE MAC .| _01/07/2011 __[MATURED . f ]| 20,000,000 | .. 20,000,000 | 19,989,840 | .- 19,999,908 7} 72 R 20,000,000 150,000 |.01/07/2011 _{1FE______.
CREDIT SUISSE FIRST
__3137EA-BZ-1 | FREDDIE MAC _|.02/11/2011 __|BOSTON CORPORATION ______ ... |... 10,030,750 10,000,000 9,995,300 | ... 9,999,269 254 254 9,999,523 | | 31,227 31,227 47,396 | 04/26/2011 __
__3137EA-CR-8 | FREDDIE MAC _|.02/14/72011 __| SALOMON SMITH BARNEY .| 14,907,900 15,000,000 15,000,000 15,000,000 | | (92,100) | .. (92,100) | ... 21,771 |.02/25/2014 _|
_36215%-KG-6 | GOVT NATL MTG ASSOC | #147995 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 475 475 497 498 (23) (23) 475 9 |.01/15/2020 _[1..
_362162-WV-7 | GOVT NATL MTG ASSOC | #181660 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 .01/15/2020 __
_36217Y-2D-3 | GOVT NATL MTG ASSOC | #207840 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 10 10 10 10 .03/15/2017 __
_362206-7G-1 | GOVT NATL MTG ASSOC | #278195 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 257 257 267 269 (1) (1) 257 5 1.02/15/2020 _[1..
_.362208-LV-6 | GOVT NATL MTG ASSOC | #286640 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 212 212 226 225 (14) (14) 212 4 1.10/15/2020 _[1..
_362207-G2-4 | GOVT NATL MTG ASSOC | #287417 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 432 432 452 460 (28) (28) 432 9 |.04/15/2020 _
_362205-Th-8 | GOVT NATL MTG ASSOC | #297656 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,873 4,873 4,788 4,749 125 125 4,873 81 |.10/15/2022 .
_36224G-RB-6 | GOVT NATL MTG ASSOC | #328182 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 4 4 (1) (1) 4 1 |.08/15/2022 1.
__36224H-GHI-0 | GOVT NATL MTG ASSOC | #328813 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6 6 6 6 6 .09/15/2022 _|1....
_36224L-7Y-6 | GOVT NATL MTG ASSOC | #332059 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35 35 36 36 (1) (1) 35 1 | 11/15/2022
_36224T-W9-7 |GOVT NATL MTG ASSOC | #338272 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,692 4,692 4,612 4,576 116 116 4,692 78 |.11/15/2022
_36224T-XN-5 | GOVT NATL MTG ASSOC | #338285 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31,352 31,352 30,866 30,657 695 695 31,352 412 | 12/15/2022 |
_362240-TL-7 | GOVT NATL MTG ASSOC | #340855 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 193 193 201 205 (12) (12) 193 3 |.01/15/2026 _
_36224X-HX-2 | GOVT NATL MTG ASSOC | #341446 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 204 204 207 206 (2) (2) 204 3 |.12/15/2022
_.36203C-6C-1 | GOVT NATL MTG ASSOC | #345667 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 577 577 595 603 (26) (26) 577 10 [.04/15/2024 1.
_36203C-7J-5 | GOVT NATL MTG ASSOC | #345697 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,004 17,004 17,533 17,473 (469) (469) 17,004 309 |.05/15/2024 1.
_36203G-PS-6 | GOVT NATL MTG ASSOC | #348833 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,164 36,164 36,275 36,306 (142) (142) 36,164 462 |.06/15/2023 _|
__36203K-MR-2 | GOVT NATL MTG ASSOC | #351468 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 217 217 224 225 (8) (8) 217 4 |.03/15/2024
_36203L-BZ-4 |GOVT NATL MTG ASSOC | #352056 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,895 8,895 8,451 8,360 535 535 8,895 141 |.10/15/2023 _[1..
_36203L-D7-4 |GOVT NATL MTG ASSOC | #352126 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,337 14,337 14,354 14,362 (25) (25) 14,337 214 | .06/15/2023 1.
_.36203L-VZ-2 |GOVT NATL MTG ASSOC | #352632 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 62 62 63 63 (1) (1) 62 1 |.03/15/2023 __
_36203P-BA-0 | GOVT NATL MTG ASSOC | #354733 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,267 2,267 2,232 2,233 34 34 2,267 33 |.01/15/2024 _
_36203S-HF-7 | GOVT NATL MTG ASSOC | #357630 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 21 21 21 21 05/15/2023 _|1...
_362035-Ql-2 | GOVT NATL MTG ASSOC | #357860 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34 34 35 35 34 1 |.09/15/2023 1.
_.362037-DT-9 | GOVT NATL MTG ASSOC | #358414 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 151 151 153 153 (2) (2) 151 2 |.00/15/2023 _.
_36204D-Hil-2 | GOVT NATL MTG ASSOC | #366645 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,858 12,858 12,227 12,214 645 645 12,858 196 | 12/15/2023 _
_36204D-NJ-4 | GOVT NATL MTG ASSOC | #366793 _._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,158 9,158 9,306 9,274 (115) (115) 9,158 151 |.05/15/2024 _[1..
__36204E-5C-7 | GOVT NATL MTG ASSOC | #368143 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 41,830 41,830 39,754 39,543 2,287 2,287 41,830 676 |.12/15/2023 _|1...
__36204F-W2-6 | GOVT NATL MTG ASSOC | #368865 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,806 2,806 2,763 2,765 4 4 2,806 41 | 12/15/2023 _
_.36204L-C9-0 | GOVT NATL MTG ASSOC | #372796 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,224 2,224 2,295 2,288 (64) (64) 2,224 37 |.02/15/2024
__36204L-DE-8 |GOVT NATL MTG ASSOC | #372801 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 812 812 838 84 (29) (29) 812 14 |.02/15/2024 1.
_36204P-48-5 | GOVT NATL MTG ASSOC | #376218 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 373 373 385 393 (20) (20) 373 6 |.08/15/2025 _[1...
_362040-BN-9 | GOVT NATL MTG ASSOC | #376345 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,957 6,957 6,611 6,669 288 288 6,957 101 |.12/15/2023 _
_.362040-CC-2 | GOVT NATL MTG ASSOC | #376367 . _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,469 6,469 6,368 6,368 101 101 6,469 100 |.01/15/2024 _
__36204R-AT-5 | GOVT NATL MTG ASSOC | #377218 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,811 3,811 3,889 3,920 (109) (109) 3,811 74 | .06/15/2024 _
_36204S-FN-1 | GOVT NATL MTG ASSOC | #378273 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 9 9 06/15/2024 __
_36204S-UL-8 | GOVT NATL MTG ASSOC | #378687 . _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6 6 6 6 6 103/15/2024 |
__36205A-DX-Q | GOVT NATL MTG ASSOC | #384518 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 523 523 533 530 (7) (7) 523 8 | 12/15/2027 _[1...
_36205B-DS-8 | GOVT NATL MTG ASSOC | #385413 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35,709 35,709 34,895 35,013 696 696 35,709 369 |.01/15/2024 1.
_36205B-LC-4 | GOVT NATL MTG ASSOC | #385623 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,143 8,143 8,275 8,277 (134) (134) 8,143 138 |.05/15/2024 _
_36205B-PG-1 | GOVT NATL MTG ASSOC | #385723 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 392 392 399 400 (8) (8) 302 6 |.06/15/2024 _
__36205E-LP-9 | GOVT NATL MTG ASSOC | #388334 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,615 1,615 1,642 1,639 (24) (24) 1,615 25 |.05/15/2024 _[1...
_36205J-6E-0 | GOVT NATL MTG ASSOC | #392469 ... .| .03/01/2011 __| SCHEDULED REDEMPTION . 59 59 61 62 (3) (3) 59 1 |.08/15/2024
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_36205K-G0-9 | GOVT NATL MTG ASSOC | #392707 | -03/01/2011 _| SCHEDULED REDENPTION ____ 6 6 6 6 6 11/15/2024 |1
__36205R-W9-4 | GOVT NATL MTG ASSOC | #398572 _._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 454 454 454 454 454 7 |.04/15/2026 _[1...
__36205R-XlI-4 |GOVT NATL MTG ASSOC | #398584 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 71 74 93 (21 (21 7 1 |.06/15/2029 |1
__36205R-21I-6 | GOVT NATL MTG ASSOC | #398689 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 351 351 367 363 (11) (1) 351 6 |.05/15/2026 _{1
_36205Y-5P-3 | GOVT NATL MTG ASSOC | #405054 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 % % 25 .09/15/2025 _|1
_36206C-YJ-2 |GOVT NATL MTG ASSOC | #407613 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5 5 5 5 5 07/15/2025 _|1
__36206E-4K-8 | GOVT NATL MTG ASSOC | #409526 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40 40 40 40 (1) (1) 40 1 |.10/15/2025 |1
__36206F-RH-7 | GOVT NATL MTG ASSOC | #410088 __. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 194 194 200 202 (9) (9) 194 3 |.08/15/2025 _[1...
__36206F-50-1 | GOVT NATL MTG ASSOC | #410455 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 19 19 (1) (1) 19 .03/15/2028 _|1...
__36206F-52-1 |GOVT NATL MTG ASSOC | #410464 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 170 170 174 174 (4) (4) 170 3 |.04/15/2028 _[1
_36206H-4Y-1 | GOVT NATL MTG ASSOC | #412239 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 136 136 142 149 (13) (13) 136 3 |.10/15/2030 _{1
_36206J-KR-4 | GOVT NATL MTG ASSOC | #412604 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 874 874 913 942 (68) (68) 874 15 |.05/15/2026 _|1...
_36206L-2V-4 |GOVT NATL MTG ASSOC | #414856 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3 3 3 3 3 12/15/2025 _|1...
_36206M-BH-9 | GOVT NATL MTG ASSOC | #415040 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 328 328 342 350 (23) (23) 328 6 |.02/15/2026 _{1
__36206N-XY-6 | GOVT NATL MTG ASSOC | #416595 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 49 49 50 50 (1) (1) 49 1 |.07/15/2028 |1
_36206P-52-7 | GOVT NATL MTG ASSOC | #417337 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,962 1,962 1,962 1,962 1,962 25 |.03/15/2026 _[1...
_362065-GZ-1 | GOVT NATL MTG ASSOC | #419716 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 191 191 195 195 (3) (3) 191 3 |.08/15/2027 _[1._.
_362065-PT-5 | GOVT NATL MTG ASSOC | #419934 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 409 409 421 434 (25) (25) 409 7 |.03/15/2026 _{1
_36206V-LU-9 | GOVT NATL MTG ASSOC | #422539 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 747 747 780 822 (75) (75) 747 13 |.04/15/2026 |1
_36206V-M5-3 | GOVT NATL MTG ASSOC | #422580 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,051 3,051 3,051 3,052 (1) (1) 3,051 49 |.04/15/2026 _[1...
_36206V-3A-3 | GOVT NATL MTG ASSOC | #422993 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 166 166 173 174 (8) (8) 166 3 |.08/15/2026 _[1..
_3620611-GY-5 | GOVT NATL MTG ASSOC | #423315 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 66 66 69 70 (4) (4) 66 1 |.06/15/2026 |1
_36206M1-YHI-Q | GOVT NATL MTG ASSOC | #423825 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 104 104 109 113 (9) (9) 104 2 |.06/15/2026 _{1
_36206Y-5T-4 | GOVT NATL MTG ASSOC | #425758 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6 6 6 6 6 .03/15/2026 __|1...
_36207A-F6-4 | GOVT NATL MTG ASSOC | #425989 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 162 162 162 162 162 2 |.03/15/2026 _[1...
_36207B-KZ-2 | GOVT NATL MTG ASSOC | #427012 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 153 153 160 163 (9) (9) 153 3 |.06/15/2026 _{1
_36207B-MT-4 | GOVT NATL MTG ASSOC | #427070 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7} 7] 9% 100 (8) (8) 7} 2 |.00/15/2026 _{1
_36207B-UT-5 | GOVT NATL MTG ASSOC | #427294 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,632 4,632 4,701 4,764 (132) (132) 4,632 81 |.01/15/2028 _[1
_.36207B-30-1 |GOVT NATL MTG ASSOC | #427507 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 44,880 44,880 44,710 44,732 148 148 44,880 542 |.04/15/2026 |1
_36207C-BT-4 |GOVT NATL MTG ASSOC | #427650 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 186 186 194 197 (1) (1) 186 3 |.00/15/2026 _{1
_36207C-GB-8 | GOVT NATL MTG ASSOC | #427794 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,872 3,872 3,939 3,946 (74) (74) 3,872 67 |.01/15/2028 _[1...
_36207D-CJ-3 | GOVT NATL MTG ASSOC | #428573 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 351 351 367 369 (17) (17) 351 6 |.00/15/2026 _[1...
_36207D-23-3 | GOVT NATL MTG ASSOC | #429262 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 165 165 172 174 (10) (10) 165 3 |.10/15/2026 _{1
_36207H-2H-9 | GOVT NATL MTG ASSOC | #432876 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 276 276 289 299 (23) (23) 276 5 |.06/15/2026 _{1
_36207H-3D-7 | GOVT NATL MTG ASSOC | #432896 __._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40 40 40 41 (1) (1) 40 1 |.02/15/2029 1.
_.36207J-SR-5 | GOVT NATL MTG ASSOC | #433528 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 148 148 151 152 (4) (4) 148 2 |.01/15/2028 _[1...
_.36207J-UU-5 | GOVT NATL MTG ASSOC | #433595 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 318 318 324 326 (8) (8) 318 5 |.02/15/2028 _{1
_.36207J-W6-6 | GOVT NATL MTG ASSOC | #433669 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 138 138 141 142 (3) (3) 138 2 |.03/15/2028 _{1
__36207K-KT-6 | GOVT NATL MTG ASSOC | #434206 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 121 121 120 127 (6) (6) 121 2 |.02/15/2029 _[1..
__36207K-NV-8 | GOVT NATL MTG ASSOC | #434304 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 232 232 229 226 6 6 232 3 .04/15/2029 _[1...
_36207K-PD-6 | GOVT NATL MTG ASSOC | #434320 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 753 753 761 765 (13) (13) 753 13 |.04/15/2029 |1
_36207K-ZL-7 |GOVT NATL MTG ASSOC | #434647 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 10 10 (1) (1) 9 12/15/2029 |1
_36207L-R3-4 | GOVT NATL MTG ASSOC | #435306 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 308 308 322 333 (25) (25) 308 5 1.07/15/2026 _[1...
_36207M-Ni-4 | GOVT NATL MTG ASSOC | #436096 __._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 298 298 303 304 (6) (6) 208 5 1.01/15/2028 _[1...
__36207N-5N-0 | GOVT NATL MTG ASSOC | #437453 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8 8 8 8 8 11/15/2027 |1
_36207U-F8-6 | GOVT NATL MTG ASSOC | #442191 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 256 256 268 280 (24) (24) 256 5 |.12/15/2026 _{1
_36207X-X8-0 | GOVT NATL MTG ASSOC | #445403 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16 16 16 16 16 01/15/2028 _|1...
_36207Y-AJ-9 | GOVT NATL MTG ASSOC | #445609 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 177 177 180 181 (4) (4) 177 3 .01/15/2028 _[1...
_36208D-KB-0 | GOVT NATL MTG ASSOC | #447690 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13 13 14 14 (1) (1) 13 07/15/2027 |1
_36208D-UJ-2 | GOVT NATL MTG ASSOC | #447985 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 182 182 185 187 (5) (5) 182 3 |.06/15/2028 _{1
__36208E-6T-5 | GOVT NATL MTG ASSOC | #449182 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 317 317 322 323 (6) (6) 317 5 |.10/15/2027 _{1
__36208F-J7-6 | GOVT NATL MTG ASSOC | #449486 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37 37 38 38 (1) (1) 37 1 |.11/15/2027 |1
__36208F-KT-6 | GOVT NATL MTG ASSOC | #449506 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 438 438 433 433 5 5 438 7 |.01/15/2028 _{1
__36208F-2T-6 | GOVT NATL MTG ASSOC | #449986 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 167 167 169 170 (3) (3) 167 3 |.11/15/2027 _[1...
_36208H-UP-Q | GOVT NATL MTG ASSOC | #451590 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 263 263 267 268 (5) (5) 263 4 .00/15/2027 _[1...
_36208L-WN-5 | GOVT NATL MTG ASSOC | #454352 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 207 207 210 211 (4) (4) 207 3 |.12/15/2027 _[1
_362080-2D-0 | GOVT NATL MTG ASSOC | #455340 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,481 4,481 4,551 4,555 (74) (74) 4,481 56 |.11/15/2027 _[1
__36208N-YT-4 |GOVT NATL MTG ASSOC | #456222 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,066 9,066 9,200 9,281 (215) (215) 9,066 158 |.06/15/2028 _[1.. -
_36208P-NB-0 | GOVT NATL MTG ASSOC | #456786 ... ... | .03/01/2011 __| SCHEDULED REDEMPTION . 253 253 251 249 4 4 253 4 1.04/15/2028 1.
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_36208P-NX-2 |GOVT NATL MTG ASSOC | #456806 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 182 182 185 187 (5) (5) 182 3 [.04/15/2028 |1
__36208P-UB-2 | GOVT NATL MTG ASSOC | #456978 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 254 254 259 258 (4) (4) 254 4 | 11/15/2027 |1
_36208P-4G-0 | GOVT NATL MTG ASSOC | #457223 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 330 330 336 337 (6) (6) 330 5 |.09/15/2027 _{1
__36208P-7)1-4 | GOVT NATL MTG ASSOC | #457300 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,092 4,092 3,889 3,849 243 243 4,092 45 | .02/15/2028 _[1
_.362080-2P-0 | GOVT NATL MTG ASSOC | #458082 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 379 379 368 366 13 13 379 5 |.03/15/2029 _{1
__36208R-FB-5 | GOVT NATL MTG ASSOC | #458362 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 246 246 250 252 (6) (6) 246 4 | 12/15/2027 _[1
__36208R-FK-5 | GOVT NATL MTG ASSOC | #458370 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 290 290 294 300 (10) (10) 290 5 |.01/15/2028 _{1
__36208R-V5-0 | GOVT NATL MTG ASSOC | #458836 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 761 761 778 781 (20) (20) 761 12 |.03/15/2028 _|1...
__36208R-W9-1 | GOVT NATL MTG ASSOC | #458872 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 343 343 340 333 10 10 343 6 |.03/15/2028 _[1...
__36208R-XV-1 |GOVT NATL MTG ASSOC | #458892 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37 37 38 38 (1) (1) 37 1 |.05/15/2028 |1
_36208S-BE-1 | GOVT NATL MTG ASSOC | #459137 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,737 2,737 2,630 2,620 17 17 2,737 43 | 12/15/2027 _[1
_36208U-CK-1 | GOVT NATL MTG ASSOC | #460974 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,123 7,123 7,268 7,268 (145) (145) 7,123 124 | 11/15/2027 _[1...
_36208U-C8-8 | GOVT NATL MTG ASSOC | #460995 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 304 304 310 31 (7) (7) 304 5 | 11/15/2027 _[1._.
_36208U-JI-8 | GOVT NATL MTG ASSOC | #461177 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 152 152 154 155 (4) (4) 152 2 | .12/15/2027 _|1
_36208U-KA-4 | GOVT NATL MTG ASSOC | #461189 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,120 14,120 14,363 14,455 (334) (334) 14,120 206 |.01/15/2028 |1
_36208U-KV-8 | GOVT NATL MTG ASSOC | #461208 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 119 121 122 (3) (3) 19 2 |.01/15/2028 _[1...
_36208U-K6-3 | GOVT NATL MTG ASSOC | #461217 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 221 231 233 (5) (5) 21 4 1.01/15/2028 _[1._.
_36208V-E2-7 | GOVT NATL MTG ASSOC | #461953 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 90 90 91 ) (2) (2) 90 1 |.07/15/2028 |1
_36208V-TU-Q | GOVT NATL MTG ASSOC | #462363 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 261 261 265 267 (6) (6) 261 4 | 11/15/2027 _[1
_36208V-XJ-9 | GOVT NATL MTG ASSOC | #462481 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 776 776 790 794 (18) (18) 776 13 [.01/15/2028 _|1...
_36208V-XY-6 | GOVT NATL MTG ASSOC | #462495 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31 31 317 317 (7) (7) kil 5 1.01/15/2028 _[1...
_36208V-YA-7 |GOVT NATL MTG ASSOC | #462505 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 242 242 246 246 (4) (4) 242 4 .01/15/2028 _{1
_36208V-2A-2 | GOVT NATL MTG ASSOC | #462569 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 911 9 901 901 10 10 9 14 |.03/15/2028 |1
_3620811-B9-3 | GOVT NATL MTG ASSOC | #462764 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 78 78 78 79 (1) (1) 78 1 |.06/15/2028 _|1...
__36208II-NN-0 | GOVT NATL MTG ASSOC | #463065 _._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 426 426 437 437 (11 (11 42 7 | 12/15/2027 _[1...
_36208Y-20-1 |GOVT NATL MTG ASSOC | #465283 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 379 379 385 389 (10) (10) 379 6 |.04/15/2029 _[1
__36209A-RZ-5 | GOVT NATL MTG ASSOC | #465904 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 274 274 278 280 (6) (6) 274 4 .01/15/2028 _{1
_36209B-U2-2 | GOVT NATL MTG ASSOC | #466901 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 32,181 32,181 32,734 32,807 (626) (626) 32,181 465 |.01/15/2028 |1
_36209C-52-3 | GOVT NATL MTG ASSOC | #467737 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,503 4,503 4,554 4,614 (111) (111) 4,503 64 |.04/15/2028 _[1
_.36209C-VV-5 | GOVT NATL MTG ASSOC | #467828 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 848 848 868 864 (16) (16) 848 13 [.07/15/2028 |1
_36209D-WV-2 | GOVT NATL MTG ASSOC | #468760 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 119 122 123 (4) (4) 19 2 |.03/15/2028 _[1...
__36209F-7D-5 | GOVT NATL MTG ASSOC | #470792 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 20 20 (1) (1) 19 .08/15/2029 _|1...
__36209H-DP-7 |GOVT NATL MTG ASSOC | #471810 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30 30 31 31 (1) (1) 30 .03/15/2028 _|1
_36209H-SC-0 | GOVT NATL MTG ASSOC | #472215 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 155 155 153 152 3 3 155 2 |.05/15/2029 _{1
_36209J-MH-1 | GOVT NATL MTG ASSOC | #472960 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 202 202 199 210 (9) (9) 202 3 |.05/15/2029 _[1...
__36200K-PC-6 | GOVT NATL MTG ASSOC | #473919 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 179 179 182 183 (4) (4) 179 3 |.05/15/2028 _[1...
_36200K-V6-2 | GOVT NATL MTG ASSOC | #474137 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 110 112 112 (2) (2) 10 2 |.04/15/2028 _[1
_36209L-5L-6 |GOVT NATL MTG ASSOC | #475251 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 12 12 12 .04/15/2029 _|1
__36200P-AA-5 | GOVT NATL MTG ASSOC | #477101 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 669 669 683 683 (15) (15) 669 10 [.05/15/2028 _|1...
__36200P-A5-6 | GOVT NATL MTG ASSOC | #477128 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 323 323 330 329 (7) (7) 323 5 |.06/15/2028 _[1...
_36200P-R4-1 | GOVT NATL MTG ASSOC | #477607 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 586 586 600 602 (16) (16) 586 9 |.06/15/2028 _{1
_.362090-A0-8 | GOVT NATL MTG ASSOC | #478015 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 230 230 235 235 (5) (5) 230 4 |.06/15/2028 _[1
_.362090-CA-1 | GOVT NATL MTG ASSOC | #478065 _._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 104 104 103 102 2 2 104 2 |.05/15/2028 _[1...
_.362090-J3-0 | GOVT NATL MTG ASSOC | #478282 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 171 162 160 10 10 17 2 |.06/15/2028 _[1..
_.362090-WS-0 | GOVT NATL MTG ASSOC | #478657 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 203 203 201 200 4 4 203 3 |.05/15/2029 _[1
__36209R-LNI-3 | GOVT NATL MTG ASSOC | #479232 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 16 16 (1) (1) 15 .03/15/2030 __|1
__36209S-AN-1 | GOVT NATL MTG ASSOC | #479813 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 132 132 135 140 (8) (8) 132 2 |.12/15/2030 _[1...
_36209U-HY-5 | GOVT NATL MTG ASSOC | #481847 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 21 2 21 21 07/15/2028 _|1...
_36200V-B9-4 | GOVT NATL MTG ASSOC | #482564 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 992 992 976 977 14 14 992 15 |.04/15/2029 |1
_36200V-S5-4 | GOVT NATL MTG ASSOC | #483040 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3 3 3 3 3 .09/15/2029 _|1
_36209Y-L9-7 |GOVT NATL MTG ASSOC | #485552 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 10 10 10 (1) (1) 10 .05/15/2031 _|1
_36210A-PlI-3 | GOVT NATL MTG ASSOC | #486528 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 316 316 316 316 316 5 |.09/15/2028 _{1
__36210B-RiI-7 | GOVT NATL MTG ASSOC | #487501 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 544 544 536 535 9 9 544 8 |.05/15/2029 _{1
_36210C-UN-1 | GOVT NATL MTG ASSOC | #488489 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 122 122 121 120 2 2 122 2 |.01/15/2029 _[1...
_36210D-CG-4 | GOVT NATL MTG ASSOC | #488871 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,530 4,530 4,173 4,424 106 106 4,530 55 |.03/15/2014 _[1...
_.36210D-C5-8 | GOVT NATL MTG ASSOC | #488892 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,365 7,365 6,785 7,207 158 158 7,365 95 |.04/15/2014 _[1
_.36210D-KV-2 | GOVT NATL MTG ASSOC | #489108 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 332 332 344 413 (81) (81) 332 6 |.08/15/2029 _{1
__36210E-EZ-8 |GOVT NATL MTG ASSOC | #489852 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61 61 62 63 (3) (3) 61 1 |.08/15/2029 1. -
__36210E-0S-1 | GOVT NATL MTG ASSOC | #490165 ... ... | ... .03/01/2011 __| SCHEDULED REDEMPTION . 1,883 1,883 1,735 1,871 12 12 1,883 23 |.04/15/2014 1.
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36210J-SL-3 |GOVT NATL MTG ASSOC | #493823 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 2,803 2,803 2,582 2,732 71 71 2,803 34 |.03/15/2014 |1
_.36210J-UL-0 | GOVT NATL MTG ASSOC | #493887 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,177 2,177 2,006 2,121 56 56 2,177 27 |.04/15/2014 _[1...
_36210K-WK-7 | GOVT NATL MTG ASSOC | #494850 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,838 3,838 3,536 3,749 89 89 3,838 47 |.05/15/2014 _[1
_36210P-K8-6 | GOVT NATL MTG ASSOC | #498119 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 90 90 93 97 (7) (7) 90 2 |.08/15/2029 _{1
.362100-U3-4 | GOVT NATL MTG ASSOC | #499302 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,422 6,422 5,916 6,231 190 190 6,422 78 |.07/15/2014 _[1
_.362100-WN-8 | GOVT NATL MTG ASSOC | #499353 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 107 107 108 110 (3) (3) 107 2 |.01/15/2029 _[1
.362100-X8-0 | GOVT NATL MTG ASSOC | #499403 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 152 152 155 158 (5) (5) 152 2 |.02/15/2029 _[1
_.362100-2R-2 | GOVT NATL MTG ASSOC | #499484 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,047 2,047 2,028 2,034 13 13 2,047 30 |.01/15/2029 _[1...
__36210R-W2-2 | GOVT NATL MTG ASSOC | #500265 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 52 52 53 55 (3) (3) 52 1 |.11/15/2029 1.
_36210R-W3-0 | GOVT NATL MTG ASSOC | #500266 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 37 39 (3) (3) 36 1 |.11/15/2029 |1
_36210T-3F-1 | GOVT NATL MTG ASSOC | #502198 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,235 3,23 2,980 3,140 9% 9% 3,235 40 |.05/15/2014 _[1
_36210T-4C-7 | GOVT NATL MTG ASSOC | #502219 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,060 10,060 9,268 9,814 246 246 10,060 124 | .06/15/2014 _[1._.
_36210V-HA-2 | GOVT NATL MTG ASSOC | #503425 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,168 2,168 1,997 2,114 55 55 2,168 26 |.04/15/2014 _[1._.
_36210W-EE-5 | GOVT NATL MTG ASSOC | #504233 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,927 2,927 2,697 2,856 7 7 2,927 39 |.03/15/2014 _[1
_36210%-KT-3 | GOVT NATL MTG ASSOC | #505306 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,183 1,183 1,127 1,135 48 48 1,183 17 [.11/15/2029 |1
_36210X-MU-8 | GOVT NATL MTG ASSOC | #505371 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 192 192 200 204 (12) (12) 192 3 1.01/15/2030 _[1..
_36210X-W4-5 | GOVT NATL MTG ASSOC | #505667 __._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 55 55 51 54 2 2 55 1 |.05/15/2014 1.
_36210%-5D-5 | GOVT NATL MTG ASSOC | #505844 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40 40 41 43 (4) (4) 40 1 |.09/15/2029 |1
_36210Y-59-7 | GOVT NATL MTG ASSOC | #506444 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 il 12 12 (1) (1) 11 .04/15/2029 _|1
_36210Y-TL-Q | GOVT NATL MTG ASSOC | #506455 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 15 16 15 .04/15/2029 _|1...
_36210Y-Wi-1 | GOVT NATL MTG ASSOC | #506561 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 82 82 83 85 (4) (4) 82 1 |.05/15/2029 1.
_36210Y-4-2 | GOVT NATL MTG ASSOC | #506737 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 184 184 192 191 (6) (6) 184 3 |.02/15/2030 _{1
_36211B-CC-6 | GOVT NATL MTG ASSOC | #507767 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,834 4,834 4,454 4,707 127 127 4,834 59 |.04/15/2014 _[1
_36211C-MH-2 | GOVT NATL MTG ASSOC | #508960 __. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18 18 19 19 (1) (1) 18 .09/15/2029 _|1...
_36211C-ZE-5 |GOVT NATL MTG ASSOC | #509341 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,038 11,038 10, 169 10,745 203 293 11,038 133 |.06/15/2014 _[1._.
_36211C-4V-1 |GOVT NATL MTG ASSOC | #509436 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61 61 63 65 (4) (4) 61 1 |.12/15/2029 |1
_36211E-LVI-8 | GOVT NATL MTG ASSOC | #510732 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 67 67 68 70 (3) (3) 67 1 |.11/15/2029 |1
_36211E-RR-1 | GOVT NATL MTG ASSOC | #510896 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,962 2,962 2,729 2,887 75 75 2,962 36 |.05/15/2014 _[1
_36211E-R2-6 | GOVT NATL MTG ASSOC | #510905 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 173 173 176 178 (5) (5) 173 3 |.05/15/2029 _{1
_36211E-Sl-1 |GOVT NATL MTG ASSOC | #510924 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 32 31 31 2 .06/15/2029 _|1
_36211E-TQ-1 | GOVT NATL MTG ASSOC | #510959 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,345 2,345 2,427 2,539 (194) (194) 2,345 44 | .06/15/2029 _[1...
36211J-LQ-8 | GOVT NATL MTG ASSOC | #514335 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 97 97 101 260 (163) (163) 97 2 |.07/15/2029 _[1...
_36211M-BR-0 | GOVT NATL MTG ASSOC | #516748 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6 6 6 6 6 .09/15/2029 _|1
_36211N-R7-5 | GOVT NATL MTG ASSOC | #518110 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 24 24 % (2) (2) 24 .09/15/2029 _|1
_36211P-J3-8 | GOVT NATL MTG ASSOC | #518782 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 302 302 312 324 (22) (22) 302 5 1.01/15/2030 _[1...
_362110-XP-1 | GOVT NATL MTG ASSOC | #520086 __. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16 16 16 16 (1) (1) 16 .01/15/2030 _|1...
_36211-HJ-9 | GOVT NATL MTG ASSOC | #521433 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 10 10 29 (19) (19) 10 12/15/2029 |1
_36211V-N9-7 | GOVT NATL MTG ASSOC | #524316 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 188 188 194 204 (16) (16) 188 3 |.12/15/2029 _[1
_36211Y-ST-2 | GOVT NATL MTG ASSOC | #527130 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 120 120 127 126 (6) (6) 120 2 |.02/15/2030 _[1..
_36212A-G6-6 | GOVT NATL MTG ASSOC | #527721 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23 23 24 25 (2) (2) 23 .02/15/2030 __|1....
_36212K-3Y-7 | GOVT NATL MTG ASSOC | #536415 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 19 20 (1) (1) 19 .01/15/2031 _|1
_36212N-MB-0 | GOVT NATL MTG ASSOC | #538654 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 130 130 135 137 (7) (7) 130 2 |.12/15/2030 _{1
_36212R-3V-8 | GOVT NATL MTG ASSOC | #541812 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 84 84 86 87 (3) (3) 84 1 |.03/15/2031 1.
_36212T-D4-3 | GOVT NATL MTG ASSOC | #542923 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 110 113 116 (6) (6) 10 2 |.06/15/2031 _[1._.
_36212U-BC-4 | GOVT NATL MTG ASSOC | #543735 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,598 2,598 2,653 2,725 (127) (127) 2,598 41 |.12/15/2030 _[1
_362120-NL-7 | GOVT NATL MTG ASSOC | #545895 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61 61 62 63 (3) (3) 61 1 |.08/15/2031 |1
__36213B-LF-7 |GOVT NATL MTG ASSOC | #549426 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 177 177 181 184 (7) (7) 177 3 .02/15/2031 _[1...
_362138-NF-5 | GOVT NATL MTG ASSOC | #549490 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 20 20 (1) (1) 19 .03/15/2031 |1
_36213C-27-8 | GOVT NATL MTG ASSOC | #550766 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 21 21 2 (2) (2) 21 12/15/2035 _|1
_36213F-VX-8 |GOVT NATL MTG ASSOC | #553330 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 159,585 159,585 163,001 161,860 (2,275) (2,275) 159,585 1,772 |.07/15/2018 |1
_36213L-E9-7 |GOVT NATL MTG ASSOC | #557360 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34 34 35 36 (2) (2) 34 .05/15/2031 _|1
_36213-2H-0 | GOVT NATL MTG ASSOC | #558876 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 21 2 2 (1) (1) 21 105/15/2032 _|1
_36213N-JI-7 | GOVT NATL MTG ASSOC | #559277 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 110 113 116 (6) (6) 10 2 |.07/15/2031 _[1
_36213P-HE-4 | GOVT NATL MTG ASSOC | #560129 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 382 382 395 409 (27) (27) 382 6 |.05/15/2032 _[1...
_36213P-R2-Q | GOVT NATL MTG ASSOC | #560405 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 32 31 31 1 1 7} .06/15/2031 _|1..
_36213U-CK-4 | GOVT NATL MTG ASSOC | #564474 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,240 1,240 1,274 1,377 (137) (137) 1,240 19 [.11/15/2031 |1
_36213X-VE-1 |GOVT NATL MTG ASSOC | #567713 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 571 571 581 586 (14) (14) 571 9 |.06/15/2032 _{1
_.362000-PZ-1 | GOVT NATL MTG ASSOC | #569340 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 54,345 54,345 55,907 56,140 (1,795) (1,795) 54,345 676 |.04/15/2032 1.
_36201B-KC-9 | GOVT NATL MTG ASSOC | #578191 ... ... | .03/01/2011 __| SCHEDULED REDEMPTION . 481 481 505 500 (18) (18) 481 7 |.01/15/2032 [t
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__36201E-RT-9 |GOVT NATL MTG ASSOC | #581008 | -03/01/2011 _| SCHEDULED REDENPTION ____ 87 87 87 87 87 1 [.02/15/2082 |1
_36201J-F7-9 | GOVT NATL MTG ASSOC | #584390 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 98 98 101 104 (6) (6) 98 1 |.05/15/2082 1.
_36201K-JS-6 | GOVT NATL MTG ASSOC | #585373 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 21 21 2 (1) (1) 21 .04/15/2032 _|1
_36201M-SX-1 | GOVT NATL MTG ASSOC | #587434 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,379 2,379 2,371 2,369 10 10 2,379 30 |.12/15/2032 (1
_36201T-FK-8 | GOVT NATL MTG ASSOC | #592470 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51 51 54 58 (7) (7) 51 1 |.11/15/2082 |1
_.36201T-K3-0 | GOVT NATL MTG ASSOC | #592614 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 804 804 801 800 4 4 804 11 [.03/15/2033 |1
__36200E-BE-0 | GOVT NATL MTG ASSOC | #598637 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 203 203 203 203 1 1 203 3 |.04/15/2033 _[1
__36200F-E7-9 | GOVT NATL MTG ASSOC | #599658 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 900 900 897 897 4 4 900 10 [.02/15/2033 1.
_.362006-CU-8 | GOVT NATL MTG ASSOC | #600483 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 634 634 659 670 (37) (37) 634 9 |.01/15/2036 _[1...
_36200G-MD-5 | GOVT NATL MTG ASSOC | #600756 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30 30 30 30 30 .02/15/2034 _|1
__36200K-MV-6 | GOVT NATL MTG ASSOC | #603472 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,134 1,134 1,193 1,289 (155) (155) 1,134 16 |.02/15/2033 |1
_36200M-CY-7 | GOVT NATL MTG ASSOC | #604087 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 740 740 737 736 3 3 740 9 |.03/15/2033 _[1...
__36200N-PV-7 |GOVT NATL MTG ASSOC | #605336 __._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 154,188 154,188 159,741 159,246 (5,058) (5,058) 154,188 1,966 |.08/15/2034 _|1...
_362025-C6-3 | GOVT NATL MTG ASSOC | #607693 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 524 524 502 523 2 2 524 6 |.02/15/2033 _[1
_36202T-78-6 | GOVT NATL MTG ASSOC | #609390 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,883 1,883 1,876 1,875 8 8 1,883 20 |.04/15/2033 _[1
__36290R-RB-1 | GOVT NATL MTG ASSOC | #615282 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 225,003 205,093 228,118 227,583 (2,490) (2,490) 225,003 2,607 |.07/15/2033 _[1...
__36290R-YG-2 | GOVT NATL MTG ASSOC | #615511 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27,955 27,955 28,903 28,654 (699) (699) 27,955 374 |.07/15/2034 _|1._.
_36290S-FV-8 |GOVT NATL MTG ASSOC | #615880 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 662 662 683 691 (29) (29) 662 9 |.08/15/2033 _{1
_36290S-GH-8 | GOVT NATL MTG ASSOC | #615900 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,325 2,325 2,396 2,419 (95) (95) 2,325 31 |.08/15/2033 _[1
_36290T-VP-1 | GOVT NATL MTG ASSOC | #617222 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,152 1,152 1,198 1,234 (82) (82) 1,152 17 |.06/15/2036 1.
_36290U-E5-1 | GOVT NATL MTG ASSOC | #617656 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 721 721 743 738 (17) (17) 721 10 |.08/15/2037 1.
_3629011-65-5 | GOVT NATL MTG ASSOC | #619520 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,009 1,009 1,006 1,006 4 4 1,009 12 |.08/15/2033 |1
__36200X-HU-7 | GOVT NATL MTG ASSOC | #620443 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 875 875 902 905 (30) (30) 875 12 |.08/15/2033 |1
_36291C-SE-6 | GOVT NATL MTG ASSOC | #624317 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 56,424 56,424 58,470 58,341 (1,916) (1,916) 56,424 836 |.07/15/2034 _|1._.
_36291F-JK-5 | GOVT NATL MTG ASSOC | #626766 __. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,101 1,101 1,007 1,099 2 2 1,101 13 |.04/15/2035 1.
_36291L-DD-4 | GOVT NATL MTG ASSOC | #631100 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,192 1,192 1,239 1,251 (59) (59) 1,192 17 |.06/15/2036 __|1
_36291N-RU-7 | GOVT NATL MTG ASSOC | #633299 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,080 6,080 6,320 6,214 (135) (135) 6,080 99 |.11/15/2035 _[1
_36291R-UA-8 | GOVT NATL MTG ASSOC | #636077 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,464 8,464 8,433 8,437 27 27 8,464 116 |.12/15/2034 _[1
_36291U-CG-8 | GOVT NATL MTG ASSOC | #638271 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,431 1,431 1,426 1,426 5 5 1,431 20 |.01/15/2035 _[1
__36292C-HN-7 | GOVT NATL MTG ASSOC | #644737 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 530 530 551 549 (19) (19) 530 8 |.04/15/2035 _[1
_36292C-PR-Q | GOVT NATL MTG ASSOC | #644932 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 57,420 57,420 58,425 58,383 (963) (963) 57,420 620 | .07/15/2035 _|1...
_36292K-G6-7 | GOVT NATL MTG ASSOC | #651021 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 129 129 134 136 (7) (7) 129 2 |.02/15/2036 _[1...
_36292L-FII-9 |GOVT NATL MTG ASSOC | #651881 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,486 21,486 21,855 21,799 (313) (313) 21,486 277 |.09/15/2036 |1
_36292L-MI-3 | GOVT NATL MTG ASSOC | #652064 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 80 80 83 89 (10) (10) 80 1 |.04/15/2036 |1
_36292L-NN-1 | GOVT NATL MTG ASSOC | #652085 _._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 833 833 866 896 (63) (63) 833 12 |.04/15/2036 1.
_.36292L-7A-6 | GOVT NATL MTG ASSOC | #652589 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 409 409 425 434 (26) (26) 409 7 |.05/15/2036 _[1...
__36204N-5L-8 | GOVT NATL MTG ASSOC | #655251 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,468 7,468 7,764 7,902 (433) (433) 7,468 120 |.10/15/2036 {1
_36204P-BV-4 | GOVT NATL MTG ASSOC | #655352 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33 33 34 35 (3) (3) 33 .05/15/2036 __|1
_362940-HI-6 | GOVT NATL MTG ASSOC | #656436 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,798 2,798 2,909 2,867 (69) (69) 2,798 40 |.04/15/2037 _[1...
__36204R-3R-8 | GOVT NATL MTG ASSOC | #657908 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,376 5,376 5,589 5,799 (423) (423) 5,376 87 |.08/15/2036 _[1..
_36204S-BP-1 | GOVT NATL MTG ASSOC | #658046 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 628 628 639 642 (14) (14) 628 8 |.08/15/2036 _{1
_362045-3P-0 | GOVT NATL MTG ASSOC | #658806 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23 23 24 24 (1) (1) 23 07/15/2037 _|1
_36204-LL-0 | GOVT NATL MTG ASSOC | #661931 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,427 4,427 4,563 4,514 (88) (88) 4,427 50 |.06/15/2037 _[1...
_36295A-B7-9 | GOVT NATL MTG ASSOC | #664362 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 593 593 611 610 (17) (17) 593 7 |.00/15/2037 _[1...
__36295F-HS-6 | GOVT NATL MTG ASSOC | #669041 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,488 2,488 2,532 2,528 (40) (40) 2,488 34 |.04/15/2037 _[1
_36295J-AD-8 | GOVT NATL MTG ASSOC | #671504 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 218 218 224 225 (8) (8) 218 2 |.08/15/2037 _{1
_36295J-BA-3 | GOVT NATL MTG ASSOC | #671533 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 377 317 389 391 (14) (14) kgd 4 1.00/15/2037 _[1._.
_362950-GG-8 | GOVT NATL MTG ASSOC | #674399 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 44 44 45 45 (1) (1) 44 1 |.09/15/2037 1.
_362950-H3-6 | GOVT NATL MTG ASSOC | #674450 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,343 1,343 1,385 1,393 (51) (51) 1,343 15 |.09/15/2037 |1
_362950-KD-0 | GOVT NATL MTG ASSOC | #674492 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 684 684 705 709 (26) (26) 684 8 |.10/15/2037 _{1
_362950-60-7 | GOVT NATL MTG ASSOC | #675079 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 4 4 (1) (1) 4 1 |.01/15/2038 |1
_36295P-YV-8 | GOVT NATL MTG ASSOC | #676724 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,202 1,202 1,240 1,242 (40) (40) 1,202 13 |.02/15/2038 |1
_36225A-LG-3 | GOVT NATL MTG ASSOC | #780327 . _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,668 2,668 2,802 2,751 (83) (83) 2,668 47 | 11/15/2017 _[1
_36225A-LP-3 | GOVT NATL MTG ASSOC | #780334 __._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34,464 34,464 36,325 36,189 (1,725) (1,725) 34,464 681 [ 11/15/2017 _|1._.
_36225A-L0-1 | GOVT NATL MTG ASSOC | #780335 _._ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,397 13,397 14,047 14,179 (783) (783) 13,397 242 | 12/15/2019 1.
_36225A-LU-2 | GOVT NATL MTG ASSOC | #780339 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 324 324 337 339 (16) (16) 324 5 |.12/15/2023 _{1
_36225A-Pll-4 | GOVT NATL MTG ASSOC | #780437 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,238 4,238 4,450 4,377 (138) (138) 4,238 75 |.09/15/2017 _[1
_36225A-0L-7 |GOVT NATL MTG ASSOC | #780459 ____ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 44 44 45 46 (1) (1) 44 1 |.11/15/2026 1. -
_36225A-UL-2 | GOVT NATL MTG ASSOC | #780587 ... ... .| .03/01/2011 __| SCHEDULED REDEMPTION . 2,757 2,757 2,650 2,621 187 137 2,757 44 | 06/15/2027 [t
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_36225A-VY-3 |GOVT NATL MTG ASSOC | #780631 | -03/01/2011 _| SCHEDULED REDENPTION ____ 928 928 948 952 (24) (24) 928 14 [.00/15/2027 1
_36225A-WL-0 | GOVT NATL MTG ASSOC | #780651 ___ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,269 2,269 2,316 2,328 (59) (59) 2,269 35 |.10/15/2027 _[1...
_36225A-YN-4 | GOVT NATL MTG ASSOC | #780717 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 603 603 613 617 (15) (15) 603 9 |.02/15/2028 _{1
_36225A-TH-7 | GOVT NATL MTG ASSOC | #780896 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 446 446 451 458 (11) (1) 446 7 |.11/15/2028 _{1
_36225B-GB-8 | GOVT NATL MTG ASSOC | #781094 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 270 270 282 287 (17) (17) 270 5 |.10/15/2029 _{1
_36225B-Y9-3 | GOVT NATL MTG ASSOC | #781636 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 847 847 844 844 3 3 847 10 [.07/15/2033 |1
__74046B-AA-4 | PREMIER AIRCRAFT LEASING _02/06/2011 __| SCHEDULED REDEMPTION ____ 349,933 349,933 349,933 349,933 349,933 3,128 |.02/06/2022 {1
__74046B-AB-2 | PREMIER AIRCRAFT LEASING _|.01/10/2011 __| SCHEDULED REDEMPTION ____ 186,772 186,772 186,772 186,772 186,772 1,656 |.04/10/2022 1.
_797224-AB-8 | SAN CLEMENTE LEASING LLC ... _|.03/07/2011 __| SCHEDULED REDEMPTION ____ 176,471 176,471 176,471 176,471 176,471 1,478 |.06/07/2022 _|1Z...
__64908P-AA-1 | TENNESSEE VALLEY AUTHORITY/NEW VALLEY GE _ _|.01/15/2011 __| SCHEDULED REDEMPTION ____ 198,442 198,442 200,325 199,565 (1,124) (1,124) 198,442 5,091 |.01/15/2021 _{1
_89609G-AB-8 | TRICAHUE LEASING LLC _. _|.02/26/2011 __| SCHEDULED REDEMPTION ____ 136,691 136,691 136,691 136,691 136,691 1,279 |.02/26/2022 |1
_912810-FS-2 | TSY INFL IX N/B _|.02/23/2011 __|HSBC SECURITIES, INC. .. | .. 28,803,792 | 25,000,000 | 29,169,192 | 29,205,989 | .. (74,750) | . (14,820 | | (89,179) | o | 29,116,811 || (313,018) [ ... (313,018) | ... 335,613 |.01/15/2026 _[1._.
_912810-PV-4 |TSY INFL IX N/B __ _|.02/72372011 _|Various ... f ] 84,441,479 81,245,000 86,729,014 | ¢ 86,920,861 | . (233,163) [ . (15,949) || (249,112) | .. 86,671,749 .(2,230,269) | (2,230,269 | . 904,588 |.01/15/2028 _|1...
912828-JX-9 | TSY INFL IX N/B _|.02/0472011 _|Various . f ] 55,825,042 50,000,000 56,466, 141 56,353,419 | . (140,250) | ... _(66,512) | _....(206,762) 56,146,657 | | (321,615) [ ... (321,615) 610,103 |.01/15/2019 |1
_912828-NI-8 | TSY INFL IX N/B _|.02/23/2011 _|Various 133,116,410 130,000,000 133,577,415 | .. .133,813,352 | (366,890) ... (44,678) || (411,568) | .. 33,401,784 [ (285,374) (285,374) 967,960 |.07/15/2020 |1
_912828-PP-9 | TSY INFL IX N/B __ _|.0272272011 _|Various . f ] 24,126,747 | 24,300,000 | 24,330,031 (6) ()] O 24,330,025 || (203,278) | ... (203,278) | 29,052 | .01/15/2021 1.
DEUTSCHE BANK SECURITIES
_912828-GA-2 |US TREASURY N/B __ fotoazoont | 5,189,258 5,000,000 5,204,727 | 5,078,272 (945) (945) 5,077,328 | |......111,930 | 1 111,930 |. 22,253 | 11/30/2011 _|1...
_912828-HY-9 |US TREASURY N/B _|.01/04/72011 _|BANK OF AMERICA [ ]| 21,131,250 20,000,000 19,946,876 19,974,016 120 120 19,974,136 | 157, 1,157,114 113,950 |.04/30/2013 __
_912828-JT-8 |US TREASURY N/B __ _|.02/01/2011 __| GOLDMAN, SACHS & CO. [ .| .. 25,729,408 | 25,000,000 |......25,946,373 | . 25,840,486 | . | 4,57 | | (24,574) | 25815912 || (86,505) | ... (86,505) | 87,912 | 11/30/2013 _|1...
_912828-Ji-1 |US TREASURY N/B _01/18/2011 __|Various 126,959,349 | 125,000,000 | 124,752,370 |.___ 124,955,511 (19) A 124,955,492 ..2,003,857 | 2,003,857 | 96,340 | _12/31/2013 _|
CREDIT SUISSE FIRST
_.912828-J7-4 |US TREASURY N/B __ _|.01/31/2011 __|BOSTON CORPORATION ______ ... | 30,710,055 30,000,000 30,848,439 | . 30,758,840 [ .. ... @10 | 1,10) | 30,787,730 | | (27,675) | ... (27,675) | 265,401 | .01/31/2014 _[1._.
912828-N0-9 |US TREASURY N/B __ _fLo1/3172011 _|various . f ] 50,140,540 |_._._50,000,000 |..._.50,064,620 | . 50,062,587 (2,835) (2,835) 50,059,752 || 80,788 80,788 153,278 |.07/31/2012 _[1...
_912828-NV-8 |US TREASURY N/B __ _|.03/3172011 __|Various 752,006,825 775,000,000 769,997,550 | ... 770,326,226 | . |1 195,521 | oo | 195,521 | | 770,521,747 _(18,424,922) | (18,424,922)| 5,205,978 | .08/31/2015 _|1...
912828-NZ-9 |US TREASURY N/B _|.02/17/2011 _|Various _212,861,149 222,000,000 221,874,107 | 221,880,359 3,089 3,089 221,883,448 | .(9,022,299) | ._(9,022,299) 1,057,658 |.09/30/2015 _|1
_912828-PA-2 |US TREASURY N/B __ _|.03/3172011 __|Various 138,171,492 | 145,000,000 | 144,858,016 | 144,862,887 4,366 4,366 | | 144,867,253 _..(6,695,761) | __(6,695,761) | ___._.1,082,761 |.09/30/2017 _|1...
MORGAN STANLEY DEAN
_912828-PC-8 |US TREASURY N/B __ 0270372011 | wiTTER | 13,859,180 |..__._.15,000,000 14,151,623 |- 14,155,443 7,641 7,641 14,163,083 | | (303,904) | ... (303,904) | 92,455 | 11/15/2020 1.
_912828-PD-6 |US TREASURY N/B __ _[Lo1/1872011 _|Various . f ] 99,698,880 |._._.100,000,000 99,539,400 | ... 99,552, 187 8,749 8,749 99,560,936 A3 | 137,944 | 77,693 |.10/31/2012 _|1...
UNION BANK OF
_912828-PJ-3 |US TREASURY N/B __ _[.01/18/2011 _|SWITZERLAND ] 25,379,367 26,000,000 25,285,000 | . 25,292,190 4,920 4,920 25297110 || 82,257 82,257 44,196 |.11/30/2015 _|1._.
_912828-NU-0 | W1 TREASURY N/B __ _L.o1/28/2011 _|Various ... [ ] 79,899,344 80,000,000 79,967,063 | 79,971,118 637 637 79,971,756 || (72,412)| (2,42)] 268,308 |.08/15/2013 _|1._.
0599999. Bonds - U.S. Governments 2,155,479,448 | 2,175,974,690 | 2,192,896,412 | 2,131,791,122 (815,053) (123,897) (938,950) 2,190, 173,203 (34,693,755) | (34,693,755) 18,117,775 XXX
__105756-BH-2 |FED REPUBLIC OF BRAZIL __ _].01/15/2011 _| SCHEDULED REDEMPTION ____ 166,667 166,667 191,417 187,736 [ [ (1,089 [ (21,069) 166,667 6,667 [ .01/15/2018 _
__R63339-FD-3 | NORIIEGIAN GOVERNMENT __ _01/13/2011 | BARCLAYS BANK . f | 19,441,532 | 15,590,108 [ .- 17,875,618 | - 19,545,781 | | (25,562) | (25,562) | .--(2,611,864) | 16,908,356 |_._.2,475,212 | ! 57,966 | 2,583,177 | 789,321 | 05/15/2013 _|
__X74344-DII-5 |RUSSIA 5 03/31/30 ___. _|.03/31/2011 __| SCHEDULED REDEMPTION ____ 360,000 360,000 355,575 355,961 4,039 4,039 360,000 13,500 |.03/31/2030 _|
TORONTO DOMINION
_1194786-GL-1 |SGB  6.750 05/05/14 ... ... ... D..._.|.01/18/2011 _|SECURITIES (UsA) INC. .. f . ... | 12,787,147 | . 9,579,107 | .- 11,406,896 | .- 12,661,957 | | ... o84)| oo | (20,624)] ..(1,785,214) | . 10,856,119 | .1 1,921,755 | (40,727)| . 1,881,028 | . 541,191 | 05/05/2014 [1FE___.__
1099999. Bonds - All Other Governments 32,705,345 25,695,881 29,829,506 32,751,436 (63,216) (63,216) |  (4,397,078) 28,291,141 4,396,966 17,239 | 4,414,205 1,350,678 XXX XXX
__041042-KQ-4 | ARKANSAS ST HIGHER ED 6 0 20078 [ 03/15/2011 _[Various [ 6,178,915 [ 6,085,000 || 6,133,578 | 6,118,409 (566) (566) || 6,117,843 | [ .. 61,071 61,071 56,888 [.06/01/2026 [1FE_______
RAYNOND JAVES &
_452151-T8-6 | ILLINOIS ST G 0 1997 SER JULY _ _|.03/25/2011 _| ASSOCIATES, INC. ... 910,719 910,000 912,857 910,000 910,000 719 719 35,019 |.07/01/2015 __
_452151-B6-9 | ILLINOIS ST G 0 2006 SER JUN ___ _|.03/11/2011 __| RBC DAIN RAUSCHER . || 5,184,750 | 5,080,000 | ... 5,531,764 | 5,247,085 | | (34,654) | | (34,654) || 5,212,381 | [ (27,631) [ . (27,631) [ . 179,917 |.01/01/2012 __
PRAGER MCCARTHY & SEALY
__677520-JA-7 |OHIO ST G O COMMON SCHOOLS 2006 A ... | 03/31/2010 | h 1,135,277 | 1,100,000 | .. 1,078,000 | 1,082,284 24 24 | 1,082,508 [ | . 52,769 52,769 25,363 | 09/15/2023 |FE___.___
1799999. Bonds - U.S. States, Territories and Possessions 13,409,660 13,175,000 13,656, 199 13,357,728 (34,996) (34,996) 13,322,732 86,928 86,928 297,185 XXX XXX
PRAGER MCCARTHY & SEALY
_556583-NV-0 | MADISON AL WARRANTS 2006 A | . 02/18/2011 | b 275,954 | 270,000 | 273,082 | . 271,951 (43) 43 271,908 4,046 4,046 2,801 | .12/01/2024 _|1FE______.
PRAGER MCCARTHY & SEALY
_556583-Nil-8 | MADISON AL WARRANTS 2006 A | . _01/13/2011 __ 151,113 150,000 151,442 150,928 (7) (7) 150,921 192 192 900 |.12/01/2025 |1FE______
PRAGER MCCARTHY & SEALY
__607114-P7-4 |MOBILE AL G O CAP IMPT WT 2006 REF _|-03/72472011 _. 321,127 300,000 317,160 310,117 (318) (318) 309,798 [l 11,329 11,329 8,361 | 02/15/2022
__846470-Al-2 | SPANISH FORT AL G O WTS SER 2004 ___ _|.02/01/2011 __| CALLED @ 100.00000000 __. 175,000 175,000 175,000 177,663 53 53 177,716 (2,716) (2,716) 6,781 | .02/01/2029 {1
_662523-22-5 |NORTH SLOPE BOROUGH ALASKA G O SER A __ _[-o1/0172011 _|vaRtous . f 9,879,985 | | 9,879,985 | 9879985 [ b Lo 9,879,985 106/30/2011 __
__537428-XA-7 |LITTLE ROCK AR SCH DIST CONSTR 2001 C _|.02/01/2011 __| MATURED 595,000 595,000 616,563 595,228 (228) (228) 595,000 14,875 | .02/01/2011 _|
__722460-PJ-5 |PINE BLUFF AR SCH DIST NO 3 G 0 2006 _ _|.02/01/2011 _| CALLED @ 100.00 635,000 635,000 583,877 589,630 198 198 589,829 [ .l . ¢ 45,171 45,171 14,684 | 02/01/2024 _|
__722460-PL-0 | PINE BLUFF AR SCH DIST NO 3 G 0 2006 _ _.02/01/2011 _| CALLED @ 100.00 450,000 450,000 449,397 449,493 2 2 449,495 505 505 10,688 | 02/01/2026
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_722460-PlI-8 |PINE BLUFF AR SCH DIST NO 3 6 0 2006 | .. _02/01/2011 _[ CALLED @ 100.00 ... 1,510,000 [ 1,510,000 [ 1,503,990 [ 1,504,871 18 8 1,504,889 5,111 5,111 35,863 [.02/01/2027 [FE_______
__722460-PN-6 | PINE BLUFF AR SCH DIST NO 3 6 0 2006 .| ... _02/01/2011 | CALLED @ 100.00 . [ .| 1,125,000 | 1,125,000 | 1,115,888 | .. 1,117,123 25 25 | 1,117,148 7,852 7,852 26,719 |.02/01/2028 _|1FE_______
PRAGER MCCARTHY & SEALY
_672325-SN-8 | OAKLAND CA UNI SCH DIST 2007 ___ feoszszoont | 16,816,874 17,985,000 15,651,446 | - 15,854,537 21,546 21,546 15,876,084 | |....940,791 | ____ 940,791 | ...} 567,027 |.08/01/2024 _|
_672325-W1J-2 | OAKLAND CA UNI SCH DIST 2007 ___ _|.03/31/72011 _|Various .|| 7,496,260 7,800,000 7,457,190 199 199 7,457,389 38,871 55,333 |.08/01/2024 __
__30606N-AA-2 | FALCON HIGHLANDS CO METRO DIST _12/31/2010 __| CALLED @ 100.0 145,000 145,000 143,491 121,474 | . 22,010 22,010 143,484 1,516 12/15/2034 |4,
PRAGER MCCARTHY & SEALY
_108151-E5-6 |BRIDGEPORT CT G 02004 C .| ... _02/16/2011 __ 115,620 100,000 112,667 108,634 (102) (102) 108,532 7,088 7,088 2,857 |.08/15/2020 _|1FE______.
PRAGER MCCARTHY & SEALY
_803276-LP-7 | SARASOTA CNTY FL ENVIR SENS G 0 2008 ____ _|.01/07/2011 _. 103,777 100,000 101,865 101,458 (5) (5) 101,453 2,324 2,32 1,473 [.10/01/2029 | 1FE. .
__167615-JA-2 | CHICAGO IL G O PARK DIST UNLTD 2001 B __ _01/01/2011 _| CALLED @ 100.00000000 ___ | ... |....4,280,000 | . 4,280,000 | 4,304,205 | 4,280,000 | b e | 4,280,000 115,025 |.01/01/2029 __|1FE._.
PRAGER MCCARTHY & SEALY
_215457-AP-7 | COOK CNTY IL HSD 201 J STERLING MORTON 0 ____ | ... 03/30/2011 | 1,778,983 | . 2,810,000 | 1,282,467 | .. 1,749,843 24,180 24,180 | | 1,774,023 4,960 4,960 12/01/2019 |2
RAYNOND JAVES &
_202345-EG-1 | COUNTRY CLUB HILLS IL G O SALES TAX 06 .| ... _03/21/2011 __| ASSOCIATES, INC. .. f. | 1,471,961 | 1,565,000 | 1,622,561 | ... 1,599,193 (1,295) (1,295) | o 1,507,897 [l (125,937) | ... (125,937) | ... 24,562 |.12/01/2020 |2FE_______
RAYNOND JANES &
_202345-EJ-5 | COUNTRY CLUB HILLS IL G O SALES TAX 06 .| ... _03/21/2011 __| ASSOCIATES, INC. ... 948,308 | .. 1,055,000 | ... 1,089,499 | .. 1,075,514 (776) T6) | | 1,074,738 [l (126,430) [ .. (126,430) | .1 16,558 |.12/01/2022 _|2FE____._.
RAYNOND JAVES &
_202345-EK-2 | COUNTRY CLUB HILLS IL G O SALES TAX 06 .| ... _03/21/2011 __| ASSOCIATES, INC. _______._. 971,870 | 1,105,000 | 1,139,382 | . 1,125,423 (772) T2 | 1,124,650 [l (152,781) | ... (152,781) | ... 17,342 | .12/01/2023 _|2FE____._.
PRAGER MCCARTHY & SEALY
_262651-RK-0 | DU PAGE CNTY IL FST PRESV DIST G 0 2005A ___ | ... _01/18/2011 __ 155,001 150,000 148,941 149,178 3 3 149,180 5,821 5,821 1,500 [.11/01/2022 |FE_______
RAYNOND JAVES &
_400316-CX-1 | GRUNDY CNTY IL SD NO 54 GRUNDY 05 REF | ... _03/10/2011 __| ASSOCIATES, INC. .|| 7,153,167 | 7,215,000 | 774,235 | 7,174,235 432 432 | 7,174,668 || (21,500) | .. (21,500) | 125,060 |.12/01/2024 _|1FE______.
MESIRON FINANCIAL, INC.
_216181-EX-1 | ILLINOIS CNNTY COLL DIST 512 HARPER 09A fo2z22zo0t || 11,984,488 | - 12,800,000 [ ... 11,878,400 | ... 11,934,730 4,174 474 || 11,938,904 | | 45,584 45,584 124,900 | .12/01/2028 __|1FE._.
_557021-FP-2 | MADISON CNTY IL USD 7 EDWARDSVILLE 01 __ _|.02/01/2011 __| CALLED @ 100.00000000 __. 850,000 850,000 848,963 849,980 20 20 850,000 21,250 |.02/01/2019 __|1FE
_557021-FQ-0 | MADISON CNTY IL USD 7 EDWARDSVILLE 01 __ _02/01/2011 _| CALLED @ 100.00000000 ___ | ... | 1,600,000 | ... 1,600,000 | 1,588,496 | .. 1,599,770 230 280 [ 1,600,000 40,000 |.02/01/2020 __|1FE .
BLAIR, WILLIAM, &
__46263R-DR-3 | IPS MULTI-SCH BLDG CORP IN 2006 B __ _|.03/02/2011 _| compPANY, L.L.C. 155,292 150,000 150,813 150,504 (15) (15) 150,489 4,803 4,803 4,350 |.07/15/2023 __|1FE._.
_553543-AV-1 |MSD WARREN TP IN VISION 2005 2001 _01/15/2011 __| CALLED @ 100.00000000 __. 890,000 890,000 910,586 890,098 (98) (98) 890,000 21,138 |.07/15/2012 _|1FE._.
PRAGER MCCARTHY & SEALY
_625854-DX-9 |MUNCIE IN SCH BLDG CORP 2006 .| ... _03/31/2011 __ 705,789 675,000 680,272 679,102 (93) (93) 679,009 [ | 26,780 26,780 17,749 |.07/15/2020 _|1FE______.
PRAGER MCCARTHY & SEALY
_838783-AY-4 | SOUTH MADISON IN MID SCH BLDG CORP 2007 ______| ... _01/24/2011 _ 103,236 100,000 93,988 94,643 2 2 94,665 8,571 8,571 2,533 |.07/15/2023 _|1FE______.
PRAGER MCCARTHY & SEALY
_838783-AZ-1 | SOUTH MADISON IN MID SCH BLDG CORP 2007 ______| ... _01/19/2011 _ 255,675 250,000 250,193 250,136 (1) (1) 250,135 5,540 5,540 6,234 | .07/15/2024 _|1FE_____.
PRAGER MCCARTHY & SEALY
_838783-BB-3 | SOUTH MADISON IN MID SCH BLDG CORP 2007 ._____| ... _01/13/2011 __ 202,402 200,000 199,252 199,345 1 1 199,346 3,056 3,056 4,856 | .07/15/2026 _|1FE_____.
PRAGER MCCARTHY & SEALY
_96023P-Al-5 | WESTFIELD-WASHINGTON IN MULTI SCH 04A | ... _02/01/2011 __ 105,638 100,000 103,389 100,817 (23) (23) 100,794 4,844 4,844 2,764 | .07/15/2020 _|1FE______.
PRAGER MCCARTHY & SEALY
_34525P-CB-3 | FORD CNTY KS JAIL G O SALES TAX 08A | ... _02/10/2011 __ 895,255 880,000 782,424 791,833 456 456 792,288 102,967 | 102,967 | .1 17,384 |.09/01/2024 _|1FE______.
PRAGER MCCARTHY & SEALY
_491089-Ji-1 | KENTON CNTY KY SD SCH BLDG 2005 .| ... _02/11/2011 __ 907,242 900,000 876,897 881,962 85 85 882,047 || 25,195 25,195 19,075 |.02/01/2023 _|1FE_____._.
PRAGER MCCARTHY & SEALY
_546279-N2-2 | LOUISIANA LOC GOVT EAST ASCENSION 07 | ... _02/04/2011 __ 122,610 120,000 120,460 120,326 (5) (5) 120,321 2,289 2,289 1,020 [.12/01/2022 |FE_______
PRAGER MCCARTHY & SEALY
__B4T63F-FN-4 |NEW ORLEANS LA G O PUB IMPT 2003 ___ _|.01/06/2011 _. 817,750 785,000 798,722 789,631 (41) (41) 789,500 .| 28,160 28,160 4,361 | 12/01/2022
_838736-UP-9 | SOUTH LYON M| COMM SCH BLDG 06 _02/11/2011 _|BOSC, INC. .| 2,040,000 | 2,000,000 | 2,023,120 | . 2,014,130 (296) (296) |oooo | 2,013,834 || 26,166 26,166 26,250 | 05/01/2022 __
PRAGER MCCARTHY & SEALY
_605340-501-9 | JACKSON MS PUBLIC SCH DIST 08 ____ _|.01/04/2011 _. 583,645 500,000 542,350 537,347 (74) (74) 537,278 | oo 46,372 46,372 7,000 |.04/01/2018 _
__467574-JR-1 | JACKSON CNTY MO SD 58 G O CENTER _|.03/01/2011 _| CALLED @ 100.00 540,000 540,000 544,649 540, 101 (101) (101) 540,000 13,500 |.03/01/2016 _|
__467574-J5-9 | JACKSON CNTY MO SD 58 G O CENTER 2001 _|.03/01/2011 _|cALLED @ 100.0 [ | 1,025,000 | ... 1,025,000 | 1,028,998 | .. 1,025,083 (83) (83) | | 1,025,000 25,625 |.03/01/2017 __
__467574-JU-4 | JACKSON CNTY MO SD 58 G O CENTER 2001 __ .03/01/2011 __| CALLED @ 100.00 250,000 250,000 248,240 249,946 54 54 250,000 6,250 |.03/01/2019 _
PRAGER MCCARTHY & SEALY
__472538-G0-4 | JEFFERSON CITY MO SCH DIST 2007 | ... _02/22/2011 __ 214,009 200,000 193,498 193,569 2 2 193,611 || 20,398 20,398 4,458 | 03/01/2023 _|2FE ..
PRAGER MCCARTHY & SEALY
__472538-GR-2_ | JEFFERSON CITY MO SCH DIST 2007 ... | .03/11/2011 __ 295,716 275,000 264,735 264,913 110 110 265,023 [ | 30,693 30,693 7,448 | 03/01/2024 [2FE .
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PRAGER NCCARTHY & SEALY
_68562P-CII-9 | ORCHARD FARM R-V SCH DIST MO 20078 _|.01/13/72011 _. 558,858 545,000 497,025 502,018 105 105 502,123 || 56,735 56,735 9,375 |.03/01/2025 _
_048510-AP-6 | ATLANTIC CNTY NJ SWR AUTH 1977 A _|.01/01/2011 __| CALLED @ 100.00000000 __. 145,000 145,000 144,275 144,986 144,986 14 14 4,984 |.01/01/2012 _[1..
__64966A-2B-4 |NEW YORK NY G O FISCAL 2001 SER G __ _|.02/03/2011 __| CALLED @ 101.00000000 .| ... | 1,353,400 | .. 1,340,000 | 1,424,621 | 1,356,687 (3,436) (3,436) || 1,353,251 149 149 35,566 |.08/01/2011 __
PRAGER MCCARTHY & SEALY
_239847-EY-8 | DAYTON OH CITY SCH DIST G 0 2003 D .| ... .03/10/2011 __ 105,383 100,000 101,222 100,358 (29) (29) 100,329 5,054 5,054 1,444 | 12/01/2020 |FE_____
PRAGER MCCARTHY & SEALY
_531677-D2-2 |LICKING HEIGHTS OH LOC SCH DIST 2004 | ... _02/17/2011 __ 105,982 100,000 100,792 100,311 (12) (12) 100,299 5,683 5,683 1,082 [.12/01/2020 |1FE_______
PRAGER MCCARTHY & SEALY
__667689-0R-7 | NORTHIEST OH LOC SCH DIST G 0 05 REF .| ... _01/21/2011 _ 259,013 250,000 248,518 248,853 5 5 248,858 | | 10, 155 10, 155 1,719 [.12/01/2022 |FE______
PRAGER MCCARTHY & SEALY
_726158-FA-1 |PLAIN OH LOC SCH DIST 6 02003 . | _01/06/2011 __ 101,946 100,000 97,136 97,578 2 2 97,580 4,366 4,366 556 |.12/01/2030 _|1FE______
_.598291-JK-9 | MIDIEST CITY OK G 0 UNLTD 2002 _|.02/01/2011 __| MATURED 975,000 975,000 991,175 975, 182 (182) (182) 975,000 24,375 |.02/01/2011 _|1FE..
__678739-RD-7 | OKLAHOMA CNTY OK 1SD NO 12 EDNOND 07 _|.03/01/2011 __| MATURED 195,000 195,000 196,133 195,051 (51) (51) 195,000 3,900 |.03/01/2011 __|1FE._.
PRAGER MCCARTHY & SEALY
_017292-UN-9 | ALLEGHENY CNTY PA IND OFF BLDG GTD 028 | ... _01/20/2011 __ 644,606 625,000 623,060 623,469 9 9 623,477 || 21,129 21,129 7,292 | 11/01/2022 | 1FE______.
_123776-VJ-2 |BUTLER PA AREA SCH DIST G 02008 .| ... _01/12/2011 __[CRONIN & COMANY 369,362 350,000 346,759 347,157 9 9 347,166 [l 22,196 22,196 4,681 | .10/01/2022 _|1FE______.
PRAGER MCCARTHY & SEALY
_160069-0K-9 | CHARLESTON CNTY SC 6 0 07 .| _03/01/2011 __ 105,026 100,000 100,550 100,405 (9) (9) 100,396 4,630 4,630 1,538 [ 11/01/2025 |FE______
PRAGER MCCARTHY & SEALY
_160069-0L-7 | CHARLESTON CNTY SC 6 0 07 .| _01/14/2011 _ 101,919 100,000 100,233 100,172 (1) (1) 100,170 1,749 1,749 988 |.11/01/2026 |1FE______
PRAGER MCCARTHY & SEALY
_160069-PR-5 | CHARLESTON CNTY SC SALES TX DB 07 .| ... .03/07/2011 __ 367,372 350,000 351,925 351,417 (32) (32) 351,385 [ | 15,986 15,986 5,425 | 11/01/2025 _|1FE______.
PRAGER MCCARTHY & SEALY
_160069-PS-3 | CHARLESTON CNTY SC SALES TX DB 07 .| ... .03/23/2011 __ 927,328 900,000 902,097 901,544 (25) (25) 901,520 .| 25,808 25,808 11,944 | 11/01/2026 _|1FE______.
PRAGER MCCARTHY & SEALY
_189152-FL-0 | CLOVER SC SCH DIST N0 2 2007A .| ... .03/02/2011 __ 959,993 950,000 846,495 855,788 345 345 856, 133 .....103,860 | ] 103,860 | .1 17,606 |.03/01/2025 _|1FE_____._.
PRAGER MCCARTHY & SEALY
_189152-F)I-8 | CLOVER SC SCH DIST N0 2 2007A .| ... .03/23/2011 __ 535,649 525,000 524,328 524,411 5 5 524,416 | | 11,233 11,233 12,216 |.03/01/2026 _|1FE______.
PRAGER MCCARTHY & SEALY
_189152-FN-6 | CLOVER SC SCH DIST N0 2 2007A .| _01/11/2011 _ 201,232 200,000 198,712 198,858 2 2 198,859 2,373 2,373 3,325 |.03/01/2027 _|1FE_____.
PRAGER MCCARTHY & SEALY
_763665-TF-3 |RICHLAND CNTY SC SD NO 01 G 0 _|.01/05/2011 _. 103,704 100,000 98,868 98,981 1 1 98,982 4,722 4,722 1,702 [.03/01/2025 | 1FE. .
_003268-AK-5 | ABERDEEN SD SCH DIST N0 6-1 6.0 BDS 2000 . _|.01/01/2011 __| MATURED 285,000 285,000 287,232 285,000 285,000 7,125 |.01/01/2011 _|1FE
_003268-AL-3 | ABERDEEN SD SCH DIST N0 6-1 G.0 BDS 2000 _|.01/01/2011 _| CALLED € 100.00000000 ___ | ... | 2,135,000 | 2,135,000 | 2,123,983 | 2,135,000 | b e e 2,135,000 55,510 |.01/01/2016 _|1FE..
PRAGER MCCARTHY & SEALY
_83755L-KZ-8 | SOUTH DAKOTA BLDG AUTH REV 08 .| ... _01/31/2011 _ 909,910 900,000 883,269 885,003 61 61 885,064 [ | 24,846 24,846 6,700 |.06/01/2025 _|1FE______.
PRAGER MCCARTHY & SEALY
_011415-LU-8 | ALAMO TX CMNTY COLLEGE DIST 2007A .| ... _02/10/2011 __ 105,198 100,000 96,165 96,263 21 21 96,283 8,915 8,915 2,500 |.08/15/2025 _|1FE______.
PRAGER MCCARTHY & SEALY
_052430-AU-9 | AUSTIN TX INDPT SCH DIST 6 0 2006 .| ... .03/10/2011 __ 861,048 850,000 760,489 768,968 279 279 769,246 | | 91,801 91,801 35,738 |.08/01/2025 |1FE_______
PRAGER MCCARTHY & SEALY
_139015-LG-4 | CANYON TX 1SD G 02007 .| 0171972011 | 1,219,356 | 1,200,000 | 1,194,108 | . 1,194,994 16 6 | 1,195,010 [l 24,346 24,346 23,850 |.02/15/2025 |1FE.___.___
PRAGER MCCARTHY & SEALY
_184540-J7-8 | CLEAR CREEK TX INDPT SCH DIST 06 .| ... _01/06/2011 __ 102,852 100,000 97,035 97,543 3 3 97,547 5,305 5,305 4,075 | .02/15/2025 _|1FE______.
PRAGER MCCARTHY & SEALY
_232760-XG-8 | CYPRESS-FAIRBANKS 1SD TX 6 0 02 B RWKT ______| ... 02/24/2011 | e 1,276,706 | .. 1,220,000 | 1,220,000 | ... 1,220,000 | e e e e 1,220,000 |t 56,706 56,706 31,883 |.02/15/2026 | 1FE._______
PRAGER MCCARTHY & SEALY
_356865-BF-1 | FREER TX INDPT SCH DIST SCH BLDG 2007 __ _|.0171072011 _. 268,050 250,000 256,545 254,649 (20) (20) 254,629 | | 13,421 13,421 11,014 |.08/15/2024 _|1FE._.
_366155-GU-7 | GARLAND TX 1SD G O SCH BLDG 1997 _|.01/12/2011 _| cALLED @ 100.00 [ | 1,820,000 | ... 1,820,000 | 1,454,235 | 1,669,491 689 689 [ .| 1,670,180 [ ... 149,820 | 149,820 | . 29,727 |.02/15/2017 _|1FE._.
PRAGER MCCARTHY & SEALY
_516840-TN-5 |LAREDO TX 1SD SCH BLDG 2006 .| ... _01/14/2011 _ 103,436 100,000 91,603 92,605 2 2 92,626 [l 10,810 10,810 4,363 | .08/01/2023 _|1FE______.
PRAGER MCCARTHY & SEALY
_516840-TP-0 |LAREDO TX 1SD SCH BLDG 2006 .| ... .03/07/2011 __ 517,947 500,000 454,668 459,656 330 330 459,986 | ... | 57,961 57,961 13,013 |.08/01/2024 _|1FE______.
_521840-XG-8 |LEANDER TX INDPT SCH DIST 2000 PSF _|.02/15/2011 _|cALLED € 36.9916 || 5,269,453 14,245,000 2,641,735 | 5,228,108 41,14 41,14 5,269,249 204 204 .08/15/2026 __| 1FE._.
_521840-XK-9 |LEANDER TX INDPT SCH DIST 2000 PSF _|.02/15/2011 _| CALLED @ 30.3514 _.....5,695,519 22,060,000 3,346,281 6,642,792 52,510 52,510 6,695,302 217 217 .08/15/2029 __|FE
_521840-XL-7 |LEANDER TX INDPT SCH DIST 2000 PSF _|.02/15/2011 _|cALLED € 28.4568 || 6,276,147 | . 22,055,000 3,136,662 | 6,226,743 49,222 49,222 6,275,965 182 182 .08/15/2030 __| 1FE
__537096-EL-9 |LITTLE ELM TX INDPT SCH DIST REF 95 __ _|.02/15/2011 _| CALLED @ 100.00000000 __. 335,000 335,000 335,000 335,000 335,000 11,306 |.08/15/2022 | 1FE._.
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PRAGER NCCARTHY & SEALY
_659414-ME-3 | NORTH FOREST TX INDPT SCH DIST 068 .| ... _03/14/2011 _ 105,823 100,000 93,309 93,670 83 83 93,753 |l 12,070 12,070 2,797 | .08/15/2022 _|1FE______.
PRAGER MCCARTHY & SEALY
_659414-MG-8 | NORTH FOREST TX INDPT SCH DIST 068 .| ... _02/14/2011 _ 102, 144 100,000 91,571 92,036 50 50 92,086 .| 10,058 10,058 2,401 | .08/15/2024 _|1FE______.
PRAGER MCCARTHY & SEALY
_730553-MD-3 | POINT ISABEL TX INDPT SCH DIST 06 B . | ... _01/19/2011 _ 607,328 595,000 542,637 548,201 157 157 548,358 | .| 58,970 58,970 12,867 |.02/01/2024 _|1FE_____._.
PRAGER MCCARTHY & SEALY
_730553-ME-1 | POINT ISABEL TX INDPT SCH DIST 06 B . | ... 02/28/2011 __ 129,110 125,000 113,783 114,899 84 84 14,983 || 14,127 14,127 3,313 | .02/01/2025 _|1FE_____.
PRAGER MCCARTHY & SEALY
_730553-MF-8 |POINT ISABEL TX INDPT SCH DIST 06 B . | ... .03/10/2011 __ 359,448 350,000 346,854 347,333 24 24 347,388 |l 12,090 12,090 9,650 |.02/01/2026 _|1FE______.
PRAGER MCCARTHY & SEALY
_775830-HH-8 |ROMA TX INDPT SCH DIST 2006 .| ... _01/25/2011 __ 101,879 100,000 90,846 91,752 29 29 91,781 [l 10,008 10,008 4,288 | .08/15/2025 _|1FE______.
PRAGER MCCARTHY & SEALY
_89438V-E4-4 | TRAVIS CNTY TX PERM INPT 2006 .| ... _01/27/2011 _ 206,888 200,000 185,011 186,581 66 66 186,647 || 20,24 20,241 8,250 |.03/01/2023 _|1FE______.
PRAGER MCCARTHY & SEALY
_89438V-E6-Q | TRAVIS CNTY TX PERM INPT 2006 .| ... _01/21/2011 _ 254,210 250,000 249,673 249,730 1 1 249,731 4,479 4,479 10,156 |.03/01/2025 __|
__947134-PN-6 | IEATHERFORD TX IND SCHOOL DIST ___ _|.02/15/2011 __| CALLED @ 36.783 11,035 30,000 5,734 10,943 90 90 11,082 3 3 02/15/2026 __
__947134-PP-1 | IEATHERFORD TX IND SCHOOL DIST ___ _|.02/15/2011 _| CALLED @ 32.191 14,486 45,000 7,532 14,368 118 118 14,485 1 1 02/15/2028 __
_947134-TQ-5 | WEATHERFORD TX 1SD G O BLDG REF 2001 CAP ____ || .02/15/2011 _CALLED @ 4247 | |1 1,703,668 4,040,000 1,349,210 | 1,691,803 11,865 11,865 _.1,703,668 .02/15/2026 __
__947134-TS-1 | WEATHERFORD TX 1SD G O BLDG REF 2001 CAP ____ |. _02/15/2011 __|CALLED @ 87.46 | | 1,303,608 480,000 ,031,558 | 1,294,498 9,110 9,110 1,303,608 02/15/2028 __
PRAGER MCCARTHY & SEALY
_969887-SL-3 | WILLIAMSON CNTY TX 6 0 06 A | ... .03/07/2011 __ 103,073 100,000 89,154 90,207 89 89 90,295 [l 12,778 12,778 2,563 |.02/15/2025 _|1FE______.
PRAGER MCCARTHY & SEALY
_969887-UH-Q | WILLIANSON CNTY TX UNLTD TAX ROAD 07 .| ... _01/04/2011 _ 100,240 100,000 100,303 100,182 (1) (1) 100, 181 59 59 4,249 | .02/15/2032 _|1FE______.
PRAGER MCCARTHY & SEALY
_983064-N0-5 |WYLIE TX 6 0 2006 .| ... _02/28/2011 __ 801,989 780,000 777,114 777,664 18 18 777,683 [l 24,306 24,306 21,561 |.02/15/2024 |1FE_______
PRAGER MCCARTHY & SEALY
_983064-NR-3 | WYLIE TX G 0 2006 ___ .03/08/2011 __ 457,691 450,000 446,589 447,188 13 13 447,200 |l 10,490 10,490 16,200 |.02/15/2025 _|
PRAGER MCCARTHY & SEALY
_720611-QN-5 | PIERCE CNTY WA SD NO 403 BETHEL 06 .| ... 011472011 | 1,035,230 | 1,000,000 924,918 934,713 21 21 934,924 ....100,306 | .. 100,306 | ......_.__¢ 6,125 | 12/01/2022 _|1FE_____.
PRAGER MCCARTHY & SEALY
_568516-ES-3 | MARINETTE W1 SCH DIST REF 2002 A .| ... _01/04/2011 _ 109,082 100,000 99,345 99,639 1 1 99,640 9,443 9,443 1,750 |.03/01/2018 | 1FE_______
PRAGER MCCARTHY & SEALY
_838868-FK-8 | SOUTH MILWAUKEE W1 SCH DIST 6 0 04 REF .| ... _02/04/2011 __ 160,296 150,000 153,708 151,815 (33) (33) 151,782 8,514 8,514 2,400 | 04/01/2019 _[fFE______.
2499999. Bonds - U.S. Political Subdivisions of States, Territories and Possessions 125,062,367 162,810,000 112,344,456 115,296,704 22,010 210,428 232,438 122,986,332 2,076,035 | 2,076,035 1,921,642 XXX
_31396L-YT-1 [FANNIE MAE BENCHVARK REMIC _[.03/01/2011 _| SCHEDULED REDEMPTION ____ 387,347 387,347 386,999 387,313 33 33 387,347 4,670 [ 05/25/2014 _[1._
_31297V-LN-6 | FED HOME LOAN TG CORP #A39333 _|.03/01/2011 _| SCHEDULED REDEMPTION ____ 984 984 937 964 20 20 984 11 [.10/01/2035 |1
_3133T3-VD-7 |FED HOME LOAN MTG CORP 1666 H ____ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ 92,232 92,232 93,985 92,262 (30) (30) 92,232 1,291 [ 09/15/2023 1.
_31296J-38-0 | FED HOME LOAN TG CORP GOLD #A10794 _|-03/01/2011 __| SCHEDULED REDEMPTION . | 32 32 33 33 (1) (1) 32 .09/01/2032 |1
_31296K-7L-1 | FED HOME LOAN MTG CORP GOLD #A11799 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 103 103 107 105 (2) (2) 103 2 |.08/01/2033 _{1
_31296L-WK-3 | FED HOME LOAN MTG CORP GOLD #A12450 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ 670 670 690 684 (14) (14) 670 9 |.08/01/2033 _{1
_31296L-6B-2 | FED HOME LOAN MTG CORP GOLD #A12666 __ _|.03/01/2011 | SCHEDULED REDEMPTION ____ 151 151 153 153 (2) (2) 151 2 |.06/01/2033 _{1
_31296M-LU-1 | FED HOME LOAN TG CORP GOLD #A13039 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 52 52 54 53 (1) (1) 52 1 1.09/01/2033 |1
_31296M-2N-8 | FED HOME LOAN MTG CORP GOLD #A13481 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ 683 683 698 696 (12) (12) 683 10 [.09/01/2033 |1
_31296N-20-3 | FED HOME LOAN TG CORP GOLD #A14351 _|.03/01/2011 _| SCHEDULED REDEMPTION __f | 123,870 123,870 129,212 132,087 (8,218) (8,218) 123,870 1,931 [.10/01/2033 _|1._.
_31296N-2J-5 | FED HOME LOAN MTG CORP GOLD #A14377 _|.03/01/2011 _| SCHEDULED REDEMPTION ____ 1,259 1,259 1,303 1,334 (75) (75) 1,259 20 |.10/01/2033 _{1..
_31296P-E8-1 | FED HOME LOAN TG CORP GOLD #A14659 __ _|.03/01/2011 | SCHEDULED REDEMPTION ___f | . 207,005 | 227,005 | . 236,795 | . 287,160 || (0,154) | (10,154) | oo | 227,005 2,766 |.10/01/2033 {1
_31296P-WiX-6 | FED HOME LOAN TG CORP GOLD #A15162 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ 59,676 59,676 61,420 61,468 (1,792) (1,792) 59,676 666 |.11/01/2033 |1
_31296P-XlI-9 | FED HOME LOAN MTG CORP GOLD #A15184 _|.03/01/2011 | SCHEDULED REDEMPTION ____ 592 592 605 601 (9) (9) 592 8 |.11/01/2033 _[1._.
_31296P-5P-3 | FED HOME LOAN TG CORP GOLD #A15354 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 88 88 89 89 (1) (1) 88 1 |.11/01/2033 _|1._.
_312960-C-8 | FED HOME LOAN MTG CORP GOLD #A15485 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 930 930 950 948 (18) (18) 930 12 |.11/01/2033 |1
_312960-UN-8 | FED HOME LOAN TG CORP GOLD #A15989 __ _|.03/01/2011 | SCHEDULED REDEMPTION ____ 24 24 % % (1) (1) 24 1170172033 _|1
_312960-UR-9 | FED HOME LOAN TG CORP GOLD #A15992 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 157 157 160 160 (3) (3) 157 2 |.11/01/2083 _[1._.
_312960-24-7 | FED HOME LOAN MTG CORP GOLD #A16190 _|.03/01/2011 | SCHEDULED REDEMPTION ____ 361 361 368 365 (5) (5) 361 4 1.11/01/2083 _[1._.
_312965-A9-7 |FED HOME LOAN MTG CORP GOLD #A17232 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ 262 262 269 265 (3) (3) 262 4 1.12/01/2083 _{1
_312965-KN-7 | FED HOME LOAN MTG CORP GOLD #A17500 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ 279 279 289 288 (9) (9) 279 4 | 01/01/2034 |
_312965-SL-1 | FED HOME LOAN MTG CORP GOLD #A17723 || .08/01/2011 __| SCHEDULED REDEMPTION ____ 189 189 193 192 (4) (4) 189 3 1.01/01/2034 _{1._. -
_31296T-AS-3 | FED HOME LOAN TG CORP GOLD #A18117 ... | ... .03/01/2011 _| SCHEDULED REDEMPTION .. f . ... | . 23,505 23,525 23,945 23,955 (430) (X)) I N 23,505 321 |.02/01/2034 1.
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_31296T-SK-1 |FED HOME LOAN TG CORP GOLD #A18622 | . .. -03/01/2011 _| SCHEDULED REDENPTION ____ 279,231 279,231 285,892 281,079 (1,848) (1,848) 279,231 2,540 |.02/01/2034 |1
_31296T-2D-9 |FED HOME LOAN TG CORP GOLD #A18840 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8 8 9 9 8 .02/01/2034 |1
_31296T-3U-6 |FED HOME LOAN MTG CORP GOLD #A18911 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,552 4,552 4,648 4,619 (67) (67) 4,552 56 |.02/01/2034 _[1
_31296T-5E-0 | FED HOME LOAN TG CORP GOLD #A18945 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,650 1,650 1,686 1,670 (20) (20) 1,650 19 [.02/01/2034 |1
_312961I-KL-0 | FED HOME LOAN TG CORP GOLD #A20299 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 12 12 12 .04/01/2034 _|1
_31296Y-PR-8 | FED HOME LOAN TG CORP GOLD #A22232 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,815 1,815 1,854 1,839 (24) (24) 1,815 22 |.05/01/2034 _[1
_31297A-20-9 | FED HOME LOAN TG CORP GOLD #A23448 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31 31 32 32 (1) (1) 31 .06/01/2034 _|1
_31297A-2C-7 | FED HOME LOAN TG CORP GOLD #A23471 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 214 214 216 216 (2) (2) 214 2 |.06/01/2034 _[1..
_31297A-3H-5 | FED HOME LOAN TG CORP GOLD #A23500 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 648 648 655 654 (7) (7) 648 9 |.06/01/2034 _[1._.
_31297B-LC-4 |FED HOME LOAN TG CORP GOLD #A23923 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18 18 18 18 (1) (1) 18 .06/01/2034 _|1
_31297B-ME-9 | FED HOME LOAN MTG CORP GOLD #A23957 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,870 10,870 11,107 1,124 (254) (254) 10,870 163 |.06/01/2034 _{1
_31297B-WIN-8 | FED HOME LOAN TG CORP GOLD #A24253 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 519 519 530 530 (1) (1) 519 8 |.07/01/2034 _[1._.
_31297B-7A-3 | FED HOME LOAN TG CORP GOLD #A24337 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,129 2,129 2,173 2,162 (33) (33) 2,129 32 |.07/01/2034 _[1...
_31297C-HY-9 | FED HOME LOAN MTG CORP GOLD #A24747 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 66 66 68 69 (3) (3) 66 1 |.07/01/2034 |1
_31297C-H3-7 | FED HOME LOAN MTG CORP GOLD #A24750 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,880 1,880 1,945 1,972 (92) (92) 1,880 30 |.07/01/2034 _[1
_31297C-UC-2 | FED HOME LOAN TG CORP GOLD #A25079 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,744 1,74 1,803 1,843 (102) (102) 1,744 23 |.08/01/2034 _[1...
_31297C-ZT-0 | FED HOME LOAN TG CORP GOLD #A25254 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,374 1,374 1,421 1,443 (70) (70) 1,374 20 |.08/01/2034 _[1..
_31297C-4P-2 | FED HOME LOAN TG CORP GOLD #A25330 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,557 2,557 2,645 2,685 (128) (128) 2,557 28 |.08/01/2034 _[1
_31297D-E9-5 | FED HOME LOAN TG CORP GOLD #A25560 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30 30 31 31 (1) (1) 30 .08/01/2034 _|1
_31297D-WC-8 | FED HOME LOAN TG CORP GOLD #A26043 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 157 157 158 158 (2) (2) 157 2 |.00/01/2034 _[1._.
_31297D-X-6 | FED HOME LOAN TG CORP GOLD #A26087 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 940 940 951 950 (9) (9) 940 13 [.00/01/2034 _|1...
_31297E-D8-6 | FED HOME LOAN TG CORP GOLD #A26427 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 119 123 123 (4) (4) 19 2 |.00/01/2034 _{1
_31297E-KV-7 | FED HOME LOAN TG CORP GOLD #A26608 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53 53 55 54 (1) (1) 53 1 |.09/01/2034 |1
__31297E-W3-6 | FED HOME LOAN TG CORP GOLD #A26966 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 4 44 44 (2) (2) 2 1 1.09/01/2034 1.
_31297F-GU-1 | FED HOME LOAN TG CORP GOLD #A27411 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 88 88 91 90 (2) (2) 88 1 |.10/01/2034 1.
_31297F-2U-6 |FED HOME LOAN TG CORP GOLD #A27987 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,799 36,799 37,391 37,428 (629) (629) 36,799 457 |.07/01/2034 |1
_31297H-DZ-9 | FED HOME LOAN TG CORP GOLD #A29120 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 4 43 43 (1) (1) 2 1 |.12/01/2034 |1
_31297H-PB-9 | FED HOME LOAN TG CORP GOLD #A29418 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 563 563 575 577 (14) (14) 563 8 |.01/01/2035 _{1
_31297K-GB-2 | FED HOME LOAN MTG CORP GOLD #A30194 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 938 938 959 962 (23) (23) 938 9 |.12/01/2034 _[1
_31297K-GE-6 | FED HOME LOAN TG CORP GOLD #A30197 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,815 1,815 1,878 1,855 (40) (40) 1,815 29 |.12/01/2034 _[1
_31297L-Ni-6 | FED HOME LOAN TG CORP GOLD #A31305 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,380 11,380 1,775 11,845 (465) (465) 11,380 124 |.02/01/2035 _[1..
_31297L-T3-4 |FED HOME LOAN TG CORP GOLD #A31470 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,738 3,738 3,521 3,542 197 197 3,738 41 1.03/01/2035 _[1..
_31297L-W5-5 | FED HOME LOAN MTG CORP GOLD #A31568 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 159,443 159,443 158,191 158,312 1,131 1,131 159,443 2,143 |.03/01/2035 _[1
_31297M-DT-2 | FED HOME LOAN TG CORP GOLD #A31914 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,106 2,106 1,984 1,996 10 10 2,106 21 |.04/01/2035 _[1
_31297N-MA-3 | FED HOME LOAN TG CORP GOLD #A32153 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 155,829 155,829 155,926 155,894 (65) (65) 155,829 1,487 |.04/01/2035 1.
_31297M-32-9 | FED HOME LOAN TG CORP GOLD #A32616 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,750 3,750 3,785 3,789 (39) (39) 3,750 46 |.04/01/2035 _[1...
_31297N-HV-1 | FED HOME LOAN TG CORP GOLD #A32044 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 % % (1) (1) 25 .05/01/2035 _|1
_31297N-J4-9 | FED HOME LOAN TG CORP GOLD #A32983 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 176,159 176,159 177,315 176,835 (676) (676) 176,159 2,392 |.08/01/2035 _[1
_31297N-J5-6 | FED HOME LOAN TG CORP GOLD #A32984 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 187,707 137,707 138,611 138,066 (359) (359) 187,707 1,291 |.08/01/2035 _|1...
_31297P-GD-7 | FED HOME LOAN TG CORP GOLD #A33796 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,415 1,415 1,332 1,340 74 74 1,415 14 |.03/01/2035 1.
_31297P-JP-7 | FED HOME LOAN TG CORP GOLD #A33870 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 81 81 84 83 (2) (2) 81 1 |.02/01/2035 |1
_31297P-Uz-2 | FED HOME LOAN TG CORP GOLD #A34200 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 268 268 217 309 (41) (41) 268 4 1.04/01/2035 _[1
_31297P-YJ-4 |FED HOME LOAN TG CORP GOLD #A34313 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51,841 51,841 50,277 51,144 697 697 51,841 495 | 04/01/2035 1.
_312970-09-3 | FED HOME LOAN TG CORP GOLD #A34980 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 39,444 39,444 40,066 39,968 (525) (525) 39,444 540 |.05/01/2035 1.
_312970-TE-Q | FED HOME LOAN TG CORP GOLD #A35049 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 12 (3) (3) 9 .05/01/2035 _|1
_3128K2-LH-0 | FED HOME LOAN TG CORP GOLD #Ad2128 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,791 13,791 13,945 13,880 (89) (89) 13,791 173 |.01/01/2036 _{1
_3128K6-FU-9 | FED HOME LOAN TG CORP GOLD #A45579 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 60 60 62 61 (1) (1) 60 1 |.06/01/2035 _|1...
_3128K8-02-5 | FED HOME LOAN TG CORP GOLD #A47673 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,255 13,255 12,736 12,941 314 314 13,255 144 | .11/01/2035 _[1...
__3128KF-LV-0 |FED HOME LOAN TG CORP GOLD #A53040 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 45,791 45,791 46,302 46,038 (247) (247) 45,791 581 |.10/01/2036 |1
_3128KG-F8-6 |FED HOME LOAN MTG CORP GOLD #A53791 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29,787 29,787 28,656 29,177 610 610 29,787 299 |.11/01/2036 |1
_3128KQ-CS-3 | FED HOME LOAN MTG CORP GOLD #AB0081 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 83,782 83,782 77,983 81,968 1,815 1,815 83,782 929 |.05/01/2037 |1
_3128KQ-UZ-7 | FED HOME LOAN TG CORP GOLD #AB0600 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,601 18,601 17,313 18,110 491 491 18,601 205 |.05/01/2037 |1
_3128KS-YB-2 | FED HOME LOAN TG CORP GOLD #A62506 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29,623 29,623 27,573 28,827 79 79 29,623 229 |.06/01/2037 _|1
__3128KW-SK-0 | FED HOME LOAN TG CORP GOLD #A65922 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 642 642 650 649 (7) (7) 642 10 [.09/01/2037 1.
_312962-RZ-8 | FED HOME LOAN TG CORP GOLD #B10504 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,923 2,923 3,000 2,970 (47) (47) 2,923 33 |.10/01/2018 _[1...
_312963-MF-5 | FED HOME LOAN MTG CORP GOLD #B11258 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,503 7,503 7,700 7,631 (128) (128) 7,503 84 |.11/01/2018 _[1
_312963-57-7 | FED HOME LOAN TG CORP GOLD #B11442 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,552 4,552 4,671 4,593 (41) (41) 4,552 51 |.12/01/2018 _{1
_312964-FR-5 | FED HOME LOAN TG CORP GOLD #B11976 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 124,631 124,631 127,936 128,379 (3,748) (3,748) 124,631 1,220 [.01/01/2019 1.
_312965-YV-2_ | FED HOME LOAN TG CORP GOLD #B13424 . .. | ... .03/01/2011 __| SCHEDULED REDEMPTION . 928 928 886 896 31 31 928 7 1.04/01/2019 1.
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_312966-FG-4 |FED HOME LOAN TG CORP GOLD #B13767 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 1,734 1,734 1,697 1,711 24 24 1,734 14 [.05/01/2019 1
_312966-ND-2 | FED HOME LOAN TG CORP GOLD #B13988 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16,836 16,836 16,076 16,279 556 556 16,836 132 |.05/01/2019 _[1..
_312966-SP-0 | FED HOME LOAN TG CORP GOLD #B14126 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,131 13,131 12,539 12,693 438 438 13,131 117 |.05/01/2019 _{1
_312966-UE-2 | FED HOME LOAN MTG CORP GOLD #B14181 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,695 18,695 17,852 18,077 618 618 18,695 147 |.05/01/2019 _{1
_312967-H2-1 | FED HOME LOAN MTG CORP GOLD #B14749 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,086 13,086 12,496 12,654 433 433 13,086 113 |.05/01/2019 _{1
_312967-H8-8 | FED HOME LOAN MTG CORP GOLD #B14755 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,506 19,506 18,626 18,864 642 642 19,506 166 |.05/01/2019 _[1
_312967-KR-2 | FED HOME LOAN MTG CORP GOLD #B14804 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,628 19,628 18,743 18,982 646 646 19,628 154 | .05/01/2019 _{1
_312967-LK-6 | FED HOME LOAN TG CORP GOLD #B14830 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,557 21,557 20,584 20,842 715 715 21,557 187 |.05/01/2019 _[1..
_312967-RR-5 | FED HOME LOAN TG CORP GOLD #B14996 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,642 21,642 20,665 20,926 716 716 21,642 174 |.06/01/2019 _[1..
_312967-X7-2 | FED HOME LOAN TG CORP GOLD #B15202 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34,008 34,098 32,560 32,963 1,135 1,135 34,008 295 |.06/01/2019 |1
_312967-X9-8 |FED HOME LOAN MTG CORP GOLD #B15204 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38,331 38,331 36,602 37,065 1,266 1,266 38,331 345 |.06/01/2019 |1
_312967-3E-0 | FED HOME LOAN TG CORP GOLD #B15297 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,242 2,242 2,190 2,211 31 31 2,242 22 |.06/01/2019 _[1..
_312968-Bli-1 | FED HOME LOAN TG CORP GOLD #B15444 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,088 18,088 17,284 17,506 582 582 18,088 173 .05/01/2019 _{1..
_312968-DII-7 | FED HOME LOAN MTG CORP GOLD #B15517 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20,302 20,302 19,386 19,626 676 676 20,302 191 |.07/01/2019 _{1
_312968-HH-6 | FED HOME LOAN MTG CORP GOLD #B15632 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,154 13,154 12,561 12,716 438 438 13,154 116 |.07/01/2019 _{1
_312968-JB-7 | FED HOME LOAN TG CORP GOLD #B15658 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,994 13,994 13,363 13,528 466 466 13,994 125 |.07/01/2019 _[1..
_312968-JD-3 | FED HOME LOAN TG CORP GOLD #B15660 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33,941 33,941 33,143 33,426 515 515 33,941 296 [.07/01/2019 1.
_312968-Pil-4 | FED HOME LOAN TG CORP GOLD #B15837 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 26,218 26,218 25,035 25,347 871 871 26,218 224 | 07/01/2019 |1
_312968-PX-2 | FED HOME LOAN TG CORP GOLD #B15838 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,583 12,583 12,016 12,164 419 419 12,583 115 |.07/01/2019 _{1
_312969-JP-4 | FED HOME LOAN TG CORP GOLD #B16570 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,737 1,737 1,659 1,680 57 57 1,737 15 |.09/01/2019 1.
_312969-LD-8 | FED HOME LOAN TG CORP GOLD #B16624 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25,540 25,540 24,388 24,692 848 848 25,540 250 |.09/01/2019 1.
_312970-QU-3 | FED HOME LOAN TG CORP GOLD #B17667 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,070 1,070 1,046 1,055 15 15 1,070 10 [.01/01/2020 |1
_312970-XH-4 | FED HOME LOAN TG CORP GOLD #B17880 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,284 1,284 1,256 1,263 21 21 1,284 12 [.02/01/2020 |1
_312970-58-8 | FED HOME LOAN TG CORP GOLD #B18042 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33,064 33,064 32,204 32,480 583 583 33,064 251 |.03/01/2020 _|1...
_312971-FS-8 | FED HOME LOAN TG CORP GOLD #B18277 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 47,264 47,264 46,232 46,488 775 775 47,24 453 | 04/01/2020 1.
_312971-MF-8 | FED HOME LOAN MTG CORP GOLD #B18458 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,908 15,908 15,565 15,727 180 180 15,908 140 |.05/01/2020 _{1
_312971-52-8 | FED HOME LOAN TG CORP GOLD #B18636 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24,772 24,772 24,169 24,350 421 421 24,772 236 |.01/01/2020 |1
_312971-UN-2 | FED HOME LOAN TG CORP GOLD #B18689 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,226 12,226 11,967 12,084 141 141 12,226 110 |.01/01/2020 _{1
_312971-UT-9 | FED HOME LOAN TG CORP GOLD #B18694 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 60,666 60,666 59,257 59,735 931 931 60,666 521 |.01/01/2020 _|1
_312971-V9-2 | FED HOME LOAN TG CORP GOLD #B18740 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 138,781 138,781 135,843 137,301 1,481 1,481 138,781 1,216 |.02/01/2020 _|1
_312971-XB-5 | FED HOME LOAN TG CORP GOLD #B18774 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,442 23,442 22,926 23,057 385 385 23,442 224 | 02/01/2020 |1...
_312971-3K-8 | FED HOME LOAN TG CORP GOLD #B18902 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,352 21,352 20,853 21,053 299 299 21,352 149 |.03/01/2020 _[1..
_312971-3P-7 | FED HOME LOAN TG CORP GOLD #B18906 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40,518 40,518 39,620 39,988 530 530 40,518 392 |.03/01/2020 |1
_312971-41-3 | FED HOME LOAN MTG CORP GOLD #B18928 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,62 2,62 2,568 2,602 24 24 2,62 23 1.03/01/2020 _{1
_312972-AY-8 | FED HOME LOAN TG CORP GOLD #B19023 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,330 19,330 18,914 19,122 208 208 19,330 173 .03/01/2020 _{1..
_312972-A4-4 | FED HOME LOAN TG CORP GOLD #B19027 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,441 12,441 12,155 12,285 156 156 12,441 110 |.03/01/2020 _{1..
_312972-HH-8 | FED HOME LOAN TG CORP GOLD #B19232 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20,500 20,500 20,059 20,203 208 298 20,500 200 |.04/01/2020 |1
_312972-J3-7 | FED HOME LOAN MTG CORP GOLD #B19282 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,358 8,358 8,154 8,262 % % 8,358 76 |.05/01/2020 {1
_312972-25-0 | FED HOME LOAN TG CORP GOLD #B19785 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16,810 16,810 16,450 16,583 21 21 16,810 153 |.08/01/2020 _[1..
_312926-6S-9 | FED HOME LOAN TG CORP GOLD #C00209 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,730 1,730 12,107 12,201 (471) (471) 11,730 192 |.02/01/2023 _[1..
_31292G-GX-8 | FED HOME LOAN MTG CORP GOLD #C00214 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 138 138 142 143 (4) (4) 138 2 |.02/01/2023 _{1
_31292G-HR-0 | FED HOME LOAN TG CORP GOLD #C00240 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,436 6,436 6,577 6,637 (201) (201) 6,436 90 |.06/01/2023 _[1
_31292G-HV-1 | FED HOME LOAN TG CORP GOLD #C00244 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,269 7,269 6,972 6,983 285 285 7,269 100 |.05/01/2023 _[1...
_31292G-H5-8 | FED HOME LOAN TG CORP GOLD #C00252 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,587 6,587 6,727 6,783 (195) (195) 6,587 97 |.08/01/2023 _[1..
_31292G-H7-4 | FED HOME LOAN TG CORP GOLD #C00254 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,571 3,571 3,643 3,675 (104) (104) 3,571 59 |.06/01/2023 _[1
_312926-U5-3 | FED HOME LOAN TG CORP GOLD #C00604 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,512 1,512 1,549 1,543 (31) (31) 1,512 20 |.04/01/2028 _[1
_31292G-VA-1 | FED HOME LOAN TG CORP GOLD #C00609 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 19 20 (1) (1) 19 .05/01/2028 _|1...
_31292G-WK-8 | FED HOME LOAN TG CORP GOLD #C00650 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,228 4,228 4,331 4,467 (239) (239) 4,228 68 |.09/01/2028 _[1...
_312926-W2-8 | FED HOME LOAN MTG CORP GOLD #C00665 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 124 124 127 127 (3) (3) 124 2 |.10/01/2028 _{1
_31292G-Y3-4 |FED HOME LOAN MTG CORP GOLD #C00730 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,364 3,364 3,448 3,464 (100) (100) 3,364 46 |.03/01/2029 _[1
_312926-21-1 | FED HOME LOAN TG CORP GOLD #C00748 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,179 5,179 5,307 5,321 (142) (142) 5,179 69 |.04/01/2029 _[1
_31292G-5P-7 | FED HOME LOAN TG CORP GOLD #C00854 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,474 3,474 3,570 3,693 (218) (218) 3,474 58 |.07/01/2029 _[1
_31292G-6T-8 | FED HOME LOAN TG CORP GOLD #C00882 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 824 824 849 892 (68) (68) 824 15 [.11/01/2029 |1
_31292G-7H-3 | FED HOME LOAN TG CORP GOLD #C00896 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 74 74 77 82 (7) (7) 74 1 |.12/01/2029 1.
_31292H-AK-0 | FED HOME LOAN TG CORP GOLD #C00910 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,536 1,536 1,577 1,641 (105) (105) 1,536 26 |.01/01/2030 _[1..
__31292H-AV-6 | FED HOME LOAN TG CORP GOLD #C00920 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 24 24 25 (1) (1) 24 .02/01/2030 _|1
__31292H-Al-4 | FED HOME LOAN MTG CORP GOLD #C00921 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46 46 47 51 (5) (5) 46 1 |.02/01/2030 |1
_31292H-BA-1 | FED HOME LOAN TG CORP GOLD #C00933 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34 34 35 38 (4) (4) 34 1 1.03/01/2030 1.
_31292H-CG-7 | FED HOME LOAN TG CORP GOLD #C00971 ... | ... .03/01/2011 __| SCHEDULED REDEMPTION . 14,944 14,944 15,497 16,479 (1,535) (1,535) 14,944 253 |.04/01/2030 1.
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_31292H-CY-8 |FED HOME LOAN WTG CORP GOLD #C00987 | ... -03/01/2011 _| SCHEDULED REDENPTION ____ 2,164 2,164 2,226 2,323 (159) (159) 2,164 34 |.05/01/2030 1.
__31292H-DN-1 | FED HOME LOAN TG CORP GOLD #C01009 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 197 197 203 216 (19) (19) 197 3 1.06/01/2030 _[1..
_31292H-D5-0 | FED HOME LOAN TG CORP GOLD #C01024 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 il il 12 (1) (1) 11 .07/01/2030 _|1
__31292H-EE-0 | FED HOME LOAN MTG CORP GOLD #C01033 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 211 217 286 304 (26) (26) 211 4 |.08/01/2030 _{1
__31292H-EX-8 | FED HOME LOAN TG CORP GOLD #C01050 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,083 15,083 15,582 16,575 (1,492) (1,492) 15,083 278 |.09/01/2030 |1
_31292H-GL-2 | FED HOME LOAN TG CORP GOLD #C01103 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 91 91 94 98 (7) (7) 91 1 |.12/01/2030 |1
_31292H-HL-1 | FED HOME LOAN TG CORP GOLD #C01135 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,617 1,617 1,665 1,728 (111) (111) 1,617 21 |.02/01/2031 _[1
_31292H-H5-6 | FED HOME LOAN TG CORP GOLD #C01152 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8 8 8 9 (1) (1) 8 .03/01/2031 |1
_31292H-J8-8 | FED HOME LOAN TG CORP GOLD #C01187 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 864 864 890 926 (61) (61) 864 14 |.05/01/2031 _|1...
_31292H-J9-6 | FED HOME LOAN MTG CORP GOLD #C01188 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 58 58 60 62 (3) (3) 58 1 |.06/01/2031 |1
_31292H-KP-8 | FED HOME LOAN TG CORP GOLD #C01202 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9% 95 99 104 (9) (9) 9% 2 |.06/01/2031 _{1
_31292H-LW-2 | FED HOME LOAN TG CORP GOLD #C01241 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,572 2,572 2,661 2,793 (222) (222) 2,572 34 |.08/01/2031 _[1..
_31292H-Mi-1 | FED HOME LOAN TG CORP GOLD #C01273 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 218 218 221 234 (16) (16) 218 4 1.10/01/2031 _[1._.
_31292H-M2-7 | FED HOME LOAN TG CORP GOLD #C01277 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,773 1,773 1,817 1,879 (106) (106) 1,773 27 |.11/01/2031 _[1
_31292H-NA-8 | FED HOME LOAN TG CORP GOLD #C01285 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,031 6,031 6,273 6,528 (497) (497) 6,031 77 |.11/01/2031 _[1
_31292H-NB-6 | FED HOME LOAN TG CORP GOLD #C01286 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,594 11,594 11,884 12,002 (407) (407) 11,504 150 |.01/01/2032 _[1..
_31292H-NH-3 | FED HOME LOAN TG CORP GOLD #C01292 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,829 6,829 7,045 7,010 (181) (181) 6,829 90 |.02/01/2032 _[1..
_31292H-NI-0 | FED HOME LOAN TG CORP GOLD #C01305 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 7 7 8 (1) (1) 7 _12/01/2031 _|1
_31292H-N4-2 | FED HOME LOAN TG CORP GOLD #CO1311 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 436 436 451 478 (42) (42) 436 7 |.02/01/2032 _{1
_31292H-PJ-7 | FED HOME LOAN TG CORP GOLD #C01325 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 179 179 185 189 (10) (10) 179 3 1.01/01/2032 _[1...
__31292H-PN-8 | FED HOME LOAN TG CORP GOLD #C01329 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,606 14,606 14,962 15,335 (729) (729) 14,606 224 | 03/01/2032 1.
_31292H-P6-5 | FED HOME LOAN MTG CORP GOLD #C01345 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 446 446 457 514 (68) (68) 446 7 |.04/01/2032 _{1
_31292H-0C-1 | FED HOME LOAN MTG CORP GOLD #C01351 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 363 363 376 375 (12) (12) 363 5 |.05/01/2032 _{1
__31292H-ON-7 | FED HOME LOAN TG CORP GOLD #C01361 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33,403 33,403 33,918 33,869 (466) (466) 33,403 458 | 05/01/2032 1.
_31292H-QU-1 | FED HOME LOAN TG CORP GOLD #C01367 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,141 17,141 17,739 18,517 (1,376) (1,376) 17,141 272 |.05/01/2032 1.
_31292H-Qi-7 | FED HOME LOAN TG CORP GOLD #C01369 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,007 2,007 2,067 2,116 (109) (109) 2,007 36 |.04/01/2032 _[1
_31292H-QY-3 | FED HOME LOAN MTG CORP GOLD #CO1371 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,069 6,069 6,320 6,647 (578) (578) 6,069 97 |.06/01/2032 {1
_31292H-04-9 | FED HOME LOAN TG CORP GOLD #C01375 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 873 873 903 898 (25) (25) 873 12 |.07/01/2032 |1
__31292H-R7-1 | FED HOME LOAN TG CORP GOLD #C01410 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51,002 51,092 52,809 52,821 (1,729) (1,729) 51,002 653 |.10/01/2032 |1
_31292H-50-8 | FED HOME LOAN TG CORP GOLD #C01427 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,582 12,582 12,956 13,023 (441) (441) 12,582 168 |.11/01/2032 {1
_31292H-SY-1 | FED HOME LOAN TG CORP GOLD #C01435 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,293 8,293 8,500 8,497 (205) (205) 8,293 13 |.12/01/2032 _[1..
_31292H-WN-2 | FED HOME LOAN TG CORP GOLD #C01552 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,054 10,054 10,252 10,173 (119) (119) 10,054 118 |.05/01/2033 _[1..
__31292H-YA-6 | FED HOME LOAN TG CORP GOLD #C01605 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 776,886 776,886 746,660 753,351 23,535 23,535 776,886 7,338 |.07/01/2033 _[1
_31292J-BR-0 | FED HOME LOAN TG CORP GOLD #C01848 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 694 694 709 708 (14) (14) 694 9 |.06/01/2034 _{1
_31292U-JD-8 | FED HOME LOAN TG CORP GOLD #C10260 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 .05/01/2028 _|1...
_31292Y-3V-7 | FED HOME LOAN TG CORP GOLD #C14412 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,427 1,427 1,460 1,454 (27) (27) 1,427 19 |.09/01/2028 _|1...
_31293A-7E-2 | FED HOME LOAN MTG CORP GOLD #C15393 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 851 851 872 856 (5) (5) 851 11 [.09/01/2028 |1
_31293D-PV-8 | FED HOME LOAN TG CORP GOLD #C17636 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,708 3,708 3,576 3,642 66 66 3,708 42 |.11/01/2028 _[1
__31293E-AG-5 | FED HOME LOAN TG CORP GOLD #C18107 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,388 2,388 2,303 2,319 69 69 2,388 29 |.11/01/2028 _[1..
__31293E-JK-7 | FED HOME LOAN TG CORP GOLD #C18366 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,657 3,657 3,52 3,547 10 10 3,657 49 |.11/01/2028 _[1...
__31293E-4T-4 |FED HOME LOAN TG CORP GOLD #C18934 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 506 506 519 514 (8) (8) 506 7 |.12/01/2028 _{1
_31293F-DZ-7 |FED HOME LOAN TG CORP GOLD #C19120 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,644 2,644 2,550 2,593 51 51 2,644 31 |.12/01/2028 _[1
_31293J-52-8 | FED HOME LOAN TG CORP GOLD #C21764 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 493 493 504 511 (18) (18) 493 7 1.02/01/2029 _[1..
_31293J-7J-2 | FED HOME LOAN TG CORP GOLD #C21797 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27 27 28 28 (1) (1) 27 .02/01/2029 _|1...
_31293K-P7-5 | FED HOME LOAN TG CORP GOLD #C22246 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 164 164 168 169 (5) (5) 164 2 |.01/01/2029 _{1
_31293L-H0-0 | FED HOME LOAN TG CORP GOLD #C22939 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,378 2,378 2,433 2,455 (1) (1) 2,378 35 |.03/01/2029 _[1
_31293N-0D-5 | FED HOME LOAN TG CORP GOLD #C24952 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 580 580 593 599 (19) (19) 580 8 |.04/01/2029 _[1...
_312930-KD-4 | FED HOME LOAN TG CORP GOLD #C26592 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 il 10 10 11 .05/01/2029 _|1...
_31293R-KG-5 | FED HOME LOAN MTG CORP GOLD #C27495 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 112 109 109 3 3 112 2 |.06/01/2029 _{1
_31293R-SK-8 | FED HOME LOAN MTG CORP GOLD #C27722 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 201 201 195 198 3 3 201 3 |.06/01/2029 _{1
_312935-CZ-0 | FED HOME LOAN TG CORP GOLD #C28188 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 456 456 453 450 6 6 456 7 |.06/01/2029 _{1
_31293V-A8-5 | FED HOME LOAN TG CORP GOLD #C30031 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 758 758 776 781 (23) (23) 758 9 |.08/01/2029 _{1
_31293V-J8-6 | FED HOME LOAN TG CORP GOLD #C30287 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,309 19,309 19,204 18,932 378 378 19,309 211 |.08/01/2029 |1
_31293V-XH-0 | FED HOME LOAN TG CORP GOLD #C30680 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 97 97 97 9% 2 2 97 1 1.09/01/2029 1.
_31293V-ZR-6 | FED HOME LOAN TG CORP GOLD #C30752 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 665 665 661 661 4 4 665 10 [.09/01/2029 1.
_31293X-RH-3 | FED HOME LOAN TG CORP GOLD #C32288 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 102 102 105 109 (7) (7) 102 2 |.10/01/2029 _{1
_31293X-RS-9 | FED HOME LOAN TG CORP GOLD #C32297 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 21 2 (2) (2) 20 -10/01/2029 _|1
_31293X-RX-8 | FED HOME LOAN TG CORP GOLD #C32302 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 78 78 80 83 (5) (5) 78 1 |.10/01/2029 1.
_31293Y-LG-9 | FED HOME LOAN TG CORP GOLD #C33027 ... | ... .03/01/2011 __| SCHEDULED REDEMPTION . 23 23 23 25 (3) (3) 23 1170172020 1
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_31293Y-LW-4 |FED HOME LOAN TG CORP GOLD #C33041 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 41 41 425 440 (29) (29) 411 7 11070172029 |1
_31293Y-N7-7 | FED HOME LOAN TG CORP GOLD #C33114 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13 13 13 14 (1) (1) 13 _12/01/2029 _|1...
_312948-CT-0 | FED HOME LOAN MTG CORP GOLD #C34582 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 72 72 74 75 (4) (4) 72 1 |.12/01/2029 |1
_312948-DU-6 | FED HOME LOAN TG CORP GOLD #C34615 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23 23 24 24 (1) (1) 23 .12/01/2029 _|1
_312948-KJ-3 | FED HOME LOAN TG CORP GOLD #C34797 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,283 4,283 4,420 4,657 (374) (374) 4,283 52 |.12/01/2029 _[1
_312948-NE-1 | FED HOME LOAN TG CORP GOLD #C34889 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 24 25 % (2) (2) 24 .12/01/2029 _|1
_312948-Y3-3 | FED HOME LOAN TG CORP GOLD #35230 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6 6 6 7 (1) (1) 6 .01/01/2030 _|1
_312948-5X-9 | FED HOME LOAN TG CORP GOLD #C35362 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 64 64 65 68 (4) (4) 64 1 1.01/01/2030 1.
_31294C-DR-1 | FED HOME LOAN TG CORP GOLD #C35512 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22 222 228 240 (19) (19) 222 4 1.01/01/2030 _[1..
_31294C-MY-6 | FED HOME LOAN MTG CORP GOLD #C35775 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 297 297 305 314 (17) (17) 297 5 1.01/01/2030 _{1
_31294C-TJ-2 | FED HOME LOAN TG CORP GOLD #C35953 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 10 (1) (1) 9 .01/01/2030 _|1
_31294D-AG-6 | FED HOME LOAN TG CORP GOLD #C36307 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,868 3,868 3,962 4,113 (246) (246) 3,868 45 |.02/01/2030 _[1..
_31294D-EB-3 | FED HOME LOAN TG CORP GOLD #C36430 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,143 3,143 3,247 3,434 (291) (291) 3,143 40 |.02/01/2030 _[1...
_31294D-X7-1 | FED HOME LOAN TG CORP GOLD #C37002 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 15 16 (1) (1) 15 .03/01/2030 __|1
__31294E-A9-0 | FED HOME LOAN TG CORP GOLD #C37232 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 5 4 .03/01/2030 __|1
_31294E-DQ-9 | FED HOME LOAN TG CORP GOLD #C37311 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 78 78 80 83 (5) (5) 78 1 1.03/01/2030 1.
__31294E-G3-7 | FED HOME LOAN TG CORP GOLD #C37418 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 32 31 31 1 1 7} .04/01/2030 _|1...
__31294E-RY-7 | FED HOME LOAN TG CORP GOLD #C37703 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 66 66 68 72 (6) (6) 66 1 |.04/01/2030 |1
__31294E-V5-5 | FED HOME LOAN TG CORP GOLD #C37836 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65 65 67 69 (4) (4) 65 1 |.04/01/2030 |1
__31294E-Wi8-8 | FED HOME LOAN TG CORP GOLD #C37871 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 45 45 46 49 (4) (4) 45 1 |.04/01/2030 1.
__31294E-YK-9 | FED HOME LOAN TG CORP GOLD #C37914 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 80 80 81 85 (6) (6) 80 1 1.05/01/2030 _|1...
__31294E-YR-4 |FED HOME LOAN TG CORP GOLD #C37920 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 10 (1) (1) 9 .04/01/2030 _|1
__31294F-PU-4 | FED HOME LOAN TG CORP GOLD #C38535 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 15 16 (1) (1) 15 .05/01/2030 __|1
__31204F-PV-2 | FED HOME LOAN TG CORP GOLD #C38536 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 26 % 27 28 (2) (2) 2% .05/01/2030 __|1....
_31204F-T5-5 | FED HOME LOAN TG CORP GOLD #C38672 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 10 (1) (1) 9 .05/01/2030 __|1....
_31294G-2U-1 | FED HOME LOAN TG CORP GOLD #C39755 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ a 47 48 51 (4) (4) 4 1 |.06/01/2030 |1
_31297Y-UU-4 | FED HOME LOAN TG CORP GOLD #C41495 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 305 305 313 333 (28) (28) 305 5 |.08/01/2030 _{1
_31297Y-4K-5 | FED HOME LOAN MTG CORP GOLD #C41726 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53 53 55 58 (4) (4) 53 1 |.09/01/2030 |1
_31297Y-7H-9 | FED HOME LOAN TG CORP GOLD #C41796 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 16 16 (1) (1) 15 .09/01/2030 __|1
_31298A-A3-7 | FED HOME LOAN MTG CORP GOLD #C41826 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6 6 6 6 6 .08/01/2030 __|1
_31298A-JC-8 | FED HOME LOAN TG CORP GOLD #C42059 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16 16 17 18 (1) (1) 16 .09/01/2030 __|1....
_31298A-VT-7 | FED HOME LOAN TG CORP GOLD #C42426 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13 13 13 14 (1) (1) 13 .09/01/2030 __|1....
_31298A-VZ-3 | FED HOME LOAN TG CORP GOLD #C42432 __ _|.01/01/2011 __| SCHEDULED REDEMPTION ____ 32,589 32,589 33,524 34,300 (1,711) (1,711) 32,589 204 |.09/01/2030 |1
_31298A-Y9-8 |FED HOME LOAN TG CORP GOLD #C42536 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3 3 3 4 3 .09/01/2030 __|1
_31298A-ZA-4 | FED HOME LOAN TG CORP GOLD #C42537 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 7 7 8 7 .09/01/2030 __|1....
_312988-L5-8 |FED HOME LOAN TG CORP GOLD #C43048 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 651 651 669 692 (42) (42) 651 11 [.07/01/2030 1.
_31298B-ME-8 | FED HOME LOAN TG CORP GOLD #C43057 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8 8 8 8 (1) (1) 8 .10/01/2030 __|1
_312988-VR-9 | FED HOME LOAN TG CORP GOLD #C43324 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 4 4 -10/01/2030 __|1
_31298B-YC-9 | FED HOME LOAN TG CORP GOLD #C43407 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 77 79 81 (4) (4) 7 1 |.10/01/2030 1.
_312988-2X-2 | FED HOME LOAN TG CORP GOLD #C43458 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 676 676 712 723 (46) (46) 676 12 |.10/01/2030 1.
_31298C-AB-5 |FED HOME LOAN TG CORP GOLD #C43602 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 468 468 484 602 (134) (134) 468 8 |.10/01/2030 _{1
__31298C-EE-5 |FED HOME LOAN TG CORP GOLD #C43733 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 157 157 161 164 (7) (7) 157 3 |.10/01/2030 _{1
_31298C-LK-3 | FED HOME LOAN TG CORP GOLD #C43930 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16 16 16 17 (1) (1) 16 -10/01/2030 __|1....
_31298C-MK-2 | FED HOME LOAN TG CORP GOLD #C43962 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 9 (1) (1) 9 21070172030 __|1....
__31298C-Ril-1 | FED HOME LOAN MTG CORP GOLD #C44101 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 -10/01/2030 __|1
_31298D-FC-6 | FED HOME LOAN TG CORP GOLD #C44663 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 1 1 1 1 1170172030 _|1
_31298D-KK-2 | FED HOME LOAN TG CORP GOLD #C44798 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 20 21 (1) (1) 20 1170172030 _|1...
_31298D-MZ-7 | FED HOME LOAN TG CORP GOLD #C44876 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 69 69 71 72 (4) (4) 69 1 |.11/01/2030 1.
__31298D-RT-6 | FED HOME LOAN TG CORP GOLD #C44998 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 858 858 882 917 (58) (58) 858 1 [.11/01/2030 |1
_31298D-X4-4 |FED HOME LOAN MTG CORP GOLD #C45199 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35 35 36 38 (3) (3) 35 1 |.12/01/2030 |1
_31298D-YH-4 |FED HOME LOAN MTG CORP GOLD #C45212 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 400 400 41 419 (19) (19) 400 7 |.12/01/2030 _{1
_31298D-37-8 |FED HOME LOAN TG CORP GOLD #C45316 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 110 113 115 (5) (5) 10 2 |.12/01/2030 _{1
_31298D-4G-9 | FED HOME LOAN TG CORP GOLD #C45323 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31 31 32 33 (2) (2) 31 .12/01/2030 _|1
_31298D-7K-7 | FED HOME LOAN TG CORP GOLD #C45398 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30 30 31 32 (2) (2) 30 _12/01/2030 _|1...
__31298E-CF-0 |FED HOME LOAN TG CORP GOLD #C45470 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 106 106 109 112 (5) (5) 106 2 |.12/01/2030 _[1...
__31298E-HQ-1 | FED HOME LOAN TG CORP GOLD #C45639 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 77 79 83 (6) (6) 7 1 |.12/01/2030 |1
__31298E-MG-7 |FED HOME LOAN MTG CORP GOLD #C45759 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 274 274 281 289 (15) (15) 274 5 |.12/01/2030 _{1
__31298E-T3-9 | FED HOME LOAN TG CORP GOLD #C45970 . |.-......| .03/01/2011 __| SCHEDULED REDEMPTION __._ 2,376 2,376 2,445 2,555 (179) (179) 2,376 30 |.12/01/2030 _[1.. -
__31298E-VS-1 | FED HOME LOAN TG CORP GOLD #C46025 .. .. | ... .03/01/2011 __| SCHEDULED REDEMPTION . 164 164 169 174 (10) (10) 164 3 |.12/01/2030 [t
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__31298E-V7-7 |FED HOME LOAN TG CORP GOLD #C46038 | ... -03/01/2011 _| SCHEDULED REDENPTION ____ 11,654 11,654 11,982 12,681 (1,027) (1,027) 11,654 218 [.12/01/2030 |1
__31298E-YB-5 |FED HOME LOAN TG CORP GOLD #C46106 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,622 19,622 20,073 20,049 (427) (427) 19,622 243 | 11/01/2029 1.
__31298E-2li-4 |FED HOME LOAN MTG CORP GOLD #C46189 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 56 56 58 62 (5) (5) 56 1 |.01/01/2031 |1
__31298E-5Y-7 |FED HOME LOAN MTG CORP GOLD #C46263 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 7 7 7 7 .01/01/2031 _|1
_31298F-BX-9 | FED HOME LOAN TG CORP GOLD #C46354 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,576 1,576 1,625 1,677 (101) (101) 1,576 29 1.01/01/2031 _[1
__31298F-FD-9 |FED HOME LOAN TG CORP GOLD #C46464 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 189 189 197 208 (19) (19) 189 3 1.01/01/2031 _{1
_31298F-FG-2 | FED HOME LOAN MTG CORP GOLD #C46467 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 93 93 9% 98 (5) (5) 93 2 |.01/01/2031 _{1
__31298F-MP-4 | FED HOME LOAN TG CORP GOLD #C46666 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 349 34 333 328 14 14 34 5 1.01/01/2031 _[1._.
__31298F-PB-2 | FED HOME LOAN TG CORP GOLD #C46718 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 119 122 127 (8) (8) 19 2 1.01/01/2031 _[1._.
_31298F-QJ-4 |FED HOME LOAN TG CORP GOLD #C46757 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 37 38 (2) (2) 36 1 |.01/01/2031 |1
__31298F-R8-7 |FED HOME LOAN TG CORP GOLD #C46811 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 254 254 264 285 (32) (32) 254 5 1.01/01/2031 _{1
_31298F-R9-5 | FED HOME LOAN TG CORP GOLD #C46812 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 715 715 735 767 (51) (51) 715 13 [.01/01/2031 _|1._.
__31298F-VA-7 | FED HOME LOAN TG CORP GOLD #C46909 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 43 44 (3) (3) 4 1 |.10/01/2030 1.
__31298F-Y7-1 |FED HOME LOAN MTG CORP GOLD #C47034 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 10 10 il (1) (1) 10 .01/01/2031 _|1
_31298F-2U-9 |FED HOME LOAN TG CORP GOLD #C47055 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 171 176 179 (8) (8) 17 3 1.01/01/2031 _{1
_31298F-22-8 |FED HOME LOAN TG CORP GOLD #C47060 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 3 2 .01/01/2031 _|1..
_31298G-CY-4 |FED HOME LOAN TG CORP GOLD #C47287 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 449 449 463 480 (31) (31) 449 8 |.02/01/2031 _[1._.
_31298G-J4-3 | FED HOME LOAN MTG CORP GOLD #C47483 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53 53 54 56 (4) (4) 53 1 |.02/01/2031 |1
_31298G-PH-7 | FED HOME LOAN TG CORP GOLD #C47624 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 147 147 151 158 (12) (12) 147 2 |.01/01/2031 _{1
_31298G-WG-1 | FED HOME LOAN TG CORP GOLD #C47847 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 69,393 69,393 71,345 72,322 (2,929) (2,929) 69,393 1,298 |.02/01/2031 1.
_31298G-WN-8 | FED HOME LOAN TG CORP GOLD #C47852 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 87 87 91 98 (10) (10) 87 1 1.02/01/2031 1.
_31298G-XT-2 | FED HOME LOAN MTG CORP GOLD #C47890 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13 13 13 12 1 1 13 .02/01/2031 _|1
_31298G-YK-0 | FED HOME LOAN MTG CORP GOLD #C47914 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ % 9% 100 106 (10) (10) % 2 |.02/01/2031 _{1
_31298G-2N-9 | FED HOME LOAN TG CORP GOLD #C47981 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 105 105 108 109 (4) (4) 105 2 .02/01/2031 _[1..
_31298H-FS-2 | FED HOME LOAN TG CORP GOLD #C48277 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 67 67 68 71 (4) (4) 67 1 1.02/01/2031 1.
_31298H-GV-4 | FED HOME LOAN TG CORP GOLD #C48312 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 13 13 12 .03/01/2031 _|1
_31298H-YQ-5 | FED HOME LOAN MTG CORP GOLD #C48819 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16 16 17 18 (1) (1) 16 .03/01/2031 _|1
_31298J-DC-5 | FED HOME LOAN TG CORP GOLD #C49099 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 209 209 214 220 (11 (11 209 3 |.03/01/2031 _{1
_31298J-LF-9 |FED HOME LOAN TG CORP GOLD #C49326 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 15 15 (1) (1) 15 .04/01/2031 _|1
_31298L-J8-3 | FED HOME LOAN TG CORP GOLD #C50287 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 49 49 51 51 (2) (2) 49 1 |.04/01/2031 |1
_31298L-VN-6 | FED HOME LOAN TG CORP GOLD #C50621 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 1 1 1 1 .04/01/2031 |1
_31298L-X-4 | FED HOME LOAN TG CORP GOLD #C50693 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 598 598 614 615 (17) (17) 598 10 [.04/01/2031 1.
_312980-AG-2 | FED HOME LOAN TG CORP GOLD #C50907 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 126 126 130 134 (7) (7) 126 2 |.05/01/2031 _{1
_31298M-A6-4 | FED HOME LOAN TG CORP GOLD #C50929 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 679 679 698 M (32) (32) 679 11 [.05/01/2031 |1
_312980-D3-8 | FED HOME LOAN TG CORP GOLD #C51022 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 26 % 27 27 (1) (1) 2% .05/01/2031 |1,
_312980-MY-0 | FED HOME LOAN TG CORP GOLD #C51275 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 il 12 12 (1) (1) 11 .04/01/2031 |1
_31298-CR-1 | FED HOME LOAN TG CORP GOLD #C51364 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 26 % 27 27 (2) (2) 2% .05/01/2031 _|1
__31298N-YX-7 | FED HOME LOAN MTG CORP GOLD #C52526 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 657 657 683 708 (52) (52) 657 11 [.05/01/2031 |1
_31298N-4L-6 | FED HOME LOAN TG CORP GOLD #C52627 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 330 330 339 345 (15) (15) 330 6 |.06/01/2031 _[1._.
_31298P-BF-6 | FED HOME LOAN TG CORP GOLD #C52738 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 397 397 408 413 (15) (15) 397 7 |.06/01/2031 _{1...
_31298P-VII-7 | FED HOME LOAN TG CORP GOLD #53329 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 .06/01/2031 _|1
_31298P-XG-0 |FED HOME LOAN MTG CORP GOLD #C53379 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7} 7] 95 98 (5) (5) 7} 2 |.06/01/2031 _{1
_31298P-4F-4 | FED HOME LOAN TG CORP GOLD #C53522 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,818 1,818 1,891 1,94 (124) (124) 1,818 30 |.06/01/2031 _[1..
_312980-BII-9 | FED HOME LOAN TG CORP GOLD #C53644 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14 14 14 14 14 .06/01/2031 _|1...
_312980-CA-4 | FED HOME LOAN TG CORP GOLD #C53665 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,600 1,600 1,502 1,586 14 14 1,600 26 |.06/01/2031 _[1
_312980-GR-3 | FED HOME LOAN TG CORP GOLD #C53808 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 208 208 214 223 (15) (15) 208 3 |.06/01/2031 _{1
_312980-VN-5 | FED HOME LOAN TG CORP GOLD #C54221 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 86 86 88 90 (5) (5) 86 1 1.07/01/2031 1.
_312980-W4-6 | FED HOME LOAN TG CORP GOLD #C54267 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 151 151 155 157 (7) (7) 151 2 1.07/01/2031 _[1._.
__31298R-NU-6 | FED HOME LOAN TG CORP GOLD #C54903 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34 34 35 35 (2) (2) 34 1 |.07/01/2031 |1
__31298R-NV-4 | FED HOME LOAN MTG CORP GOLD #C54904 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 76 76 78 82 (6) (6) 76 1 |.07/01/2031 |1
__31298R-SE-7 |FED HOME LOAN TG CORP GOLD #C55017 __ _|.02/01/2011 __| SCHEDULED REDEMPTION ____ 1,615 1,615 1,659 1,734 (119) (119) 1,615 20 |.07/01/2031 {1
_31298R-T3-0 |FED HOME LOAN TG CORP GOLD #C55070 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 1 1 1 1 .07/01/2031 _|1
_312985-K5-2 | FED HOME LOAN MTG CORP GOLD #C55716 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 81 81 83 86 (6) (6) 81 1 |.12/01/2030 |1
_31298S-RN-6 | FED HOME LOAN TG CORP GOLD #C55893 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 417 417 421 433 (16) (16) 417 6 |.03/01/2031 _[1._.
_31298S-UY-8 | FED HOME LOAN TG CORP GOLD #C55999 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 108 108 113 123 (15) (15) 108 1 1.02/01/2031 1.
_312985-VJ-0 |FED HOME LOAN MTG CORP GOLD #C56017 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 610 610 607 603 8 8 610 10 |.03/01/2031 |1
_312985-4P-6 | FED HOME LOAN TG CORP GOLD #C56230 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 421 421 439 449 (22) (22) 421 7 |.08/01/2031 _{1
_31298T-H2-1 | FED HOME LOAN TG CORP GOLD #C56549 . |.-......| .03/01/2011 __| SCHEDULED REDEMPTION __._ 15 15 15 16 (1) (1) 15 .08/01/2031 _|1... -
__31298T-MT-6 | FED HOME LOAN TG CORP GOLD #C56670 ... | ... .03/01/2011 __| SCHEDULED REDEMPTION . 142 142 146 153 (11) (11) 142 2 1.08/01/2031 1.
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_31298T-VP-4 |FED HOME LOAN TG CORP GOLD #C56922 | ... -03/01/2011 _| SCHEDULED REDENPTION ____ 101 101 104 106 (5) (5) 101 2 [.08/01/2031 |1
_31298U-D4-8 | FED HOME LOAN TG CORP GOLD #C57323 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 37 37 (2) (2) 36 1 1.09/01/2031 1.
_31298U-FH-7 | FED HOME LOAN MTG CORP GOLD #C57368 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 90 90 93 97 (7) (7) 90 2 |.00/01/2031 _{1
_31298U-QH-5 | FED HOME LOAN TG CORP GOLD #C57656 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 161 161 165 167 (5) (5) 161 3 .00/01/2031 _{1
_31298U-XG-9 | FED HOME LOAN MTG CORP GOLD #C57879 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35 35 37 39 (4) (4) 35 1 |.09/01/2031 |1
_31298V-AV-9 | FED HOME LOAN TG CORP GOLD #C58120 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23 23 24 25 (2) (2) 23 .09/01/2031 _|1
_31298V-FB-8 |FED HOME LOAN TG CORP GOLD #C58262 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,232 2,232 2,297 2,452 (221) (221) 2,232 42 1.09/01/2031 _[1
_31298V-UP-0 | FED HOME LOAN TG CORP GOLD #C58690 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18 18 18 18 18 21070172031 _|1...
_31298V-ZK-6 | FED HOME LOAN TG CORP GOLD #C58846 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53 53 54 54 (2) (2) 53 1 1.09/01/2031 1.
_312981I-C4-5 | FED HOME LOAN MTG CORP GOLD #C59091 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 129 129 133 137 (8) (8) 129 2 |.00/01/2031 _{1
_3129811-J0-9 | FED HOME LOAN MTG CORP GOLD #C59271 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 1 1 1 1 .10/01/2031 _|1
_31298II-KN-4 | FED HOME LOAN TG CORP GOLD #C59301 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 435 435 448 454 (19) (19) 435 7 1.10/01/2031 _[1._.
_31298Y-AU-5 | FED HOME LOAN TG CORP GOLD #C60019 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 162 162 166 169 (7) (7) 162 3 |.11/01/2031 _[1._.
_31298Y-GF-1 | FED HOME LOAN TG CORP GOLD #C60454 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 13 13 (1) (1) 12 .10/01/2031 _|1
_31287L-BU-5 |FED HOME LOAN TG CORP GOLD #C60951 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 368 368 317 389 (21 (21 368 6 |.11/01/2031 _[1
_31287L-ES-7 |FED HOME LOAN TG CORP GOLD #C61045 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18 18 19 19 (1) (1) 18 _12/01/2030 _|1...
_31287L-HB-1 |FED HOME LOAN TG CORP GOLD #C61126 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38 38 39 40 (2) (2) 38 _12/01/2031 1.
_31287L-LW-0 |FED HOME LOAN MTG CORP GOLD #C61241 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 504 504 505 538 (34) (34) 504 8 |.12/01/2031 _[1
_31287L-NI-0 | FED HOME LOAN TG CORP GOLD #C61296 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 1170172031 _|1
_31287M-FJ-4 |FED HOME LOAN TG CORP GOLD #C61969 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,029 5,029 5,151 5,179 (150) (150) 5,029 78 |.12/01/2031 _[1...
_31287M-T6-7 |FED HOME LOAN TG CORP GOLD #C62373 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 175 175 182 179 (4) (4) 175 3 1.01/01/2032 _[1...
_31287M-VT-4 |FED HOME LOAN MTG CORP GOLD #C62426 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,884 7,884 7,987 7,994 (110) (110) 7,884 82 |.01/01/2032 {1
_31287M-Y9-5 |FED HOME LOAN TG CORP GOLD #C62536 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,562 17,562 18,172 18,675 (1,113) (1,113) 17,562 192 |.01/01/2032 _{1
__31287N-AT-5 | FED HOME LOAN TG CORP GOLD #C62718 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 58,888 58,888 60,268 60,581 (1,693) (1,693) 58,888 881 [.01/01/2032 _|1...
__31287N-FP-8 |FED HOME LOAN TG CORP GOLD #C62874 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 244 244 251 255 (1) (1) 244 4 1.01/01/2032 _[1._.
_31287P-CZ-4 |FED HOME LOAN TG CORP GOLD #C63688 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51 51 53 53 (2) (2) 51 1 |.02/01/2032 |1
_31287P-G0-0 | FED HOME LOAN TG CORP GOLD #C63807 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 228 228 237 244 (15) (15) 228 4 .02/01/2032 _{1
_31287P-4X-8 |FED HOME LOAN MTG CORP GOLD #C64438 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 395 395 404 406 (11) (1) 395 5 |.12/01/2028 _{1
_312870-FH-9 | FED HOME LOAN TG CORP GOLD #C64668 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,280 1,280 1,324 1,315 (35) (35) 1,280 18 [.03/01/2032 |1
_312870-G6-2 | FED HOME LOAN MTG CORP GOLD #C64721 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 130,455 130,455 132,514 132,350 (1,895) (1,895) 130,455 2,099 |.03/01/2032 {1
_312870-0R-5 | FED HOME LOAN TG CORP GOLD #C64964 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 147 147 149 149 (2) (2) 147 2 |.03/01/2032 _[1...
_31287R-D6-3 | FED HOME LOAN TG CORP GOLD #C65525 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 803 803 836 871 (67) (67) 803 12 |.04/01/2082 1.
__31287R-EA-3 | FED HOME LOAN TG CORP GOLD #65529 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 131 131 136 136 (5) (5) 131 2 |.04/01/2032 _{1
_31287R-KII-8 | FED HOME LOAN TG CORP GOLD #C65709 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 833 833 862 893 (60) (60) 833 13 |.04/01/2032 |1
_31287R-M4-8 |FED HOME LOAN TG CORP GOLD #C65779 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 80 80 83 87 (7) (7) 80 1 1.03/01/2032 1.
_31287S-BA-4 | FED HOME LOAN TG CORP GOLD #C66333 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,301 1,301 1,353 1,352 (51) (51) 1,301 22 |.04/01/2032 _[1..
_31287S-F9-3 | FED HOME LOAN MTG CORP GOLD #C66492 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 195 195 198 198 (2) (2) 195 3 |.04/01/2032 _{1
_31287S-GA-Q | FED HOME LOAN TG CORP GOLD #C66493 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 158 158 162 162 (4) (4) 158 2 |.04/01/2032 _{1
_31287S-GlI-3 | FED HOME LOAN TG CORP GOLD #C66504 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5 5 5 5 (1) (1) 5 .04/01/2032 _|1...
_31287S-VQ-7 |FED HOME LOAN TG CORP GOLD #C66923 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 76 76 78 81 (5) (5) 76 1 1.05/01/2082 1.
_31287T-BA-2 | FED HOME LOAN TG CORP GOLD #C67233 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 126 126 131 135 (9) (9) 126 2 |.05/01/2032 _{1
_31287T-FX-8 |FED HOME LOAN MTG CORP GOLD #C67382 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 24 25 25 (2) (2) 24 .05/01/2032 _|1
_31287T-PZ-2 | FED HOME LOAN TG CORP GOLD #C67640 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 152 152 157 155 (4) (4) 152 2 |.06/01/2032 _[1..
_31287T-Y7-4 |FED HOME LOAN TG CORP GOLD #C67934 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 889 889 921 954 (65) (65) 889 14 |.06/01/2082 1.
_31287U-JR-4 |FED HOME LOAN TG CORP GOLD #C68372 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,539 2,539 2,643 2,702 (163) (163) 2,539 40 |.06/01/2032 (1
_31287U-JS-2 | FED HOME LOAN TG CORP GOLD #C68373 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,219 3,219 3,333 3,390 (1) (1) 3,219 50 |.06/01/2032 (1
_31287U-LG-5 | FED HOME LOAN TG CORP GOLD #C68427 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,503 1,593 1,682 1,716 (122) (122) 1,503 27 |.06/01/2032 _[1...
_31287U-MD-1 | FED HOME LOAN TG CORP GOLD #C68456 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,086 3,066 3,182 3,302 (236) (236) 3,066 48 |.06/01/2032 _[1...
_31287U-ML-3 | FED HOME LOAN TG CORP GOLD #C68463 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 23 23 (1) (1) 2 .06/01/2032 _|1
_31287V-LA-6 | FED HOME LOAN TG CORP GOLD #C69321 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 149 149 154 151 (2) (2) 149 2 |.07/01/2032 _{1
_31287V-P3-8 |FED HOME LOAN TG CORP GOLD #C69442 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 706 706 730 738 (32) (32) 706 10 [.07/01/2032 |1
_31287V-P5-3 | FED HOME LOAN TG CORP GOLD #C69444 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 56 56 58 61 (5) (5) 56 1 |.07/01/2032 |1
_31287V-Uz-1 | FED HOME LOAN TG CORP GOLD #C69600 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16,636 16,636 17,213 17,092 (456) (456) 16,636 269 |.08/01/2032 |1
_31287V-50-9 | FED HOME LOAN TG CORP GOLD #C69855 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,322 1,322 1,351 1,338 (16) (16) 1,322 13 |.08/01/2032 1.
_31287V-5R-7 | FED HOME LOAN TG CORP GOLD #C69856 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 9 (1) (1) 9 .08/01/2032 _|1...
_31287\-BII-7 | FED HOME LOAN MTG CORP GOLD #C69953 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 112 111 111 1 1 112 2 |.08/01/2032 _{1
_31287X-NG-7 |FED HOME LOAN MTG CORP GOLD #C70391 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,224 2,224 2,212 2,198 26 26 2,224 36 |.09/01/2032 _[1
__31287X-R6-3 |FED HOVE LOAN NTG CORP GOLD $C70487 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 478 478 490 489 (1) (1) 478 7 .00/01/2032 _[1..
_31287X-2K-1 | FED HOME LOAN TG CORP GOLD #C70778 ... | ... .03/01/2011 __| SCHEDULED REDEMPTION . 7,73 7,73 7,693 7,671 64 64 7,735 125 |.09/01/2032 1. .
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_31287Y-5T-7 |FED HOME LOAN TG CORP GOLD #C71758 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 50, 180 50,180 50,809 50,787 (608) (608) 50,180 506 [.10/01/2032 |1
_31288A-MU-6 | FED HOME LOAN TG CORP GOLD #C72171 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,994 11,994 12,255 12,227 (233) (233) 11,994 178 |.10/01/2032 _[1..
_31288B-LZ-4 |FED HOME LOAN TG CORP GOLD #C73044 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,797 1,797 12,092 12,198 (401) (401) 1,797 154 | .11/01/2032 {1
_31288B-MZ-3 | FED HOME LOAN TG CORP GOLD #C73076 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,647 15,647 16,039 16,014 (367) (367) 15,647 203 |.11/01/2032 |1
_31288C-MC-2 | FED HOME LOAN MTG CORP GOLD #C73955 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,240 13,240 13,544 13,552 (312) (312) 13,240 136 |.12/01/2032 {1
_31288D-2S-1 |FED HOME LOAN MTG CORP GOLD #C75253 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 15 15 (1) (1) 15 .01/01/2033 _|1
__31288F-5N-0 | FED HOME LOAN MTG CORP GOLD #C77153 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 738 738 747 747 (9) (9) 738 10 |.03/01/2033 |1
_31288G-FF-4 |FED HOME LOAN TG CORP GOLD #C77366 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34,056 34,056 33,872 33,881 175 175 34,056 376 |.03/01/2033 _|1...
_31288G-JI-3 | FED HOME LOAN TG CORP GOLD #C77477 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 373 373 381 379 (6) (6) 373 5 1.03/01/2033 _[1...
_31288G-MF-6 | FED HOME LOAN TG CORP GOLD #C77558 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 351 351 359 360 (9) (9) 351 4 1.02/01/2033 _[1
_31288G-04-7 |FED HOME LOAN MTG CORP GOLD #C77675 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 69,164 69, 164 68,776 68,795 369 369 69,164 813 |.03/01/2033 _|1
_31288G-R9-5 | FED HOME LOAN TG CORP GOLD #C77712 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 64 64 66 66 (2) (2) 64 1 1.02/01/2033 1.
_31288G-3L-4 |FED HOME LOAN TG CORP GOLD #C78003 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 98 98 102 104 (6) (6) 98 1 |.04/01/2033 1.
_31288G-6U-1 |FED HOME LOAN TG CORP GOLD #C78083 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 269 269 278 217 (8) (8) 269 4 1.03/01/2033 _{1
__31288K-BF-Q | FED HOME LOAN TG CORP GOLD #C79938 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 761 761 m 770 (9) (9) 761 10 |.06/01/2033 |1
_3128P7-K3-6 | FED HOME LOAN TG CORP GOLD #C91214 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 49,626 49,626 50,425 50,753 (1,127) (1,127) 49,626 504 |.08/01/2028 _|1...
_313973-W7-0 | FED HOME LOAN TG CORP GOLD #D35170 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,216 1,216 1,242 1,251 (35) (35) 1,216 19 |.06/01/2023 _|1...
_313974-T2-3 | FED HOME LOAN TG CORP GOLD #D35969 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,320 1,320 1,347 1,363 (43) (43) 1,320 21 |.06/01/2023 _[1
_313974-2X-8 | FED HOME LOAN TG CORP GOLD #D36158 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,189 1,189 1,212 1,219 (30) (30) 1,189 19 |.06/01/2023 |1
_313975-DH-4 | FED HOME LOAN TG CORP GOLD #D36404 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 876 876 893 898 (23) (23) 876 14 |.06/01/2023 1.
_313977-J6-8 | FED HOME LOAN TG CORP GOLD #D38385 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 915 915 932 938 (23) (23) 915 14 |.08/01/2023 1.
_31356H-0J-9 | FED HOME LOAN MTG CORP GOLD #D54957 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 21 2 2 (1) (1) 21 07/01/2024 |1
__3128FV-DU-2 |FED HOME LOAN TG CORP GOLD #D85515 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22 222 229 230 (9) (9) 222 3 .01/01/2028 _{1
_3128DU-GK-5 | FED HOME LOAN TG CORP GOLD #D91102 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 958 958 948 954 4 4 958 15 [.11/01/2014 1.
_3128E2-ST-4 |FED HOME LOAN TG CORP GOLD #D95930 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 886 886 908 916 (31) (31) 886 13 [.00/01/2022 1.
_31294J-N8-7 | FED HOME LOAN TG CORP GOLD #E00415 __ _|.01/01/2011 __| MATURED 1,391 1,391 1,379 1,391 1,391 7 |.01/01/2011 _{1
_31294J-RH-3 | FED HOME LOAN TG CORP GOLD #E00488 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27 27 28 27 27 1 1.03/01/2012 |1
_31294J-RT-7 | FED HOME LOAN TG CORP GOLD #E00498 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 88 88 91 89 (1) (1) 88 2 |.07/01/2012 _{1
_31294J-WU-8 | FED HOME LOAN TG CORP GOLD #E00659 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,260 14,260 14,242 14,274 (15) (15) 14,260 187 |.04/01/2014 _{1
_31294J-7T-8 |FED HOME LOAN TG CORP GOLD #E00754 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,909 1,909 1,971 1,944 (35) (35) 1,909 34 1.09/01/2014 _[1
_31294J-23-5 | FED HOME LOAN TG CORP GOLD #E00762 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,925 1,925 1,987 1,971 (46) (46) 1,925 35 |.10/01/2014 _[1...
_31294J-3G-1 | FED HOME LOAN TG CORP GOLD #E00799 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,621 3,621 3,738 3,686 (65) (65) 3,621 66 |.11/01/2014 _[1._.
_31294K-BQ-7 | FED HOME LOAN MTG CORP GOLD #E00947 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,697 5,697 5,895 5,882 (185) (185) 5,697 109 |.01/01/2016 _{1
_31294K-UB-9 | FED HOME LOAN TG CORP GOLD #E01478 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,273 36,273 37,804 37,434 (1,161) (1,161) 36,273 507 |.08/01/2018 |1
_31294K-V7-7 | FED HOME LOAN TG CORP GOLD #E01538 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,828 9,828 10,197 10,110 (282) (282) 9,828 106 |.12/01/2018 _[1..
_31294L-GU-1 | FED HOME LOAN TG CORP GOLD #E02011 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,177 1,177 11,596 11,554 (377) (377) 1,177 123 |.10/01/2015 _{1..
_31294L-55-3 | FED HOME LOAN TG CORP GOLD #E02329 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65,409 65,409 68,638 69,013 (3,604) (3,604) 65,409 758 |.05/01/2017 |1
_31294L-W9-0 | FED HOME LOAN TG CORP GOLD #E02472 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 286,632 286,632 300,784 297,082 | | (10,450) | oo | (10,450) 286,632 3,236 | 03/01/2018 |1
_31294L-YP-2 | FED HOME LOAN TG CORP GOLD #E02518 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,378 4,378 4,504 4,562 (184) (184) 4,378 49 |.06/01/2018 _[1...
_31280J-YS-7 | FED HOME LOAN TG CORP GOLD #E64321 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,966 1,966 1,960 1,966 1,966 30 |.05/01/2011 _[1...
__31280K-R7-8 | FED HOME LOAN TG CORP GOLD #E65010 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 49 49 51 49 49 1 |.08/01/2011 |1
_31280K-SR-3 | FED HOME LOAN TG CORP GOLD #E65028 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 20 19 19 .08/01/2011 _|1
_31280M-L6-2 | FED HOME LOAN TG CORP GOLD #E66649 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,316 2,316 2,361 2,320 (4) (4) 2,316 36 |.04/01/2012 _[1...
_31280M-02-6 | FED HOME LOAN TG CORP GOLD #E66773 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,089 1,089 1,110 1,092 (3) (3) 1,089 17 [.04/01/2012 1.
_3128G7-3D-3 | FED HOME LOAN MTG CORP GOLD #E73496 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,808 13,808 13,336 13,671 187 187 13,808 162 |.11/01/2013 _{1
__3128GE-3V-8 |FED HOME LOAN TG CORP GOLD #E79812 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,587 2,587 2,671 2,650 (62) (62) 2,587 46 |.11/01/2014 _[1
_3128GJ-YQ-4 |FED HOME LOAN TG CORP GOLD #E82519 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 578 578 598 593 (15) (15) 578 10 [.02/01/2016 1.
_3128GS-7E-1 | FED HOME LOAN TG CORP GOLD #E89893 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,287 1,287 1,350 1,324 (38) (38) 1,287 16 [.05/01/2017 1.
_3128GV-WZ-9 | FED HOME LOAN TG CORP GOLD #E91564 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,078 12,078 12,531 12,432 (354) (354) 12,078 139 |.00/01/2012 _{1
_3128GH-E6-1 | FED HOME LOAN MTG CORP GOLD #E91957 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34,587 34,587 35,494 35,171 (585) (585) 34,587 352 |.10/01/2017 |1
_3128GY-HC-1 | FED HOME LOAN MTG CORP GOLD #E93827 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,008 1,008 1,046 1,034 (26) (26) 1,008 12 [.01/01/2013 |1
_3128GY-38-8 |FED HOME LOAN MTG CORP GOLD #E94394 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,897 1,897 1,990 1,953 (56) (56) 1,897 23 |.07/01/2017 _[1
_3128H3-R2-9 | FED HOME LOAN TG CORP GOLD #E95905 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,793 13,793 14,155 14,060 (267) (267) 13,793 150 |.04/01/2018 _{1
_3128H5-K5-4 | FED HOME LOAN TG CORP GOLD #E97516 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 538 538 552 545 (7) (7) 538 6 |.07/01/2018 _[1._.
_3128H6-TT-1 | FED HOME LOAN TG CORP GOLD #E98662 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,557 1,557 1,611 1,611 (54) (54) 1,557 18 |.08/01/2018 _|1..
_3128H7-N8-1 | FED HOME LOAN MTG CORP GOLD #E99415 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 318,019 318,019 322,739 320,969 (2,950) (2,950) 318,019 3,538 |.09/01/2018 _[1
_3128H7-SH-6 | FED HOME LOAN TG CORP GOLD #E99520 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,774 9,774 10,031 9,915 (141) (141) 9,774 117 |.00/01/2018 _{1
__3128H7-4N-9 | FED HOME LOAN TG CORP GOLD #E99829 . |.-......| .03/01/2011 __| SCHEDULED REDEMPTION __._ 869 869 892 884 (15) (15) 869 10 [.10/01/2018 1. -
.312836-73-4 | FED HOME LOAN TG CORP GOLD #G00762 ... | ... .03/01/2011 __| SCHEDULED REDEMPTION . 35 35 36 37 (2) (2) 35 11.00/01/2027 1.
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_31283G-3H-8 |FED HOME LOAN TG CORP GOLD #G00800 ... -03/01/2011 _| SCHEDULED REDENPTION ____ 744 744 755 759 (15) (15) 744 12 [11/01/2026 |1
_31283G-5H-6 | FED HOME LOAN TG CORP GOLD #G00848 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 23 (1) (1) 2 _12/01/2026 _|1....
__31283H-GE-9 | FED HOME LOAN TG CORP GOLD #G01097 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,872 1,872 1,926 2,018 (146) (146) 1,872 28 |.12/01/2029 _[1
_31283H-GS-8 | FED HOME LOAN MTG CORP GOLD #G01109 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 632 632 657 695 (63) (63) 632 11 [.03/01/2030 |1
_31283H-HG-3 | FED HOME LOAN TG CORP GOLD #G01131 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 310 310 320 340 (30) (30) 310 4 1.09/01/2030 _{1
_31283H-HI-0 | FED HOME LOAN TG CORP GOLD #G01136 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 367 367 317 400 (33) (33) 367 7 |.10/01/2030 _{1
_31283H-JB-2 | FED HOME LOAN MTG CORP GOLD #G01158 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,763 7,763 8,021 8,518 (755) (755) 7,763 126 |.01/01/2031 _[1
_31283H-J7-1 | FED HOME LOAN TG CORP GOLD #G01186 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 227 236 250 (23) (23) 21 4 1.02/01/2031 _[1..
_31283H-LY-9 |FED HOME LOAN TG CORP GOLD #G01243 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 759 759 790 832 (73) (73) 759 14 |.05/01/2031 _|1...
_31283H-0F-5 |FED HOME LOAN MTG CORP GOLD #G01354 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 851 851 876 915 (64) (64) 851 15 [.12/01/2031 |1
_31283H-03-2 | FED HOME LOAN TG CORP GOLD #G01374 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 153 153 159 166 (13) (13) 153 2 |.03/01/2032 _{1
_31283H-RA-5 | FED HOME LOAN TG CORP GOLD #G01381 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,205 5,205 5,384 5,680 (474) (474) 5,205 78 |.04/01/2032 _[1...
_31283H-RL-1 | FED HOME LOAN TG CORP GOLD #G01391 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,521 1,521 1,574 1,688 (166) (166) 1,521 24 |.04/01/2032 _[1..
_31283H-58-9 | FED HOME LOAN TG CORP GOLD #G01443 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,784 1,784 1,846 1,836 (52) (52) 1,784 25 |.08/01/2032 {1
__31283H-TE-5 |FED HOME LOAN MTG CORP GOLD #G01449 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 26,199 26,199 27,624 29,067 (2,867) (2,867) 26,199 407 |.07/01/2032 |1
_31283H-TN-5 | FED HOME LOAN TG CORP GOLD #G01457 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,415 4,415 4,524 4,512 (97) (97) 4,415 56 |.08/01/2029 _[1...
_31283H-UA-1 | FED HOME LOAN TG CORP GOLD #G01477 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,133 8,133 8,315 8,311 (177) (177) 8,133 106 |.12/01/2032 _[1...
__31283H-VE-2 |FED HOME LOAN TG CORP GOLD #G01513 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31,613 31,613 32,316 32,163 (549) (549) 31,613 423 |.03/01/2033 _|1
_31283H-VL-6 |FED HOME LOAN TG CORP GOLD #G01519 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 76,682 76,682 79,297 79,134 (2,452) (2,452) 76,682 1,008 |.02/01/2033 _|1
_31283H-WK-7 | FED HOME LOAN TG CORP GOLD #G01550 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,628 5,628 5,758 5,807 (179) (179) 5,628 74 |.04/01/2033 _[1..
_31283H-WZ-4 | FED HOME LOAN TG CORP GOLD #G01564 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 133,705 133,705 138,244 138,873 (5,168) (5,168) 133,705 1,759 |.04/01/2033 1.
_31283H-W9-2 | FED HOME LOAN MTG CORP GOLD #G01572 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,951 2,951 3,025 3,048 (97) (97) 2,951 38 |.05/01/2033 _[1
_31283H-X2-6 | FED HOME LOAN TG CORP GOLD #G01597 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 445 445 454 453 (8) (8) 445 6 |.07/01/2033 _{1
_31283H-4V-4 | FED HOME LOAN TG CORP GOLD #G01736 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 434 434 449 449 (14) (14) 434 6 |.00/01/2034 _[1._.
_31283H-7E-9 | FED HOME LOAN TG CORP GOLD #G01793 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,531 3,531 3,612 3,610 (79) (79) 3,531 47 1.03/01/2035 _[1..
_3128M4-AK-9 | FED HOME LOAN TG CORP GOLD #G02410 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38,526 38,526 37,064 37,786 7 7 38,526 392 |.01/01/2036 |1
_3128\14-BB-8 | FED HOME LOAN TG CORP GOLD #G02434 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 837 837 848 846 (9) (9) 837 12 |.10/01/2036 |1
_3128M6-Ji-1 | FED HOME LOAN TG CORP GOLD #G04468 __ _|.03/01/2011 _| SCHEDULED REDEMPTION 167,488 167,488 170,184 170,657 (3,169) (3,169) 167,488 1,782 |.07/01/2038 _|1
_3128)16-VZ-8 |FED HOME LOAN MTG CORP GOLD #G04832 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ | .. |.... 2,354,122 | 2,354,122 | . 2,395,205 | . 2,309,338 [ ... (45,218) | | (45,216) || 2,354,122 25,104 |.10/01/2038 _|1
_3128MJ-CJ-7 | FED HOME LOAN TG CORP GOLD #G08072 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 121,703 121,703 117,082 118,482 3,220 3,220 121,703 1,289 |.08/01/2035 _|1
_3128MJ-F9-6 | FED HOME LOAN TG CORP GOLD #G08191 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 906,726 906,726 924,304 94,215 | | (7,489) | | (17,489) 906,726 9,760 |.04/01/2037 1.
_3128MJ-GF-1 | FED HOME LOAN TG CORP GOLD #G08197 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,391 14,391 13,395 14,059 331 331 14,391 122 |.02/01/2037 _[1..
_31283J-WD-9 | FED HOME LOAN TG CORP GOLD #G10644 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,375 1,375 1,420 1,382 (7) (7) 1,375 25 | 12/01/2011 _[1
_31283J-Y8-8 |FED HOME LOAN TG CORP GOLD #G10735 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16,868 16,868 17,347 16,983 (116) (116) 16,868 277 |.09/01/2012 |1
_31283K-2X-5 | FED HOME LOAN TG CORP GOLD #G11690 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38,770 38,770 37,900 38,152 618 618 38,770 334 [.02/01/2020 |1...
_31283K-4V-7 | FED HOME LOAN TG CORP GOLD #G11736 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,549 3,549 3,682 3,655 (105) (105) 3,549 40 |.04/01/2020 _[1..
_31283K-5N-4 | FED HOME LOAN MTG CORP GOLD #G11753 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20,711 20,711 21,064 20,902 (192) (192) 20,711 221 |.08/01/2020 |1
_31336-C0-0 | FED HOME LOAN TG CORP GOLD #G11880 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,263 7,263 7,527 7,486 (223) (223) 7,263 79 |.12/01/2020 {1
_3128\1-BF-5 | FED HOME LOAN TG CORP GOLD #G11938 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,963 2,963 3,041 3,036 (73) (73) 2,963 29 |.03/01/2021 _[1..
_3128M1-EC-9 | FED HOME LOAN TG CORP GOLD #G12031 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,386 37,386 39,232 39,230 (1,844) (1,844) 37,386 463 | 05/01/2021 1.
_3128\1-GT-0 | FED HOME LOAN TG CORP GOLD #G12110 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,754 5,754 5,994 6,037 (283) (283) 5,754 69 |.06/01/2021 _[1
_3128M1-LA-5 | FED HOME LOAN TG CORP GOLD #G12221 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,026 9,026 9,471 9,476 (450) (450) 9,026 108 |.06/01/2021 _{1
_3128\1-LH-0 | FED HOME LOAN TG CORP GOLD #G12228 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,137 6,137 6,393 6,415 (218) (218) 6,137 74 |.07/01/2021 _[1..
_3128M1-L7-2 | FED HOME LOAN TG CORP GOLD #G12250 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,200 1,200 1,231 1,239 (39) (39) 1,200 12 |.06/01/2021 1.
_3128M1-N3-9 | FED HOME LOAN TG CORP GOLD #G12310 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 41,604 41,604 43,646 44,098 (2,495) (2,495) 41,604 496 |.08/01/2021 |1
_3128M1-PA-1 | FED HOME LOAN MTG CORP GOLD #G12317 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 58,380 58,380 61,213 61,610 (3,230) (3,230) 58,380 702 |.08/01/2021 |1
_3128M1-PE-3 | FED HOME LOAN TG CORP GOLD #G12321 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,544 37,544 39,147 39,875 (2,331) (2,331) 37,544 452 | .09/01/2021 1.
_3128\1-Rl-3 | FED HOME LOAN TG CORP GOLD #G12392 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 677,650 677,650 715,027 714,960 | | (37,309) | oo | (37,309) 677,650 8,164 |.09/01/2021 _[1..
_3128M1-53-4 | FED HOME LOAN MTG CORP GOLD #G12438 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 210,928 210,928 221,205 202,307 | | (11,380) | oo (11,380) 210,928 2,564 | 12/01/2021 _[1
_3128\1-TK-5 | FED HOME LOAN MTG CORP GOLD #G12454 __ _|.03/01/2011 _| SCHEDULED REDEMPTION 5,246 5,246 5,465 5,546 (300) (300) 5,246 63 |.11/01/2021 _[1
_3128VB-AN-7 | FED HOME LOAN MTG CORP GOLD #G12521 __ _|.03/01/2011 | SCHEDULED REDEMPTION | .. | 1,992,005 1,992,005 2,090,360 | 2,087,368 |. _1,992,005 21,942 | 12/01/2021 A
_3128\B-AZ-0 |FED HOME LOAN TG CORP GOLD #G12524 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,429 1,429 1,499 1,525 (96) (96) 1,429 17 [.01/01/2022 |1
_3128\IB-BR-7 | FED HOME LOAN TG CORP GOLD #G12548 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 32,641 32,641 34,029 34,519 (1,878) (1,878) 32,641 390 [.01/01/2022 |1
_3128\B-CN-5 | FED HOME LOAN TG CORP GOLD #G12577 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53,007 53,007 55,218 55,986 (2,980) (2,980) 53,007 621 |.03/01/2022 |1...
_3128\B-CT-2 | FED HOME LOAN TG CORP GOLD #G12582 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 50, 145 50,145 52,237 52,835 (2,690) (2,690) 50, 145 603 |.02/01/2022 |1...
_3128\IB-DD-6 | FED HOME LOAN TG CORP GOLD #G12600 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40,385 40,385 42,103 42,610 (2,224) (2,224) 40,385 483 |.03/01/2022 |1
_3128\IB-DG-9 | FED HOME LOAN TG CORP GOLD #G12603 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 52,035 52,035 54,205 55,006 (2,972) (2,972) 52,035 612 |.04/01/2022 |1
_3128)B-DJ-3 | FED HOME LOAN TG CORP GOLD #G12605 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65,532 65,532 68,768 69,263 (3,730) (3,730) 65,532 777 |.04/01/2022 1.
__3128VB-DN-4 | FED HOME LOAN TG CORP GOLD #G12609 .. . | ... .03/01/2011 __| SCHEDULED REDEMPTION . 21,935 21,935 22,872 23,148 (1,213) (1,213) 21,935 265 |.04/01/2022 1.
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_3128\IB-EP-8 |FED HOME LOAN WTG CORP GOLD #G12642 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 2,661 2,661 2,792 2,800 (139) (139) 2,661 30 |.04/01/2022 |1
_3128\B-FZ-5 |FED HOME LOAN TG CORP GOLD #G12684 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31,160 31,160 32,699 32,799 (1,639) (1,639) 31,160 368 |.05/01/2022 1.
_3128VB-F5-1 | FED HOME LOAN TG CORP GOLD #G12688 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27,051 27,051 28,386 28,605 (1,554) (1,554) 27,051 327 |.06/01/2022 |1
_3128\IB-F8-5 | FED HOME LOAN TG CORP GOLD #G12691 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 129,772 129,772 134,345 135,258 (5,486) (5,486) 129,772 1,512 |.06/01/2022 |1
_3128\B-GE-1 | FED HOME LOAN MTG CORP GOLD #G12697 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,011 1,011 1,053 1,069 (59) (59) 1,011 12 |.05/01/2022 |1
_3128\B-GS-0 | FED HOME LOAN MTG CORP GOLD #G12709 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53,650 53,650 55,577 56,183 (2,532) (2,532) 53,650 596 |.07/01/2022 |1
_3128\IB-GT-8 | FED HOME LOAN MTG CORP GOLD #G12710 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,401 3,401 3,569 3,580 (179) (179) 3,401 40 |.07/01/2022 {1
_3128\IB-G3-5 | FED HOME LOAN TG CORP GOLD #G12718 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,068 18,068 18,840 19,071 (1,002) (1,002) 18,068 217 [.07/01/2022 1.
_3128VB-HC-4 | FED HOME LOAN TG CORP GOLD #G12727 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 44,947 44,947 46,530 47,367 (2,420) (2,420) 44,947 489 |.07/01/2022 1.
_3128VB-HN-0 | FED HOME LOAN TG CORP GOLD #G12737 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,258 2,258 2,352 2,382 (125) (125) 2,258 27 |.08/01/2022 {1
_3128VB-HU-4 | FED HOME LOAN MTG CORP GOLD #G12743 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 168,920 168,920 176,128 179,390 || (10,470) | oo | (10,470) 168,920 1,991 |.08/01/2022 _|1
_3128VB-KT-3 | FED HOME LOAN TG CORP GOLD #G12806 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 97,037 97,037 101,093 102,466 (5,429) (5,429) 97,037 1,180 [.09/01/2022 1.
_3128\B-LQ-8 | FED HOME LOAN TG CORP GOLD #G12835 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,268 3,268 3,429 3,491 (223) (223) 3,268 40 |.11/01/2022 _[1...
_3128VB-LX-3 | FED HOME LOAN MTG CORP GOLD #G12842 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,722 2,722 2,794 2,781 (59) (59) 2,722 26 |.07/01/2022 {1
_3128VB-NN-4 | FED HOME LOAN TG CORP GOLD #G12865 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 225,122 205,122 233,995 235,095 (9,973) (9,973) 225,122 2,412 | 10/01/2022 {1
_3128VB-MP-9 | FED HOME LOAN TG CORP GOLD #G12866 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51,792 51,792 53,165 53,286 (1,495) (1,495) 51,792 497 [.10/01/2022 1.
_3128VB-MB-1 | FED HOME LOAN TG CORP GOLD #G12881 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,576 5,576 5,724 5,73 (159) (159) 5,576 55 |.11/01/2022 _[1...
_3128VB-NB-9 | FED HOME LOAN TG CORP GOLD #G12886 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46,547 46,547 48,182 49,157 (2,610) (2,610) 46,547 498 | .12/01/2022 |1
_3128VB-NI-5 | FED HOME LOAN TG CORP GOLD #G12896 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,155 8,155 8,441 8,617 (462) (462) 8,155 87 |.11/01/2022 {1
_3128\B-PA-Q | FED HOME LOAN TG CORP GOLD #G12917 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 87,635 87,635 91,409 93,026 (5,391) (5,391) 87,635 1,062 [.12/01/2022 1.
_3128)B-QJ-9 | FED HOME LOAN TG CORP GOLD #G12957 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 111,367 111,367 116,013 119,095 (7,728) (7,728) 111,367 1,285 [.01/01/2023 1.
_3128\B-QT-7 |FED HOME LOAN MTG CORP GOLD #G12966 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 94,740 94,740 98,932 100,700 (5,960) (5,960) 94,740 1,100 [.01/01/2023 _|1
_3128\IB-06-7 |FED HOME LOAN MTG CORP GOLD #G12977 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 47,230 47,230 49,200 49,568 (2,338) (2,338) 47,230 567 |.10/01/2022 |1
_3128\B-Q7-5 | FED HOME LOAN TG CORP GOLD #G12978 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 67,231 67,231 70,054 70,944 (3,713) (3,713) 67,231 795 | .12/01/2022 1.
_3128\B-RG-4 |FED HOME LOAN TG CORP GOLD #G12987 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,763 1,763 1,850 1,882 (119) (119) 1,763 21 |.02/01/2023 _[1...
_3128\IB-R3-3 | FED HOME LOAN TG CORP GOLD #G13006 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ | .. |.... 2,186,207 | ... 2,186,207 | 2,272,374 | .. 2,200,017 [ ... (103,810) | ... ... (103,810) | ... [ 2,186,207 23,726 |.02/01/2023 |1
_3128\B-SD-0 | FED HOME LOAN TG CORP GOLD #G13016 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 147,690 147,690 153,511 155,168 (7,478) (7,478) 147,690 1,620 |.02/01/2023 |1
_3128\B-SK-4 | FED HOME LOAN TG CORP GOLD #G13022 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 86,036 86,036 89,625 92,064 (6,028) (6,028) 86,036 986 |.02/01/2023 |1
_3128VB-SN-0 | FED HOME LOAN TG CORP GOLD #G13024 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 66,087 66,087 69,350 69,899 (3,812) (3,812) 66,087 795 |.10/01/2022 |1
_3128\B-SN-8 | FED HOME LOAN TG CORP GOLD #G13025 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22,745 22,745 23,716 24,096 (1,351) (1,351) 22,745 273 |.08/01/2022 |1
_3128\B-S8-1 | FED HOME LOAN TG CORP GOLD #G13043 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 52,298 52,298 54,480 55,426 (3,128) (3,128) 52,298 619 [.02/01/2023 _|1...
_3128\B-UA-3 | FED HOME LOAN TG CORP GOLD #G13077 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 45,618 45,618 47,870 48,156 (2,538) (2,538) 45,618 545 | .04/01/2023 1.
_3128VB-UL-9 | FED HOME LOAN TG CORP GOLD #G13087 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 107,460 107,460 111,365 113,566 (6,106) (6,106) 107,460 1,159 |.04/01/2023 _|1
_3128VB-UX-3 | FED HOME LOAN TG CORP GOLD #G13098 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24,353 24,353 25,556 25,825 (1,471) (1,471) 24,353 292 |.09/01/2021 |1
_3128VB-VP-9 | FED HOME LOAN TG CORP GOLD #G13122 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 427,020 427,020 442,451 452,696 | . | (25,676) | .| (25,676) 427,020 4,680 |.04/01/2023 1.
_3128\B-V5-3 | FED HOME LOAN TG CORP GOLD #G13136 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 70,809 70,809 72,687 72,554 (1,745) (1,745) 70,809 671 [.05/01/2023 1.
_3128VB-WE-3 | FED HOME LOAN MTG CORP GOLD #G13145 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22,556 22,556 23,511 23,885 (1,329) (1,329) 22,556 266 |.04/01/2023 |1
_3128\B-X7-7 | FED HOME LOAN TG CORP GOLD #G13202 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,739 12,739 13,186 13,318 (579) (579) 12,739 133 |.07/01/2023 _{1
_3128\B-YB-7 | FED HOME LOAN TG CORP GOLD #G13206 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 203,825 203,825 211,469 216,500 | | (12,675) | | (12,675) 203,825 2,225 | 05/01/2023 1.
_3128VB-YV-3 | FED HOME LOAN TG CORP GOLD #G13224 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 380,928 380,928 391,031 391,612 | | (10,684) || (10,684) 380,928 3,716 |.05/01/2023 1.
_3128\B-Y5-0 | FED HOME LOAN MTG CORP GOLD #G13232 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 377,131 377,131 391,112 397,286 | . | (20,155) | oo | (20,155) 377,131 3,906 |.06/01/2023 |1
_3128\IB-2D-2 | FED HOME LOAN TG CORP GOLD #G13240 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,278 3,278 3,393 3,435 (157) (157) 3,278 35 |.08/01/2023 _[1
_3128\B-2J-9 | FED HOME LOAN TG CORP GOLD #G13245 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 92,207 92,207 96,742 98,376 (6,169) (6,169) 92,207 1,106 |.08/01/2023 _|1...
_3128\B-2V-2 | FED HOME LOAN TG CORP GOLD #G13256 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 63,940 63,940 67,056 67,795 (3,855) (3,855) 63,940 781 [.09/01/2023 1.
_3128\B-4H-7 | FED HOME LOAN TG CORP GOLD #G13324 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33,082 33,082 34,716 35,103 (2,021) (2,021) 33,082 385 [.11/01/2023 |1
_3128\B-40-7 | FED HOME LOAN MTG CORP GOLD #G13331 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,211 3,211 3,345 3,406 (195) (195) 3,211 39 |.10/01/2023 _[1
_3128\B-4Y-0 | FED HOME LOAN TG CORP GOLD #G13339 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 77,710 77,710 81,207 82,374 (4,664) (4,664) 77,710 938 |.12/01/2023 1.
_3128\IB-42-7 | FED HOME LOAN TG CORP GOLD #G13340 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,784 4,784 4,984 5,069 (285) (285) 4,784 57 |.12/01/2021 _[1...
_3128\IB-56-8 |FED HOME LOAN MTG CORP GOLD #G13347 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 113,615 113,615 119,225 122,407 (8,792) (8,792) 113,615 1,363 [.05/01/2023 _|1
_3128\B-5K-9 | FED HOME LOAN MTG CORP GOLD #G13350 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,179 2,179 2,286 2,319 (140) (140) 2,179 25 |.10/01/2022 {1
_3128VB-501-5 | FED HOME LOAN MTG CORP GOLD #G13352 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 443,218 443,218 458,821 469,487 | | (26,269) | oo | (26,269) 443,218 4,697 |.12/01/2023 _[1
_3128\IB-5P-8 | FED HOME LOAN TG CORP GOLD #G13354 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 42,748 42,748 44,351 45,275 (2,527) (2,527) 42,748 463 |.11/01/2023 |1
_3128\B-7H-4 | FED HOME LOAN TG CORP GOLD #G13396 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,749 37,749 39,324 39,997 (2,248) (2,248) 37,749 456 |.12/01/2023 |1
_3128)C-AH-8 | FED HOME LOAN TG CORP GOLD #G13408 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 55,265 55,265 57,443 57,851 (2,587) (2,587) 55,265 504 |.01/01/2024 1.
_3128MC-BL-8 |FED HOME LOAN TG CORP GOLD #G13443 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,169 7,169 7,438 7,531 (362) (362) 7,169 78 |.04/01/2023 _[1...
_3128MC-BV-6 | FED HOME LOAN TG CORP GOLD #G13452 __ _|.03/01/2011 _| SCHEDULED REDEMPTION 2,628 2,628 2,727 2,753 (125) (125) 2,628 30 |.02/01/2024 (1
_3128MC-CK-9 | FED HOME LOAN MTG CORP GOLD #G13474 __ _|.03/01/2011 | SCHEDULED REDEMPTION | .. | 1,334,001 [ 1,334,001 | 1,373,607 | ... 1,406,007 | | (72,005) | oo | (72,005) | oo | 1,334,001 13,056 |.02/01/2024 _|1
_3128MC-CR-4 | FED HOME LOAN TG CORP GOLD #G13480 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 138,854 138,854 143,986 149,886 | | (11,032) || (11,032) 138,854 1,507 [.02/01/2024 1.
_3128MC-CY-9 | FED HOME LOAN TG CORP GOLD #G13487 .. . | ... .03/01/2011 __| SCHEDULED REDEMPTION . 20,603 20,603 21,376 21,892 (1,289) (1,289) 20,603 224 | .02/01/2024 1.
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_3128)C-C3-7 |FED HOME LOAN TG CORP GOLD #G13490 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 20,501 20,501 21,513 21,605 (1,104) (1,104) 20,501 249 [.12/01/2023 |1
_3128MC-C5-2 | FED HOME LOAN TG CORP GOLD #G13492 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 389,381 389,381 404,461 411,606 || (22,25)| | (22,225) 389,381 4,254 | 02/01/2024 1.
_3128MC-DE-2 | FED HOME LOAN TG CORP GOLD #G13501 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 407,484 407,484 423,545 433,910 | | (26,426) | | (26,426) 407,484 4,447 |.01/01/2024 _[1
_3128MC-DF-9 | FED HOME LOAN MTG CORP GOLD #G13502 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 94,705 94,705 98,257 99,775 (5,069) (5,069) 94,705 1,015 [.01/01/2024 |1
_3128MC-DH-5 | FED HOME LOAN MTG CORP GOLD #G13504 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 101,602 101,602 105,349 106,373 (4,772) (4,772) 101,602 1,073 [.12/01/2022 |1
_3128MC-DL-6 |FED HOME LOAN MTG CORP GOLD #G13507 __ _|.03/01/2011 _| SCHEDULED REDEMPTION 26,757 26,757 28,078 28,787 (2,031) (2,031) 26,757 329 |.01/01/2024 |1
_3128MC-DQ-5 | FED HOME LOAN TG CORP GOLD #G13511 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____| ... |.... 3,564,713 | 3,564,713 | 3,657,540 | .. 3,652,401 [ ... (87,688) | .. | (87,688) | ..o | 3,564,713 33,111 |.04/01/2024 |1
_3128MC-ER-2 | FED HOME LOAN TG CORP GOLD #G13544 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 55,085 55,085 57,805 57,824 (2,738) (2,738) 55,085 670 [.10/01/2017 _|1...
_3128MC-ET-8 |FED HOME LOAN TG CORP GOLD #G13546 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 427,375 427,375 444,219 453,831 | | (26,457) | oo | (26,457) 427,375 4,669 | .04/01/2024 1.
_3128MC-GE-9 | FED HOME LOAN MTG CORP GOLD #G13597 __ _|.03/01/2011 _| SCHEDULED REDEMPTION 17,616 17,616 18,486 18,661 (1,045) (1,045) 17,616 205 |.12/01/2023 |1
_3128MC-GU-3 | FED HOME LOAN TG CORP GOLD #G13611 __ _|.03/01/2011 _| SCHEDULED REDEMPTION ____ | ... |.... 3,019,686 | 3,019,686 | 3,153,684 | 367,117 [ (147,432) | (147,432) |l 3,019,686 32,777 |.01/01/2024 |1
_3128MC-GI-9 | FED HOME LOAN TG CORP GOLD #G13613 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61,719 61,719 64,766 65,341 (3,622) (3,622) 61,719 736 |.12/01/2023 1.
_3128\M-AA-1 | FED HOME LOAN TG CORP GOLD #G18000 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29,835 29,835 28,489 28,849 986 986 29,835 250 |.07/01/2019 1.
_3128\M-AF-0 | FED HOME LOAN TG CORP GOLD #G18005 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,183 5,183 5,377 5,360 (177) (177) 5,183 55 |.08/01/2019 _[1
_3128\M-A9-4 | FED HOME LOAN TG CORP GOLD #G18031 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,659 23,659 23,122 23,317 34 349 23,659 205 |.01/01/2020 _|1
_3128\M-BT-9 | FED HOME LOAN TG CORP GOLD #G18049 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,626 1,626 1,707 1,687 (61) (61) 1,626 19 |.04/01/2020 1.
_3128\IM-BU-6 | FED HOME LOAN TG CORP GOLD #G18050 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29,772 29,772 29,132 29,333 439 439 29,772 263 |.04/01/2020 _|1...
_3128\M-BV-4 |FED HOME LOAN MTG CORP GOLD #G18051 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,864 37,864 37,033 37,357 507 507 37,864 347 |.05/01/2020 |1
_3128\M-CS-0 | FED HOME LOAN TG CORP GOLD #G18080 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22,055 22,055 21,559 21,802 253 253 22,055 190 |.08/01/2020 _{1
_3128\IM-DA-8 | FED HOME LOAN TG CORP GOLD #G18096 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,072 5,072 5,284 5,313 (241) (241) 5,072 58 |.01/01/2021 _[1...
_3128\IM-DK-6 | FED HOME LOAN TG CORP GOLD #G18105 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16,013 16,013 16,577 16,685 (673) (673) 16,013 181 |.03/01/2021 _[1..
_3128\M-DL-4 |FED HOME LOAN TG CORP GOLD #G18106 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,197 3,197 3,330 3,365 (168) (168) 3,197 37 |.03/01/2021 _[1
_3128\M-DQ-3 | FED HOME LOAN TG CORP GOLD #G18110 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 117,400 117,400 122,298 123,284 (5,885) (5,885) 117,400 1,359 |.04/01/2021 |1
_3128\M-DU-4 | FED HOME LOAN TG CORP GOLD #G18114 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,671 15,671 16,445 16,534 (863) (863) 15,671 189 |.05/01/2021 _[1..
__3128\M-EH-2 | FED HOME LOAN TG CORP GOLD #G18135 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,049 5,049 5,299 5,402 (353) (353) 5,049 59 |.08/01/2021 _[1...
_3128\M-ER-0 | FED HOME LOAN TG CORP GOLD #G18143 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 47,147 47,147 49,114 50,066 (2,918) (2,918) 47,147 506 |.10/01/2021 |1
_3128\IM-E6-6 | FED HOME LOAN MTG CORP GOLD #G18156 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,417 18,417 19,066 19,387 (970) (970) 18,417 192 |.12/01/2021 {1
__3128\M-E7-4 |FED HOME LOAN MTG CORP GOLD #G18157 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 108,508 108,508 113,102 115,349 (6,841) (6,841) 108,508 1,288 |.12/01/2021 |1
_3128\M-FD-0 |FED HOME LOAN TG CORP GOLD #G18163 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25,475 25,475 26,733 26,722 (1,247) (1,247) 25,475 292 |.01/01/2022 |1
_3128\M-Fi-0 | FED HOME LOAN TG CORP GOLD #G18171 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,914 2,914 3,023 3,062 (148) (148) 2,914 31 |.03/01/2022 {1
__3128\M-FS-7 | FED HOME LOAN TG CORP GOLD #G18176 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,021 2,021 2,097 2,133 (111) (111) 2,021 21 |.04/01/2022 _{1..
__3128\M-F7-3 | FED HOME LOAN TG CORP GOLD #G18189 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 52,279 52,279 54,121 55,085 (2,805) (2,805) 52,279 571 [.06/01/2022 1.
_3128\M-GD-9 | FED HOME LOAN TG CORP GOLD #G18195 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27,645 27,645 29,010 29,161 (1,516) (1,516) 27,645 331 [.07/01/2022 |1
_3128\M-GH-0 | FED HOME LOAN TG CORP GOLD #G18199 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,791 11,791 12,329 12,485 (694) (694) 11,791 146 |.08/01/2022 {1
__3128\M-GN-7 | FED HOME LOAN TG CORP GOLD #G18204 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,717 8,717 9,148 9,281 (564) (564) 8,717 103 |.00/01/2022 _{1...
_3128\M-GU-1 | FED HOME LOAN TG CORP GOLD #G18210 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 32,229 32,229 33,605 34,467 (2,238) (2,238) 32,229 398 [.10/01/2022 1.
_3128\M-G5-6 | FED HOME LOAN MTG CORP GOLD #G18219 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,424 3,424 3,567 3,671 (247) (247) 3,424 42 | 11/01/2022 _[1
_3128\M-HF-3 | FED HOME LOAN TG CORP GOLD #G18229 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,121 12,121 12,546 12,872 (751) (751) 12,121 126 |.01/01/2023 _{1
_3128\M-HK-2 | FED HOME LOAN TG CORP GOLD #G18233 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 55,362 55,362 57,306 58,835 (3,473) (3,473) 55,362 581 [.02/01/2023 1.
_3128\M-HL-0 | FED HOME LOAN TG CORP GOLD #G18234 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,287 36,287 38,079 38,272 (1,985) (1,985) 36,287 428 | 02/01/2023 1.
_3128\M-H6-3 | FED HOME LOAN TG CORP GOLD #G18252 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 49,586 49,586 52,034 51,876 (2,291) (2,291) 49,586 553 |.05/01/2023 |1
_3128\M-JB-0 | FED HOME LOAN TG CORP GOLD #G18257 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 52,589 52,589 53,984 53,674 (1,084) (1,084) 52,589 481 |.06/01/2023 |1
_3128\M-JC-8 | FED HOME LOAN TG CORP GOLD #G18258 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,217 17,217 17,925 18,198 (920) (920) 17,217 179 |.06/01/2023 _[1..
_3128\IM-JD-6 | FED HOME LOAN TG CORP GOLD #G18259 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,589 2,589 2,717 2,739 (150) (150) 2,589 32 |.06/01/2023 _[1...
_3128\M-JK-0 | FED HOME LOAN TG CORP GOLD #G18265 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61,196 61,19 64,063 64,803 (3,607) (3,607) 61,196 697 |.07/01/2023 |1
_3128\M-JP-9 | FED HOME LOAN TG CORP GOLD #G18269 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 43,263 43,263 45,068 46,599 (3,336) (3,336) 43,263 511 |.08/01/2023 |1
_3128\M-JT-1 | FED HOME LOAN TG CORP GOLD #G18273 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,401 37,401 39,248 40,242 (2,841) (2,841) 37,401 435 |.09/01/2023 1.
_3128\M-JY-0 | FED HOME LOAN TG CORP GOLD #G18278 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,453 2,453 2,575 2,634 (181) (181) 2,453 27 |.10/01/2023 _[1...
_3128\M-J8-7 | FED HOME LOAN TG CORP GOLD #G18286 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,295 3,295 3,418 3,522 (228) (228) 3,295 34 |.12/01/2023 _[1
_3128\M-J9-5 | FED HOME LOAN TG CORP GOLD #G18287 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,070 17,070 17,799 18,373 (1,303) (1,303) 17,070 190 |.12/01/2023 _{1
_3128\M-KG-7 | FED HOME LOAN TG CORP GOLD #G18294 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 43,217 43,217 45,019 45,683 (2,466) (2,466) 43,217 504 |.01/01/2024 |1
_3128\M-KU-6 | FED HOME LOAN TG CORP GOLD #G18306 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 621,524 621,524 638,009 635,761 | | (14,287 || (14,237) 621,524 5,691 |.04/01/2024 _[1
_3128\M-KV-4 | FED HOME LOAN MTG CORP GOLD #G18307 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 432,282 432,282 448,267 451,246 | | (18,964) | .| (18,964) 432,282 5,167 |.04/01/2024 {1
_3128CU-AZ-9 |FED HOME LOAN TG CORP GOLD #G30024 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,650 7,650 7,570 7,610 40 40 7,650 19 |.12/01/2013 _[1._.
_3128CU-A7-1 | FED HOME LOAN TG CORP GOLD #G30030 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,301 7,301 7,225 7,255 45 45 7,301 115 |.03/01/2014 _[1._.
_3128)IS-BZ-2 | FED HOME LOAN TG CORP GOLD #HO0056 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,055 1,055 1,045 1,049 7 7 1,055 12 [.10/01/2035 |1
_3128)S-CU-2 | FED HOME LOAN TG CORP GOLD #HO0083 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 423,600 423,600 419,364 421,022 2,578 2,578 423,600 4,624 | 12/01/2035 {1
_3128)S-DJ-6 | FED HOME LOAN TG CORP GOLD #H00105 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,164 3,164 3,132 3,153 1 1 3,164 39 |.12/01/2035 _[1...
_3128PB-70-9 | FED HOME LOAN TG CORP GOLD #J00740 ... | ... .03/01/2011 __| SCHEDULED REDEMPTION . 10,041 10,041 10,537 10,401 (361) (361) 10,041 121 | 12/01/2020 1.
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_3128PC-FY-3 |FED HOME LOAN TG CORP GOLD #J01083 _____ | -03/01/2011 _| SCHEDULED REDENPTION ____ 42,308 42,308 44,397 44,420 (2,112) (2,112) 42,308 468 [.01/01/2021 |1
_3128PC-UK-6 | FED HOME LOAN TG CORP GOLD #J01486 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 431 431 a7 442 (10) (10) 431 5 1.03/01/2021 _[1._.
_3128PC-XD-9 | FED HOME LOAN TG CORP GOLD #J01576 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,507 2,507 2,59 2,601 (94) (94) 2,507 29 |.04/01/2021 _[1
_3128PC-Y5-5 | FED HOME LOAN TG CORP GOLD #J01632 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,420 10,420 10,934 11,251 (831) (831) 10,420 124 |.04/01/2021 {1
_3128PD-JT-8 |FED HOME LOAN TG CORP GOLD #J02074 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 58,219 58,219 56,934 57,090 1,129 1,129 58,219 572 |.06/01/2020 |1
_3128PD-SK-7 | FED HOME LOAN TG CORP GOLD #J02322 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 204 294 287 291 3 3 204 3 |.06/01/2019 _{1
_3128PD-VA-5 | FED HOME LOAN MTG CORP GOLD #J02409 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 64,788 64,788 63,304 63,597 1,191 1,191 64,788 532 |.08/01/2020 |1
_3128PD-VV-9 | FED HOME LOAN TG CORP GOLD #J02428 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,350 7,350 7,182 7,266 84 84 7,350 62 |.08/01/2020 _[1...
__3128PE-BN-7 |FED HOME LOAN TG CORP GOLD #J02745 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 113,875 113,875 119,497 118,769 (4,894) (4,894) 113,875 1,527 [.07/01/2019 _|1...
__3128PE-SI-Q | FED HOME LOAN TG CORP GOLD #J03233 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,772 1,772 1,834 1,816 (45) (45) 1,772 18 |.08/01/2021 |1
__3128PE-TI-8 |FED HOME LOAN MTG CORP GOLD #J03265 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,479 6,479 6,749 6,891 (412) (412) 6,479 81 |.08/01/2021 _[1
__3128PE-XQ-6 |FED HOME LOAN TG CORP GOLD #J03387 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 107,737 107,737 112,232 17,869 | | (0,430 | (10,131) 107,737 1,468 | 09/01/2021 _|1.__
__3128PE-XR-4 |FED HOME LOAN TG CORP GOLD #J03388 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 41,555 41,555 43,607 44,380 (2,825) (2,825) 41,555 497 |.09/01/2021 1.
__3128PE-YK-8 |FED HOME LOAN MTG CORP GOLD #J03414 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 966 966 1,014 1,066 (100) (100) 966 9 |.00/01/2021 _{1
__3128PE-2X-5 |FED HOME LOAN TG CORP GOLD #J03490 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40,597 40,597 42,602 42,369 (1,772) (1,772) 40,597 547 |.10/01/2021 |1
__3128PE-7C-6 |FED HOME LOAN TG CORP GOLD #J03591 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,851 17,851 18,636 18,905 (1,085) (1,085) 17,851 218 [.10/01/2021 1.
__3128PF-H2-4 | FED HOME LOAN TG CORP GOLD #J03849 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 32,426 32,426 33,568 33,820 (1,394) (1,394) 32,426 332 [ 11/01/2021 |1...
__3128PF-KF-1 | FED HOME LOAN MTG CORP GOLD #J03894 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 670 670 695 713 (43) (43) 670 7 |.11/01/2021 _[1
_3128PF-LU-7 |FED HOME LOAN TG CORP GOLD #J03939 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,887 11,887 12,474 12,674 (787) (787) 11,887 125 | .12/01/2021 _{1
__3128PF-N2-7 | FED HOME LOAN TG CORP GOLD #J04009 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,358 1,358 1,409 1,383 (25) (25) 1,358 16 [.12/01/2021 _|1...
__3128PF-PG-4 |FED HOME LOAN TG CORP GOLD #J04023 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,977 1,977 2,059 2,070 (93) (93) 1,977 24 1.01/01/2022 _{1..
__3128PF-R4-Q | FED HOME LOAN TG CORP GOLD #J04107 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 26,731 26,731 28,051 28,365 (1,633) (1,633) 26,731 304 [.01/01/2022 |1
_3128PF-SJ-5 |FED HOME LOAN TG CORP GOLD #J04121 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,082 17,082 17,926 18,062 (980) (980) 17,082 227 |.01/01/2022 |1
__3128PF-TD-7 |FED HOME LOAN TG CORP GOLD #J04148 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 151,355 151,355 158,829 157,023 (5,668) (5,668) 151,355 1,676 [.01/01/2022 1.
__3128PF-YD-1 |FED HOME LOAN TG CORP GOLD #J04308 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,531 2,531 2,637 2,690 (159) (159) 2,531 34 |.02/01/2022 _{1..
_3128PF-5U-5 |FED HOME LOAN TG CORP GOLD #J04459 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,984 1,984 2,058 2,071 (87) (87) 1,984 21 |.03/01/2022 {1
_3128PG-F9-9 |FED HOME LOAN TG CORP GOLD #J04692 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 973 973 1,014 1,055 (82) (82) 973 13 |.04/01/2022 |1
_3128PG-MQ-3 | FED HOME LOAN TG CORP GOLD #J04867 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,471 3,471 3,616 3,748 (217) (217) 3,471 36 |.05/01/2022 (1
_3128PG-UE-1 |FED HOME LOAN MTG CORP GOLD #J05081 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 161,384 161,384 167,436 165,807 (4,424) (4,424) 161,384 1,870 |.06/01/2022 |1
_3128PG-VQ-3 |FED HOME LOAN TG CORP GOLD #J05123 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24,512 24,512 25,558 25,699 (1,187) (1,187) 24,512 285 |.06/01/2022 |1
_3128PG-W5-8 | FED HOME LOAN TG CORP GOLD #J05168 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,885 13,885 14,500 14,559 (674) (674) 13,885 158 |.07/01/2022 _[1..
_3128PG-2I-2 | FED HOME LOAN TG CORP GOLD #J05289 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 676 676 702 731 (55) (55) 676 7 |.08/01/2022 _[1..
_3128PH-AJ-0 | FED HOME LOAN TG CORP GOLD #J05409 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 166,985 166,985 173,140 175,162 (8,176) (8,176) 166,985 1,750 |.08/01/2022 |1
__3128PH-AK-7 | FED HOME LOAN TG CORP GOLD #J05410 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 44,294 44,204 46,257 47,79 (3,500) (3,500) 44,204 508 |.08/01/2022 |1
__3128PH-CE-Q | FED HOME LOAN TG CORP GOLD #J05469 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,946 6,946 7,23 7,219 (214) (214) 6,946 83 |.07/01/2022 _[1..
__3128PH-E9-8 |FED HOME LOAN TG CORP GOLD #J05560 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,860 5,860 6,105 6,667 (807) (807) 5,860 72 |.09/01/2022 _[1..
__3128PH-GX-3 | FED HOME LOAN TG CORP GOLD #J05614 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22,045 22,045 22,986 23,791 (1,747) (1,747) 22,045 284 |.09/01/2022 |1
_3128PH-J4-4 |FED HOME LOAN TG CORP GOLD #J05683 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 124,170 124,170 129,350 132,473 (8,303) (8,303) 124,170 1,311 [.10/01/2022 |1
__3128PH-NE-7 |FED HOME LOAN TG CORP GOLD #J05789 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,998 4,998 5,206 5,333 (335) (335) 4,998 63 |.10/01/2022 _[1..
_3128PH-3E-9 | FED HOME LOAN TG CORP GOLD #J06197 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,379 6,379 6,645 6,713 (334) (334) 6,379 67 |.10/01/2021 _[1...
_3128PJ-BX-4 |FED HOME LOAN TG CORP GOLD #J06354 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 414 414 431 432 (18) (18) 414 5 |.11/01/2022 _{1
_3128PJ-CD-7 |FED HOME LOAN TG CORP GOLD #J06368 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,174 1,174 1,223 1,238 (64) (64) 1,174 14 [ .11/01/2022 |1
_3128PJ-F5-1 |FED HOME LOAN TG CORP GOLD #J06488 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,721 1,727 1,799 1,821 (94) (94) 1,721 21 |.12/01/2022 _[1..
_3128PJ-F9-3 | FED HOME LOAN TG CORP GOLD #J06492 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 934 934 973 1,009 (74) (74) 934 12 [.12/01/2022 1.
_3128PJ-JH-1 | FED HOME LOAN TG CORP GOLD #J06564 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,083 1,083 1,124 1,200 (117) (117) 1,083 18 [.12/01/2022 |1
_3128PJ-LF-2 | FED HOME LOAN TG CORP GOLD #J06626 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,127 21,127 2,170 22,002 (875) (875) 21,127 258 |.12/01/2022 |1
_3128PJ-ML-8 |FED HOME LOAN TG CORP GOLD #J06663 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,840 1,840 1,916 1,948 (109) (109) 1,840 20 |.12/01/2022 _[1..
_3128PJ-M3-8 | FED HOME LOAN TG CORP GOLD #J06678 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 627 627 655 659 (32) (32) 627 8 |.01/01/2023 _[1...
_3128PJ-R3-3 | FED HOME LOAN TG CORP GOLD #J06806 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35,322 35,322 36,563 36,676 (1,354) (1,354) 35,322 310 |.02/01/2023 |1
_3128PJ-56-5 |FED HOME LOAN TG CORP GOLD #J06841 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61,041 61,041 63,330 64,830 (3,789) (3,789) 61,041 655 |.01/01/2023 |1
_3128PJ-TF-4 |FED HOME LOAN TG CORP GOLD #J06850 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53,073 53,073 55,693 54,959 (1,887) (1,887) 53,073 717 |.01/01/2023 |1
_3128PJ-TZ-0 |FED HOME LOAN TG CORP GOLD #J06868 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31,120 31,120 32,656 33,163 (2,043) (2,043) 31,120 296 |.01/01/2023 |1
_3128PJ-UP-0 | FED HOME LOAN TG CORP GOLD #J06890 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 44,914 44,914 46,493 46,389 (1,475) (1,475) 44,914 495 | .02/01/2018 |1
_3128PJ-XF-9 | FED HOME LOAN TG CORP GOLD #J06978 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35,998 35,998 37,266 38,799 (2,801) (2,801) 35,998 378 |.02/01/2023 1.
_3128PK-MQ-4 | FED HOME LOAN TG CORP GOLD #J07567 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,29 3,296 3,426 3,461 (165) (165) 3,296 37 |.04/01/2023 _[1...
_3128PK-QX-5 | FED HOME LOAN MTG CORP GOLD #J07670 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 87,168 87,168 90,244 91,627 (4,460) (4,460) 87,168 971 |.04/01/2023 |1
_3128PK-SB-1 | FED HOME LOAN TG CORP GOLD #J07714 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 76,033 76,033 79,030 79,043 (3,010) (3,010) 76,033 927 |.04/01/2023 |1
__3128PK-VE-1 |FED HOME LOAN TG CORP GOLD #J07813 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 100,876 100,876 103,551 103,559 (2,683) (2,683) 100,876 1,005 |.05/01/2023 _|1...
_3128PK-XU-3 | FED HOME LOAN TG CORP GOLD #J07891 . .. | ... .03/01/2011 __| SCHEDULED REDEMPTION . 676,644 676,644 700,489 726,673 | . | (50,080) || (50,030) 676,644 7,378 |.05/01/2023 1.
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_3128PK-YX-6 |FED HOME LOAN TG CORP GOLD #J07926 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 79,976 79,976 82,975 83,452 (3,476) (3,476) 79,976 880 [.05/01/2023 |1
_3128PK-7H-1 | FED HOME LOAN TG CORP GOLD #J08096 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,292 5,29 5,478 5,703 (411) (411) 5,292 57 |.06/01/2023 _[1...
_3128PL-B5-0 |FED HOME LOAN TG CORP GOLD #J08160 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 57,395 57,395 59,411 60,114 (2,719) (2,719) 57,395 599 |.12/01/2022 |1
_3128PL-DF-6 |FED HOME LOAN TG CORP GOLD #J08202 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,530 4,530 4,700 4,782 (252) (252) 4,530 47 |.07/01/2023 _[1
_3128PL-E4-0 |FED HOME LOAN TG CORP GOLD #J08255 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 200,399 200,399 210,294 213,971 || (3,572) | (13,572) 200,399 2,614 | 12/01/2022 |1
_3128PL-J7-8 |FED HOME LOAN TG CORP GOLD #J08386 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,666 18,666 19,588 20,246 (1,580) (1,580) 18,666 245 |.07/01/2023 |1
_3128PL-NZ-1 |FED HOME LOAN TG CORP GOLD #J08508 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,945 2,945 3,067 3,103 (158) (158) 2,945 40 |.08/01/2023 _[1
_3128PL-PJ-5 |FED HOME LOAN TG CORP GOLD #J08525 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 314,926 314,926 330,475 349,261 | | (34,335) | | (34,335) 314,926 3,808 |.08/01/2023 1.
_3128PL-P2-2 | FED HOME LOAN TG CORP GOLD #J08541 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 75,601 75,601 79,334 82,593 (6,992) (6,992) 75,601 746 |.09/01/2023 1.
_3128PL-GR-6 |FED HOME LOAN TG CORP GOLD #J08564 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 98,654 98,654 102,869 105,510 (6,857) (6,857) 98,654 1,134 [.09/01/2023 _|1
_3128PL-Q7-0 |FED HOME LOAN TG CORP GOLD #J08578 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,828 1,828 1,918 2,022 (194) (194) 1,828 22 |.08/01/2023 _[1
_3128PL-08-8 |FED HOME LOAN TG CORP GOLD #J08579 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,130 10,130 10,631 10,905 (774) (774) 10,130 108 |.08/01/2023 _[1..
_3128PL-TP-7 |FED HOME LOAN TG CORP GOLD #J08658 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33,750 33,750 35,158 38,744 (4,994) (4,994) 33,750 426 |.09/01/2023 _|1...
_3128PL-UJ-9 |FED HOME LOAN TG CORP GOLD #J08685 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,99 6,99 7,242 7,360 (363) (363) 6,996 69 |.09/01/2023 _[1
_3128PL-WH-1 | FED HOME LOAN TG CORP GOLD #J08748 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,478 2,478 2,592 2,704 (226) (226) 2,478 27 |.10/01/2023 _[1
_3128PL-X8-0 |FED HOME LOAN TG CORP GOLD #J08803 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 59,564 59,564 61,656 63,160 (3,595) (3,595) 59,564 601 [.10/01/2023 _|1...
_3128PL-3G-5 |FED HOME LOAN TG CORP GOLD #J08899 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 689, 183 689, 188 713,457 765,709 | | (18,520 | | (76,521) 689,188 8,124 | .10/01/2023 1.
_3128PL-7G-1 |FED HOME LOAN MTG CORP GOLD #J08995 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 314,007 314,007 325,290 344,758 | | (30,661) | oo | (30,661) 314,097 3,454 | 11/01/2023 _[1
_3128PL-7L-0 |FED HOME LOAN TG CORP GOLD #J08999 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,645 9,645 10,121 10,073 (428) (428) 9,645 128 |.12/01/2023 {1
_3128PN-A3-4 |FED HOME LOAN TG CORP GOLD #J09026 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30,800 30,800 32,115 32,954 (2,154) (2,154) 30,800 377 [.12/01/2023 1.
__3128PN-FE-5 |FED HOME LOAN TG CORP GOLD #J09165 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,725 5,725 5,940 6,810 (1,085) (1,085) 5,725 48 | 12/01/2023 _[1...
_3128PN-GA-2 | FED HOME LOAN MTG CORP GOLD #J09193 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,280 2,280 2,393 2,420 (140) (140) 2,280 29 1.01/01/2019 _{1
_3128PN-HK-9 | FED HOME LOAN TG CORP GOLD #J09234 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 28,635 28,635 29,640 29,461 (826) (826) 28,635 271 [.01/01/2024 |1
_3128PN-JJ-0 | FED HOME LOAN TG CORP GOLD #J09265 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46,628 46,628 48,271 48,056 (1,429) (1,429) 46,628 541 [.01/01/2019 1.
_3128PN-J3-5 | FED HOME LOAN TG CORP GOLD #J09282 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,703 14,703 15,331 15,136 (432) (432) 14,703 158 |.11/01/2023 _[1...
_3128PN-KL-3 | FED HOME LOAN TG CORP GOLD #J09299 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 56,587 56,587 59,381 61,314 (4,727) (4,727) 56,587 589 |.02/01/2019 |1
_3128PN-KS-8 | FED HOME LOAN TG CORP GOLD #J09305 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,248 1,248 1,292 1,307 (59) (59) 1,248 12 |.02/01/2024 |1
_3128PN-L9-9 |FED HOME LOAN TG CORP GOLD #J09352 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,198 37,198 38,581 38,717 (1,519) (1,519) 37,198 336 |.03/01/2024 |1
_3128PN-ND-9 | FED HOME LOAN TG CORP GOLD #J09356 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 98,722 98,722 102,424 103,754 (5,032) (5,032) 98,722 1,061 [.02/01/2024 |1
_3128PU-MU-1 | FED HOME LOAN MTG CORP GOLD #J09371 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 59,696 59,696 61,934 61,551 (1,856) (1,856) 59,696 742 |.03/01/2024 |1
_3128PN-N5-5 | FED HOME LOAN TG CORP GOLD #J09412 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 97,872 97,872 102,704 105,656 (7,784) (7,784) 97,872 1,220 |.03/01/2019 1.
_3128PN-04-5 | FED HOME LOAN TG CORP GOLD #J09475 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,972 21,972 22,555 2,417 (445) (445) 21,972 204 | .04/01/2024 1.
_3128PN-09-4 |FED HOME LOAN MTG CORP GOLD #J09480 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 28,287 28,287 29,348 28,982 (694) (694) 28,287 349 |.03/01/2024 |1
_3128P-SH-4 | FED HOME LOAN TG CORP GOLD #J09520 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 39,324 39,324 40,367 40,140 (816) (816) 39,324 327 |.04/01/2024 |1
_3128PN-WJ-5 | FED HOME LOAN TG CORP GOLD #J09649 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 81,218 81,218 83,372 82,852 (1,633) (1,633) 81,218 765 |.04/01/2024 1.
_3128PN-XH-8 | FED HOME LOAN TG CORP GOLD #J09680 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,748 2,748 2,845 2,815 (67) (67) 2,748 31 |.05/01/2024 _[1..
__3128PN-BS-6 | FED HOME LOAN TG CORP GOLD #J09949 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 103,708 103,708 107,796 107,175 (3,467) (3,467) 103,708 877 |.07/01/2023 |1
_3128PP-ML-4 |FED HOME LOAN MTG CORP GOLD #J10363 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 231,556 231,556 242,989 239,999 (8,443) (8,443) 231,556 2,394 | .07/01/2024 {1
_31282C-BC-0 | FED HOME LOAN TG CORP GOLD #M30035 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 370,004 370,004 384,573 383,281 | | 3,210 | (13,217) 370,004 3,496 | .04/01/2022 1.
_31283Y-5N-4 | FED HOME LOAN TG CORP GOLD #P20054 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,501 3,501 3,420 3,441 59 59 3,501 48 |.08/01/2028 _[1...
_31283Y-5R-5 | FED HOME LOAN MTG CORP GOLD #P20057 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,606 1,606 1,589 1,591 14 14 1,606 25 |.08/01/2028 _[1
_31283Y-5Y-0 |FED HOME LOAN TG CORP GOLD #P20064 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,166 5,166 5,047 5,065 101 101 5,166 67 |.08/01/2028 _[1
_31283Y-DR-6 | FED HOME LOAN TG CORP GOLD #P20213 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 84,337 84,337 83,309 83,769 568 568 84,337 1,471 [.04/01/2029 1.
_31283Y-FS-2 | FED HOME LOAN TG CORP GOLD #P20278 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,113 4,113 4,115 4,115 (1) (1) 4,113 66 |.08/01/2029 _[1...
_31361C-U9-0 |FED NATL MTG ASSOC #027608 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 830 830 849 839 (9) (9) 830 16 |.06/01/2016 __|1
_31361M-ML-0 | FED NATL MTG ASSOC #035463 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,050 1,050 1,004 1,088 (39) (39) 1,050 23 |.02/01/2017 _[1
_313615-H4-1 | FED NATL MTG ASSOC #050651 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35 35 36 37 (2) (2) 35 1 |.08/01/2022 1.
_313615-L4-6 |FED NATL MTG ASSOC #050747 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22,321 22,327 22,243 22,243 84 84 22,321 349 |.06/01/2023 _|1...
_31365D-JD-8 |FED NATL MTG ASSOC #124560 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 303 303 31 31 (8) (8) 303 5 |.11/01/2022 _{1
_31365D-MA-0 | FED NATL NTG ASSOC #124653 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 28 28 29 30 (2) (2) 28 .01/01/2023 _|1
_31365D-T7-0 | FED NATL NTG ASSOC #124874 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,875 13,875 13,823 13,825 50 50 13,875 232 |.05/01/2023 |1
_31365T-2lI-1 | FED NATL MTG ASSOC #137680 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 4 4 _12/01/2021 _|1
_31367U-25-3 |FED NATL NTG ASSOC #179985 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 585 585 607 611 (26) (26) 585 11 [.09/01/2022 |1
_31368H-BN-2 | FED NATL MTG ASSOC #190045 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,039 1,039 1,087 1,082 (44) (44) 1,039 20 |.04/01/2017 _[1...
_31368H-H2-2 | FED NATL MTG ASSOC #190249 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 376 376 373 373 3 3 376 5 1.10/01/2023 _[1..
_31368H-JV-6 | FED NATL NTG ASSOC #190276 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 387 387 406 407 (20) (20) 387 6 |.10/01/2024 _{1
_31368H-K8-5 | FED NATL MTG ASSOC #190319 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 417 417 418 419 (2) (2) 417 6 |.02/01/2032 _{1
_31368H-K9-3 | FED NATL MTG ASSOC #190320 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 987 987 1,032 1,096 (109) (109) 987 15 |.04/01/2032 1.
_31369B-UB-6 | FED NATL MTG ASSOC #205907 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 17 171 174 174 (3) (3) 1 3 1.03/01/2023 [t
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__31370F-5C-3 |FED NATL NTG ASSOC #230443 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 109 109 112 112 (3) (3) 109 2 [.00/01/2023 |1
_31371E-UB-0 |FED NATL MTG ASSOC #250005 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,345 8,345 8,624 9,432 (1,087) (1,087) 8,345 119 |.04/01/2024 _[1..
_31371E-ZT-5 |FED NATL NTG ASSOC #250154 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,162 3,162 3,250 3,257 (95) (95) 3,162 62 |.12/01/2024 (1
_31371E-5J-0 |FED NATL NTG ASSOC #250249 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23 23 24 24 (1) (1) 23 .01/01/2015 _|1
__31371E-5P-6 |FED NATL NTG ASSOC #250254 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51 51 54 54 (3) (3) 51 1 |.02/01/2015 |1
_31371F-JY-9 |FED NATL NTG ASSOC #250579 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 563 563 570 563 563 7 |.06/01/2011 _{1
_31371G-TR-1 | FED NATL NTG ASSOC #251760 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 439 439 438 439 439 6 |.06/01/2013 _[1
_313716-XA-3 | FED NATL MTG ASSOC #251873 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 19 19 19 .05/01/2028 _|1...
_31371H-E4-6 |FED NATL MTG ASSOC #252255 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 380 380 363 356 24 24 380 5 1.02/01/2029 _[1..
_31371H-GY-8 |FED NATL NTG ASSOC #252315 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16,193 16,193 15,386 15,688 505 505 16,193 182 |.02/01/2029 _{1
_31371H-JY-5 | FED NATL NTG ASSOC #252379 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 84,384 84,384 80,046 81,501 2,883 2,883 84,384 1,102 |.04/01/2029 |1
_31371H-LU-0 |FED NATL MTG ASSOC #252439 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 215 215 226 228 (13) (13) 215 3 1.05/01/2029 _[1..
_31371H-NN-4 |FED NATL MTG ASSOC #252497 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 649 649 651 653 (4) (4) 649 9 |.06/01/2029 _[1..
_31371H-NQ-7 |FED NATL NTG ASSOC #252499 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 982 982 1,017 1,013 (31) (31) 982 14 |.06/01/2019 |1
_31371H-VG-0 |FED NATL MTG ASSOC #252715 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27 27 284 287 (16) (16) 27 3 .00/01/2029 _{1
_31371H-X9-4 |FED NATL MTG ASSOC #252804 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 565 565 504 603 (38) (38) 565 8 |.10/01/2029 _[1...
_31371H-28-3 |FED NATL MTG ASSOC #252870 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,085 2,085 2,072 2,102 (18) (18) 2,085 33 |.11/01/2014 _[1._.
_31371H-20-9 |FED NATL NTG ASSOC #252872 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 988 988 1,017 1,016 (29) (29) 988 1 [.11/01/2029 |1
_31371H-4H-8 |FED NATL NTG ASSOC #252924 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 489 489 472 468 21 21 489 8 |.12/01/2029 _{1
_31371J-BA-1 | FED NATL MTG ASSOC #253033 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,831 2,831 2,940 2,938 (107) (107) 2,831 45 |.02/01/2015 _[1..
_31371J-BE-3 |FED NATL MTG ASSOC #253037 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,983 2,983 3,176 3,306 (323) (323) 2,983 43 |.02/01/2030 _[1..
_31371J-BlI-5 | FED NATL NTG ASSOC #253044 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,001 1,001 1,010 1,006 (5) (5) 1,001 18 [.11/01/2014 |1
_31371J-DU-3 | FED NATL MTG ASSOC #253108 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 195 195 200 199 (5) (5) 195 3 .03/01/2015 _{1
_31371J-DS-0 | FED NATL MTG ASSOC #253113 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,441 3,441 3,573 3,779 (338) (338) 3,441 55 |.03/01/2030 _[1...
_31371J-GA-6 | FED NATL MTG ASSOC #253193 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,164 1,164 1,178 1,178 (14) (14) 1,164 20 |.04/01/2015 _{1..
_31371J-ND-2 | FED NATL NTG ASSOC #253388 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 224 226 225 (2) (2) 24 4 1.07/01/2015 _{1
_31371J-N0-3 | FED NATL NTG ASSOC #253399 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,001 2,001 2,120 2,298 (297) (297) 2,001 31 .08/01/2030 _[1
_31371J-SC-9 | FED NATL NTG ASSOC #253515 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,949 1,949 2,024 2,12 (177) (177) 1,949 34 1.11/01/2030 _[1
_31371J-56-2 | FED NATL MTG ASSOC #253541 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 588 588 610 614 (26) (26) 588 9 |.12/01/2015 _{1
_31371J-UE-2 | FED NATL NTG ASSOC #253581 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,624 1,624 1,682 1,694 (70) (70) 1,624 26 |.01/01/2016 _{1
_31371J-UG-7 | FED NATL MTG ASSOC #253583 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 20 21 (2) (2) 19 .01/01/2031 _|1..
_31371J-UT-9 | FED NATL MTG ASSOC #253594 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,757 1,757 1,777 1,754 4 4 1,757 31 |.10/01/2023 _[1...
_31371J-V4-3 | FED NATL NTG ASSOC #253635 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,688 3,688 3,79 3,799 (111) (111) 3,688 49 |.02/01/2016 _{1
_31371J-WB-6 | FED NATL MTG ASSOC #253642 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,442 1,442 1,507 1,639 (197) (197) 1,442 21 1.02/01/2031 _[1
_31371J-WC-4 | FED NATL MTG ASSOC #253643 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,178 2,178 2,262 2,374 (196) (196) 2,178 39 |.02/01/2031 _[1..
_31371J-XA-7 | FED NATL MTG ASSOC #253673 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 112 115 122 (10) (10) 112 2 |.03/01/2031 _[1._.
_31371J-XB-5 |FED NATL NTG ASSOC #253674 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 88 88 91 9% (8) (8) 88 1 |.03/01/2031 |1
_31371J-36-7 |FED NATL NTG ASSOC #253799 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,019 3,019 3,082 3,076 (57) (57) 3,019 43 |.05/01/2016 _{1
_31371J-5E-0 |FED NATL MTG ASSOC #253845 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 872 872 907 897 (25) (25) 872 11 [.06/01/2016 1.
_31371J-5K-6 | FED NATL MTG ASSOC #253850 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,601 1,601 1,662 1,655 (53) (53) 1,601 25 |.06/01/2016 _[1...
_31371J-62-2 | FED NATL NTG ASSOC #253888 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,442 1,442 1,478 1,475 (33) (33) 1,442 18 [.07/01/2031 |1
_31371J-7C-2 | FED NATL NTG ASSOC #253891 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 987 987 1,020 1,072 (85) (85) 987 18 [.07/01/2031 |1
_31371J-7F-5 |FED NATL MTG ASSOC #253894 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,122 3,122 3,278 3,353 (231) (231) 3,122 46 |.08/01/2031 _[1...
_31371K-DL-2 | FED NATL MTG ASSOC #254007 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 346 346 364 372 (26) (26) 346 5 1.10/01/2031 _[1._.
_31371K-DV-0 | FED NATL NTG ASSOC #254016 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 32 34 35 (3) (3) 7} 1 |.09/01/2031 |1
_31371K-F9-7 | FED NATL MTG ASSOC #254092 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,019 3,019 3,038 3,066 (46) (46) 3,019 45 | 12/01/2031 _[1
_31371K-HT-1 |FED NATL MTG ASSOC #254142 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 283 283 288 288 (5) (5) 283 4 1.01/01/2017 _[1._.
_31371K-JY-8 |FED NATL MTG ASSOC #254179 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,456 5,456 5,625 5,604 (239) (239) 5,456 71 |.01/01/2022 _{1..
_31371K-LF-6 | FED NATL NTG ASSOC #254226 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,302 2,302 2,362 2,314 (12) (12) 2,302 28 |.02/01/2012 _[1
_31371K-ML-2 | FED NATL NTG ASSOC #254263 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51,745 51,745 52,036 52,437 (693) (693) 51,745 720 |.04/01/2032 |1
_31371K-NV-9 | FED NATL NTG ASSOC #254304 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,833 4,833 4,983 5,049 (215) (215) 4,833 64 |.05/01/2022 (1
_31371K-N3-1 | FED NATL NTG ASSOC #254310 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,73 4,73 4,854 4,843 (107) (107) 4,73 62 |.05/01/2032 (1
_31371K-N4-9 | FED NATL NTG ASSOC #254311 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,673 15,673 15,741 15,825 (152) (152) 15,673 229 |.05/01/2032 |1
_31371K-PU-9 | FED NATL MTG ASSOC #254335 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 74,402 74,402 77,587 80,562 (6,160) (6,160) 74,402 1,211 [.05/01/2032 1.
_31371K-SG-7 | FED NATL MTG ASSOC #254419 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 50,351 50,351 52,869 54,522 (4,171) (4,171) 50,351 803 [.07/01/2022 |1...
_31371K-SH-5 | FED NATL NTG ASSOC #254420 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 445 445 459 466 (21 (21 445 6 |.07/01/2022 {1
_31371K-S5-1 | FED NATL MTG ASSOC #254440 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,002 4,002 4,12 4,194 (192) (192) 4,002 53 |.08/01/2022 (1
_31371K-TB-7 |FED NATL MTG ASSOC #254446 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,187 2,187 2,310 2,403 (217) (217) 2,187 36 |.08/01/2032 _[1...
__31371K-WF-4 | FED NATL MTG ASSOC #254546 ... ... | .03/01/2011 __| SCHEDULED REDEMPTION . 10,954 10,954 1,178 11,108 (154) (154) 10,954 132 | 12/01/2017 1.
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__31371K-WG-2 |FED NATL NTG ASSOC #254547 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 20,539 20,539 21,421 21,253 (714) (714) 20,539 269 [.12/01/2017 |1
_31371K-3D-1 |FED NATL MTG ASSOC #254696 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 911 9 927 921 (10) (10) 9 11 [.03/01/2018 _|1...
_31371K-3L-3 |FED NATL NTG ASSOC #254703 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,003 19,003 19,914 19,711 (618) (618) 19,003 244 | .03/01/2018 |1
_31371K-4T-5 | FED NATL NTG ASSOC #254734 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,534 12,534 13,072 12,931 (397) (397) 12,534 173 |.03/01/2018 _{1
_31371L-BB-4 |FED NATL MTG ASSOC #254834 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 501 501 512 508 (7) (7) 501 6 |.08/01/2018 _{1
_31371L-DH-9 |FED NATL NTG ASSOC #254904 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,025 4,025 3,997 3,99 29 29 4,025 49 |.10/01/2033 _[1
_31371L-DK-2 | FED NATL MTG ASSOC #254906 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 379,536 379,536 370,416 372,886 6,650 6,650 379,536 3,719 |.10/01/2018 _{1
_31371L-E2-1 |FED NATL MTG ASSOC #254953 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,200 2,200 2,176 2,184 16 16 2,200 24 |.11/01/2018 _[1..
_31371L-JS-9 |FED NATL MTG ASSOC #255073 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,443 13,443 13,216 13,307 135 135 13,443 159 |.02/01/2034 _[1..
_31371L-KNI-8 |FED NATL MTG ASSOC #255109 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,278 3,278 3,349 3,327 (49) (49) 3,278 35 |.03/01/2019 _[1
_31371L-02-5 |FED NATL MTG ASSOC #255272 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,779 3,779 3,655 3,703 76 76 3,779 32 |.06/01/2019 _[1
_31371L-SG-5 |FED NATL MTG ASSOC #255319 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,887 1,887 1,909 1,903 (17) (17) 1,887 19 |.08/01/2019 _|1...
_31371L-TV-1 |FED NATL MTG ASSOC #255364 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,415 6,415 6,481 6,476 (61) (61) 6,415 83 |.09/01/2034 _[1...
_31371L-4K-2 | FED NATL NTG ASSOC #255626 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,553 4,553 4,624 4,598 (45) (45) 4,553 51 |.03/01/2020 {1
_31371M-DH-7 | FED NATL NTG ASSOC #255804 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 827 827 803 810 17 17 827 9 |.07/01/2020 _{1
_31371M-PL-5 |FED NATL MTG ASSOC #256127 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,445 36,445 35,784 35,924 521 521 36,445 396 [.01/01/2036 1.
_31371M-PU-5 | FED NATL MTG ASSOC #256135 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 577,296 577,296 568,637 573,522 3,775 3,775 577,296 7,077 |.02/01/2036 _|1...
_31371M-SB-4 |FED NATL NTG ASSOC #256214 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35,685 35,685 32,757 34,942 74 74 35,685 321 |.03/01/2036 |1
_31371M-4C-8 | FED NATL MTG ASSOC #256519 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 39,680 39,680 41,327 41,623 (1,942) (1,942) 39,680 429 | .12/01/2021 |1
_3137IN-GR-0 | FED NATL MTG ASSOC #256808 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 279,660 279,660 280,665 281,003 (1,433) (1,433) 279,660 3,327 |.07/01/2037 _|1...
_3137IN-HI-8 | FED NATL MTG ASSOC #256845 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,360 2,360 2,400 2,398 (38) (38) 2,360 34 |.08/01/2037 _[1...
_31371N-J8-9 | FED NATL NTG ASSOC #256887 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,176 5,176 5,395 5,615 (439) (439) 5,176 59 |.09/01/2022 {1
_3137IN-M2-8 | FED NATL NTG ASSOC #256977 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,815 15,815 16,286 16, 124 (310) (310) 15,815 130 |.11/01/2022 _{1
_3137IN-NZ-4 |FED NATL MTG ASSOC #257008 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20,606 20,606 21,461 21,970 (1,364) (1,364) 20,606 245 | 12/01/2022 1.
_3137IN-SH-9 |FED NATL MTG ASSOC #257120 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,938 37,938 38,903 39,466 (1,529) (1,529) 37,938 374 |.02/01/2023 1.
_31371N-U9-4 |FED NATL NTG ASSOC #257208 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51,457 51,457 52,766 53,270 (1,813) (1,813) 51,457 490 |.05/01/2023 |1
_3137IN-Vi-4 |FED NATL NTG ASSOC #257220 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,621 1,621 1,677 1,710 (89) (89) 1,621 17 |.05/01/2023 |1
_31371N-V3-6 |FED NATL MTG ASSOC #257234 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,595 5,595 5,793 5,847 (252) (252) 5,595 63 |.06/01/2023 _[1
_3137IN-22-4 |FED NATL NTG ASSOC #257361 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,452 10,452 10,718 10,823 (371) (371) 10,452 95 |.08/01/2023 _[1
_3137IN-3T-0 |FED NATL NTG ASSOC #257410 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 104,943 104,943 108,696 113,511 (8,568) (8,568) 104,943 1,089 [.10/01/2023 _|1
_31371P-BP-4 |FED NATL MTG ASSOC #257546 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,323 21,323 21,865 22,048 (726) (726) 21,323 232 | .11/01/2023 1.
_313720-KV-8 |FED NATL MTG ASSOC #279408 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 388 388 395 398 (1) (1) 388 6 |.05/01/2024 _[1._.
_31372R-NB-7 |FED NATL NTG ASSOC #280386 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 % 27 (2) (2) 25 .06/01/2024 _|1
_31372Y-E2-2 | FED NATL NTG ASSOC #286453 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40 40 4 43 (3) (3) 40 1 |.06/01/2024 |1
_31373C-27-5 |FED NATL MTG ASSOC #289766 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 116 116 120 130 (14) (14) 116 2 |.00/01/2024 _[1..
_31373D-EG-6 |FED NATL MTG ASSOC #290035 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,279 2,279 2,280 2,281 (2) (2) 2,279 35 |.08/01/2024 _[1..
_313730-P5-8 | FED NATL NTG ASSOC #297544 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 522 502 536 536 (14) (14) 522 9 |.11/01/2024 _{1
_31373P-JK-5 |FED NATL NTG ASSOC #299166 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 840 840 884 890 (50) (50) 840 17 [.10/01/2021 |1
_313730-GN-0 | FED NATL MTG ASSOC #300005 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 .03/01/2025 _|1...
_31373T-Al-2 | FED NATL MTG ASSOC #302512 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 127 127 131 130 (3) (3) 127 2 |.11/01/2024 _[1._.
__31374F-JF-7 |FED NATL NTG ASSOC #312662 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 142 142 147 159 (17) (17) 142 3 |.06/01/2025 _{1
_31374J-RF-0 | FED NATL NTG ASSOC #315586 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 83 83 86 85 (2) (2) 83 2 |.06/01/2025 _{1
_313745-CE-9 |FED NATL MTG ASSOC #322369 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 21 21 (2) (2) 20 .09/01/2025 _|1....
_31374S-ZE-4 |FED NATL MTG ASSOC #323041 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,714 8,714 8,887 8,739 (25) (25) 8,714 133 1.01/01/2013 _{1._.
__31374T-AK-5 | FED NATL NTG ASSOC #323210 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,213 7,213 7,428 7,646 (433) (433) 7,213 95 |.06/01/2028 _[1
__31374T-CN-7 | FED NATL NTG ASSOC #323277 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,917 4,917 5,163 5,358 (441) (441) 4,917 55 |.07/01/2028 _[1
__31374T-DR-7 |FED NATL MTG ASSOC #323312 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,632 7,632 7,869 8,020 (389) (389) 7,632 95 |.11/01/2028 _[1...
_31374T-DX-4 |FED NATL MTG ASSOC #323318 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61 61 62 62 (2) (2) 61 1 |.10/01/2028 _|1...
_31374T-D6-3 |FED NATL MTG ASSOC #323325 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 245 245 24 240 5 5 245 4 .10/01/2028 _{1
_31374T-E3-9 |FED NATL NTG ASSOC #323354 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 178 178 183 183 (6) (6) 178 2 |.11/01/2028 _{1
_31374T-FV-6 |FED NATL NTG ASSOC #323380 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 205 295 310 318 (23) (23) 205 4 .10/01/2028 _{1
_31374T-GU-7 | FED NATL NTG ASSOC #323411 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 226 226 233 240 (14) (14) 226 3 |.12/01/2028 _{1
_31374T-G7-8 | FED NATL NTG ASSOC #323422 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 285 285 299 302 (17) (17) 285 4 |.12/01/2028 _[1
__31374T-HA-0 | FED NATL MTG ASSOC #323425 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 348 348 359 364 (16) (16) 348 5 |.12/01/2028 _[1...
__31374T-PE-3 | FED NATL MTG ASSOC #323621 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,381 3,381 3,550 3,621 (240) (240) 3,381 45 1.01/01/2029 _[1..
_31374T-VD-8 |FED NATL NTG ASSOC #323812 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 339 339 349 403 (64) (64) 339 4 1.07/01/2029 _{1
_31374T-YZ-6 |FED NATL NTG ASSOC #323928 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 247 247 240 245 2 2 247 4 .00/01/2014 _{1
_31374T-24-6 | FED NATL MTG ASSOC #323990 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,366 6,366 6,552 6,603 (238) (238) 6,366 84 |.10/01/2029 _[1..
_31374V-TB-0 | FED NATL MTG ASSOC #325546 ... .| .03/01/2011 __| SCHEDULED REDEMPTION . 2,148 2,148 2,092 2,085 63 63 2,148 33 ].10/01/2025 1.
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__31374W-2H-4 |FED NATL NTG ASSOC #326676 | ... -03/01/2011 _| SCHEDULED REDENPTION ____ 18 18 18 18 18 1170172025 1.
__31374X-EU-0 |FED NATL MTG ASSOC #326947 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 93 93 9% 9% (3) (3) 93 2 |.10/01/2025 _[1..
__31375A-RK-7 | FED NATL NTG ASSOC #329090 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,358 10,358 9,827 9,708 650 650 10,358 168 |.02/01/2026 {1
_31375B-FN-2 | FED NATL NTG ASSOC #329673 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,327 4,327 4,104 4,060 268 268 4,327 48 |.01/01/2026 _[1
_31375C-W7-6 | FED NATL MTG ASSOC #331070 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13 13 14 14 13 .12/01/2025 _|1
_31375H-HH-0 | FED NATL NTG ASSOC #335132 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 24 25 25 (1) (1) 24 .01/01/2026 _|1
_31375M-HG-1 | FED NATL MTG ASSOC #338731 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3 3 3 3 3 .03/01/2026 _|1
_31375M-U9-2 | FED NATL MTG ASSOC #339108 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61 61 57 57 5 5 61 1 1.03/01/2026 1.
__31375R-GA-4 |FED NATL MTG ASSOC #342293 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65 65 64 64 1 1 65 1 |.04/01/2026 1.
_31375T-E8-7 |FED NATL MTG ASSOC #344059 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 691 691 720 692 (1) (1) 691 6 |.04/01/2011 _[1
_31375U-DJ-1 | FED NATL NTG ASSOC #344905 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,877 14,877 14,046 14,299 578 578 14,877 204 |.12/01/2025 |1
__31375X-CE-2 |FED NATL MTG ASSOC #347953 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 635 635 642 634 1 1 635 11 [.06/01/2026 1.
__31376A-EY-0 |FED NATL MTG ASSOC #349451 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 462 462 436 433 28 28 462 7 |.08/01/2023 _[1..
_31376C-BII-5 | FED NATL MTG ASSOC #351144 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 101 101 104 106 (6) (6) 101 2 |.06/01/2026 _{1
_31376C-GZ-1 |FED NATL NTG ASSOC #351316 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 882 882 874 873 8 8 882 15 |.06/01/2026 |1
_31376C-UE-2 |FED NATL MTG ASSOC #351681 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8 8 8 8 (1) (1) 8 210/01/2026 __|1....
_31376J-2J-7 |FED NATL MTG ASSOC #357277 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,667 8,667 9,067 9,963 (1,296) (1,296) 8,667 102 |.05/01/2032 _[1..
_31376J-4K-2 | FED NATL NTG ASSOC #357326 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 % % (2) (2) 25 .01/01/2033 _|1
_31376K-DR-4 |FED NATL NTG ASSOC #357512 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,762 10,762 10,581 10,669 93 93 10,762 126 |.03/01/2034 _{1
_31376K-G0-3 | FED NATL MTG ASSOC #357607 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,104 1,104 1,117 1,114 (10) (10) 1,104 12 |.08/01/2019 _|1...
_31376K-SJ-6 |FED NATL MTG ASSOC #357921 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,393 1,393 1,412 1,406 (13) (13) 1,393 15 |.08/01/2020 _|1...
_31377A-XU-6 | FED NATL NTG ASSOC #371591 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,367 1,367 1,388 1,389 (23) (23) 1,367 17 [.02/01/2027 |1
_31377C-H9-7 | FED NATL NTG ASSOC #372956 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 50 50 52 52 (2) (2) 50 1 |.08/01/2027 |1
_31377C-3D-3 |FED NATL MTG ASSOC #373496 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 67 67 66 66 67 1 1.03/01/2027 1.
_31377K-TG-0 |FED NATL MTG ASSOC #379551 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 498 498 491 498 1 1 498 7 1.03/01/2013 _[1...
_31378C-TJ-1 |FED NATL NTG ASSOC #394853 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,887 13,887 14,230 14,148 (261) (261) 13,887 200 |.05/01/2027 |1
_31378H-KV-2 | FED NATL NTG ASSOC #399108 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 553 553 560 554 (1) (1) 553 8 |.10/01/2012 _{1
_31378H-QU-8 |FED NATL NTG ASSOC #399267 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,947 2,947 2,959 2,962 (15) (15) 2,947 43 |.02/01/2026 _[1
_31378J-NN-3 | FED NATL NTG ASSOC #400097 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 266 266 274 269 (3) (3) 266 4 |.06/01/2027 _{1
_31378L-3K-6 |FED NATL NTG ASSOC #402302 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,023 5,023 4,984 5,006 17 17 5,023 70 |.04/01/2013 {1
_31378U-B5-0 |FED NATL MTG ASSOC #408760 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,741 2,741 2,780 2,751 (10) (10) 2,741 38 |.12/01/2012 _[1...
_31378U-D6-6 |FED NATL MTG ASSOC #408825 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,307 2,307 2,423 2,459 (152) (152) 2,307 36 |.02/01/2028 _[1...
_31378U-KX-9 | FED NATL NTG ASSOC #409010 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 949 949 925 943 6 6 949 15 [.12/01/2012 |1
_31378Y-ML-5 | FED NATL NTG ASSOC #412663 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,059 2,059 2,120 2,12 (66) (66) 2,059 28 |.03/01/2028 _[1
_313798-T4-5 |FED NATL MTG ASSOC #414671 __ _|.02/01/2011 __| SCHEDULED REDEMPTION ____ 2,954 2,954 2,911 2,944 10 10 2,954 23 |.04/01/2013 _[1...
_31379C-WJ-6 | FED NATL MTG ASSOC #415649 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 10 10 10 10 .03/01/2028 _|1...
_31379C-X7-1 | FED NATL MTG ASSOC #415702 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,848 5,848 5,931 5,873 (24) (24) 5,848 85 |.03/01/2013 _[1
_31379D-CG-2 | FED NATL MTG ASSOC #415971 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 57 57 59 59 (2) (2) 57 1 |.11/01/2028 |1
_31379D-LU-1 |FED NATL MTG ASSOC #416239 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,702 2,702 2,628 2,680 2 2 2,702 39 |.02/01/2013 _[1..
__31379E-BL-0 |FED NATL MTG ASSOC #416843 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,804 1,804 1,778 1,800 4 4 1,804 24 |.04/01/2013 _[1..
__31379F-0S-6 |FED NATL NTG ASSOC #418165 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,054 1,054 1,069 1,058 (4) (4) 1,054 15 |.03/01/2013 |1
_31379F-50-3 | FED NATL MTG ASSOC #418555 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 181 181 183 182 181 3 .00/01/2013 _{1
_31379G-MD-1 | FED NATL MTG ASSOC #418956 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 491 491 506 500 (9) (9) 491 7 .03/01/2028 _[1..
_31379G-MP-4 | FED NATL MTG ASSOC #418966 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 122 122 126 122 (1) (1) 122 2 |.04/01/2028 _[1..
_31379H-D3-1 |FED NATL MTG ASSOC #419622 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,353 1,353 1,357 1,354 (1) (1) 1,353 18 [.04/01/2013 |1
_31379H-VS-6 | FED NATL NTG ASSOC #420125 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 482 482 499 499 (17) (17) 482 9 |.05/01/2026 _{1
_31379J-G6-7 |FED NATL MTG ASSOC #420621 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 52 52 54 53 (1) (1) 52 1 |.12/01/2027 1.
_31379K-L3-5 |FED NATL MTG ASSOC #421646 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 291 291 300 295 (4) (4) 291 4 1.03/01/2028 _[1..
_31379L-UL-3 |FED NATL NTG ASSOC #422787 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 64 64 65 65 (1) (1) 64 1 |.04/01/2028 |1
_313790-WV-8 | FED NATL MTG ASSOC #426460 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29,494 29,494 27,406 28,712 782 782 29,494 367 |.12/01/2013 |1
_313790-YC-8 | FED NATL MTG ASSOC #426507 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,251 1,251 1,290 1,294 (43) (43) 1,251 17 [.01/01/2023 |1
__31379R-WX-2 | FED NATL NTG ASSOC #427362 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,282 2,282 2,295 2,287 (5) (5) 2,282 33 |.06/01/2013 _[1
_313795-KX-3 | FED NATL NTG ASSOC #427910 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51 51 52 51 51 1 |.05/01/2013 |1
_31379T-E2-6 |FED NATL MTG ASSOC #428653 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 516 516 529 530 (14) (14) 516 9 .07/01/2026 _[1..
_31379T-WP-6 | FED NATL MTG ASSOC #428866 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,389 3,389 3,503 3,560 (170) (170) 3,389 53 |.06/01/2028 _[1...
_31379T-28-2 | FED NATL MTG ASSOC #429285 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,235 1,235 1,242 1,237 (2) (2) 1,235 18 |.06/01/2013 |1
_31379T-3A-0 | FED NATL NTG ASSOC #429293 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 59 59 60 60 (2) (2) 59 1 |.06/01/2028 |1
_31379U-FF-3 | FED NATL MTG ASSOC #429566 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10 110 109 110 10 1 1.06/01/2013 1.
_31379U-GV-7 | FED NATL MTG ASSOC #429612 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 365 365 366 366 365 5 1.06/01/2013 1.
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_31379U-S5-1 |FED NATL NTG ASSOC #420940 | -03/01/2011 _| SCHEDULED REDENPTION ____ 3,443 3,443 3,453 3,445 (1) (1) 3,443 50 |.08/01/2013 |1
_31379U-40-1 |FED NATL MTG ASSOC #430231 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 435 435 429 431 5 5 435 7 |.08/01/2028 _[1..
_31379V-XL-8 |FED NATL MTG ASSOC #430983 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 73 73 72 73 73 1 |.04/01/2013 |1
__31379Y-EA-7 |FED NATL NTG ASSOC #433129 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,802 2,802 2,781 2,793 9 9 2,802 39 |.08/01/2013 _[1
_31379Y-M9-1 | FED NATL MTG ASSOC #433384 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,025 1,025 1,017 1,022 3 3 1,025 14 |.07/01/2013 |1
_31379Y-6V-0 | FED NATL NTG ASSOC #433884 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 69 69 69 69 69 1 1.07/01/2013 |1
_31380A-LB-6 |FED NATL MTG ASSOC #434222 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 102 102 105 105 (4) (4) 102 1 |.08/01/2028 |1
_31380E-BZ-6 |FED NATL MTG ASSOC #437556 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 175 175 181 181 (5) (5) 175 3 1.08/01/2028 _[1..
_31380H-M4-6 | FED NATL MTG ASSOC #440579 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 114 14 112 112 1 1 114 2 |.08/01/2028 _[1..
_31380H-S7-3 | FED NATL NTG ASSOC #440742 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 154 154 159 168 (14) (14) 154 2 |.12/01/2028 _{1
_31380J-V4-2 | FED NATL NTG ASSOC #441735 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 504 504 609 605 (11) (1) 594 10 [.07/01/2027 |1
_31380M-DF-0 | FED NATL MTG ASSOC #443902 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 123 123 121 121 2 2 123 2 |.00/01/2028 _[1..
_31380M-DG-8 |FED NATL MTG ASSOC #443903 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 167 167 170 175 (8) (8) 167 2 |.10/01/2028 _[1...
_31380M-MC-7 | FED NATL MTG ASSOC #444155 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 41,553 41,553 39,962 40,788 765 765 41,553 569 |.01/01/2029 |1
_31380M-0B-5 | FED NATL MTG ASSOC #444250 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53 53 55 55 (2) (2) 53 1 |.09/01/2028 |1
__31380N-KB-Q | FED NATL MTG ASSOC #444990 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 192 192 198 195 (3) (3) 192 3 .10/01/2028 _[1..
_31380P-Q7-7 |FED NATL MTG ASSOC #446078 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 422 422 423 423 (1) (1) 422 6 |.08/01/2029 _[1...
_31380P-X6-1 |FED NATL MTG ASSOC #446301 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 606 606 625 610 (4) (4) 606 8 |.08/01/2025 _{1
_313800-SA-6 | FED NATL MTG ASSOC #447013 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 144 144 149 150 (5) (5) 144 2 |.10/01/2028 _{1
_313800-WF-0 | FED NATL MTG ASSOC #447146 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 9 9 1170172029 |1,
_31380R-HZ-1 |FED NATL MTG ASSOC #447648 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,044 5,044 5,213 5,397 (353) (353) 5,044 86 |.10/01/2028 _[1...
_31380S-CR-2 | FED NATL NTG ASSOC #448380 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,160 3,160 3,194 3,171 (1) (1) 3,160 46 |.01/01/2014 _[1
_31380T-BP-5 | FED NATL MTG ASSOC #449246 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 264 264 264 265 (1) (1) 264 4 1.01/01/2029 _[1
_313807-BQ-3 |FED NATL MTG ASSOC #449247 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 862 862 888 910 (48) (48) 862 11 [.01/01/2029 1.
_31380U-PD-4 |FED NATL MTG ASSOC #450520 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 874 874 84 846 29 29 874 9 |.11/01/2028 _[1...
_3138011-D6-8 | FED NATL MTG ASSOC #452025 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 219 219 224 227 (8) (8) 219 2 |.11/01/2028 _{1
_313800-TY-0 | FED NATL MTG ASSOC #452467 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 189 189 195 200 (11 (11 189 3 |.11/01/2028 _{1
_3138011-V6-8 | FED NATL MTG ASSOC #452537 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,477 2,477 2,382 2,435 2 2 2,477 29 |.12/01/2028 _[1
_31380X-KS-0 | FED NATL MTG ASSOC #453105 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,436 21,436 21,506 21,495 (59) (59) 21,436 305 |.01/01/2029 |1
_31380X-QV-7 |FED NATL MTG ASSOC #453268 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 587 587 602 601 (14) (14) 587 8 |.11/01/2028 _[1
_31381A-AG-6 |FED NATL MTG ASSOC #454607 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 305 305 314 309 (4) (4) 305 4 1.03/01/2014 _[1._.
_31381A-E5-6 |FED NATL MTG ASSOC #454756 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,333 6,333 6,014 6,152 181 181 6,333 83 |.12/01/2028 _[1...
_31381A-ME-8 | FED NATL MTG ASSOC #454957 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 19 19 19 .12/01/2028 _|1
_31381C-BN-6 | FED NATL MTG ASSOC #456445 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,584 1,584 1,601 1,589 (6) (6) 1,584 24 .01/01/2014 _{1
_31381C-P5-0 |FED NATL MTG ASSOC #456844 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 406 406 390 399 7 7 406 5 1.02/01/2029 _[1..
_31381C-YX-Q |FED NATL MTG ASSOC #457126 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 98 98 101 101 (3) (3) 98 1 1.01/01/2029 1.
__31381E-4X-8 |FED NATL MTG ASSOC #459038 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,562 13,562 13,592 13,637 (75) (75) 13,562 171 .01/01/2029 _{1
__31381F-NN-7 | FED NATL NTG ASSOC #459465 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,646 2,646 2,726 2,723 (1) (1) 2,646 38 |.02/01/2029 _[1
_31381F-WZ-9 |FED NATL MTG ASSOC #459764 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 307 307 296 297 9 9 307 5 1.04/01/2029 _[1...
_31382D-GZ-1 |FED NATL MTG ASSOC #479116 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31 31 299 304 6 6 kil 4 1.01/01/2029 _[1..
__31382E-RII-6 | FED NATL MTG ASSOC #480292 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,789 3,789 3,733 3,745 45 45 3,789 66 |.06/01/2029 _[1
_31382F-JT-7 |FED NATL NTG ASSOC #480974 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 774 774 813 817 (43) (43) 774 12 |.01/01/2029 |1
__31382F-4A-4 |FED NATL MTG ASSOC #481517 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,278 2,278 2,191 2,236 2 2 2,278 28 |.01/01/2029 _[1..
_31382F-7A-1 |FED NATL MTG ASSOC #481589 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,664 5,664 5,797 5,926 (262) (262) 5,664 73 |.02/01/2029 _[1..
_313826-26-7 |FED NATL MTG ASSOC #482365 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51 51 50 50 1 1 51 1 |.02/01/2029 |1
_31382K-MB-8 | FED NATL MTG ASSOC #484683 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,260 1,260 1,299 1,330 (70) (70) 1,260 19 [.02/01/2029 |1
_31382L-RN-8 |FED NATL MTG ASSOC #485693 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 118 118 121 121 (3) (3) 118 2 |.04/01/2029 _[1...
_31382L-X4-3 |FED NATL MTG ASSOC #485899 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 207 207 200 199 7 7 207 2 |.04/01/2029 _[1...
_313820-JY-1 |FED NATL NTG ASSOC #486379 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,457 1,457 1,406 1,379 78 78 1,457 16 |.04/01/2029 |1
__31382N-LN-0 | FED NATL NTG ASSOC #487333 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34 34 33 32 2 2 34 .04/01/2029 _|1
_313820-G8-2 | FED NATL MTG ASSOC #489023 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,093 2,093 1,928 1,993 100 100 2,093 31 |.06/01/2029 _[1
_313820-KY-0 | FED NATL MTG ASSOC #489111 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 266 266 253 261 5 5 266 4 |.06/01/2014 _{1
__31382R-EU-3 |FED NATL NTG ASSOC #489847 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,585 2,585 2,715 2,817 (232) (232) 2,585 41 |.07/01/2029 _[1
__31382R-EN-Q |FED NATL MTG ASSOC #489849 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46 46 47 51 (5) (5) 46 1 1.07/01/2029 1.
_31382R-Z7-1 |FED NATL MTG ASSOC #490466 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,412 1,412 1,455 1,454 (41) (41) 1,412 23 |.03/01/2029 _[1..
_31382R-3Y-7 |FED NATL MTG ASSOC #490515 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,057 21,057 20,134 20,142 914 914 21,057 274 |.03/01/2029 |1
_31382S-Al-3 | FED NATL NTG ASSOC #490612 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 248 248 240 236 12 12 248 4 .04/01/2029 _[1
_313825-BQ-3 | FED NATL MTG ASSOC #490647 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 13 13 (1) (1) 12 _12/01/2015 _|1...
_31382U-LP-Q |FED NATL MTG ASSOC #492734 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 2 2 21 21 1 1 2 .04/01/2020 1.
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_31382U-QY-5 |FED NATL NTG ASSOC #492871 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 7,128 7,128 7,103 7,128 7,128 95 |.02/01/2014 |1
_313820-DR-0 | FED NATL MTG ASSOC #494312 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 41 41 1 1 4 1 |.04/01/2029 1.
_313820-Fi-9 | FED NATL NTG ASSOC #494372 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 98 98 93 ) 6 6 98 1 |.04/01/2029 |1
_31382-SR-4 |FED NATL NTG ASSOC #494728 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,877 1,877 1,790 1,791 86 86 1,877 30 |.05/01/2029 _[1
_313820-5U-2 | FED NATL MTG ASSOC #495059 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 158 158 164 169 (1) (1) 158 3 |.05/01/2029 _{1
_31383A-XF-1 |FED NATL NTG ASSOC #497578 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53 53 55 56 (3) (3) 53 1 |.02/01/2016 |1
_31383C-AK-1 | FED NATL MTG ASSOC #498710 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13 13 14 14 (1) (1) 13 .09/01/2029 _|1
_31383C-T8-8 |FED NATL MTG ASSOC #499275 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33 33 35 36 (3) (3) 33 .08/01/2029 _|1...
_31383D-3C-5 |FED NATL MTG ASSOC #500395 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 21 21 (1) (1) 20 .06/01/2029 _|1...
__31383E-CU-3 |FED NATL NTG ASSOC #500583 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 86 86 82 81 6 6 86 1 |.06/01/2029 |1
__31383E-HX-2 |FED NATL NTG ASSOC #500746 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 105 105 102 100 5 5 105 2 |.06/01/2029 _{1
__31383E-XH-9 |FED NATL MTG ASSOC #501180 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31,14 31,141 31,209 31,334 (193) (193) 31,14 504 |.06/01/2029 1.
__31383E-XP-1 |FED NATL MTG ASSOC #501186 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 134 134 128 128 6 6 134 2 |.06/01/2029 _[1..
_31383E-2T-7 |FED NATL MTG ASSOC #501286 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 203 203 190 192 1 1 203 3 |.06/01/2029 _{1
_31383F-QJ-0 |FED NATL NTG ASSOC #501857 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31 31 321 320 (9) (9) kil 5 .00/01/2029 _{1
_31383F-5J-3 |FED NATL MTG ASSOC #502249 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29 29 30 30 (1) (1) 29 07/01/2029 _|1...
_31383H-6N-9 | FED NATL MTG ASSOC #504077 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 377 317 365 362 15 15 kgd 6 |.06/01/2029 _[1..
_31383J-0K-9 | FED NATL NTG ASSOC #504558 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46,839 46,839 47,271 47,676 (838) (838) 46,839 645 |.07/01/2029 |1
_31383K-CE-5 |FED NATL NTG ASSOC #505069 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,032 2,032 1,980 2,014 17 17 2,032 32 |.06/01/2014 _[1
_31383K-EP-8 |FED NATL MTG ASSOC #505142 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 375 375 369 370 5 5 375 6 |.07/01/2029 _[1...
_31383L-CG-8 |FED NATL MTG ASSOC #505971 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 36 36 36 1 1.07/01/2029 1.
_31383P-L5-3 |FED NATL NTG ASSOC #508948 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 304 394 409 413 (19) (19) 304 7 |.08/01/2029 _{1
_31383P-7K-6 | FED NATL MTG ASSOC #509498 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17 17 113 14 3 3 17 2 |.11/01/2029 _{1
_31383R-CA-8 |FED NATL MTG ASSOC #510465 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 402 402 389 391 1 1 402 6 |.11/01/2029 _[1._.
_313835-FY-1 |FED NATL MTG ASSOC #511483 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61 61 64 66 (4) (4) 61 1 1.09/01/2029 1.
_313835-SB-7 |FED NATL MTG ASSOC #511814 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 442 442 459 463 (21 (21) 442 7 |.10/01/2015 _{1
_313835-22-2 |FED NATL NTG ASSOC #512092 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38 38 38 38 38 1 |.12/01/2029 |1
_.313835-3D-0 | FED NATL NTG ASSOC #512096 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3 3 3 3 3 .12/01/2029 _|1
_313835-3G-3 | FED NATL NTG ASSOC #512099 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 408 408 389 385 23 23 408 5 |.12/01/2029 _{1
_313837-D6-2 | FED NATL MTG ASSOC #512325 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,137 1,137 1,181 1,256 (119) (119) 1,137 23 |.11/01/2029 _[1
_313837-D9-6 |FED NATL MTG ASSOC #512328 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 159 159 154 154 5 5 159 2 |.12/01/2029 _[1...
_313837T-KR-8 | FED NATL MTG ASSOC #512504 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 150 150 156 163 (13) (13) 150 3 1.10/01/2029 _[1..
_31383U-H5-7 |FED NATL NTG ASSOC #513352 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 447 a7 461 460 (13) (13) 447 6 |.09/01/2029 _{1
_31383U-JP-1 | FED NATL NTG ASSOC #513370 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,506 3,506 3,682 3,708 (202) (202) 3,506 56 |.08/01/2029 _[1
_31383U-MV-4 | FED NATL MTG ASSOC #513472 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,588 2,588 2,614 2,605 (17) (17) 2,588 46 |.09/01/2014 _[1._.
_31383U-W4-3 | FED NATL MTG ASSOC #513767 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,782 4,782 4,829 4,806 (24) (24) 4,782 85 |.09/01/2014 _[1...
_31383V-B8-5 |FED NATL MTG ASSOC #514063 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 405 405 392 387 18 18 405 6 |.10/01/2029 _{1
_313830-N7-2 | FED NATL NTG ASSOC #515314 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17 17 17 17 17 .09/01/2029 _|1
_313830-3X-7 | FED NATL MTG ASSOC #515714 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37 37 35 35 1 1 37 1 |.12/01/2029 1.
_31383Y-QN-0 |FED NATL MTG ASSOC #517169 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 841 84 848 844 (3) (3) 841 15 [.02/01/2015 1.
_31383Y-0X-8 | FED NATL NTG ASSOC #517170 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,502 1,502 1,516 1,513 (11 (11 1,502 27 1.03/01/2015 _{1
_31384A-CL-0 |FED NATL NTG ASSOC #517675 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,918 12,918 13,566 13,502 (583) (583) 12,918 170 |.07/01/2029 _{1
_31384A-GV-4 |FED NATL MTG ASSOC #517812 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 5 4 _12/01/2029 _|1...
_31384A-G8-5 |FED NATL MTG ASSOC #517823 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17 17 18 18 (1) (1) 17 .02/01/2030 __|1...
_31384A-X7-8 | FED NATL NTG ASSOC #518302 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 80 80 82 82 (2) (2) 80 1 |.10/01/2029 |1
_31384D-LN-0 | FED NATL NTG ASSOC #520633 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 43 43 44 46 (3) (3) 43 1 |.11/01/2029 |1
__31384E-AE-0 |FED NATL MTG ASSOC #521205 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 19 19 (1) (1) 19 _12/01/2029 _|1...
__31384E-AV-2 |FED NATL MTG ASSOC #521220 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 37 40 (4) (4) 36 1 |.12/01/2029 1.
_31384E-GJ-3 | FED NATL MTG ASSOC #521401 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5 5 5 5 5 .01/01/2030 _|1
_31384F-C6-2 | FED NATL NTG ASSOC #522193 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 365 365 352 355 10 10 365 6 |.02/01/2030 _{1
_31384F-MB-0 | FED NATL MTG ASSOC #522454 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30 30 28 29 1 1 30 1170172029 _|1
_31384F-0S-9 | FED NATL NTG ASSOC #522565 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,042 3,042 3,131 3,160 (118) (118) 3,042 33 |.10/01/2029 _[1
__31384F-TT-4 |FED NATL NTG ASSOC #522662 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13 13 13 13 13 .06/01/2029 _|1
_31384F-XR-3 |FED NATL MTG ASSOC #522788 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 23 34 (12) (12) 2 _12/01/2029 _|1...
_31384F-YY-7 |FED NATL MTG ASSOC #522827 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,145 1,145 1,169 1,165 (20) (20) 1,145 17 .01/01/2015 _|1...
_31384F-YZ-4 |FED NATL NTG ASSOC #522828 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 25 25 (1) (1) 25 .01/01/2015 _|1
_31384G-FB-6 | FED NATL MTG ASSOC #523162 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 141 141 148 162 (21 (21) 141 2 |.11/01/2029 _{1
_31384G-NG-6 |FED NATL MTG ASSOC #523391 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 4 4 1170172029 |1,
_31384H-50-1 | FED NATL MTG ASSOC #524744 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 556 556 562 561 (5) (5) 556 10 |.07/01/2015 1.
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31384J-BQ-1 |FED NATL NTG ASSOC #524847 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 2 2 2 2 2 20170172030 1.
_31384J-ClI-7 | FED NATL MTG ASSOC #524885 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 668 668 674 672 (4) (4) 668 12 [.02/01/2015 1.
_31384J-XQ-7 |FED NATL NTG ASSOC #525487 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 .02/01/2030 __|1
_31384J-70-5 | FED NATL NTG ASSOC #525700 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 4 4 .01/01/2030 _|1
_31384K-FD-3 | FED NATL NTG ASSOC #525864 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,487 4,487 4,622 4,814 (327) (327) 4,487 78 |.09/01/2029 _[1
_31384K-GS-9 | FED NATL NTG ASSOC #525909 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 .12/01/2029 _|1
_31384K-JX-5 | FED NATL NTG ASSOC #525978 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 66 66 68 71 (5) (5) 66 1 |.03/01/2030 |1
_31384L-MX-9 | FED NATL MTG ASSOC #526974 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 242 242 251 253 (11 (11 242 4 1.02/01/2015 _[1..
_31384L-PD-0 |FED NATL MTG ASSOC #527020 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ a 47 49 51 (4) (4) 4 1 1.01/01/2030 1.
_31384L-QH-0 |FED NATL NTG ASSOC #527056 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 290 290 302 301 (11 (11 290 5 .04/01/2015 _{1
_31384L-YT-5 |FED NATL NTG ASSOC #527322 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 43 45 (4) (4) 4 1 1.01/01/2030 |1
_313840-G2-2 | FED NATL MTG ASSOC #527717 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 7 7 7 (1) (1) 7 .01/01/2030 _|1...
_31384P-JB-2 | FED NATL MTG ASSOC #529558 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 831 831 853 831 831 15 [.05/01/2015 1.
_31384P-ND-3 | FED NATL NTG ASSOC #529688 _|.02/01/2011 __| SCHEDULED REDEMPTION ____ 66,226 66,226 63,515 62,342 3,885 3,885 66,226 717 |.02/01/2030 |1
_31384P-NF-8 | FED NATL NTG ASSOC #529690 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9% 94 97 101 (8) (8) 9% 2 |.02/01/2030 _{1
_31384P-QF-5 |FED NATL MTG ASSOC #529754 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 82 82 85 88 (6) (6) 82 2 .02/01/2030 _[1..
_31384P-YT-6 |FED NATL MTG ASSOC #530022 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6 6 6 6 (1) (1) 6 .03/01/2030 __|1...
_31384P-YX-7 |FED NATL NTG ASSOC #530026 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 102 102 106 111 (9) (9) 102 2 |.03/01/2030 _{1
_31384P-4A-0 | FED NATL NTG ASSOC #530117 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 176 176 178 176 176 3 .02/01/2015 _{1
_31384P-6A-8 | FED NATL MTG ASSOC #530165 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 43 44 (3) (3) 4 1 1.03/01/2030 1.
_313840-RG-0 | FED NATL MTG ASSOC #530687 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,072 1,072 1,083 1,081 (8) (8) 1,072 19 [.04/01/2015 1.
_313840-SL-8 |FED NATL MTG ASSOC #530723 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 120 120 124 128 (8) (8) 120 2 |.04/01/2030 _{1
_313840-YY-3 | FED NATL NTG ASSOC #530927 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 248 248 250 250 (2) (2) 248 4 .04/01/2015 _{1
_31384R-P4-7 |FED NATL MTG ASSOC #531543 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 203 203 212 222 (19) (19) 203 3 1.03/01/2030 _[1..
_31384R-02-0 |FED NATL MTG ASSOC #531573 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35 35 36 38 (3) (3) 35 1 |.04/01/2030 1.
_31384R-TG-6 | FED NATL MTG ASSOC #531651 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 317 317 320 318 (1) (1) 317 6 |.03/01/2015 _{1
_31384R-ZP-9 | FED NATL NTG ASSOC #531850 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 140 140 144 140 140 2 |.04/01/2015 _{1
_31384S-AF-6 | FED NATL NTG ASSOC #532006 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16 16 16 16 16 .02/01/2030 __|1
_31384S-V2-2 | FED NATL NTG ASSOC #532633 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 615 615 621 618 (2) (2) 615 11 [.04/01/2015 |1
_31384S-WR-6 | FED NATL NTG ASSOC #532656 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 740 740 768 769 (30) (30) 740 10 [.07/01/2015 |1
_31384T-DU-8 |FED NATL MTG ASSOC #533015 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 13 13 (1) (1) 12 .03/01/2030 __|1...
_31384T-U5-4 |FED NATL MTG ASSOC #533504 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 179 179 186 191 (13) (13) 179 3 1.03/01/2030 _[1..
_31384T-VT-1 |FED NATL NTG ASSOC #533526 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8 8 9 9 (1) (1) 8 .03/01/2030 __|1
_31384U-BY-9 | FED NATL NTG ASSOC #533855 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3 3 3 3 3 .03/01/2030 __|1
_31384U-CA-0 |FED NATL MTG ASSOC #533865 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,772 1,772 1,771 1,769 3 3 1,772 32 |.04/01/2015 _[1...
_31384U-EA-8 |FED NATL MTG ASSOC #533929 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 458 458 462 460 (2) (2) 458 8 |.04/01/2015 _[1._.
_31384U-EQ-3 | FED NATL NTG ASSOC #533943 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 302 302 310 314 (11 (11 302 5 |.05/01/2015 _{1
_31384U-ET-7 |FED NATL NTG ASSOC #533946 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34 34 344 343 (2) (2) 34 7 |.06/01/2015 _{1
_31384U-EY-6 |FED NATL MTG ASSOC #533951 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 70 70 69 69 70 1 1.07/01/2015 1.
_31384U-FH-2 | FED NATL MTG ASSOC #533968 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 531 531 536 536 (4) (4) 531 9 .07/01/2015 _{1._.
_31384U-KN-3 | FED NATL NTG ASSOC #534101 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 % 27 (3) (3) 25 .03/01/2030 __|1
_31384U-NK-6 | FED NATL NTG ASSOC #534194 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40 40 4 43 (3) (3) 40 1 |.04/01/2030 |1
_31384U-WC-4 | FED NATL MTG ASSOC #534443 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 78 78 78 78 78 1 1.03/01/2015 1.
_31384V-BT-8 |FED NATL MTG ASSOC #534750 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46 46 48 51 (5) (5) 46 1 1.03/01/2030 1.
_31384V-KQ-4 | FED NATL MTG ASSOC #535003 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 511 511 498 506 5 5 511 8 |.11/01/2014 _{1
_31384V-M9-0 | FED NATL MTG ASSOC #535084 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,858 12,858 13,139 13,356 (498) (498) 12,858 170 |.10/01/2029 _{1
_31384V-NT-5 | FED NATL MTG ASSOC #535102 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 284 284 295 294 (10) (10) 284 4 1.01/01/2015 _[1._.
_31384V-NU-2 | FED NATL MTG ASSOC #535103 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,172 7,772 7,975 7,954 (182) (182) 7,172 107 |.01/01/2015 _{1..
_31384V-NV-0 | FED NATL NTG ASSOC #535104 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 224 233 232 (8) (8) 24 4 |.12/01/2014 _[1
_31384V-0A-3 |FED NATL NTG ASSOC #535149 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 198 198 207 223 (25) (25) 198 3 .02/01/2030 _{1
_31384V-0F-2 |FED NATL MTG ASSOC #535154 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 243 243 254 270 (27) (27) 243 4 1.01/01/2030 _{1
_31384V-0G-0 |FED NATL NTG ASSOC #535155 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 693 693 718 755 (62) (62) 693 10 [.02/01/2030 |1
_31384V-QJ-4 |FED NATL NTG ASSOC #535157 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,035 6,035 6,054 6,082 (47) (47) 6,035 89 |.02/01/2030 _{1
_31384V-0L-9 |FED NATL MTG ASSOC #535159 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 66 66 69 75 (8) (8) 66 1 1.02/01/2030 1.
_31384V-CR-6 |FED NATL MTG ASSOC #535164 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 32 33 35 (3) (3) 7} .02/01/2030 __|1...
_31384V-UY-6 | FED NATL NTG ASSOC #535299 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 119 124 130 (11 (11 19 2 |.05/01/2030 _{1
_31384V-UZ-3 | FED NATL NTG ASSOC #535300 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,304 3,304 3,470 3,543 (239) (239) 3,304 48 |.05/01/2030 _[1
_31384V-VG-4 |FED NATL MTG ASSOC #535315 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,835 3,83 3,983 3,975 (140) (140) 3,835 58 |.05/01/2015 _[1...
_31384V-YW-6 | FED NATL MTG ASSOC #535425 ... . ... |_.._ .03/01/2011 __| SCHEDULED REDEMPTION . 1,332 1,332 1,384 1,485 (153) (153) 1,332 20 |.08/01/2030 [t
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_31384V-2H-4 |FED NATL NTG ASSOC #535476 | ... -03/01/2011 _| SCHEDULED REDENPTION ____ 846 846 872 871 (25) (25) 846 1 [.07/01/2020 1
_31384V-4U-3 |FED NATL MTG ASSOC #535535 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,200 3,200 3,206 3,216 (17) (17) 3,200 46 |.10/01/2030 _[1..
_31384V-5P-3 | FED NATL MTG ASSOC #535554 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 680 680 696 697 (17) (17) 680 10 [.10/01/2015 |1
_31384V-6X-5 |FED NATL MTG ASSOC #535586 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 786 786 816 821 (35) (35) 786 12 [.11/01/2015 |1
_313841-A8-3 | FED NATL MTG ASSOC #535631 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,39 3,396 3,527 3,551 (155) (155) 3,39 53 |.12/01/2015 {1
_313840-CL-2 | FED NATL NTG ASSOC #535675 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,225 2,225 2,310 2,313 (88) (88) 2,225 34 1.01/01/2016 _{1
_31384-DI-Q | FED NATL NTG ASSOC #535708 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,584 2,584 2,590 2,602 (18) (18) 2,584 38 |.02/01/2031 _[1
_31384-EA-4 | FED NATL MTG ASSOC #535729 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 346 346 353 354 (8) (8) 346 5 1.02/01/2016 _[1..
_313840-EG-1 | FED NATL MTG ASSOC #535735 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,527 17,527 18,132 17,790 (264) (264) 17,527 236 [.01/01/2016 1.
_31384-E)-8 | FED NATL MTG ASSOC #535740 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,202 5,202 5,402 5,453 (251) (251) 5,202 81 |.12/01/2015 {1
_31384-E6-3 | FED NATL MTG ASSOC #535757 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,410 1,410 1,464 1,528 (118) (118) 1,410 20 |.01/01/2031 {1
_313840-GJ-3 | FED NATL MTG ASSOC #535801 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,107 1,107 1,150 1,165 (58) (58) 1,107 17 |.03/01/2016 1.
_313841I-HG-8 | FED NATL MTG ASSOC #535831 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 256 256 269 278 (21 (21 256 4 1.04/01/2031 _[1._.
_313840-HL-7 | FED NATL NTG ASSOC #535835 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,614 1,614 1,647 1,650 (36) (36) 1,614 23 |.04/01/2016 _{1
_31384-JP-6 | FED NATL MTG ASSOC #535870 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,409 1,409 1,439 1,444 (34) (34) 1,409 21 |.04/01/2016 _{1
_31384-KQ-2 | FED NATL MTG ASSOC #535903 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27 27 28 29 (2) (2) 27 .03/01/2031 |1
_313841-K2-5 | FED NATL MTG ASSOC #535913 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 192 192 202 207 (15) (15) 192 3 1.05/01/2031 _[1._.
_313841-LB-4 |FED NATL NTG ASSOC #535922 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 146 146 151 160 (14) (14) 146 3 1.03/01/2031 _[1
_313841-LX-6 | FED NATL MTG ASSOC #535042 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 62 62 64 68 (6) (6) 62 1 |.04/01/2031 |1
_313841I-MK-3 | FED NATL MTG ASSOC #535962 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 159 159 162 162 (4) (4) 159 2 |.05/01/2016 _[1..
_313841I-NI-6 | FED NATL MTG ASSOC #536005 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,747 1,747 1,814 1,806 (59) (59) 1,747 24 | 12/01/2014 _[1...
_313840-Q-5 | FED NATL NTG ASSOC #536060 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 406 406 415 41 (5) (5) 406 6 |.02/01/2016 _{1
_3138411-58-4 | FED NATL NTG ASSOC #536143 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 24 24 % (2) (2) 24 .04/01/2030 _|1
_31384I-XN-5 | FED NATL MTG ASSOC #536285 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46 46 49 51 (5) (5) 46 1 |.08/01/2030 _|1...
_313841I-Y3-8 |FED NATL MTG ASSOC #536330 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 59 59 61 66 (7) (7) 59 1 |.04/01/2030 1.
_31384-2H-2 | FED NATL NTG ASSOC #536376 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 335 335 339 337 (2) (2) 33 6 |.04/01/2015 _[1
_313841-4F-4 | FED NATL NTG ASSOC #536422 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 687 687 693 690 (4) (4) 687 12 |.04/01/2015 |1
_31384X-KF-4 | FED NATL NTG ASSOC #536794 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 726 726 754 768 (42) (42) 726 11 [.05/01/2015 |1
_31384X-WN-4 | FED NATL NTG ASSOC #537153 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 58 58 61 64 (5) (5) 58 1 |.05/01/2030 |1
_31384X-ZA-9 | FED NATL NTG ASSOC #537237 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 20 21 (2) (2) 19 .05/01/2030 __|1
_31384X-4E-5 |FED NATL MTG ASSOC #537321 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 126 126 127 127 (1) (1) 126 2 |.06/01/2015 _[1..
_31384X-4H-8 |FED NATL MTG ASSOC #537324 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34 34 36 38 (4) (4) 34 1 1.06/01/2030 _|1...
_31384Y-JS-6 | FED NATL MTG ASSOC #537673 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31 31 32 35 (4) (4) 31 .04/01/2030 _|1
_31384Y-J3-1 | FED NATL NTG ASSOC #537682 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35 35 37 40 (4) (4) 35 1 |.05/01/2030 |1
_31384Y-LUI-6 | FED NATL MTG ASSOC #537732 _. _|.02/01/2011 __| SCHEDULED REDEMPTION ____ 1,502 1,502 1,653 1,762 (170) (170) 1,502 17 |.04/01/2030 1.
_31384Y-LQ-7 |FED NATL MTG ASSOC #537735 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 9 10 (1) (1) 9 .04/01/2030 _|1...
_31384Y-04-1 |FED NATL NTG ASSOC #537875 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 553 553 558 557 (4) (4) 553 10 |.06/01/2015 |1
_31384Y-TY-2 | FED NATL NTG ASSOC #537967 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 593 593 616 618 (24) (24) 593 9 |.05/01/2015 _{1
_31384Y-2H-8 |FED NATL MTG ASSOC #538176 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 695 695 700 695 695 12 [.05/01/2015 1.
_31384Y-6R-2 | FED NATL MTG ASSOC #538280 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 125 125 126 126 (1) (1) 125 2 |.05/01/2015 _[1..
_31385A-K9-7 | FED NATL NTG ASSOC #538620 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 376 376 380 378 (2) (2) 376 7 |.06/01/2015 _{1
_31385A-RX-7 | FED NATL NTG ASSOC #538802 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 93 93 9% 106 (13) (13) 93 2 |.06/01/2030 _{1
_31385A-UD-7 |FED NATL MTG ASSOC #538880 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 481 481 485 483 (2) (2) 481 9 |.06/01/2015 _[1..
_31385A-VU-8 |FED NATL MTG ASSOC #538927 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 59 59 59 59 59 1 1.06/01/2015 1.
_31385A-7K-7 | FED NATL MTG ASSOC #539198 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 239 239 24 240 (2) (2) 239 4 1.05/01/2015 _{1
_31385B-3l1-5 | FED NATL MTG ASSOC #540004 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 23 (2) (2) 2 .05/01/2030 __|1
_31385C-DZ-3 |FED NATL MTG ASSOC #540220 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 23 25 (2) (2) 2 .06/01/2030 __|1...
_31385C-GN-7 |FED NATL MTG ASSOC #540305 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 244 244 251 250 (5) (5) 244 4 |.06/01/2015 _[1..
_31385C-HC-0 | FED NATL MTG ASSOC #540327 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 168 168 170 170 (2) (2) 168 3 |.06/01/2015 _{1
_31385C-Q-2 | FED NATL MTG ASSOC #540755 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27 27 28 31 (4) (4) 27 1 |.05/01/2030 |1
_31385C-YV-9 |FED NATL NTG ASSOC #540824 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 232 232 238 237 (6) (6) 232 4 1.00/01/2015 _{1
_31385D-EA-5 | FED NATL NTG ASSOC #541129 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 5 (1) (1) 4 .05/01/2030 __|1
_31385D-GU-9 | FED NATL MTG ASSOC #541211 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 3 2 .06/01/2030 __|1
_31385D-M4-0 | FED NATL MTG ASSOC #541379 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,224 4,224 4,264 4,258 (34) (34) 4,224 82 |.05/01/2015 _[1...
_31385D-M9-9 | FED NATL MTG ASSOC #541384 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 584 584 590 585 (1) (1) 584 10 [.05/01/2015 1.
__31385E-AP-4 |FED NATL MTG ASSOC #541914 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 403 403 407 406 (3) (3) 403 7 |.06/01/2015 _{1
__31385E-BS-7 |FED NATL NTG ASSOC #541949 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 102 102 106 111 (9) (9) 102 2 |.07/01/2030 _{1
__31385E-FS-3 | FED NATL MTG ASSOC #542077 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 90 90 94 101 (10) (10) 90 2 .07/01/2030 _[1..
__31385E-UK-3 | FED NATL MTG ASSOC #542486 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 585 585 590 585 585 10 |.07/01/2015 1.
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__31385E-WH-8 |FED NATL NTG ASSOC #542548 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 12 12 12 13 (1) (1) 12 07/01/2030 |1
__31385E-XH-7 |FED NATL MTG ASSOC #542580 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 146 146 152 157 (11 (11 146 3 1.08/01/2030 _[1..
_31385F-CZ-7 |FED NATL MTG ASSOC #542888 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 70 70 72 79 (9) (9) 70 1 |.06/01/2030 |1
__31385F-Eli-4 |FED NATL MTG ASSOC #542940 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 21 23 (3) (3) 20 .07/01/2030 _|1
_31385F-KC-9 | FED NATL MTG ASSOC #543091 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 % 28 (3) (3) 25 .06/01/2030 __|1
_31385F-0Z-2 |FED NATL NTG ASSOC #543272 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,164 2,164 2,247 2,322 (158) (158) 2,164 43 |.07/01/2030 _[1
_31385G-ZH-0 |FED NATL NTG ASSOC #544444 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ .09/01/2030 __|1
_31385H-AB-8 |FED NATL MTG ASSOC #544602 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 167 167 169 169 (1) (1) 167 3 |.06/01/2015 _[1..
_31385H-AD-4 |FED NATL MTG ASSOC #544604 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 287 287 298 298 (11 (11 287 4 1.06/01/2015 _[1._.
_31385H-NN-8 | FED NATL MTG ASSOC #544997 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14 14 14 14 14 .06/01/2015 _|1
_31385H-PJ-5 | FED NATL NTG ASSOC #545025 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,997 1,997 2,039 2,041 (44) (44) 1,997 29 |.06/01/2016 _{1
_31385H-0C-9 | FED NATL MTG ASSOC #545051 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 59 59 60 61 (2) (2) 59 1 1.09/01/2029 1.
_31385H-04-7 |FED NATL MTG ASSOC #545075 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18 18 19 19 (2) (2) 18 07/01/2031 |1
_31385H-08-8 |FED NATL MTG ASSOC #545079 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 236 236 247 252 (17) (17) 236 3 |.05/01/2030 _{1
_31385H-52-9 | FED NATL NTG ASSOC #545137 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,530 3,530 3,629 3,810 (280) (280) 3,530 65 |.08/01/2031 _[1
_31385H-53-7 |FED NATL MTG ASSOC #545138 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,105 6,105 6,505 6,823 (718) (718) 6,105 101 |.08/01/2031 _[1..
_31385H-TE-2 |FED NATL MTG ASSOC #545149 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,841 2,841 2,960 2,932 (91) (91) 2,841 38 |.08/01/2016 _[1...
_31385H-TK-8 | FED NATL MTG ASSOC #545154 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 756 756 785 790 (34) (34) 756 12 |.08/01/2016 |1
_31385H-UU-4 |FED NATL NTG ASSOC #545195 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46 46 48 51 (5) (5) 46 1 |.09/01/2031 |1
_31385H-VT-6 |FED NATL MTG ASSOC #545226 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 157 157 163 164 (7) (7) 157 2 |.00/01/2016 _{1..
_31385H-V4-1 |FED NATL MTG ASSOC #545235 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 152 152 158 169 (17) (17) 152 2 |.10/01/2031 _[1._.
_31385H-YA-4 |FED NATL MTG ASSOC #545305 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,110 1,110 1,155 1,149 (38) (38) 1,110 15 [.11/01/2016 |1
_31385H-2A-9 | FED NATL MTG ASSOC #545369 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 450 450 467 472 (22) (22) 450 7 |.09/01/2016 _{1
_31385J-B2-3 |FED NATL MTG ASSOC #545557 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,652 12,652 13,275 13,447 (794) (794) 12,652 181 |.04/01/2032 _[1..
_31385J-D4-7 |FED NATL MTG ASSOC #545623 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 930 930 967 959 (29) (29) 930 12 [.05/01/2017 1.
_313850-EK-0 | FED NATL NTG ASSOC #545638 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 434 434 455 459 (26) (26) 434 7 |.05/01/2032 _{1
_31385J-HC-5 | FED NATL NTG ASSOC #545727 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,356 15,356 15,595 15,510 (154) (154) 15,356 182 |.05/01/2017 _{1
_31385J-JC-3 |FED NATL NTG ASSOC #545759 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,004 4,004 4,016 4,032 (27) (27) 4,004 57 |.07/01/2032 {1
_31385J-JF-6 |FED NATL NTG ASSOC #545762 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 927 927 932 938 (11) (1) 927 13 [.07/01/2032 |1
_31385J-JK-5 | FED NATL NTG ASSOC #545766 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,777 8,777 9,129 9,077 (301) (301) 8,777 118 |.07/01/2017 _{1
_31385J-K3-1 |FED NATL MTG ASSOC #545814 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,99 3,99 4,004 4,016 (20) (20) 3,99 57 |.08/01/2032 _[1...
_313850-K4-9 | FED NATL MTG ASSOC #545815 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 699 699 732 767 (67) (67) 699 11 [.07/01/2082 1.
_31385J-M18-8 | FED NATL MTG ASSOC #545883 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,779 12,779 13,121 12,992 (213) (213) 12,779 154 |.00/01/2017 _{1
_31385J-PN-2 | FED NATL NTG ASSOC #545929 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 367 367 386 390 (23) (23) 367 6 |.08/01/2032 _{1
_31385J-UL-0 |FED NATL MTG ASSOC #546087 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 156 156 157 157 (1) (1) 156 3 1.07/01/2015 _[1._.
_31385J-VG-0 |FED NATL MTG ASSOC #546115 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 227 229 229 (2) (2) 21 4 1.07/01/2015 _[1..
_31385J-5K-0 | FED NATL NTG ASSOC #546350 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 287 287 298 291 (4) (4) 287 4 |.06/01/2015 _{1
_31385K-GC-3 | FED NATL MTG ASSOC #546595 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17 17 122 124 (7) (7) 17 2 |.05/01/2030 _{1
_31385K-K5-3 | FED NATL MTG ASSOC #546716 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5 5 5 6 (1) (1) 5 .07/01/2030 __|1...
_31385K-YD-1 | FED NATL MTG ASSOC #547108 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 841 84 849 847 (6) (6) 841 15 [.07/01/2015 1.
_31385K-2)1-0 | FED NATL MTG ASSOC #547148 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31 31 318 320 (10) (10) kil 5 |.11/01/2015 _{1
_31385K-3Y-9 | FED NATL NTG ASSOC #547215 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37 37 38 41 (4) (4) 37 1 1.07/01/2030 |1
__31385N-GV-5 |FED NATL MTG ASSOC #547512 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 4 4 .08/01/2030 __|1...
_31385N-LZ-0 |FED NATL MTG ASSOC #547644 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 70 70 73 75 (4) (4) 70 1 1.03/01/2031 1.
_31385N-TJ-8 |FED NATL NTG ASSOC #547853 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 744 744 761 762 (19) (19) 744 12 |.08/01/2015 |1
_31385P-AC-8 |FED NATL MTG ASSOC #548203 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 344 344 353 357 (12) (12) 344 6 |.01/01/2016 _{1
_31385P-AH-7 |FED NATL MTG ASSOC #548208 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,382 1,382 1,418 1,410 (28) (28) 1,382 22 |.04/01/2016 _[1..
_31385P-HG-4 |FED NATL MTG ASSOC #548453 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 503 503 528 532 (29) (29) 503 7 |.11/01/2029 _[1...
_31385R-UV-0 | FED NATL NTG ASSOC #550596 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 43 41 4 1 |.10/01/2015 |1
_31385R-WB-2 | FED NATL MTG ASSOC #550642 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 21 23 (2) (2) 20 .08/01/2030 __|1
_31385R-4G-2 | FED NATL NTG ASSOC #550823 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 123 123 128 130 (7) (7) 123 2 |.01/01/2016 _{1
_313855-K5-6 | FED NATL MTG ASSOC #551216 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 738 738 766 811 (73) (73) 738 10 [.09/01/2030 |1
_31385U-P9-8 |FED NATL NTG ASSOC #553148 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 638 638 652 657 (19) (19) 638 10 [.09/01/2015 |1
_3138511-J8-3 | FED NATL MTG ASSOC #554787 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 678 678 686 677 2 2 678 12 [.10/01/2023 1.
_313850I-LQ-0 | FED NATL MTG ASSOC #554835 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 207 207 215 237 (30) (30) 207 4 1.11/01/2030 _[1._.
_313850I-MS-5 | FED NATL MTG ASSOC #554869 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27 27 27 29 (2) (2) 27 1170172030 _|1
_313850I-NA-3 | FED NATL NTG ASSOC #554885 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,051 3,051 3,132 3,052 3,051 51 |.11/01/2015 _[1
_313850-TH-1 | FED NATL MTG ASSOC #555056 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 125 125 128 127 (2) (2) 125 2 |.11/01/2017 _[1._.
_313850-WY-1 | FED NATL MTG ASSOC #555163 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 3,196 3,19 3,356 3,413 (217) (217) 3,196 51 1.01/01/2033 1. .
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_31385l-XJ-3 |FED NATL NTG ASSOC #555181 | -03/01/2011 _| SCHEDULED REDENPTION ____ 174 174 183 186 (12) (12) 174 2 [.01/01/2033 |1
_31385l-XY-0 | FED NATL MTG ASSOC #555195 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34,386 34,386 35,823 35,540 (1,153) (1,153) 34,386 469 | .11/01/2017 _|1._.
_3138501-X8-7 | FED NATL MTG ASSOC #555203 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 41,330 41,330 43,681 44,903 (3,573) (3,573) 41,330 632 |.09/01/2032 |1
_313850-ZT-9 | FED NATL MTG ASSOC #555254 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,803 8,803 8,956 8,902 (99) (99) 8,803 126 |.01/01/2033 _{1
_31385X-BZ-9 |FED NATL MTG ASSOC #555456 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,649 1,649 1,675 1,667 (18) (18) 1,649 20 |.04/01/2018 _[1
_31385X-C8-8 | FED NATL MTG ASSOC #555495 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 338,007 338,007 335,173 336,004 2,002 2,002 338,007 3,829 |.05/01/2018 _[1
_31385X-2P-1 |FED NATL NTG ASSOC #556182 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 351 351 353 358 (7) (7) 351 5 1.07/01/2030 _{1
_31385X-5Y-9 | FED NATL MTG ASSOC #556263 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 138 138 141 141 (3) (3) 138 2 |.12/01/2015 _[1._.
_31386A-BN-5 | FED NATL MTG ASSOC #557245 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 100 100 104 107 (7) (7) 100 2 |.08/01/2030 _[1..
_31386A-CV-6 | FED NATL NTG ASSOC #557284 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 44 4 452 450 (9) (9) 44 7 |.09/01/2015 _{1
_31386A-DZ-6 |FED NATL MTG ASSOC #557320 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 15 15 15 .01/01/2016 _|1
_31386A-4N-3 | FED NATL MTG ASSOC #558029 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14 14 15 15 14 210/01/2015 _|1...
_31386B-UH-5 |FED NATL MTG ASSOC #558684 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 10 10 (1) (1) 9 .01/01/2031 _|1..
_31386B-UK-8 | FED NATL NTG ASSOC #558686 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18 18 18 19 (1) (1) 18 .02/01/2031 _|1
_31386B-7H-1 |FED NATL MTG ASSOC #558996 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,000 4,000 4,033 4,000 4,000 71 |.10/01/2015 _{1
_31386C-QY-1 |FED NATL MTG ASSOC #559471 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,343 1,343 1,395 1,408 (65) (65) 1,343 21 |.11/01/2015 _{1..
_31386C-R9-5 |FED NATL MTG ASSOC #559512 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 116 116 116 116 116 2 |.11/01/2015 _[1._.
_31386C-SY-9 | FED NATL MTG ASSOC #559535 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,319 1,319 1,335 1,319 1,319 2 | 12/01/2015 _[1
_31386C-WE-8 |FED NATL MTG ASSOC #559645 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 328 328 34 344 (16) (16) 328 5 1.01/01/2016 _{1
_31386C-50I-8 |FED NATL MTG ASSOC #559861 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 220 220 220 220 220 4 |.12/01/2015 _[1._.
_31386D-ET-3 |FED NATL MTG ASSOC #560046 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 2 2 2 2 .02/01/2031 _|1...
_31386D-RG-7 |FED NATL MTG ASSOC #560387 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 37 37 (1) (1) 36 1 1.01/01/2016 |1
_31386D-TN-0 | FED NATL NTG ASSOC #560457 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,280 1,280 1,329 1,425 (145) (145) 1,280 24 | 12/01/2030 _[1
__31386E-PY-8 |FED NATL MTG ASSOC #561239 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 125 125 130 127 (2) (2) 125 2 |.04/01/2031 _[1._.
_31386F-BII-6 | FED NATL MTG ASSOC #561744 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 292 292 309 324 (32) (32) 202 6 |.12/01/2030 _[1...
_31386F-K9-5 |FED NATL NTG ASSOC #562020 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,240 1,240 1,268 1,278 (38) (38) 1,240 19 [.12/01/2015 |1
_31386F-M3-6 | FED NATL MTG ASSOC #562078 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 4 45 (4) (4) 4 1 |.12/01/2030 |1
_31386F-RU-1 | FED NATL NTG ASSOC #562199 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,185 1,185 1,239 1,359 (174) (174) 1,185 21 1.01/01/2031 _[1
_31386F-VF-Q |FED NATL MTG ASSOC #562314 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,627 1,627 1,690 1,704 (1) (1) 1,627 25 1.01/01/2016 _{1
_31386F-X3-4 |FED NATL MTG ASSOC #562398 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 372 372 390 407 (35) (35) 372 5 1.02/01/2031 _{1
_31386F-3X-1 |FED NATL MTG ASSOC #562514 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 300 300 301 303 (3) (3) 300 4 1.02/01/2031 _[1..
_31386G-K3-6 | FED NATL MTG ASSOC #562914 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40 40 40 40 40 1 1.03/01/2016 1.
_31386G-2L-0 |FED NATL NTG ASSOC #563347 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 654 654 669 669 (15) (15) 654 10 [.12/01/2015 |1
_31386H-L2-5 |FED NATL MTG ASSOC #563845 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 433 433 445 a7 (13) (13) 433 7 |.02/01/2016 _{1
_31386H-MR-Q | FED NATL MTG ASSOC #563868 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 504 504 617 667 (73) (73) 594 10 [.01/01/2031 1.
_31386H-4A-6 | FED NATL MTG ASSOC #564317 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3 3 3 3 3 1170172030 _|1...
_31386J-BC-0 | FED NATL MTG ASSOC #564435 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 118 118 124 134 (15) (15) 118 2 |.06/01/2031 _{1
_31386J-FQ-5 |FED NATL NTG ASSOC #564575 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 147 147 153 160 (13) (13) 147 2 |.03/01/2031 _{1
_31386J-KL-0 | FED NATL MTG ASSOC #564699 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 642 642 667 678 (36) (36) 642 1 [.12/01/2015 |1...
_31386K-YF-5 |FED NATL MTG ASSOC #566010 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14 14 15 15 14 .01/01/2016 _|1...
_31386L-59-4 |FED NATL NTG ASSOC #566744 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 532 532 552 571 (40) (40) 532 9 |.01/01/2031 _{1
_31386L-YZ-9 |FED NATL NTG ASSOC #566928 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 273 273 284 287 (14) (14) 273 4 1.01/01/2016 _{1
_31386M-RK-8 | FED NATL MTG ASSOC #567590 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65 65 68 73 (7) (7) 65 1 1.02/01/2031 1.
_31386M-SP-6 | FED NATL MTG ASSOC #567626 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 10 10 (1) (1) 9 .02/01/2031 _|1...
_313860-38-4 |FED NATL MTG ASSOC #567894 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 115 115 120 123 (8) (8) 115 2 |.01/01/2016 _{1
_31386M-5V-8 | FED NATL MTG ASSOC #567960 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9 9 8 8 9 .02/01/2031 _|1
_31386N-DQ-8 |FED NATL MTG ASSOC #568111 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27 27 28 29 (2) (2) 27 .01/01/2031 _|1..
__31386N-LR-7 |FED NATL MTG ASSOC #568336 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 45 45 47 49 (4) (4) 45 1 1.01/01/2031 1.
_31386N-SH-2 | FED NATL MTG ASSOC #568520 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 180 180 184 184 (5) (5) 180 3 .01/01/2016 _{1
_31386N-Sli-1 | FED NATL NTG ASSOC #568524 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 119 124 125 (6) (6) 19 2 |.01/01/2016 _{1
_31386N-VK-1 | FED NATL MTG ASSOC #568618 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 21 21 21 (1) (1) 21 .01/01/2016 _|1
__31386N-XE-3 | FED NATL MTG ASSOC #568677 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 263 263 273 291 (29) (29) 263 4 1.01/01/2031 _[1
_31386N-6A-1 | FED NATL MTG ASSOC #568865 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 737 737 765 776 (39) (39) 731 13 [.12/01/2030 |1
_31386P-NR-0 | FED NATL MTG ASSOC #569300 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 787 787 819 825 (38) (38) 787 11 [.06/01/2016 1.
_31386P-N6-6 |FED NATL MTG ASSOC #569313 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,728 1,728 1,773 1,772 (43) (43) 1,728 27 1.07/01/2016 _{1..
_313860-DC-2 | FED NATL NTG ASSOC #569899 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 183 183 191 193 (9) (9) 183 3 .02/01/2031 _[1
_313860-E6-4 |FED NATL MTG ASSOC #569957 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 718 718 737 745 (27) (27) 718 12 [.02/01/2016 |1
_313860-XT-3 | FED NATL MTG ASSOC #570490 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30 30 32 31 (1) (1) 30 _12/01/2015 _|1...
_31386S-BY-2 | FED NATL MTG ASSOC #571655 ... ... |_._._ .03/01/2011 __| SCHEDULED REDEMPTION . 375 375 388 391 (16) (16) 375 6 1.02/01/2016 1.
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313865-N7-8 |FED NATL NTG ASSOC #572014 | -03/01/2011 _| SCHEDULED REDENPTION ____ 1,375 1,375 1,427 1,409 (34) (34) 1,375 21 |.03/01/2016 1.
_313865-T5-6 |FED NATL MTG ASSOC #572172 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 402 402 418 451 (49) (49) 402 8 .01/01/2031 _[1._.
_31386T-AV-7 |FED NATL MTG ASSOC #572520 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 245 245 250 250 (5) (5) 245 4 |.04/01/2016 _{1
_31386T-B2-0 |FED NATL MTG ASSOC #572557 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,120 9,120 9,356 9,334 (213) (213) 9,120 158 |.04/01/2016 {1
_31386T-MT-9 | FED NATL MTG ASSOC #572870 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 525 505 540 554 (29) (29) 525 7 |.04/01/2021 _{1
_31386T-M7-7 | FED NATL MTG ASSOC #572882 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,352 2,352 2,401 2,405 (53) (53) 2,352 38 |.04/01/2016 {1
_31386T-PS-8 | FED NATL MTG ASSOC #572933 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,913 4,913 5,135 5,519 (606) (606) 4,913 86 |.04/01/2031 _[1
_31386T-P8-2 |FED NATL MTG ASSOC #572947 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,047 1,047 1,068 1,074 (27) (27) 1,047 15 |.04/01/2016 1.
_31386T-CR-9 | FED NATL MTG ASSOC #572964 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 452 452 474 493 (42) (42) 452 5 1.05/01/2031 _[1._.
_31386U-V5-8 | FED NATL MTG ASSOC #574036 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 611 611 641 651 (41) (41) 611 9 |.05/01/2031 _{1
_31386U-2X-3 | FED NATL NTG ASSOC #574158 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,231 1,231 1,278 1,264 (34) (34) 1,231 19 |.04/01/2016 |1
_31386V-U3-2 | FED NATL MTG ASSOC #574902 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,407 1,407 1,466 1,450 (42) (42) 1,407 18 |.06/01/2016 1.
_313861I-DN-5 | FED NATL MTG ASSOC #575309 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 238 238 247 246 (8) (8) 238 4 1.03/01/2016 _[1..
_31386l-FF-0 | FED NATL NTG ASSOC #575366 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,605 1,605 1,672 1,649 (44) (44) 1,605 21 1.03/01/2016 _{1
_31386X-AN-6 | FED NATL NTG ASSOC #576113 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 4 4 4 4 .05/01/2031 _|1
__31386X-AR-7 | FED NATL MTG ASSOC #576116 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 366 366 374 373 (7) (7) 366 5 1.05/01/2016 _[1...
_31386X-B6-2 | FED NATL MTG ASSOC #576161 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 544 544 555 555 (12) (12) 544 8 |.03/01/2016 _[1._.
_31386X-TB-2 |FED NATL NTG ASSOC #576646 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 43 43 45 47 (4) (4) 43 1 |.02/01/2031 |1
_31386X-26-6 |FED NATL MTG ASSOC #576865 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 790 790 830 820 (30) (30) 790 9 |.06/01/2031 _{1
_31386Y-XR-0 |FED NATL MTG ASSOC #577688 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 183 183 192 202 (19) (19) 183 3 1.03/01/2031 _[1._.
_31386Y-35-1 |FED NATL MTG ASSOC #577809 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,273 2,273 2,334 2,315 (43) (43) 2,273 28 |.04/01/2016 _[1..
_31386Y-51I-0 | FED NATL MTG ASSOC #577861 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 617 617 627 627 (9) (9) 617 7 |.04/01/2016 _{1
_31387B-S7-9 | FED NATL NTG ASSOC #579342 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 32 32 32 (1) (1) 2 .04/01/2016 _|1
_31387B-T8-6 |FED NATL MTG ASSOC #579375 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,768 8,768 8,965 8,932 (164) (164) 8,768 116 |.04/01/2016 _[1..
_31387C-D9-9 |FED NATL MTG ASSOC #579828 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 21 20 (1) (1) 20 .05/01/2016 __|1...
_31387C-LZ-2 |FED NATL NTG ASSOC #580044 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 405 405 421 419 (14) (14) 405 5 |.06/01/2016 _{1
_31387C-CK-0 | FED NATL MTG ASSOC #580158 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 616 616 630 629 (14) (14) 616 10 |.08/01/2016 |1
_31387C-QU-8 | FED NATL NTG ASSOC #580167 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 93 93 95 95 (2) (2) 93 1 |.09/01/2016 |1
_31387C-06-1 |FED NATL MTG ASSOC #580177 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 610 610 635 633 (23) (23) 610 8 |.10/01/2016 _{1
_31387C-SH-2 | FED NATL MTG ASSOC #580233 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,823 6,823 7,165 7,257 (434) (434) 6,823 92 |.08/01/2031 _[1
_31387D-AJ-8 |FED NATL MTG ASSOC #580609 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 758 758 759 762 (4) (4) 758 8 |.05/01/2031 _[1._.
_31387D-BR-Q | FED NATL MTG ASSOC #580648 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 161 161 168 172 (10) (10) 161 3 1.05/01/2031 _[1._.
_31387D-JH-3 | FED NATL NTG ASSOC #580864 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,010 1,010 1,049 1,050 (39) (39) 1,010 16 |.05/01/2016 |1
_31387D-KZ-1 |FED NATL NTG ASSOC #580912 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 4 4 4 (1) (1) %2 1 |.05/01/2016 |1
_31387D-NI-7 | FED NATL MTG ASSOC #580996 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,777 3,777 3,797 3,827 (50) (50) 3,777 55 |.05/01/2031 _[1...
_31387D-SI-0 | FED NATL MTG ASSOC #581133 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,870 6,870 7,134 7,087 (218) (218) 6,870 112 |.05/01/2016 _{1..
_31387D-TN-Q | FED NATL NTG ASSOC #581157 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,063 4,063 4,267 4,388 (324) (324) 4,063 66 |.04/01/2031 _[1
_31387D-XQ-7 |FED NATL MTG ASSOC #581287 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 21 21 (1) (1) 20 .05/01/2031 _|1
_31387D-37-4 |FED NATL MTG ASSOC #581410 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,530 6,530 6,851 6,924 (394) (394) 6,530 105 |.06/01/2031 _[1..
_31387D-41-6 | FED NATL MTG ASSOC #581437 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 260 260 272 278 (18) (18) 260 4 1.06/01/2031 _[1._.
_31387E-CT-2 |FED NATL MTG ASSOC #581582 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,012 1,012 1,063 1,078 (67) (67) 1,012 12 |.06/01/2031 |1
__31387E-E2-Q |FED NATL NTG ASSOC #581653 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,809 1,809 1,846 1,837 (28) (28) 1,809 25 |.06/01/2016 _[1
__31387E-NI-5 | FED NATL MTG ASSOC #581896 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,729 1,729 1,768 1,762 (33) (33) 1,729 22 .07/01/2016 _{1..
__31387E-TL-1 |FED NATL MTG ASSOC #582055 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 83 83 86 93 (11) (1) 83 1 1.05/01/2031 1.
_31387F-N2-6 | FED NATL NTG ASSOC #582809 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 51 51 54 58 (7) (7) 51 1 |.04/01/2031 |1
_31387F-R9-7 |FED NATL NTG ASSOC #582912 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,014 1,014 1,053 1,050 (36) (36) 1,014 16 |.06/01/2016 |1
_31387J-Ql-1 | FED NATL MTG ASSOC #585560 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 111 111 14 113 (2) (2) 111 2 |.06/01/2016 _[1...
_31387J-VI-3 | FED NATL MTG ASSOC #585729 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 174 174 179 177 (3) (3) 174 2 |.05/01/2016 _[1..
_31387K-BV-4 |FED NATL NTG ASSOC #586052 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27,472 27,472 26,862 27,195 211 211 27,472 338 |.06/01/2016 |1
_31387M-A6-6 | FED NATL MTG ASSOC #587829 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,474 13,474 13,822 13,761 (287) (287) 13,474 233 |.09/01/2016 |1
_31387M-Qi-2 | FED NATL NTG ASSOC #588269 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 189 189 193 193 (4) (4) 189 3 |.06/01/2016 _{1
__31387N-YP-6 |FED NATL NTG ASSOC #589418 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 766 766 79 792 (26) (26) 766 12 |.07/01/2016 |1
_31387N-ZK-6 | FED NATL NTG ASSOC #589446 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 36 37 (1) (1) 36 .07/01/2016 _|1
_31387N-29-1 |FED NATL MTG ASSOC #589468 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20 20 20 21 (1) (1) 20 07/01/2016 __|1...
__31387N-6D-4 |FED NATL MTG ASSOC #589568 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,759 1,759 1,799 1,789 (30) (30) 1,759 28 |.04/01/2016 _[1..
_31387P-QF-2 |FED NATL NTG ASSOC #590054 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,373 2,373 2,400 2,385 (12) (12) 2,373 34 |.06/01/2016 _{1
_31387P-0Z-8 |FED NATL MTG ASSOC #590072 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,905 1,905 1,945 1,94 (35) (35) 1,905 28 |.06/01/2016 _[1
_31387P-SH-6 | FED NATL MTG ASSOC #590120 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,089 1,089 1,112 1,110 (21 (21 1,089 13 [.07/01/2016 1.
_313870-UH-1 | FED NATL MTG ASSOC #591084 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 539 539 553 557 (17) (17) 539 8 |.08/01/2016 1.
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313870-6Y-1 |FED NATL NTG ASSOC #591387 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 917 917 955 946 (29) (29) 917 12 [.00/01/2016 |1
_313870-7J-3 |FED NATL MTG ASSOC #591397 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27 27 28 33 (6) (6) 27 .08/01/2031 _|1...
_31387R-AU-2 |FED NATL NTG ASSOC #591419 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,762 5,762 5,882 5,879 (116) (116) 5,762 84 |.09/01/2016 {1
_31387R-B5-6 | FED NATL MTG ASSOC #591460 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 125 125 128 128 (3) (3) 125 2 |.08/01/2016 _{1
_31387R-5L-8 |FED NATL MTG ASSOC #592251 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65 65 67 69 (4) (4) 65 1 |.09/01/2031 |1
_31387S-VS-2 | FED NATL NTG ASSOC #592925 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 76 76 77 78 (2) (2) 76 1 |.07/01/2016 |1
_313875-26-0 | FED NATL MTG ASSOC #593075 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 267 267 279 292 (26) (26) 267 4 1.07/01/2031 _[1
_313875-25-4 |FED NATL MTG ASSOC #593085 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 85 85 88 93 (8) (8) 85 1 1.07/01/2031 1.
_31387S-37-1 |FED NATL MTG ASSOC #593110 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 50 50 52 52 (1) (1) 50 1 1.07/01/2016 1.
_31387S-56-7 | FED NATL MTG ASSOC #593147 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,256 1,256 1,282 1,287 (31) (31) 1,256 18 |.08/01/2016 |1
_31387S-5H-5 | FED NATL MTG ASSOC #593148 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 953 953 978 972 (18) (18) 953 15 |.08/01/2016 |1
_31387S-5X-0 | FED NATL MTG ASSOC #593162 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 84 84 88 93 (9) (9) 84 1 |.08/01/2031 1.
_31387T-AH-7 |FED NATL MTG ASSOC #593208 _. _|.02/01/2011 __| SCHEDULED REDEMPTION ____ 17,556 17,556 18,349 18,928 (1,372) (1,372) 17,556 205 |.08/01/2031 1.
_31387U-B2-6 | FED NATL NTG ASSOC #594157 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7} 7] 9% 104 (12) (12) 7} 1 |.08/01/2031 |1
_31387U-CS-8 | FED NATL MTG ASSOC #594181 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 187 137 143 156 (19) (19) 137 2 |.06/01/2031 _{1
_31387U-SL-6 |FED NATL MTG ASSOC #594623 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,850 3,850 3,930 3,912 (62) (62) 3,850 56 |.06/01/2016 _[1..
_31387U-TJ-0 |FED NATL MTG ASSOC #594653 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 163 163 173 183 (19) (19) 163 3 1.06/01/2031 _[1._.
_31387V-WR-6 | FED NATL NTG ASSOC #595656 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 151 151 157 152 (1) (1) 151 2 |.04/01/2016 _{1
_31387V-YQ-6 |FED NATL MTG ASSOC #595719 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,285 1,285 1,312 1,311 (26) (26) 1,285 19 |.08/01/2016 |1
_313871-J3-2 | FED NATL MTG ASSOC #596182 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 502 502 505 539 (37) (37) 502 8 |.00/01/2031 _[1._.
_31387-LT-2 | FED NATL MTG ASSOC #596238 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30 30 32 32 (2) (2) 30 07/01/2031 |1
_313870-0G-5 | FED NATL MTG ASSOC #596355 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,781 1,781 1,818 1,814 (34) (34) 1,781 26 |.07/01/2016 _{1
_313871-QH-3 | FED NATL NTG ASSOC #596356 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,601 1,601 1,634 1,632 (31) (31) 1,601 23 |.07/01/2016 _{1
_31387W-TT-4 |FED NATL MTG ASSOC #596462 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 405 405 425 435 (30) (30) 405 5 1.08/01/2031 _[1...
_31387-ZK-6 | FED NATL MTG ASSOC #596646 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,747 4,747 4,845 4,876 (129) (129) 4,747 54 |.08/01/2016 _[1...
_31387X-HX-6 | FED NATL NTG ASSOC #597046 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 446 446 455 455 (9) (9) 446 6 |.09/01/2016 _{1
_31387X-JE-6 |FED NATL MTG ASSOC #597061 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 199 199 208 221 (22) (22) 199 3 1.00/01/2031 _{1
_31387X-JP-1 | FED NATL NTG ASSOC #597070 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 71 72 72 (1) (1) 7 1 |.09/01/2016 |1
_31387Y-MK-6 | FED NATL MTG ASSOC #598062 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 78 78 80 84 (6) (6) 78 1 |.08/01/2031 |1
_31387Y-TE-3 |FED NATL NTG ASSOC #598249 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7 77 79 80 (2) (2) 7 1 |.07/01/2016 |1
_31388A-KR-4 |FED NATL MTG ASSOC #598904 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65 65 68 72 (7) (7) 65 1 |.10/01/2031 1.
_31388A-K9-4 |FED NATL MTG ASSOC #598920 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29,212 29,212 29,819 29,909 (697) (697) 29,212 472 | 11/01/2016 1.
_31388A-QT-4 |FED NATL MTG ASSOC #599066 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33 33 34 39 (6) (6) 33 .08/01/2031 _|1
_31388A-W2-6 | FED NATL MTG ASSOC #599265 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 153 153 156 156 (3) (3) 153 2 |.08/01/2016 _{1
_31388A-YS-7 |FED NATL MTG ASSOC #599321 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ a 47 49 56 (9) (9) 4 1 1.07/01/2031 1.
_31388B-02-1 |FED NATL MTG ASSOC #599973 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 812 812 829 827 (15) (15) 812 12 |.08/01/2016 1.
_31388B-X8-0 | FED NATL MTG ASSOC #600203 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37 37 39 41 (4) (4) 37 1 |.07/01/2031 |1
_31388B-2Y-1 |FED NATL MTG ASSOC #600259 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,102 6,102 6,357 6,298 (197) (197) 6,102 87 |.08/01/2016 _{1
_313888-22-8 |FED NATL MTG ASSOC #600260 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,619 5,619 5,736 5,755 (136) (136) 5,619 88 |.08/01/2016 _[1...
_31388C-76-9 |FED NATL MTG ASSOC #601295 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 84 84 87 90 (5) (5) 84 1 |.08/01/2031 1.
_31388D-DP-0 | FED NATL MTG ASSOC #601410 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 52 52 53 53 (1) (1) 52 1 |.10/01/2016 |1
_31388D-DII-5 | FED NATL MTG ASSOC #601417 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,457 19,457 20,336 21,114 (1,657) (1,657) 19,457 340 |.11/01/2031 |1
_31388D-P4-4 |FED NATL MTG ASSOC #601743 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 108 108 110 110 (2) (2) 108 2 |.08/01/2016 _[1..
_31388D-YP-7 |FED NATL MTG ASSOC #602018 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,215 1,215 1,242 1,238 (23) (23) 1,215 19 |.08/01/2016 1.
_31388D-Y7-7 |FED NATL NTG ASSOC #602034 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 4 44 (4) (4) 4 1 |.08/01/2031 |1
_31388D-2G-6 |FED NATL MTG ASSOC #602043 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,331 1,331 1,358 1,360 (29) (29) 1,331 19 |.08/01/2016 |1
__31388E-FY-7 |FED NATL MTG ASSOC #602383 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,438 1,438 1,468 1,466 (28) (28) 1,438 21 .08/01/2016 _[1...
__31388E-T7-1 |FED NATL MTG ASSOC #602774 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 86 86 90 90 (3) (3) 86 1 |.06/01/2016 _|1...
__31388E-W4-4 |FED NATL NTG ASSOC #602867 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 606 606 619 623 (16) (16) 606 9 |.10/01/2016 _{1
_31388F-FX-6 |FED NATL MTG ASSOC #603282 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,857 2,857 2,986 3,265 (408) (408) 2,857 43 |.09/01/2031 _[1
_31388G-UN-9 | FED NATL NTG ASSOC #604597 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,657 1,657 1,704 1,702 (46) (46) 1,657 24 1.09/01/2031 _[1
_31388H-R4-3 | FED NATL NTG ASSOC #605407 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 59 59 63 63 (4) (4) 59 1 |.05/01/2031 |1
_31388H-TY-5 |FED NATL MTG ASSOC #605467 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 102 102 108 112 (10) (10) 102 2 |.08/01/2031 _{1
_31388J-XL-4 |FED NATL MTG ASSOC #606483 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18 18 18 18 18 .09/01/2016 __|1....
_31388K-D9-0 |FED NATL MTG ASSOC #606828 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,177 2,177 2,286 2,283 (106) (106) 2,177 24 1.10/01/2031 _[1..
_31388K-K6-8 | FED NATL MTG ASSOC #607017 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 217 217 282 282 (6) (6) 217 4 .10/01/2016 _{1
_31388K-PK-2 | FED NATL NTG ASSOC #607126 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,858 1,858 1,864 1,864 (6) (6) 1,858 27 |.11/01/2031 _[1
_31388K-0F-2 | FED NATL MTG ASSOC #607154 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,172 1,172 1,677 12,681 (1,508) (1,508) 1,172 195 |.11/01/2031 _[1._.
_31388K-W4-0 | FED NATL MTG ASSOC #607367 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 238 238 238 239 (1) (1) 238 3 | 11/01/2031 1. .
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__31388K-4F-6 |FED NATL NTG ASSOC #607522 | ... -03/01/2011 _| SCHEDULED REDENPTION ____ 7,422 7,422 7,438 7,453 (31) (31) 7,422 120 [11/01/2031 |1
_31388K-7A-4 |FED NATL MTG ASSOC #607589 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61 61 62 63 (1) (1) 61 1 |.11/01/2016 1.
_31388L-05-2 |FED NATL NTG ASSOC #608076 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 12 12 12 .10/01/2031 _|1
_31388L-U7-3 | FED NATL NTG ASSOC #608206 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,427 10,427 10,536 10,548 (121) (121) 10,427 115 |.01/01/2032 _{1
_31388M-J0-2 | FED NATL MTG ASSOC #608771 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10, 124 10, 124 10,285 10,239 (115) (115) 10,124 155 |.00/01/2016 _{1
_313880-K4-9 | FED NATL NTG ASSOC #608815 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,350 3,350 3,404 3,386 (36) (36) 3,350 49 |.09/01/2016 _{1
_31388M-S7-4 | FED NATL NTG ASSOC #609042 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,181 1,181 1,205 1,210 (29) (29) 1,181 17 |.09/01/2016 |1
_31388M-UA-4 |FED NATL MTG ASSOC #609077 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22 222 221 227 (5) (5) 222 3 1.00/01/2016 _[1..
_31388M-5X-2 | FED NATL MTG ASSOC #609362 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 920 920 939 9 (20) (20) 920 13 [.10/01/2016 1.
__31388N-BN-5 | FED NATL NTG ASSOC #609445 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 161 161 170 175 (15) (15) 161 3 1.07/01/2031 _{1
__31388N-CR-5 |FED NATL NTG ASSOC #609480 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 101 101 105 111 (11) (1) 101 2 |.10/01/2031 _{1
__31388N-FK-7 | FED NATL MTG ASSOC #609570 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 838 838 855 857 (19) (19) 838 12 [.11/01/2016 1.
__31388N-GI-0 | FED NATL MTG ASSOC #609613 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,410 1,410 1,440 1,436 (25) (25) 1,410 20 |.11/01/2016 _[1...
_31388P-CS-8 | FED NATL MTG ASSOC #610381 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 145 145 151 157 (12) (12) 145 2 |.10/01/2031 _{1
_.313880-W8-8 | FED NATL MTG ASSOC #611871 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 671 671 685 688 (18) (18) 671 10 [.11/01/2016 |1
_31388S-AN-5 |FED NATL MTG ASSOC #613013 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 % 28 (3) (3) 25 .05/01/2031 _|1...
_313885-26-9 |FED NATL MTG ASSOC #613775 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 64 64 67 67 (3) (3) 64 1 |.11/01/2016 1.
_31388T-MZ-3 |FED NATL NTG ASSOC #614276 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 264 264 217 275 (11 (11 264 4 1.01/01/2032 _{1
_31388T-WE-Q | FED NATL MTG ASSOC #614545 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9% 94 100 103 (9) (9) 9% 2 |.07/01/2031 _[1
_31388U-PG-9 |FED NATL MTG ASSOC #615223 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,73 3,723 3,822 3,779 (57) (57) 3,723 48 | 11/01/2016 _[1...
_31388U-PK-0 | FED NATL MTG ASSOC #615226 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 221 232 232 (5) (5) 21 4 |.11/01/2016 _[1._.
_31388V-M-7 | FED NATL NTG ASSOC #616064 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,812 13,812 14,028 13,950 (138) (138) 13,812 175 |.11/01/2016 _{1
_31388V-M2-1 | FED NATL MTG ASSOC #616077 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,166 23,166 23,647 23,578 (412) (412) 23,166 294 | .11/01/2016 |1
_31388V-RS-Q | FED NATL MTG ASSOC #616197 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 962 962 1,005 1,04 (79) (79) 962 15 [.12/01/2031 _|1._.
_31388I-R2-4 | FED NATL MTG ASSOC #617105 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,519 1,519 1,535 1,546 (26) (26) 1,519 21 |.12/01/2031 _[1...
_31388X-AD-6 | FED NATL MTG ASSOC #617504 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 795 795 827 822 (27) (27) 795 1 [.01/01/2017 |1
_31388X-R9-7 |FED NATL NTG ASSOC #618012 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,359 9,359 9,457 9,478 (119) (119) 9,359 130 |.02/01/2032 {1
_31388X-UC-6 | FED NATL NTG ASSOC #618079 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,112 2,112 2,156 2,152 (39) (39) 2,112 31 |.12/01/2016 _{1
_31388X-X6-6 | FED NATL MTG ASSOC #618201 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,612 2,612 2,686 2,684 (72) (72) 2,612 34 |.11/01/2031 _[1
_31388Y-FIl-7 | FED NATL NTG ASSOC #618581 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 134 134 140 151 (16) (16) 134 2 |.08/01/2031 _{1
_31389A-CN-1 | FED NATL MTG ASSOC #619377 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 12 13 (1) (1) 12 .02/01/2032 _|1...
_31389A-RK-1 | FED NATL MTG ASSOC #619790 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 388 388 392 395 (7) (7) 388 6 |.12/01/2031 _[1._.
_31380A-52-2 | FED NATL NTG ASSOC #620164 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 132 132 139 140 (7) (7) 132 2 |.12/01/2031 _[1
_31389D-TA-5 | FED NATL NTG ASSOC #622545 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 160 160 161 162 (3) (3) 160 2 |.00/01/2031 _{1
_31389D-V3-8 |FED NATL MTG ASSOC #622634 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 156 156 156 157 (1) (1) 156 2 |.06/01/2031 _[1...
__31389E-AK-1 |FED NATL MTG ASSOC #622910 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30,453 30,453 30,453 30,453 30,453 317 [.10/01/2031 _|1._.
__31389E-MP-7 |FED NATL MTG ASSOC #623266 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 24 25 % (1) (1) 24 .04/01/2016 _|1
_31389E-MQ-5 | FED NATL MTG ASSOC #623267 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 43,329 43,329 44,670 44,871 (1,541) (1,541) 43,329 647 |.06/01/2021 |1
__31389F-FI-9 | FED NATL MTG ASSOC #623972 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4 41 43 47 (6) (6) 4 1 1.01/01/2032 1.
_31380F-05-4 |FED NATL MTG ASSOC #624276 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,066 4,066 4,175 4,140 (74) (74) 4,066 46 |.01/01/2017 _[1...
_31389F-SU-7 |FED NATL MTG ASSOC #624331 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,393 3,303 3,524 3,638 (244) (244) 3,393 43 |.02/01/2032 _[1
_31389G-W5-5 | FED NATL MTG ASSOC #625368 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 966 966 969 975 (9) (9) 966 14 |.02/01/2032 |1
_31380H-LV-6 |FED NATL MTG ASSOC #625041 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,333 2,333 2,402 2,385 (52) (52) 2,333 33 |.03/01/2017 _[1...
_31389H-NC-8 |FED NATL MTG ASSOC #625987 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,221 1,221 1,250 1,251 (31) (31) 1,221 15 [.01/01/2017 1.
_31389H-NF-1 | FED NATL NTG ASSOC #625990 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 26,665 26,665 27,379 27,053 (388) (388) 26,665 316 |.12/01/2016 |1
_31389J-TH-7 |FED NATL NTG ASSOC #627052 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,334 15,334 15,515 15,750 (416) (416) 15,334 248 |.02/01/2032 |1
31389J-VJ-0 |FED NATL MTG ASSOC #627117 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 958 958 1,005 1,045 (87) (87) 958 15 [.02/01/2032 1.
_31389K-XN-6 | FED NATL MTG ASSOC #628085 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 805 805 845 862 (57) (57) 805 12 |.02/01/2082 1.
_31380K-2L-4 |FED NATL MTG ASSOC #628179 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38 38 40 44 (6) (6) 38 1 |.02/01/2032 |1
_31380L-VB-2 |FED NATL NTG ASSOC #628910 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 82 82 87 88 (6) (6) 82 1 1.03/01/2032 |1
_31380L-3R-8 |FED NATL NTG ASSOC #629108 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,829 1,829 1,903 1,899 (70) (70) 1,829 25 |.04/01/2017 _[1
_31380M-C0-8 | FED NATL MTG ASSOC #629279 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,139 2,139 2,244 2,317 (178) (178) 2,139 28 |.02/01/2032 {1
_31380M-XZ-5 | FED NATL NTG ASSOC #629896 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,906 5,906 6,202 6,363 (457) (457) 5,906 96 |.09/01/2032 (1
_31389N-HU-2 |FED NATL MTG ASSOC #630343 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 85 85 89 95 (10) (10) 85 1 |.04/01/2082 1.
_31389N-R3-1 |FED NATL MTG ASSOC #630606 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,595 1,595 1,631 1,653 (58) (58) 1,595 25 1.05/01/2032 _[1...
__31380N-WF-8 |FED NATL MTG ASSOC #630746 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 228 228 238 254 (26) (26) 228 4 |.05/01/2032 _{1
_313890-Mi-7 | FED NATL NTG ASSOC #632264 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12 12 13 13 (1) (1) 12 .03/01/2032 _|1
_313890-XF-0 | FED NATL MTG ASSOC #632578 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,001 4,001 4,048 4,101 (100) (100) 4,001 55 |.02/01/2032 _[1...
__31380R-B8-8 | FED NATL MTG ASSOC #632863 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 1,072 1,072 1,116 1,116 (43) (43) 1,072 15 | .04/01/2017 1.
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__31380R-VP-8 |FED NATL NTG ASSOC #633422 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 34 34 36 36 (2) (2) 34 03/01/2032 |1
__31389R-ZK-5 |FED NATL MTG ASSOC #633546 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,292 7,292 7,407 7,372 (79) (79) 7,292 90 |.07/01/2017 _{1...
_313895-DD-3 | FED NATL MTG ASSOC #633800 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,946 3,946 3,946 3,946 3,946 52 |.12/01/2031 _[1
_313895-611-9 | FED NATL MTG ASSOC #634585 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 28 28 29 30 (2) (2) 28 .01/01/2032 _|1
_31380T-E6-5 | FED NATL MTG ASSOC #634757 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,826 6,826 7,003 6,940 (114) (114) 6,826 85 |.03/01/2017 _[1
_31389T-FH-0 | FED NATL NTG ASSOC #634768 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,836 10,836 11,004 10,936 (101) (101) 10,836 135 |.03/01/2017 _{1
_31389U-KV-0 | FED NATL NTG ASSOC #635808 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 290 290 303 317 (27) (27) 290 5 |.03/01/2032 _{1
_31389U-RF-8 |FED NATL MTG ASSOC #635986 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,836 3,836 4,028 4,067 (231) (231) 3,836 62 |.04/01/2032 _[1...
_31389U-7A-1 |FED NATL MTG ASSOC #636389 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,370 7,370 7,740 8,018 (648) (648) 7,370 119 |.04/01/2032 _[1..
_31389V-N4-5 | FED NATL NTG ASSOC #636811 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 242 242 248 256 (14) (14) 242 4 |.04/01/2032 _[1
_31389V-RL-3 |FED NATL MTG ASSOC #636891 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 503 503 523 531 (28) (28) 503 8 |.04/01/2032 _{1
_31389V-TY-3 |FED NATL MTG ASSOC #636967 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 84 84 87 89 (5) (5) 84 1 |.04/01/2032 1.
_31380V-6K-8 |FED NATL MTG ASSOC #637274 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,126 3,126 3,133 3,134 (8) (8) 3,126 50 |.05/01/2032 _[1...
_31389V-7L-5 |FED NATL NTG ASSOC #637299 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 432 432 449 455 (23) (23) 432 8 |.04/01/2032 _{1
_31380-AB-1 | FED NATL MTG ASSOC #637302 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,679 14,679 15,243 15,453 (774) (774) 14,679 275 |.04/01/2032 |1
_31389-AN-5 |FED NATL MTG ASSOC #637321 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 262 262 275 282 (20) (20) 262 4 1.07/01/2032 _[1...
_31380W-EA-Q | FED NATL MTG ASSOC #637429 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 745 745 766 776 (30) (30) 745 11 [.08/01/2082 1.
_313890-YG-4 |FED NATL MTG ASSOC #638011 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 570 570 583 590 (19) (19) 570 9 |.04/01/2032 _{1
_31389X-JK-0 |FED NATL NTG ASSOC #638466 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 467 467 485 492 (24) (24) 467 8 |.03/01/2032 _{1
_31389Y-AE-1 |FED NATL MTG ASSOC #639105 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46 46 46 47 46 1 1.07/01/2032 1.
_31389Y-AL-5 |FED NATL MTG ASSOC #639111 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 248 248 249 250 (2) (2) 248 4 1.07/01/2032 _[1...
_31389Y-CJ-8 |FED NATL NTG ASSOC #639173 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,981 12,981 13,347 13,337 (357) (357) 12,981 210 |.08/01/2032 |1
_31380Y-03-8 | FED NATL NTG ASSOC #639574 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,058 1,058 1,106 1,134 (76) (76) 1,058 16 |.03/01/2032 |1
_31389Y-UZ-2 | FED NATL MTG ASSOC #639700 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,009 2,009 2,015 2,020 (12) (12) 2,009 32 |.03/01/2032 _[1..
_31390A-BU-3 |FED NATL MTG ASSOC #640051 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 153 153 153 153 (1) (1) 153 2 |.04/01/2032 _[1._.
_31390A-B4-1 | FED NATL MTG ASSOC #640059 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 350 350 368 381 (31) (31) 350 6 |.03/01/2032 _{1
_313908-D4-7 |FED NATL MTG ASSOC #641023 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 50 50 51 51 (1) (1) 50 1 |.05/01/2032 |1
__31390B-ED-6 |FED NATL MTG ASSOC #641032 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 768 768 799 792 (24) (24) 768 10 [.01/01/2018 |1
_31390B-E8-7 |FED NATL MTG ASSOC #641059 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,418 15,418 15,451 15,484 (66) (66) 15,418 249 |.05/01/2032 |1
_31390B-KV-9 | FED NATL NTG ASSOC #641208 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 174 174 182 192 (18) (18) 174 3 |.06/01/2032 _{1
_31390B-PE-2 |FED NATL MTG ASSOC #641321 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 216 216 221 234 (17) (17) 216 3 |.04/01/2032 _[1...
_31390B-PH-5 |FED NATL MTG ASSOC #641324 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 79 79 82 88 (9) (9) 79 1 |.04/01/2082 1.
_31390B-PL-6 |FED NATL NTG ASSOC #641327 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,231 5,231 5,384 5,386 (155) (155) 5,231 53 |.04/01/2032 {1
_31390B-QV-3 | FED NATL NTG ASSOC #641368 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 129,378 129,378 134,917 138,641 (9,262) (9,262) 129,378 1,621 |.04/01/2032 _|1
_31390B-YA-0 |FED NATL MTG ASSOC #641605 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 39 39 40 41 (3) (3) 39 1 |.04/01/2032 1.
_31390B-3G-1 |FED NATL MTG ASSOC #641699 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 103 103 105 103 103 1 1.06/01/2032 1.
_31390C-NX-0 | FED NATL NTG ASSOC #642206 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 318 318 319 320 (2) (2) 318 5 |.05/01/2032 _{1
_31390C-TD-8 | FED NATL MTG ASSOC #642348 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38,683 38,683 40,599 40,062 (1,379) (1,379) 38,683 623 |.05/01/2032 |1
_31390D-AR-5 | FED NATL MTG ASSOC #642716 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 139 139 145 144 (5) (5) 139 2 |.06/01/2032 _[1..
__31390E-HN-5 |FED NATL MTG ASSOC #643837 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,099 5,099 5,312 5,278 (179) (179) 5,099 67 |.05/01/2017 _[1...
__31390E-SP-8 |FED NATL NTG ASSOC #644126 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 455 455 456 457 (2) (2) 455 7 |.05/01/2032 _{1
_31390F-C7-2 | FED NATL NTG ASSOC #644594 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 84 84 86 86 (2) (2) 84 1 |.05/01/2032 |1
_31390F-UD-9 |FED NATL MTG ASSOC #645080 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 654 654 683 696 (43) (43) 654 10 |.06/01/2032 1.
_31390G-GV-3 | FED NATL MTG ASSOC #645612 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 414 414 434 440 (26) (26) 414 5 |.06/01/2032 _[1...
__31390H-FP-5 | FED NATL MTG ASSOC #646474 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 191 191 200 207 (16) (16) 191 3 |.06/01/2032 _{1
_31390H-Ki-4 | FED NATL NTG ASSOC #646609 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,064 2,064 2,167 2,173 (109) (109) 2,064 33 |.07/01/2032 {1
_31390H-0C-2 | FED NATL MTG ASSOC #646751 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 171 179 196 (25) (25) 17 2 |.10/01/2032 _[1..
__31390H-ON-8 | FED NATL MTG ASSOC #646761 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8 8 8 9 (1) (1) 8 .01/01/2033 _|1...
_31390J-CP-4 |FED NATL NTG ASSOC #647278 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 378 378 396 403 (25) (25) 378 6 |.05/01/2032 _{1
_31390J-CX-7 |FED NATL NTG ASSOC #647286 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 81 81 83 85 (4) (4) 81 1 |.05/01/2032 |1
_31390J-EP-2 | FED NATL NTG ASSOC #647342 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 315 315 317 318 (2) (2) 315 5 |.07/01/2032 _{1
_31390J-J9-3 | FED NATL NTG ASSOC #647488 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 511 511 514 515 (4) (4) 511 7 |.06/01/2032 _{1
_31390J-2L-8 |FED NATL NTG ASSOC #647947 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 623 623 633 632 (9) (9) 623 9 |.06/01/2032 _{1
31390J-20-3 |FED NATL MTG ASSOC #647983 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 184 184 193 200 (16) (16) 184 3 1.03/01/2032 _[1...
_31390J-32-2 | FED NATL MTG ASSOC #648016 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 627 627 631 634 (7) (7) 627 7 .07/01/2032 _[1...
_31390K-MJ-4 | FED NATL NTG ASSOC #648461 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 782 782 826 878 (96) (96) 782 13 [.07/01/2032 |1
__31390K-RX-8 | FED NATL NTG ASSOC #648602 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25 25 25 25 25 .07/01/2032 _|1
_31390L-E4-4 |FED NATL MTG ASSOC #649155 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,197 2,197 2,297 2,296 (99) (99) 2,197 35 |.07/01/2032 _[1..
_31390L-SX-5 | FED NATL MTG ASSOC #649534 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 251 251 263 255 (4) (4) 251 4 1.06/01/2032 f1....._.
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_31390L-WA-0 |FED NATL NTG ASSOC #649641 | -03/01/2011 _| SCHEDULED REDENPTION ____ 35 35 35 35 35 07/01/2032 |1
_31390M-QJ-6 | FED NATL MTG ASSOC #650357 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 480 480 504 510 (30) (30) 480 7 |.11/01/2032 _[1...
_31390M-YU-2 | FED NATL NTG ASSOC #650623 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23 23 23 24 23 .07/01/2032 _|1
_31390N-00-8 | FED NATL MTG ASSOC #651263 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 86 86 91 93 (6) (6) 86 1 1.07/01/2032 |1
__31390N-TB-8 |FED NATL NTG ASSOC #651346 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 91,178 91,178 96,307 99,771 (8,593) (8,593) 91,178 1,704 |.07/01/2032 |1
_31390N-T5-1 |FED NATL NTG ASSOC #651372 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 59 59 60 60 (1) (1) 59 1 1.07/01/2032 |1
_31390N-2T-8 |FED NATL NTG ASSOC #651586 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34 34 343 345 (4) (4) 34 5 |.07/01/2032 _{1
_31390N-3C-4 |FED NATL MTG ASSOC #651595 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40,506 40,506 40,728 40,865 (358) (358) 40,506 620 |.07/01/2032 1.
_31390N-5L-2 |FED NATL MTG ASSOC #651651 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29 29 30 31 (2) (2) 29 .08/01/2032 _|1...
_31390P-CQ-8 | FED NATL MTG ASSOC #651779 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 486 486 510 530 (44) (44) 486 7 |.08/01/2032 _{1
_31390P-GK-7 | FED NATL MTG ASSOC #651902 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,588 3,588 3,610 3,637 (49) (49) 3,588 53 |.08/01/2032 (1
_313900-HX-6 | FED NATL MTG ASSOC #652846 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,652 2,652 2,783 2,901 (249) (249) 2,652 39 |.09/01/2032 _[1..
_313900-MB-8 | FED NATL MTG ASSOC #652954 __ _|.02/01/2011 __| SCHEDULED REDEMPTION ____ 24,092 24,092 25,180 26,780 (2,687) (2,687) 24,092 281 [.02/01/2032 1.
_313900-2V-6 | FED NATL NTG ASSOC #653388 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 473 473 497 514 (40) (40) 473 7 |.10/01/2032 _{1
__31390R-BH-5 | FED NATL NTG ASSOC #653540 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,896 15,896 16,679 16,935 (1,039) (1,039) 15,896 258 |.08/01/2032 |1
_31390R-EX-7 |FED NATL MTG ASSOC #653650 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 49 49 50 50 (1) (1) 49 1 |.08/01/2032 1.
_31390R-E6-6 | FED NATL MTG ASSOC #653657 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38 38 40 45 (7) (7) 38 1 |.08/01/2032 1.
_31390T-KX-6 | FED NATL NTG ASSOC #655610 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 787 787 794 791 (4) (4) 787 10 |.08/01/2032 |1
_31390T-TK-5 | FED NATL MTG ASSOC #655854 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 32 34 34 (2) (2) 7} .08/01/2032 _|1
_313907-T6-6 | FED NATL MTG ASSOC #655873 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 342 342 359 365 (23) (23) 342 5 1.08/01/2032 _[1..
_31390T-UF-4 |FED NATL MTG ASSOC #655882 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 659 659 692 708 (49) (49) 659 9 |.08/01/2032 _[1..
_31390U-AQ-9 | FED NATL NTG ASSOC #656215 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 467 467 469 an (4) (4) 467 7 |.08/01/2032 _{1
_31390U-C5-3 | FED NATL NTG ASSOC #656292 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 429 429 450 449 (21 (21) 429 6 |.09/01/2032 _{1
_31390U-D9-4 |FED NATL MTG ASSOC #656328 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 657 657 675 670 (13) (13) 657 8 |.10/01/2017 _[1._.
_31390U-0B-5 |FED NATL MTG ASSOC #656650 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 652 652 656 660 (8) (8) 652 10 [.05/01/2082 1.
_31390U-RZ-1 | FED NATL NTG ASSOC #656704 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 549 549 577 583 (33) (33) 549 8 |.08/01/2032 _{1
_31390V-KP-8 | FED NATL MTG ASSOC #657402 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 81,501 81,501 84,179 83,338 (1,837) (1,837) 81,501 933 [.11/01/2017 |1
_313900-41-1 | FED NATL NTG ASSOC #658828 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24 24 25 % (2) (2) 24 .08/01/2032 _|1
_31390X-UY-4 |FED NATL NTG ASSOC #659499 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,120 23,120 23,366 23,285 (165) (165) 23,120 291 |.02/01/2033 _|1
_31390Y-PP-7 | FED NATL MTG ASSOC #660230 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,008 3,008 3,159 3,201 (193) (193) 3,008 48 |.09/01/2032 _[1
_31391A-RJ-0 | FED NATL MTG ASSOC #661189 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,400 8,400 8,821 9,144 (744) (744) 8,400 136 |.07/01/2032 _[1..
_31391A-X4-6 |FED NATL MTG ASSOC #661399 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,631 2,631 2,697 2,604 (64) (64) 2,631 29 |.10/01/2032 _[1..
_31391B-DJ-3 |FED NATL NTG ASSOC #661705 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,882 1,882 1,935 1,933 (52) (52) 1,882 30 |.08/01/2032 {1
_31391B-MR-5 | FED NATL NTG ASSOC #661968 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,279 2,279 2,391 2,440 (160) (160) 2,279 30 |.10/01/2032 {1
_31391B-RY-5 |FED NATL MTG ASSOC #662103 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 53,084 53,084 54,305 53,835 (751) (751) 53,084 579 |.09/01/2017 1.
_31391B-76-6 |FED NATL MTG ASSOC #662495 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 598 598 628 632 (34) (34) 598 9 |.00/01/2032 _[1..
_31391C-NF-8 |FED NATL NTG ASSOC #662890 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,697 10,697 10,964 10,937 (239) (239) 10,697 159 |.12/01/2032 {1
_31391C-PD-1 | FED NATL MTG ASSOC #662920 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,661 12,661 13,087 12,999 (338) (338) 12,661 155 |.11/01/2017 _{1
_31391C-0A-6 |FED NATL MTG ASSOC #662949 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 120 120 123 123 (3) (3) 120 2 1.02/01/2033 _[1..
_31391C-XS-9 | FED NATL MTG ASSOC #663189 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 373 373 382 380 (6) (6) 373 4 1.00/01/2017 _[1._.
_31391D-J6-1 |FED NATL MTG ASSOC #663685 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34,716 34,716 35,678 35,248 (532) (532) 34,716 461 |.01/01/2018 _|1
_31391D-QV-8 | FED NATL NTG ASSOC #663868 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 236 236 248 255 (19) (19) 236 3 |.10/01/2032 _{1
_313916-G2-6 | FED NATL MTG ASSOC #666317 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,045 1,045 1,075 1,074 (29) (29) 1,045 14 |.09/01/2032 1.
_313916-2Y-1 |FED NATL MTG ASSOC #666891 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9% 95 99 100 (5) (5) 9% 1 |.11/01/2082 1.
_31391H-Al-6 | FED NATL NTG ASSOC #667012 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,788 2,788 2,863 2,841 (53) (53) 2,788 33 |.11/01/2017 _[1
_31391H-EQ-3 |FED NATL NTG ASSOC #667143 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 156,265 156,265 159,762 158,852 (2,587) (2,587) 156,265 2,060 |.10/01/2017 _{1
_31391H-UK-8 |FED NATL MTG ASSOC #667586 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,048 2,048 2,148 2,166 (119) (119) 2,048 24 |.10/01/2032 _[1..
_31391M-GG-2 | FED NATL MTG ASSOC #670799 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,066 4,066 4,135 4,159 (93) (93) 4,066 23 |.11/01/2032 _[1...
_31391M-4X-8 | FED NATL MTG ASSOC #671438 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 28 28 30 31 (3) (3) 28 .10/01/2032 _|1
_31391M-6Y-4 |FED NATL MTG ASSOC #671487 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 938 938 953 w7 (8) (8) 938 1 [.11/01/2017 A
_31391P-29-0 |FED NATL NTG ASSOC #673168 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,152 5,152 5,191 5,182 (30) (30) 5,152 54 | 12/01/2017 _[1
_31391P-2L-9 |FED NATL NTG ASSOC #673179 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27,506 27,506 28,688 28,247 (741) (741) 27,506 367 |.02/01/2018 _|1
_31391P-5L-6 |FED NATL MTG ASSOC #673251 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 684 684 689 688 (4) (4) 684 8 |.01/01/2018 _{1
_31391S-RX-0 | FED NATL MTG ASSOC #675602 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 393 393 412 434 (40) (40) 303 6 |.01/01/2032 _[1._.
_313918-5Y-2 | FED NATL MTG ASSOC #675963 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 158 158 165 180 (22) (22) 158 3 .02/01/2032 _[1..
_31391T-WE-4 |FED NATL MTG ASSOC #676645 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,342 3,342 3,426 3,418 (75) (75) 3,342 42 1.01/01/2033 _[1
_31391U-DE-2 |FED NATL MTG ASSOC #677001 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 38 38 (2) (2) 36 1 1.01/01/2033 |1
_31391U-FJ-9 |FED NATL MTG ASSOC #677069 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,213 3,213 3,253 3,242 (29) (29) 3,213 39 |.12/01/2032 _[1...
_31391U-SA-4 | FED NATL MTG ASSOC #677413 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 13,267 13,267 13,603 13,523 (256) (256) 13,267 69 ].01/01/2033 1. .
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_31391V-HB-2 |FED NATL NTG ASSOC #678026 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 802 802 834 823 (22) (22) 802 10 [.00/01/2017 |1
_31391W-41-8 | FED NATL MTG ASSOC #679537 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 203,472 293,472 296,085 295,348 (1,876) (1,876) 203,472 3,861 |.03/01/2033 _[1..
_31391X-RL-5 | FED NATL MTG ASSOC #680091 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,963 2,963 2,985 2,981 (18) (18) 2,963 34 1.01/01/2018 _[1
_31391Y-VS-3 | FED NATL NTG ASSOC #681125 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 744 744 762 762 (18) (18) 744 10 [.02/01/2033 |1
__31400A-UN-6 | FED NATL NTG ASSOC #681989 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 404 404 425 435 (30) (30) 404 6 |.01/01/2033 _[1
__31400B-YK-6 |FED NATL NTG ASSOC #683014 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,221 3,221 3,244 3,239 (18) (18) 3,221 41 |.02/01/2018 _[1
_31400C-AQ-7 |FED NATL MTG ASSOC #683215 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21 21 2 2 (2) (2) 21 .02/01/2033 _|1
_31400D-A8-5 |FED NATL MTG ASSOC #684131 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 812 812 830 824 (12) (12) 812 9 .02/01/2018 _[1..
__31400E-V9-8 |FED NATL MTG ASSOC #685640 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,758 17,758 18,302 18,172 (414) (414) 17,758 98 |.02/01/2033 _[1..
__31400F-RF-6 | FED NATL NTG ASSOC #686386 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 177 177 181 179 (2) (2) 177 3 |.03/01/2033 _{1
__31400F-R4-1 | FED NATL NTG ASSOC #686407 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 647 647 661 657 (10) (10) 647 7 |.03/01/2018 _{1
_31400H-TG-8 |FED NATL MTG ASSOC #688251 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 89,086 89,086 90,033 89,629 (542) (542) 89,086 1,102 [.02/01/2033 _|1...
_31400J-DN-6 | FED NATL MTG ASSOC #688709 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38 38 40 40 (2) (2) 38 1 1.03/01/2033 1.
_31400K-YD-2 |FED NATL NTG ASSOC #690208 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,35 3,356 3,525 3,517 (160) (160) 3,35 49 |.03/01/2033 _[1
_31400P-KV-6 | FED NATL NTG ASSOC #693408 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 610 610 604 608 3 3 610 7 |.04/01/2018 _{1
_314000-BV-4 |FED NATL MTG ASSOC #694052 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,742 23,742 23,995 24,062 (320) (320) 23,742 220 |.04/01/2033 _|1...
_314000-JF-1 |FED NATL MTG ASSOC #694262 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 48 48 49 48 48 1 1.03/01/2033 1.
_314000-QU-0 | FED NATL NTG ASSOC #694467 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,288 1,288 1,319 1,322 (34) (34) 1,288 17 |.03/01/2033 |1
_314000-SW-4 | FED NATL NTG ASSOC #694533 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,867 2,867 2,957 2,923 (56) (56) 2,867 30 |.03/01/2033 _[1
_314000-2Z-9 |FED NATL MTG ASSOC #694760 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 42,410 42,410 42,861 42,727 (317) (317) 42,410 497 |.04/01/2033 1.
_31400U-TL-8 |FED NATL MTG ASSOC #698155 __ _|.03/01/2011 _| SCHEDULED REDEMPTION | ... | 1,300,902 | .. 1,300,902 | 1,316,554 | .. 1,309,934 (9,031) (9,030 [ 1,300,902 16,177 |.04/01/2033 _|1.__
__314000-RF-9 | FED NATL NTG ASSOC #699886 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 62 62 65 68 (5) (5) 62 1 |.04/01/2033 |1
_314000-RX-0 | FED NATL NTG ASSOC #699902 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 98,923 98,923 100,157 99,901 (977) (977) 98,923 1,354 |.04/01/2033 _|1
_31400Y-GF-7 | FED NATL MTG ASSOC #701398 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,400 2,400 2,418 2,415 (14) (14) 2,400 29 |.02/01/2018 _[1..
_31401A-HH-3 | FED NATL MTG ASSOC #702332 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,815 1,815 1,794 1,802 13 13 1,815 18 [.05/01/2018 _|1...
_31401B-P4-1 |FED NATL MTG ASSOC #703443 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,266 2,266 2,315 2,300 (34) (34) 2,266 25 1.05/01/2018 _{1
_31401C-GJ-6 | FED NATL MTG ASSOC #704101 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 28,721 28,721 29,027 28,911 (189) (189) 28,721 341 |.05/01/2033 |1
_31401C-RN-5 | FED NATL NTG ASSOC #704393 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,448 2,448 2,524 2,497 (49) (49) 2,448 33 |.05/01/2033 _[1
_31401F-XJ-0 |FED NATL MTG ASSOC #707281 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37 37 38 38 (1) (1) 37 .05/01/2033 _|1
_31401H-KB-7 | FED NATL MTG ASSOC #708690 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,198 1,198 1,224 1,216 (18) (18) 1,198 14 |.06/01/2018 |1
_31401J-56-6 |FED NATL MTG ASSOC #709841 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 707 707 724 718 (11) (1) 707 8 |.06/01/2018 _[1..
_31401J-3L-0 |FED NATL MTG ASSOC #710103 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ a 47 48 48 (1) (1) 4 1 1.05/01/2033 _|1...
_31401L-RC-9 | FED NATL MTG ASSOC #711583 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 919 919 943 934 (16) (16) 919 11 [.03/01/2018 |1
_31401V-3P-4 |FED NATL NTG ASSOC #720006 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 102,252 102,252 103,338 103,004 (842) (842) 102,252 1,241 |.07/01/2033 _|1
_31401X-HB-3 |FED NATL MTG ASSOC #721255 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 307,319 307,319 310,585 309,217 (1,897) (1,897) 307,319 3,764 |.07/01/2033 _[1...
_31401X-YB-7 |FED NATL MTG ASSOC #721706 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 64,119 64,119 64,800 64,618 (499) (499) 64,119 717 |.04/01/2033 1.
_31401X-YU-5 |FED NATL NTG ASSOC #721723 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,265 15,265 15,643 15,628 (364) (364) 15,265 227 |.06/01/2033 _|1
_31402A-RP-3 | FED NATL NTG ASSOC #723294 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,372 6,372 6,542 6,441 (69) (69) 6,372 77 1.10/01/2017 _[1
_31402B-EH-3 |FED NATL MTG ASSOC #723836 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 95,811 95,811 96,829 96,680 (869) (869) 95,811 1,166 |.06/01/2033 _|1...
_31402C-PX-4 |FED NATL MTG ASSOC #725038 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 39,545 39,545 40,340 40,037 (493) (493) 39,545 480 |.11/01/2018 _|1...
_31402C-RV-6 | FED NATL NTG ASSOC #725100 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38,101 38,101 38,901 38,638 (537) (537) 38,101 457 | .11/01/2018 |1
_31402C-TT-9 |FED NATL NTG ASSOC #725162 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 919 919 938 935 (17) (17) 919 12 |.02/01/2034 |1
_31402C-5E-8 |FED NATL MTG ASSOC #725445 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,200 9,200 9,148 9,165 35 35 9,200 90 |.05/01/2019 _[1..
_31402D-F7-0 |FED NATL MTG ASSOC #725690 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,339 13,339 13,677 13,677 (338) (338) 13,339 176 |.08/01/2034 _[1...
__31402E-KE-7 |FED NATL NTG ASSOC #726693 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 130,295 130,295 131,919 131,476 (1,181) (1,181) 130,295 1,784 |.10/01/2033 _|1
_314026-40-3 | FED NATL MTG ASSOC #729031 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,906 1,906 1,884 1,890 15 15 1,906 22 |.07/01/2018 _{1
_31402H-YP-0 |FED NATL MTG ASSOC #729818 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 367 367 375 3n (4) (4) 367 4 1.02/01/2019 _[1..
_31402J-F9-3 |FED NATL MTG ASSOC #730192 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,668 1,668 1,687 1,686 (18) (18) 1,668 22 |.08/01/2034 _[1..
_31402K-WV-3 |FED NATL NTG ASSOC #731528 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 349 349 353 351 (2) (2) 349 4 1.07/01/2018 _{1
_31402K-2L-7 |FED NATL NTG ASSOC #731679 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,009 1,009 1,031 1,022 (13) (13) 1,009 11 [.02/01/2019 |1
__31402N-J7-4 |FED NATL NTG ASSOC #733886 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,580 19,580 19,886 19,757 (178) (178) 19,580 256 |.12/01/2017 |1
_314020-BK-6 | FED NATL NTG ASSOC #734542 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 100 100 105 111 (1) (1) 100 1 |.06/01/2033 _|1
_314020-JS-1 | FED NATL NTG ASSOC #734773 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,798 1,798 1,832 1,818 (20) (20) 1,798 20 |.09/01/2018 _[1
_314020-48-4 |FED NATL MTG ASSOC #735318 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22,220 22,220 22,198 22,205 15 15 22,220 220 | .11/01/2019 1.
_314025-06-5 |FED NATL MTG ASSOC #736755 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,487 1,487 1,560 1,575 (88) (88) 1,487 21 |.08/01/2034 _[1..
_31402T-M7-7 | FED NATL MTG ASSOC #737582 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,936 8,936 9,173 9,167 (231) (231) 8,936 144 | .00/01/2033 _[1
_31402U-SV-5 | FED NATL NTG ASSOC #738632 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 722 722 730 728 (6) (6) 722 8 |.11/01/2018 _{1
_31402V-H4-5 | FED NATL MTG ASSOC #739251 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 513 513 539 553 (40) (40) 513 7 1.00/01/2033 _[1..
__31402-F4-5 | FED NATL MTG ASSOC #740087 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 661 661 677 670 (9) (9) 661 6 1.09/01/2018 1.
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__314020-CE-1 |FED NATL NTG ASSOC #740353 | -03/01/2011 _| SCHEDULED REDENPTION ____ 37,447 37,447 37,914 37,857 (410) (410) 37,447 439 [.10/01/2033 |1
_31402X-PP-5 | FED NATL MTG ASSOC #741230 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,806 1,806 1,786 1,796 10 10 1,806 20 |.09/01/2018 _[1..
_31402%-52-5 | FED NATL NTG ASSOC #741664 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,236 2,236 2,292 2,280 (44) (44) 2,236 33 |.10/01/2033 _[1
_31402Y-FH-2 | FED NATL NTG ASSOC #741868 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 196,649 196,649 200,651 198,895 (2,246) (2,246) 196,649 2,197 |.09/01/2033 _{1
_31402Y-JE-5 |FED NATL MTG ASSOC #741961 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,267 10,267 10,331 10,301 (34) (34) 10,267 126 |.09/01/2033 _[1
_31403A-MX-0 | FED NATL NTG ASSOC #742974 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 89,089 89,089 91,873 91,367 (2,277) (2,277) 89,089 1,307 [.10/01/2033 _|1
_314038-H8-9 | FED NATL MTG ASSOC #743755 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,801 3,801 3,901 3,899 (98) (98) 3,801 55 |.11/01/2033 _[1
_31403D-WF-2 | FED NATL MTG ASSOC #745946 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,995 36,995 36,741 36,696 299 299 36,995 444 | 11/01/2036 1.
_31403D-4H-9 |FED NATL MTG ASSOC #746124 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 92,261 92,261 94,607 94,407 (2,146) (2,146) 92,261 1,031 [.05/01/2023 _|1...
_31403G-XW-7 | FED NATL MTG ASSOC #748693 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,295 3,295 3,430 3,530 (235) (235) 3,295 48 |.10/01/2033 _[1
_31403G-24-7 |FED NATL NTG ASSOC #748763 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,628 13,628 14,088 13,984 (356) (356) 13,628 167 |.11/01/2018 _{1
_31403G-5B-4 |FED NATL MTG ASSOC #748842 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27,609 27,609 28,754 29,382 (1,773) (1,773) 27,609 314 |.06/01/2022 1.
__31403H-E5-5 |FED NATL MTG ASSOC #749056 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,181 19,181 18,861 18,966 216 216 19,181 192 |.11/01/2033 _[1...
_31403J-21-1 |FED NATL NTG ASSOC #750548 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31,905 31,905 31,366 31,631 274 274 31,905 406 |.02/01/2034 |1
_31403K-R4-7 |FED NATL NTG ASSOC #751207 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,614 14,614 14,975 14,957 (342) (342) 14,614 217 |.01/01/2034 |1
__31403M-E5-4 |FED NATL MTG ASSOC #752656 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 266,565 266,565 271,540 270,686 (4,121) (4,121) 266,565 3,255 |.02/01/2034 _[1...
_314030-UU-1 | FED NATL MTG ASSOC #753095 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 208,460 208,460 212,760 211,832 (3,372) (3,372) 208,460 2,814 | 12/01/2033 _[1...
_314030-NJ-5 | FED NATL NTG ASSOC #754693 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,425 1,425 1,469 1,489 (63) (63) 1,425 19 [.11/01/2033 |1
__31403R-AX-6 |FED NATL NTG ASSOC #755222 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 141 141 142 142 (2) (2) 141 2 |.11/01/2033 _{1
_314035-FA-Q |FED NATL MTG ASSOC #756261 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20,346 20,346 20,006 20,021 325 325 20,346 220 |.11/01/2033 1.
_314035-K9-6 | FED NATL MTG ASSOC #756420 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,887 21,887 22,900 22,582 (696) (696) 21,887 243 | .08/01/2034 1.
_31403T-R9-7 |FED NATL NTG ASSOC #757512 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 117,293 117,293 119,795 118,591 (1,298) (1,298) 117,293 1,297 |.02/01/2034 _|1
_314037-5)1-2 | FED NATL MTG ASSOC #757852 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,764 5,764 5,508 5,679 85 85 5,764 62 |.08/01/2020 _[1
_31403U-GR-6 | FED NATL MTG ASSOC #758108 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,048 1,048 1,059 1,055 (7) (7) 1,048 1 [.12/01/2018 _|1...
_31403V-YT-0 |FED NATL MTG ASSOC #759522 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,699 4,699 4,619 4,647 52 52 4,699 59 |.02/01/2034 _[1...
_31403V-2J-1 |FED NATL NTG ASSOC #759545 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 489 489 480 481 8 8 489 6 |.02/01/2034 _[1
_31403X-PA-7 | FED NATL NTG ASSOC #761017 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 352 352 356 355 (3) (3) 352 3 |.12/01/2018 _{1
_31403X-0D-0 | FED NATL MTG ASSOC #761052 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 781 781 790 789 (9) (9) 781 10 [.12/01/2033 |1
_31403Y-B3-6 |FED NATL MTG ASSOC #761558 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,365 8,365 8,225 8,264 101 101 8,365 113 |.12/01/2033 _{1
_31404A-NU-4 | FED NATL NTG ASSOC #762803 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,339 1,339 1,368 1,356 (18) (18) 1,339 14 |.10/01/2018 |1
_31404A-VR-2 | FED NATL MTG ASSOC #763024 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,721 7,721 7,779 7,765 (45) (45) 7,721 94 |.08/01/2018 _[1..
_31404A-7D-0 |FED NATL MTG ASSOC #763292 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,895 10,895 1,132 11,010 (115) (115) 10,895 132 |.03/01/2019 _[1..
_314048-M4-1 | FED NATL NTG ASSOC #763679 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 253,923 253,923 264,000 260,049 (6,126) (6,126) 253,923 3,764 |.01/01/2034 _[1
_31404B-0D-7 |FED NATL MTG ASSOC #763752 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 29,220 29,220 28,727 28,951 269 269 29,220 353 |.01/01/2034 |1
_314048-V7-4 |FED NATL MTG ASSOC #763938 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,722 37,722 37,086 37,379 343 343 37,722 415 |.01/01/2034 _|1._.
_31404C-TY-6 |FED NATL MTG ASSOC #764767 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 28,938 28,938 28,450 28,527 41 41 28,938 333 [.03/01/2034 _|1...
_31404D-NP-9 | FED NATL NTG ASSOC #765498 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 733 733 752 775 (42) (42) 733 10 |.01/01/2034 |1
_31404D-3V-8 |FED NATL NTG ASSOC #765912 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24,117 24,117 23,710 23,851 266 266 24,117 225 |.02/01/2034 |1
__31404E-HD-1 |FED NATL MTG ASSOC #766228 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16,631 16,631 16,992 16,893 (262) (262) 16,631 202 |.02/01/2034 1.
_31404E-JY-3 |FED NATL MTG ASSOC #766279 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,489 11,489 11,295 11,334 155 155 11,489 141 |.03/01/2034 _[1...
__31404E-RD-0 | FED NATL MTG ASSOC #766484 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,057 1,057 1,039 1,047 10 10 1,057 10 |.03/01/2034 |1
__31404F-DR-1 | FED NATL NTG ASSOC #767012 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,281 1,281 1,328 1,329 (47) (47) 1,281 17 [.10/01/2034 |1
__31404F-VU-4 |FED NATL MTG ASSOC #767527 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 97,532 97,532 99,696 98,49 (964) (964) 97,532 1,329 [.02/01/2034 1.
_31404J-CX-1 | FED NATL MTG ASSOC #769686 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 481 481 493 492 (10) (10) 481 6 |.03/01/2034 _[1._.
_31404J-65-8 |FED NATL NTG ASSOC #769820 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,560 2,560 2,653 2,641 (82) (82) 2,560 34 1.03/01/2034 _[1
_31404J-04-0 | FED NATL NTG ASSOC #770075 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,907 13,907 13,675 13,722 185 185 13,907 189 |.03/01/2034 _{1
__31404K-HA-3 | FED NATL MTG ASSOC #770725 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34,149 34,141 33,565 33,825 315 315 34,144 403 |.04/01/2034 1.
_31404K-LT-7 |FED NATL MTG ASSOC #770838 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,188 6,188 6,084 6,070 118 118 6,188 85 |.04/01/2034 _[1...
_31404K-SL-7 | FED NATL NTG ASSOC #771023 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,595 1,595 1,568 1,576 19 19 1,595 18 |.04/01/2034 |1
_31404K-UN-2 | FED NATL NTG ASSOC #771088 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 369 369 363 364 5 5 369 5 |.02/01/2034 _{1
_31404N-3C-8 |FED NATL MTG ASSOC #773995 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 54,700 54,700 53,777 53,855 845 845 54,700 598 |.03/01/2034 |1
_31404P-KD-2 | FED NATL NTG ASSOC #774392 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 882 882 867 873 9 9 882 11 [.04/01/2034 |1
_31404X-UU-6 | FED NATL NTG ASSOC #781895 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 840 840 842 84 (1) (1) 840 10 |.04/01/2032 |1
_31404Y-NA-6 | FED NATL MTG ASSOC #782585 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,924 17,924 17,679 17,677 247 247 17,924 206 |.06/01/2034 1.
_31405D-SH-0 | FED NATL MTG ASSOC #786324 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,992 3,992 4,097 4,090 (97) (97) 3,992 58 |.07/01/2034 _[1...
_31405J-J9-6 |FED NATL NTG ASSOC #790588 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,641 9,641 9,806 9,802 (161) (161) 9,641 155 |.00/01/2034 _{1
_31405M-RA-7 | FED NATL NTG ASSOC #793481 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,537 9,537 9,649 9,624 (87) (87) 9,537 109 |.08/01/2019 _{1
_314050-22-6 | FED NATL MTG ASSOC #793761 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,261 2,261 2,321 2,315 (54) (54) 2,261 33 |.09/01/2034 _[1...
__31405R-ER-3 | FED NATL MTG ASSOC #796744 ... ... | .03/01/2011 __| SCHEDULED REDEMPTION . 4,542 4,542 4,767 4,659 (117) (117) 4,542 65 |.10/01/2034 1. .
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__31405R-60-4 |FED NATL NTG ASSOC #797479 | . -03/01/2011 _| SCHEDULED REDENPTION ____ 76,041 76,041 78,417 78,580 (2,540) (2,540) 76,041 1,118 [.03/01/2035 |1
_314055-JS-4 |FED NATL MTG ASSOC #797773 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,825 2,825 2,869 2,853 (28) (28) 2,825 31 1.03/01/2020 _[1...
_31405U-M6-3 | FED NATL MTG ASSOC #799681 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,270 6,270 6,581 6,565 (295) (295) 6,270 91 |.11/01/2034 _[1
_31405Y-3N-9 | FED NATL MTG ASSOC #803705 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,216 4,216 4,348 4,316 (100) (100) 4,216 56 |.09/01/2034 _[1
_314068-32-1 |FED NATL MTG ASSOC #805516 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,416 3,416 3,387 3,390 26 26 3,416 42 .03/01/2035 _[1
_31406D-XX-9 |FED NATL NTG ASSOC #807194 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,540 3,540 3,580 3,582 (42) (42) 3,540 43 |.03/01/2035 _[1
_31406D-YA-8 |FED NATL MTG ASSOC #807205 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,083 15,083 15,304 15,268 (185) (185) 15,083 179 |.01/01/2020 _{1
__31406F-A9-2 |FED NATL MTG ASSOC #808332 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 924 924 965 956 (32) (32) 924 13 [.02/01/2035 1.
_31406J-L9-2 |FED NATL MTG ASSOC #811352 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,151 2,151 2,176 2,169 (18) (18) 2,151 25 1.02/01/2020 _[1...
_31406J-RG-0 | FED NATL NTG ASSOC #811487 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,469 5,469 5,421 5,422 48 48 5,469 63 |.07/01/2020 _{1
_31406J-T4-5 | FED NATL MTG ASSOC #811571 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,256 5,256 5,474 5,827 (571) (571) 5,256 65 |.06/01/2021 _[1
_31406J-4T-7 |FED NATL MTG ASSOC #811834 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 72,438 72,438 74,702 75,107 (2,668) (2,668) 72,438 1,084 [.02/01/2035 1.
_31406J-5H-2 | FED NATL MTG ASSOC #811848 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,775 5,775 5,956 5,970 (194) (194) 5,775 78 |.02/01/2035 _[1..
_31406J-50I-9 | FED NATL MTG ASSOC #811861 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,749 9,749 9,667 9,675 75 75 9,749 118 |.03/01/2035 _[1
__31406K-PH-7 | FED NATL NTG ASSOC #812324 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 74,144 74,144 73,516 73,577 568 568 74,144 1,015 |.03/01/2035 _|1
_31406L-CK-2 |FED NATL MTG ASSOC #812874 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,766 7,766 7,889 7,819 (54) (54) 7,766 96 |.02/01/2018 _[1..
_31406L-EZ-7 |FED NATL MTG ASSOC #812952 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,776 2,776 2,752 2,754 21 21 2,776 34 1.03/01/2035 _[1..
_31406L-E2-0 |FED NATL MTG ASSOC #812953 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 79,292 79,292 78,619 78,688 604 604 79,292 1,079 |.03/01/2035 _|1
_31406L-FC-7 |FED NATL NTG ASSOC #812963 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 78,053 78,053 80,493 81,020 (2,966) (2,966) 78,053 1,168 |.02/01/2035 _|1
_31406L-FD-5 |FED NATL MTG ASSOC #812964 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 55,746 55,746 57,488 57,736 (1,990) (1,990) 55,746 831 [.02/01/2035 _|1...
_31406M-HD-1 | FED NATL MTG ASSOC #813928 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,862 11,862 11,612 11,676 186 186 11,862 98 |.11/01/2020 _[1...
_31406M-V9-4 |FED NATL NTG ASSOC #814340 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 155,475 155,475 154,157 154,292 1,183 1,183 155,475 1,725 |.03/01/2035 _|1
__31406N-QT-4 | FED NATL NTG ASSOC #815066 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 468,603 468,603 472,337 471,061 (2,459) (2,459) 468,603 5,845 | 04/01/2035 _[1
_31406P-BA-6 | FED NATL MTG ASSOC #815533 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 280,428 280,428 283,583 284,131 (3,703) (3,703) 280,428 2,588 |.03/01/2035 _[1...
_314060-B9-7 |FED NATL MTG ASSOC #816464 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 77,898 77,898 77,237 77,302 596 596 77,898 751 |.03/01/2035 1.
__31406R-B7-9 | FED NATL NTG ASSOC #817362 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 923 923 897 899 25 25 923 8 |.07/01/2020 _{1
__31406R-SR-7 |FED NATL NTG ASSOC #817828 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 444 444 452 450 (6) (6) 444 7 |.10/01/2036 _{1
_31406S-4L-4 |FED NATL NTG ASSOC #819027 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65,498 65,498 64,943 64,999 499 499 65,498 892 |.03/01/2035 |1
_31406T-CS-8 |FED NATL MTG ASSOC #819181 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 140,958 140,958 142,403 142,330 (1,371) (1,371) 140,958 1,855 |.04/01/2035 |1
__31406T-MF-5 | FED NATL NTG ASSOC #819458 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 66,602 66,602 66,602 66,602 66,602 806 |.03/01/2034 |1
_31406T-PC-9 | FED NATL MTG ASSOC #819519 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,284 1,284 1,299 1,303 (19) (19) 1,284 16 |.03/01/2035 _|1...
_31406U-R9-1 | FED NATL MTG ASSOC #820512 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 63,651 63,651 61,811 62,290 1,360 1,360 63,651 591 [.07/01/2020 1.
_31406U-TG-3 | FED NATL MTG ASSOC #820551 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,965 3,965 4,055 4,034 (69) (69) 3,965 53 |.04/01/2035 {1
_31406V-NY-8 | FED NATL NTG ASSOC #821307 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 813 813 826 822 (9) (9) 813 9 |.05/01/2020 _{1
_31406l-JJ-4 |FED NATL MTG ASSOC #822085 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 418 418 404 407 12 12 418 4 1.07/01/2020 _[1..
_314061-Y8-1 |FED NATL MTG ASSOC #822535 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,308 1,308 1,270 1,271 37 37 1,308 14 |.07/01/2020 1.
_3140611-7D-0 | FED NATL NTG ASSOC #822692 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,493 7,493 7,587 7,565 (72) (72) 7,493 77 1.04/01/2020 _[1
_31406Y-SP-6 | FED NATL MTG ASSOC #824126 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,127 15,127 15,127 15,127 15,127 153 |.03/01/2035 _{1
_31406Y-6D-7 |FED NATL MTG ASSOC #824468 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 504 504 510 508 (4) (4) 504 5 1.05/01/2020 _[1..
_31407B-Ad-1 |FED NATL MTG ASSOC #825427 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,375 4,375 4,426 4,414 (39) (39) 4,375 52 |.05/01/2020 _[1..
__31407B-RH-4 |FED NATL NTG ASSOC #825888 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,085 10,085 9,793 9,860 25 25 10,085 101 |.08/01/2020 _{1
_31407B-Y5-2 |FED NATL NTG ASSOC #826132 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,371 2,371 2,402 2,304 (24) (24) 2,371 27 1.07/01/2020 {1
_31407C-F3-6 |FED NATL MTG ASSOC #826486 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 874 874 896 893 (19) (19) 874 11 [.07/01/2035 1.
_31407D-08-7 |FED NATL MTG ASSOC #827665 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,022 12,022 11,769 11,871 151 151 12,022 92 |.10/01/2020 _[1...
_31407D-XQ-3 | FED NATL NTG ASSOC #827887 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,558 1,558 1,600 1,604 (46) (46) 1,558 21 |.06/01/2035 _{1
__31407E-5F-6 |FED NATL NTG ASSOC #828946 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,624 2,624 2,548 2,551 73 73 2,624 26 |.06/01/2020 _[1
__31407F-BK-5 |FED NATL MTG ASSOC #829042 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,054 1,054 1,068 1,062 (9) (9) 1,054 10 |.08/01/2020 _|1...
_31407F-CJ-7 |FED NATL MTG ASSOC #829073 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,138 1,138 1,157 1,152 (13) (13) 1,138 12 |.09/01/2020 _|1...
_31407F-VJ-6 |FED NATL NTG ASSOC #829617 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 45,178 45,178 45,178 45,178 45,178 392 |.06/01/2035 |1
_31407G-ZF-8 |FED NATL NTG ASSOC #830642 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 62,462 62,462 60,657 60,971 1,492 1,492 62,462 547 |.08/01/2020 |1
_31407H-KS-4 | FED NATL NTG ASSOC #831105 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 872 872 866 867 5 5 872 10 [.11/01/2035 |1
_31407H-YR-1 |FED NATL NTG ASSOC #831520 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 884 884 922 951 (66) (66) 884 12 [.05/01/2021 |1
_31407J-VY-5 |FED NATL NTG ASSOC #832331 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 791 791 800 798 (7) (7) 791 8 |.08/01/2020 _{1
_31407J-Y5-5 |FED NATL MTG ASSOC #832432 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,401 3,401 3,372 3,369 2 2 3,401 39 |.08/01/2020 _[1...
__31407L-HF-7 |FED NATL MTG ASSOC #833730 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,890 3,890 3,777 3,794 % % 3,890 37 1.07/01/2020 _[1..
_31407M-4H-5 | FED NATL NTG ASSOC #835224 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,026 1,026 1,040 1,036 (10) (10) 1,026 11 [.08/01/2020 |1
_314070-Q7-4 |FED NATL MTG ASSOC #837578 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,884 1,884 1,821 1,820 64 64 1,884 18 |.08/01/2020 |1
_314070-4E-3 |FED NATL MTG ASSOC #837921 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,059 8,059 8,059 8,059 8,059 90 |.07/01/2035 _[1...
_31407T-U0-1 | FED NATL MTG ASSOC #840391 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 16,284 16,284 16,284 16,284 16,284 181 |.07/01/2035 1.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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__31407T-7E-4 |FED NATL NTG ASSOC #840693 | -03/01/2011 _| SCHEDULED REDENPTION ____ 126,688 126,688 126,688 126,688 126,688 1,577 [.08/01/2035 |1
_314070-5J-8 |FED NATL MTG ASSOC #843349 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,010 36,010 35,119 35,015 994 994 36,010 369 [.11/01/2035 _|1...
_31407Y-DE-6 |FED NATL MTG ASSOC #844401 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 139,776 139,776 135,992 137,749 2,027 2,027 139,776 1,450 |.11/01/2035 _|1
_31407Y-EN-7 | FED NATL NTG ASSOC #844440 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 718 718 748 753 (35) (35) 718 8 |.12/01/2020 _{1
_31408G-WX-1 | FED NATL NTG ASSOC #851262 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,557 7,557 7,840 7,820 (262) (262) 7,557 85 |.05/01/2021 _[1
_31408J-D8-1 |FED NATL NTG ASSOC #852527 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,809 2,809 2,790 2,779 30 30 2,809 35 |.05/01/2036 _[1
_31408J-HT-1 |FED NATL NTG ASSOC #852642 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 72 72 71 72 72 1 |.03/01/2036 |1
_31409B-F4-4 |FED NATL MTG ASSOC #866087 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,523 12,523 12,437 12,411 13 13 12,523 156 |.03/01/2036 _[1..
_31409C-HV-0 |FED NATL MTG ASSOC #867044 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,320 1,320 1,376 1,400 (80) (80) 1,320 18 [.02/01/2021 1.
_31409C-M7-7 | FED NATL MTG ASSOC #867182 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 688 688 679 683 4 4 688 8 |.02/01/2021 _{1
__31409E-FU-0 |FED NATL NTG ASSOC #868779 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,539 5,539 5,773 5,764 (226) (226) 5,539 68 |.04/01/2021 _[1
_31400H-PQ0-1 | FED NATL MTG ASSOC #871731 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,320 2,320 2,304 2,303 17 17 2,320 32 |.04/01/2036 _[1...
_31400W-VS-7 |FED NATL MTG ASSOC #880925 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38 38 39 39 (1) (1) 38 1 |.05/01/2036 _|1...
_314000-2J-9 | FED NATL NTG ASSOC #881077 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,779 1,779 1,767 1,769 10 10 1,779 22 |.04/01/2036 _{1
_31400X-4Y-2 | FED NATL NTG ASSOC #882039 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,188 4,188 4,160 4,174 14 14 4,188 39 |.05/01/2036 _[1
_31400Y-FT-9 |FED NATL MTG ASSOC #882278 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,777 18,777 14,182 14,106 (329) (329) 18,777 141 |.04/01/2036 _[1..
_31400Y-L5-4 |FED NATL MTG ASSOC #882448 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,044 19,044 19,044 19,044 19,044 213 [.02/01/2036 1.
_31400Y-SX-6 | FED NATL NTG ASSOC #882634 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 649 649 677 679 (30) (30) 649 9 |.05/01/2021 _{1
_31410C-RK-0 | FED NATL NTG ASSOC #885290 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,198 3,198 3,202 3,272 (73) (73) 3,198 40 |.06/01/2021 _[1
_31410C-V6-6 |FED NATL MTG ASSOC #885437 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,774 13,774 14,247 14,420 (646) (646) 13,774 158 |.06/01/2021 _[1..
_31410C-V9-0 |FED NATL MTG ASSOC #885440 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,023 11,023 11,480 11,481 (458) (458) 11,023 131 |.05/01/2021 _[1..
_31410C-WF-5 | FED NATL MTG ASSOC #885446 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,313 6,313 6,386 6,350 (38) (38) 6,313 67 |.06/01/2021 {1
_31410C-YB-2 |FED NATL NTG ASSOC #885506 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,540 4,540 4,673 4,633 (93) (93) 4,540 63 |.07/01/2036 _{1
_31410D-VQ-0 |FED NATL MTG ASSOC #886323 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,407 1,407 1,431 1,419 (12) (12) 1,407 21 |.08/01/2036 _[1...
_31410D-YD-6 |FED NATL MTG ASSOC #886408 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,095 1,095 1,114 1,111 (16) (16) 1,095 15 |.08/01/2036 __|1...
_31410D-YN-4 |FED NATL NTG ASSOC #886417 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,171 2,171 2,263 2,292 (121) (121) 2,171 28 |.08/01/2021 _[1
_314100-2U-3 |FED NATL NTG ASSOC #886487 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 687 687 704 706 (19) (19) 687 6 |.08/01/2021 _{1
_31410E-W5-3 |FED NATL NTG ASSOC #887268 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 68 68 69 69 (1) (1) 68 1 |.07/01/2036 |1
_31410E-YJ-1 |FED NATL NTG ASSOC #887313 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 143 143 146 145 (2) (2) 143 2 |.08/01/2036 _{1
__31410F-GZ-2 |FED NATL NTG ASSOC #887716 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 125 125 127 126 (1) (1) 125 2 |.05/01/2036 _{1
_314106-BC-6 |FED NATL MTG ASSOC #888435 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,366 4,366 4,551 4,608 (242) (242) 4,366 53 |.06/01/2022 _[1...
_314106-N8-2 |FED NATL MTG ASSOC #888815 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 57,187 57,187 58,641 58,708 (1,521) (1,521) 57,187 574 | 11/01/2022 1.
_31410G-RU-9 | FED NATL NTG ASSOC #888899 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 535,407 535,407 556,573 555,787 | oo | (20,329) | o | (20,329) 535,407 5,262 | .11/01/2022 |1
_314106-S-3 | FED NATL NTG ASSOC #888929 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 56,838 56,838 58,965 59,736 (2,898) (2,898) 56,838 603 |.12/01/2022 |1
_31410K-DV-3 |FED NATL MTG ASSOC #889416 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,951 7,951 8,188 8,224 (213) (213) 7,951 78 |.04/01/2023 _[1...
_31410K-D9-2 |FED NATL MTG ASSOC #889428 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 884,949 884,949 924,771 927,359 | | @2,40) | | (42,410) 884,949 9,723 |.05/01/2023 1.
_31410K-4Y-7 | FED NATL NTG ASSOC #890139 _|.03/01/2011 _| SCHEDULED REDEMPTION ____ | .. |.... 2,165,602 | 2,165,602 | .. 2,258,571 | .. 2,274,205 | | (108,693) | ... ... (108,693) | ... 2,165,602 21,184 |.08/01/2021 |1
_31410M-2G-8 |FED NATL NTG ASSOC #891843 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,296 15,296 15,930 16,361 (1,065) (1,065) 15,296 163 |.05/01/2021 _{1
_31410N-2P-2 |FED NATL MTG ASSOC #892782 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 615 615 625 622 (7) (7) 615 10 [.11/01/2036 1.
_31410P-VR-1 |FED NATL MTG ASSOC #893524 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,358 1,358 1,381 1,380 (22) (22) 1,358 19 |.09/01/2036 __|1...
_314100-UJ-8 |FED NATL NTG ASSOC #894385 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 446 446 453 453 (7) (7) 446 6 |.10/01/2036 _{1
_314100-6L-0 |FED NATL NTG ASSOC #894675 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 177 177 180 180 (3) (3) 177 2 |.11/01/2036 _{1
_314100-65-5 |FED NATL MTG ASSOC #894681 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,810 3,810 3,784 3,791 19 19 3,810 46 | 11/01/2036 _[1...
_31410R-U4-9 |FED NATL MTG ASSOC #895303 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 480 480 488 488 (8) (8) 480 8 |.00/01/2036 _[1...
_31410R-7C-7 |FED NATL MTG ASSOC #895591 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,193 6,193 6,193 6,193 6,193 68 |.04/01/2036 _[1
_314108-TH-0 |FED NATL NTG ASSOC #896152 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 144,697 144,697 144,697 144,697 144,697 1,214 |.03/01/2036 _|1
_314108-4H-7 |FED NATL MTG ASSOC #896424 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 986 986 1,002 1,001 (15) (15) 986 15 |.08/01/2036 __|1...
_314107-L2-9 |FED NATL MTG ASSOC #896845 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,184 1,184 1,228 1,232 (48) (48) 1,184 12 [.02/01/2022 1.
_314107-SD-8 |FED NATL NTG ASSOC #897016 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 115 115 17 17 (2) (2) 115 2 |.06/01/2036 _{1
_31410T-4X-0 |FED NATL NTG ASSOC #897338 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,828 17,828 17,828 17,828 17,828 200 |.06/01/2036 |1
_31410T-7H-2 | FED NATL NTG ASSOC #897396 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 142,413 142,413 142,413 142,413 142,413 1,765 |.08/01/2036 _|1
_31410U-DJ-8 |FED NATL NTG ASSOC #897505 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,634 1,634 1,665 1,660 (26) (26) 1,634 21 |.12/01/2036 {1
_31410U-GX-4 |FED NATL NTG ASSOC #897614 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,086 3,086 3,214 3,258 (172) (172) 3,086 38 |.03/01/2022 (1
_31410V-SA-9 | FED NATL MTG ASSOC #898813 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,886 4,886 4,753 4,797 89 89 4,886 43 |.11/01/2036 _[1...
_31410V-SV-3 |FED NATL MTG ASSOC #898832 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,247 13,247 13,156 13,180 67 67 13,247 160 |.11/01/2036 _[1..
_31410V-V6-4 |FED NATL NTG ASSOC #898937 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 323 323 329 329 (5) (5) 323 5 |.08/01/2036 _{1
_31410V-2J-2 |FED NATL NTG ASSOC #899045 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,915 3,915 4,081 4,139 (224) (224) 3,915 46 |.02/01/2022 (1
_31410W-EC-8 | FED NATL MTG ASSOC #899331 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,887 2,887 2,973 3,012 (125) (125) 2,887 30 |.05/01/2022 _[1..
__31410W-GH-5 | FED NATL MTG ASSOC #899400 ... | .03/01/2011 __| SCHEDULED REDEMPTION . 14,413 14,413 14,779 14,617 (204) (204) 14,413 11 |.04/01/2022 1.
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_31410W-JU-3 |FED NATL NTG ASSOC #899475 | ... -03/01/2011 _| SCHEDULED REDENPTION ____ 6,947 6,947 7,207 7,295 (348) (348) 6,947 85 |.06/01/2022 |1
_314100-KL-1 |FED NATL MTG ASSOC #899499 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 62,845 62,845 64,692 64,354 (1,509) (1,509) 62,845 794 | .05/01/2037 1.
_314100-LK-2 | FED NATL NTG ASSOC #899530 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14 14 14 14 14 .05/01/2037 _|1
_314100-YZ-5 |FED NATL NTG ASSOC #899928 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 234,328 234,328 241,212 242,176 (7,848) (7,848) 234,328 2,905 |.12/01/2037 _{1
_31410X-HH-2 | FED NATL NTG ASSOC #900332 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 920 920 914 915 5 5 920 10 |.09/01/2036 __|1
_31410X-2E-5 |FED NATL NTG ASSOC #900873 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 85,618 85,618 87,79 88,070 (2,451) (2,451) 85,618 649 |.12/01/2021 |1
_31411A-DH-5 |FED NATL NTG ASSOC #902004 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 19 19 (1) (1) 19 _11/01/2036 _|1
_31411A-5-3 | FED NATL MTG ASSOC #902752 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,385 1,385 1,376 1,379 7 7 1,385 17 [ .12/01/2036 1.
_31411B-B4-4 |FED NATL MTG ASSOC #902859 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36 36 37 37 (1) (1) 36 1 |.12/01/2036 1.
_31411B-MD-2 | FED NATL MTG ASSOC #903156 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,213 1,213 1,234 1,236 (24) (24) 1,213 20 |.10/01/2036 {1
_31411C-BK-6 | FED NATL MTG ASSOC #903742 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,213 1,213 1,234 1,230 (17) (17) 1,213 20 |.10/01/2036 {1
_31411C-JL-6 |FED NATL MTG ASSOC #903967 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19 19 19 19 (1) (1) 19 1170172036 __|1...
_31411C-YK-1 |FED NATL MTG ASSOC #904414 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 64 64 65 64 64 1 1.01/01/2037 1.
_31411C-YZ-8 |FED NATL NTG ASSOC #904428 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 34,310 34,310 35,183 35,061 (750) (750) 34,310 373 |.02/01/2022 |1
_31411D-B7-3 | FED NATL NTG ASSOC #904662 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,296 37,29 38,843 39,19 (1,900) (1,900) 37,296 456 | .11/01/2021 |1
_31411D-E2-1 |FED NATL MTG ASSOC #904753 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1 il il il 11 _11/01/2036 __|1...
_31411E-S5-7 |FED NATL MTG ASSOC #906040 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 45,315 45,315 47,011 47,89 (2,581) (2,581) 45,315 555 |.01/01/2022 1.
_31411E-7B-6 |FED NATL NTG ASSOC #906238 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 305,056 305,056 310,431 311,625 (6,568) (6,568) 305,056 3,217 |.01/01/2037 _{1
_31411E-42-7 |FED NATL NTG ASSOC #906340 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,185 14,185 14,636 14,584 (399) (399) 14,185 148 |.01/01/2022 _{1
_31411F-WV-2 | FED NATL MTG ASSOC #907060 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 105,815 105,815 108,506 109,019 (3,204) (3,204) 105,815 1,181 [.08/01/2022 1.
_31411F-WX-8 |FED NATL MTG ASSOC #907062 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 82,648 82,648 86,141 88,029 (5,382) (5,382) 82,648 1,024 |.08/01/2022 1.
_314116-3I-2 | FED NATL NTG ASSOC #908104 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23 23 24 24 (1) (1) 23 .09/01/2036 __|1
_31411H-6J-4 |FED NATL NTG ASSOC #909073 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,273 2,273 2,331 2,309 (37) (37) 2,273 2 |.07/01/2022 {1
_31411J-K7-0 |FED NATL MTG ASSOC #909418 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 380 380 387 388 (8) (8) 380 6 |.02/01/2037 _[1._.
_31411J-UY-0 |FED NATL MTG ASSOC #909699 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,201 7,201 7,384 7,600 (399) (399) 7,201 72 |.02/01/2022 _{1...
_31411J-WR-3 | FED NATL NTG ASSOC #909756 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,683 1,683 1,714 1,723 (41) (41) 1,683 21 |.02/01/2037 _[1
_31411J-XF-8 |FED NATL NTG ASSOC #909778 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,743 36,743 38,006 39,213 (2,470) (2,470) 36,743 435 |.02/01/2022 |1
_31411K-CR-7 |FED NATL NTG ASSOC #910464 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 32,768 32,768 33,994 33,838 (1,071) (1,071) 32,768 298 |.01/01/2022 |1
_31411N-EK-Q | FED NATL NTG ASSOC #911938 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 346 346 360 366 (20) (20) 346 4 |.06/01/2022 _[1
_31411N-CE-0 |FED NATL NTG ASSOC #912253 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,978 4,978 5,124 5,136 (158) (158) 4,978 62 |.03/01/2037 _[1
_31411N-XA-0 |FED NATL MTG ASSOC #912473 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,171 5,171 5,303 5,231 (60) (60) 5,171 58 |.02/01/2022 _[1...
_3141IN-XL-6 |FED NATL MTG ASSOC #912483 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,585 3,585 3,737 3,782 (197) (197) 3,585 48 |.03/01/2022 _[1..
_31411R-C0-9 |FED NATL NTG ASSOC #912779 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15 15 15 15 15 .03/01/2037 _|1
_31411R-ES-3 |FED NATL NTG ASSOC #912845 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 73,206 73,206 75,945 74,633 (1,427) (1,427) 73,206 644 | .04/01/2022 |1
_314118-YV-2 | FED NATL MTG ASSOC #914324 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,436 1,436 1,489 1,521 (86) (86) 1,436 15 |.03/01/2022 1.
_314118-52-5 |FED NATL MTG ASSOC #914464 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 32,208 32,208 33,315 33,269 (1,062) (1,062) 32,208 372 |.03/01/2022 1.
_31411U-CX-7 | FED NATL NTG ASSOC #914586 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 346 346 359 359 (13) (13) 346 4 1.03/01/2022 _[1
_31411W-Fi-4 | FED NATL NTG ASSOC #916472 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2 32 33 34 (1) (1) 7} .05/01/2037 _|1
_31411Y-ED-1 |FED NATL MTG ASSOC #918232 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 532 532 540 555 (24) (24) 532 7 |.05/01/2037 _[1...
_31411Y-JR-5 |FED NATL MTG ASSOC #918372 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,419 1,419 1,443 1,450 (31) (31) 1,419 17 |.05/01/2037 1.
_31411Y-L4-3 |FED NATL NTG ASSOC #918447 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,258 1,258 1,311 1,360 (102) (102) 1,258 15 |.05/01/2022 |1
_31411Y-NP-4 | FED NATL NTG ASSOC #918498 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,204 1,204 1,224 1,267 (63) (63) 1,204 16 |.05/01/2037 |1
_31411Y-36-6 |FED NATL MTG ASSOC #918899 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 43,329 43,329 44,950 45,560 (2,232) (2,232) 43,329 448 | 04/01/2022 1.
_31411Y-3H-4 |FED NATL MTG ASSOC #918900 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 40,924 40,924 42,373 43,051 (2,127) (2,127) 40,924 445 | .04/01/2022 1.
_31412A-J6-2 | FED NATL NTG ASSOC #919285 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38 38 39 40 (2) (2) 38 1 |.05/01/2037 |1
_31412B-MA-7 | FED NATL NTG ASSOC #920253 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 49 49 50 50 (1) (1) 49 1 |.12/01/2036 |1
_31412C-B3-3 |FED NATL MTG ASSOC #920858 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,224 5,224 5,224 5,224 5,224 58 |.10/01/2036 _[1...
_31412D-WR-6 | FED NATL MTG ASSOC #922068 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,215 2,215 2,281 2,257 (41) (41) 2,215 24 |.02/01/2037 _[1..
_31412D-MT-2 | FED NATL NTG ASSOC #922070 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,423 4,423 4,553 4,59 (174) (174) 4,423 45 |.02/01/2037 _[1
_31412D-W-7 |FED NATL NTG ASSOC #922328 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 429,083 429,083 446,884 459,179 (30,005) | .| (30,095) 429,083 4,757 |.02/01/2022 {1
_31412E-RI-0 |FED NATL NTG ASSOC #923092 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 408,107 408,107 426,535 425,348 ar242)| | (17,242) 408,107 4,449 |.03/01/2022 {1
_31412E-Y7-5 |FED NATL NTG ASSOC #923334 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 33 33 34 34 (1) (1) 33 .08/01/2037 _|1
_31412E-22-2 |FED NATL NTG ASSOC #923360 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 114,551 114,551 118,489 117,040 (2,489) (2,489) 114,551 1,416 [.05/01/2022 |1
_31412F-KP-7 |FED NATL MTG ASSOC #923802 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 174 174 181 180 (5) (5) 174 2 |.04/01/2022 _[1...
_31412F-V2-6 |FED NATL MTG ASSOC #924133 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,287 3,237 3,348 3,456 (219) (219) 3,237 36 |.06/01/2022 _[1...
_314126-WN-9 | FED NATL NTG ASSOC #925052 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,093 2,093 2,146 2,120 (27) (27) 2,093 23 |.07/01/2022 {1
_31412L-FE-5 |FED NATL NTG ASSOC #928165 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 725 725 755 805 (80) (80) 725 9 |.02/01/2022 _{1
_31412L-HR-4 |FED NATL NTG ASSOC #928240 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 888 888 926 942 (54) (54) 888 10 [.04/01/2022 1.
_31412L-LU-2 |FED NATL MTG ASSOC #928339 ... ... |_._._ .03/01/2011 __| SCHEDULED REDEMPTION . 1,398 1,398 1,457 1,467 (69) (69) 1,398 18 |.04/01/2022 |1




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

0%°503

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current |Other Than| Adjusted |Changein| Adjusted Foreign Interest/ or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying [ Exchange | Realized Stock Market
CcusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Dividends In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss) on | (Loss)on | (Loss) on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
_31412L-0C-7 |FED NATL NTG ASSOC #928451 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 36,120 36,120 37,462 38,426 (2,306) (2,306) 36,120 420 [.07/01/2022 |1
_31412L-VI-7 |FED NATL MTG ASSOC #928629 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,915 2,915 3,038 3,157 (242) (242) 2,915 32 |.08/01/2022 _[1..
_31412L-20-1 |FED NATL NTG ASSOC #928772 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 41,063 41,063 42,766 43,514 (2,451) (2,451) 41,063 490 |.10/01/2022 |1
_31412L-5H-9 |FED NATL NTG ASSOC #928848 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 27,858 27,858 29,014 30,710 (2,852) (2,852) 27,858 293 |.10/01/2022 |1
_314121-NB-0 | FED NATL NTG ASSOC #929286 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 47,716 47,716 49,356 50,675 (2,959) (2,959) 47,716 501 |.04/01/2023 |1
__314120-RT-7 |FED NATL NTG ASSOC #929398 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 76,684 76,684 78,634 79,173 (2,489) (2,489) 76,684 725 |.05/01/2023 |1
_314120-XI-5 | FED NATL NTG ASSOC #929584 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,575 6,575 6,821 6,950 (376) (376) 6,575 66 |.06/01/2023 (1
_314120-2Y-3 |FED NATL MTG ASSOC #929691 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,686 11,686 11,983 11,992 (306) (306) 11,686 113 1.07/01/2023 _[1..
_31412N-EC-6 |FED NATL MTG ASSOC #929931 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 475,412 475,412 492,237 511,664 | | (36,252) | oo | (36,252) 475,412 5,569 |.00/01/2023 1.
_31412N-FR-2 | FED NATL NTG ASSOC #929976 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 769 769 801 823 (54) (54) 769 9 |.00/01/2023 _{1
_31412N-LJ-3 |FED NATL NTG ASSOC #930129 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 54,950 54,950 57,230 60,627 (5,677) (5,677) 54,950 637 |.11/01/2023 |1
_31412N-RU-2 | FED NATL MTG ASSOC #930299 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 481,420 481,420 499,249 506,933 | o | (25,513) || (25,513) 481,420 5,229 | 12/01/2023 1.
_31412N-RI-8 | FED NATL MTG ASSOC #930301 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,349 1,349 1,406 1,481 (132) (132) 1,349 16 |.12/01/2023 1.
_31412N-W8-5 | FED NATL MTG ASSOC #930471 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,181 3,181 3,290 3,562 (381) (381) 3,181 32 |.01/01/2024 _{1
_31412N-YY-6 |FED NATL NTG ASSOC #930527 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 64,604 64,604 66,247 67,224 (2,620) (2,620) 64,604 573 |.02/01/2024 |1
_31412N-Y2-6 |FED NATL MTG ASSOC #930529 _. _|.03/01/2011 | SCHEDULED REDEMPTION | .. | 1,233,399 | 1,233,399 | 1,279,122 | ... 1,315,605 | | (82,206) | oo | (82,206) | oo | 1,233,399 12,224 | 02/01/2024 _|1._.
_314120-CS-6 | FED NATL MTG ASSOC #931681 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 940,690 940,690 970,086 978,005 | . | (37,405) | oo | (37,405) 940,690 8,394 | 04/01/2023 1.
_314125-6T-7 |FED NATL NTG ASSOC #933882 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 739,707 739,707 768,024 769,379 | | (29,672)| .. I (29,672) 739,707 7,191 |.04/01/2023 _[1
_314125-61I-0 | FED NATL NTG ASSOC #933885 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,187 14,187 14,548 14,619 (432) (432) 14,187 137 |.04/01/2023 {1
_314128-7A-7 |FED NATL MTG ASSOC #933889 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,104 23,104 23,899 23,915 (811) (811) 23,104 274 |.04/01/2023 1.
_314125-7F-6 |FED NATL MTG ASSOC #933894 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 210,563 210,563 216,464 216,465 (5,901) (5,901) 210,563 2,002 |.04/01/2023 _[1...
_31412T-BU-6 |FED NATL MTG ASSOC #933951 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,788 2,788 2,871 2,868 (80) (80) 2,788 27 |.06/01/2023 _[1
_31412T-C4-3 | FED NATL NTG ASSOC #933991 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20,079 20,079 20,912 21,708 (1,629) (1,629) 20,079 233 |.08/01/2023 |1
_31412T-JD-6 |FED NATL MTG ASSOC #934160 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,075 3,075 3,166 3,182 (108) (108) 3,075 34 |.11/01/2023 _[1...
_314127-J3-8 |FED NATL MTG ASSOC #934182 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,724 14,724 15,347 15,807 (1,083) (1,083) 14,724 176 |.12/01/2023 _[1..
_31412T-TV-5 |FED NATL NTG ASSOC #934464 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,722 4,722 4,863 4,863 (141) (141) 4,722 51 |.09/01/2023 _[1
_31412T-UA-Q | FED NATL NTG ASSOC #934477 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 116,893 116,893 120,911 122,288 (5,39) (5,396) 116,893 1,086 |.09/01/2023 |1
_31412T-UY-7 |FED NATL NTG ASSOC #934499 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 275,491 275,491 283,701 280,577 (5,086) (5,086) 275,491 3,081 |.10/01/2023 _{1
_31412T-6D-0 |FED NATL NTG ASSOC #934768 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,803 1,803 1,849 1,882 (79) (79) 1,803 17 |.01/01/2024 |1
_31412T-6E-8 |FED NATL NTG ASSOC #934769 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 132,209 132,209 136,762 140,537 (8,328) (8,328) 132,209 1,294 |.01/01/2024 |1
_31412U-ED-8 |FED NATL MTG ASSOC #934932 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25,622 25,622 26,438 26,279 (656) (656) 25,622 245 | .09/01/2024 1.
_31412U-L5-7 |FED NATL MTG ASSOC #935148 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 378,750 378,750 392,627 391,17 || (12,368) | oo | (12,368) 378,750 3,723 | .04/01/2024 1.
_31412U-L6-5 |FED NATL NTG ASSOC #935149 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 174,198 174,198 180,471 179,265 (5,068) (5,068) 174,198 1,874 |.04/01/2024 |1
_31412V-0X-9 |FED NATL NTG ASSOC #936170 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,416 1,416 1,452 1,477 (61) (61) 1,416 14 [.01/01/2022 |1
_31412V-RS-9 | FED NATL MTG ASSOC #936197 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 25,396 25,396 26,042 25,767 (371) (371) 25,396 271 [.05/01/2022 1.
_31412V-3)1-8 |FED NATL MTG ASSOC #936504 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,995 13,995 14,406 14,377 (382) (382) 13,995 191 |.06/01/2037 _[1..
__314120-FF-8 |FED NATL NTG ASSOC #936766 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 667 667 686 692 (26) (26) 667 9 |.05/01/2037 _{1
_314120-J2-3 | FED NATL NTG ASSOC #936881 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,974 2,974 3,099 3,132 (159) (159) 2,974 33 |.07/01/2022 (1
_314120-UL-8 |FED NATL MTG ASSOC #937187 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 58,858 58,858 60,587 60,199 (1,340) (1,340) 58,858 717 |.05/01/2037 1.
_31412X-7D-0 |FED NATL MTG ASSOC #938392 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38,784 38,784 39,770 39,447 (663) (663) 38,784 422 | 07/01/2022 1.
_31412Y-BN-1 |FED NATL NTG ASSOC #938445 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,862 8,862 9,167 9,269 (407) (407) 8,862 94 |.07/01/2022 {1
_31412Y-BP-6 |FED NATL NTG ASSOC #938446 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,666 1,666 1,736 1,788 (122) (122) 1,666 2 |.07/01/2022 {1
_31412Y-GK-2 | FED NATL MTG ASSOC #938602 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,864 13,864 14,277 14,612 (748) (748) 13,864 107 |.05/01/2022 _{1...
_31413A-J0-7 |FED NATL MTG ASSOC #939571 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,815 12,815 13,255 13,312 (497) (497) 12,815 156 |.07/01/2022 _[1..
_31413A-JV-6 | FED NATL NTG ASSOC #939576 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,068 7,068 7,361 7,358 (290) (290) 7,068 69 |.07/01/2022 {1
_31413A-XQ-1 | FED NATL NTG ASSOC #939987 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,058 10,058 10,353 10,333 (275) (275) 10,058 150 |.06/01/2037 _{1
_314138-N-2 | FED NATL MTG ASSOC #940469 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35,687 35,687 36,736 36,629 (941) (941) 35,687 486 |.06/01/2037 1.
_314138-SJ-1 |FED NATL MTG ASSOC #940721 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,733 10,733 11,053 11,029 (296) (296) 10,733 120 |.10/01/2022 _{1..
_314138-UC-3 |FED NATL NTG ASSOC #940779 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 245 245 254 257 (12) (12) 245 3 |.06/01/2022 _{1
_314138-VK-4 |FED NATL NTG ASSOC #940818 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,902 3,902 4,067 4,139 (237) (237) 3,902 53 |.07/01/2022 {1
_314138-WU-1 | FED NATL NTG ASSOC #940859 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 150,843 150,843 157,218 164,007 | oo | (13,164) | I (13,164) 150,843 1,914 [.08/01/2022 |1
_314138-5C-1 |FED NATL NTG ASSOC #941043 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,432 7,432 7,621 7,703 (211) (211) 7,432 74 .07/01/2022 (1
_314138-5R-8 |FED NATL NTG ASSOC #941056 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,601 4,601 4,73 4,700 (99) (99) 4,601 57 |.08/01/2037 _{1
_31413D-DE-4 |FED NATL MTG ASSOC #942101 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 76,464 76,464 78,408 78,061 (1,597) (1,597) 76,464 615 [.07/01/2022 1.
_31413D-U0-8 |FED NATL MTG ASSOC #942591 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 231,313 231,313 240,908 246,425 | | (5,112) | (15,112) 231,313 2,696 |.08/01/2022 _[1...
__31413F-BC-5 |FED NATL NTG ASSOC #943835 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,660 3,660 3,767 3,763 (103) (103) 3,660 44 |.07/01/2037 _[1
_314136-GD-6 | FED NATL MTG ASSOC #944896 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,675 6,675 6,844 6,745 (70) (70) 6,675 57 |.07/01/2022 {1
_31413G-GH-7 | FED NATL MTG ASSOC #944900 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,131 23,131 24,109 24,937 (1,806) (1,806) 23,131 246 | .07/01/2022 |1...
_314136-JB-7 |FED NATL MTG ASSOC #944958 ... .. |_._._ .03/01/2011 __| SCHEDULED REDEMPTION . 52,079 52,079 53,403 53,537 (1,458) (1,458) 52,079 475 [.07/01/2022 ...
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_31413G-JH-4 |FED NATL NTG ASSOC #944964 | -03/01/2011 _| SCHEDULED REDENPTION ____ 1,604 1,604 1,672 1,759 (154) (154) 1,604 22 |.07/01/2022 |1
_314136-J2-4 |FED NATL MTG ASSOC #944980 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,512 3,512 3,660 3,813 (301) (301) 3,512 41 |.07/01/2022 _[1..
_31413G-KP-4 | FED NATL NTG ASSOC #945002 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 397 397 404 402 (5) (5) 397 6 |.07/01/2037 _{1
_31413K-ZF-1 |FED NATL NTG ASSOC #948142 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,393 18,393 18,861 18,920 (527) (527) 18,393 196 |.11/01/2022 _{1
_31413K-4L-2 |FED NATL NTG ASSOC #948227 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,327 4,327 4,400 4,399 (73) (73) 4,327 70 |.08/01/2037 _[1
_314131-G6-8 | FED NATL MTG ASSOC #949421 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 32,069 32,069 32,885 32,866 (797) (797) 32,069 312 |.03/01/2023 |1
_314130-HA-8 | FED NATL NTG ASSOC #949425 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 289,951 289,951 300,802 304,701 || (14,749 | | (14,749) 289,951 2,819 |.03/01/2023 _[1
_314130-HK-6 | FED NATL MTG ASSOC #949434 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 60,198 60,198 61,729 61,712 (1,514) (1,514) 60,198 553 |.05/01/2023 1.
_314130-HV-2 | FED NATL MTG ASSOC #949444 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 150,072 150,072 154,545 155,004 (5,022) (5,022) 150,072 1,509 |.05/01/2023 _|1...
_314130-HI-0 | FED NATL NTG ASSOC #949445 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,952 1,952 2,019 2,020 (69) (69) 1,952 20 |.06/01/2023 _[1
_314131-00-3 | FED NATL MTG ASSOC #949663 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,621 1,621 1,690 1,708 (87) (87) 1,621 21 |.08/01/2022 {1
_31413R-3F-1 |FED NATL MTG ASSOC #953598 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 420,041 420,041 427,441 430,157 || (10,116) || (10,116) 420,041 4,408 |.01/01/2038 1.
_31413U-XU-8 |FED NATL MTG ASSOC #956191 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 700 700 730 79 (96) (96) 700 7 |.10/01/2022 _[1..
_31413Y-41-8 |FED NATL NTG ASSOC #959937 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 90,400 90,400 92,699 93,947 (3,547) (3,547) 90,400 784 | .11/01/2022 |1
_31414A-CL-4 |FED NATL NTG ASSOC #960075 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,436 2,436 2,498 2,478 (43) (43) 2,436 24 |.10/01/2023 _[1
_31414B-GD-6 |FED NATL MTG ASSOC #961096 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,266 18,266 18,810 18,673 (408) (408) 18,266 147 |.04/01/2023 _[1..
_31414B-5J-0 |FED NATL MTG ASSOC #961421 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,297 19,297 19,960 20,203 (906) (906) 19,297 233 [.01/01/2023 1.
_31414B-WY-2 | FED NATL NTG ASSOC #961563 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,405 21,405 22,140 22,529 (1,125) (1,125) 21,405 242 |.02/01/2023 |1
_314148-2V-1 |FED NATL NTG ASSOC #961688 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 865 865 897 922 (57) (57) 865 9 |.02/01/2023 _{1
_31414C-FT-0 |FED NATL MTG ASSOC #961978 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,719 13,719 14,068 14,101 (382) (382) 13,719 143 |.03/01/2023 _[1..
_31414C-JX-7 | FED NATL MTG ASSOC #962078 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,870 1,870 1,926 1,94 (7 (7 1,870 18 [.03/01/2023 1.
_31414C-25-6 |FED NATL NTG ASSOC #962585 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 183,279 183,279 188,742 189,978 (6,699) (6,699) 183,279 1,824 |.04/01/2023 _|1
_31414D-ET-9 |FED NATL NTG ASSOC #962846 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,787 8,787 9,089 9,189 (402) (402) 8,787 106 |.05/01/2023 _{1
_31414D-FL-5 |FED NATL MTG ASSOC #962871 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 39,467 39,467 40,470 40,555 (1,088) (1,088) 39,467 407 |.05/01/2023 1.
_31414D-J8-0 |FED NATL MTG ASSOC #962987 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 46,174 46,174 47,550 47,518 (1,344) (1,344) 46,174 415 | .05/01/2023 1.
_31414D-P7-5 |FED NATL NTG ASSOC #963146 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,108 11,108 11,390 11,358 (250) (250) 11,108 102 |.05/01/2023 _{1
_31414D-SC-1 |FED NATL NTG ASSOC #963215 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,721 7,721 7,951 7,911 (190) (190) 7,721 76 |.05/01/2023 _[1
_31414D-WX-0 | FED NATL NTG ASSOC #963362 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,002 2,092 2,145 2,149 (57) (57) 2,092 22 |.05/01/2023 _{1
_31414D-2X-3 |FED NATL NTG ASSOC #963490 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,949 5,949 6,19 6,262 (314) (314) 5,949 76 |.06/01/2023 _[1
_31414E-EG-5 |FED NATL NTG ASSOC #963735 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,835 2,835 2,907 2,907 (7 (7 2,835 31 |.06/01/2023 _[1
_31414E-JC-9 |FED NATL MTG ASSOC #963859 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31,766 31,766 32,946 33,273 (1,507) (1,507) 31,766 306 |.06/01/2023 1.
_31414E-WT-7 |FED NATL MTG ASSOC #964258 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 66,500 66,500 68,786 69,421 (2,921) (2,921) 66,500 684 | 07/01/2023 1.
_31414E-2V-9 |FED NATL NTG ASSOC #964356 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,954 2,954 3,029 3,008 (54) (54) 2,954 32 |.07/01/2023 {1
_31414E-30-5 |FED NATL NTG ASSOC #964407 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,452 4,452 4,585 4,604 (152) (152) 4,452 49 |.07/01/2023 _{1
_31414F-K9-1 |FED NATL MTG ASSOC #964820 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,064 6,064 6,272 6,359 (295) (295) 6,064 66 |.08/01/2023 _[1...
_31414F-UA-7 |FED NATL MTG ASSOC #965077 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,679 7,679 7,966 8,135 (456) (456) 7,679 66 |.09/01/2023 _[1...
_31414G-BS-7 |FED NATL NTG ASSOC #965449 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 10,376 10,376 10,808 11,323 (947) (947) 10,376 125 |.11/01/2022 {1
_31414H-DQ-7 |FED NATL MTG ASSOC #966411 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61,368 61,368 63,171 63,300 (1,932) (1,932) 61,368 919 |.12/01/2037 |1
_31414H-F6-9 |FED NATL MTG ASSOC #966489 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 38,794 38,794 40,236 40,672 (1,878) (1,878) 38,794 417 .01/01/2023 1.
__31414H-M8-7 | FED NATL MTG ASSOC #966683 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,948 2,948 3,023 3,028 (80) (80) 2,948 28 |.03/01/2023 _[1..
__31414H-M9-5 | FED NATL NTG ASSOC #966684 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30,266 30,266 31,306 31,328 (1,062) (1,062) 30,266 330 |.03/01/2023 |1
__31414H-6T-9 |FED NATL NTG ASSOC #967182 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 5,622 5,622 5,787 5,740 (118) (118) 5,622 57 |.12/01/2037 _{1
_31414J-CD-3 |FED NATL MTG ASSOC #967268 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 55,185 55,185 57,475 58,540 (3,355) (3,355) 55,185 752 | .11/01/2022 1.
_31414K-CJ-7 |FED NATL MTG ASSOC #968173 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 35,973 35,973 37,319 37,540 (1,567) (1,567) 35,973 388 [.01/01/2023 _|1...
_31414K-D4-9 | FED NATL NTG ASSOC #968223 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,559 2,559 2,667 2,648 (90) (90) 2,559 35 |.02/01/2023 _[1
_31414K-FS-4 |FED NATL NTG ASSOC #968277 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 24,661 24,661 25,385 25,590 (929) (929) 24,661 249 |.02/01/2038 |1
_31414K-TF-7 | FED NATL MTG ASSOC #968650 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,310 3,310 3,450 3,538 (228) (228) 3,310 40 |.01/01/2023 _[1...
_31414K-UZ-1 | FED NATL MTG ASSOC #968700 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 262 262 270 270 (8) (8) 262 4 1.02/01/2038 _[1..
_31414L-BZ-0 |FED NATL NTG ASSOC #969056 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,354 6,354 6,572 6,528 (175) (175) 6,354 59 |.03/01/2023 _[1
_31414L-J5-8 |FED NATL NTG ASSOC #969284 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,217 8,217 8,525 8,828 (611) (611) 8,217 101 |.01/01/2023 _{1
_31414L-RA-8 | FED NATL NTG ASSOC #969481 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 28,579 28,579 29,649 31,136 (2,557) (2,557) 28,579 306 |.01/01/2023 |1
_314140-B3-9 | FED NATL NTG ASSOC #969958 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,988 15,988 16,537 16,607 (619) (619) 15,988 161 |.04/01/2023 {1
_314140-CJ-3 | FED NATL NTG ASSOC #969973 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,064 7,064 7,244 7,19 (132) (132) 7,064 57 |.04/01/2023 {1
_314140-CU-8 |FED NATL MTG ASSOC #969983 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20,208 20,208 20,851 20,847 (639) (639) 20,208 217 [.05/01/2023 1.
_314140-JU-7 | FED NATL MTG ASSOC #970177 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 73,352 73,352 75,217 75,068 (1,716) (1,716) 73,352 662 | 04/01/2023 1.
__314140-56-7 | FED NATL NTG ASSOC #970747 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 341,136 341,136 355,555 360,860 | ... | (19,728) | (19,723) 341,136 3,298 |.11/01/2023 _[1
_31414N-US-1 | FED NATL NTG ASSOC #971393 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,973 1,973 2,032 2,008 (35) (35) 1,973 20 |.05/01/2023 _[1
_31414P-IN-0 | FED NATL MTG ASSOC #971969 _ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 20,289 20,289 21,131 21,437 (1,148) (1,148) 20,289 249 | .02/01/2023 _|1...
_314140-0D-2 | FED NATL MTG ASSOC #973052 ... ... | .03/01/2011 __| SCHEDULED REDEMPTION . 5,750 5,750 5,918 5,939 (189) (189) 5,750 77 1.03/01/2038 1.
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_314140-X2-8 |FED NATL NTG ASSOC #973297 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 35,026 35,026 35,917 36,000 (974) (974) 35,026 298 [.03/01/2023 |1
_31414R-QC-2 |FED NATL MTG ASSOC #973951 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,717 9,717 10,061 10,215 (498) (498) 9,717 110 |.04/01/2023 _[1..
_31414R-VA-0 |FED NATL NTG ASSOC #974109 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 334 334 347 388 (53) (53) 334 4 .02/01/2023 _{1
_31414R-7J-8 |FED NATL NTG ASSOC #974397 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 3,946 3,946 4,063 4,119 (174) (174) 3,946 39 |.04/01/2023 {1
_314145-H8-9 | FED NATL NTG ASSOC #974655 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 831,438 831,438 863,397 870,994 | | (39,556) | I (39,556) 831,438 8,395 |.03/01/2023 _[1
_314145-LS-0 |FED NATL NTG ASSOC #974737 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,49 1,496 1,534 1,548 (51) (51) 1,49 15 |.04/01/2023 |1
_314145-NB-5 |FED NATL NTG ASSOC #974786 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,810 19,810 20,314 20,361 (551) (551) 19,810 197 |.04/01/2023 _{1
_314145-NF-6 | FED NATL MTG ASSOC #974790 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 143,534 143,534 147,184 148,177 (4,643) (4,643) 143,534 1,333 [.04/01/2023 1.
_314145-02-2 |FED NATL MTG ASSOC #974873 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 6,993 6,993 7,171 7,243 (250) (250) 6,993 70 |.04/01/2023 _[1..
_314145-XL-2 |FED NATL NTG ASSOC #975083 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 157,171 157,171 161,855 163,611 (6,440) (6,440) 157,171 1,569 |.05/01/2023 |1
_314145-YI-9 | FED NATL NTG ASSOC #975116 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 891,545 891,545 909,237 910,415 | | (18,870) | oo | (18,870) 891,545 9,788 |.05/01/2038 _[1
_314145-4K-6 | FED NATL MTG ASSOC #975226 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 26,324 26,324 26,993 27,018 (694) (694) 26,324 227 |.03/01/2023 1.
_314145-50-3 |FED NATL MTG ASSOC #975259 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 15,509 15,509 15,903 15,932 (423) (423) 15,509 151 |.04/01/2023 _[1..
_31414T-GD-7 |FED NATL NTG ASSOC #975496 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,556 4,556 4,692 4,62 (70) (70) 4,556 51 |.03/01/2023 _[1
_31414T-CK-0 | FED NATL NTG ASSOC #975758 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 528 528 543 540 (12) (12) 528 5 .00/01/2023 _{1
_31414T-TN-1 |FED NATL MTG ASSOC #975857 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 36,696 36,696 37,957 38,625 (1,929) (1,929) 36,696 394 |.05/01/2023 1.
_31414T-TP-6 | FED NATL MTG ASSOC #975858 _. _|.03/01/2011 _| SCHEDULED REDEMPTION | ... | 1,026,743 | 1,006,743 | 1,066,209 | .. 1,069,254 | | @25 @25 1,026,743 9,086 |.05/01/2023 1.
_31414T-28-7 |FED NATL NTG ASSOC #976067 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 593,927 593,927 613,880 611,704 | | 7,710 | I (17,777) 593,927 5,621 |.03/01/2023 _[1
_31414U-BL-1 |FED NATL NTG ASSOC #976243 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 61,841 61,841 64,155 64,959 (3,118) (3,118) 61,841 623 |.08/01/2023 |1
_31414U-G2-8 |FED NATL MTG ASSOC #976417 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 321,583 321,583 332,637 382,772 || (1,189) | (11,189) 321,583 3,342 | 03/01/2023 1.
_31414U-JJ-8 |FED NATL MTG ASSOC #976465 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 13,813 13,813 14,224 14,128 (316) (316) 13,813 152 |.04/01/2023 _[1..
_31414U-MT-2 | FED NATL NTG ASSOC #976570 _|.03/01/2011 _| SCHEDULED REDEMPTION | ... | 1,155,384 1,155,384 1,187,112 | 1,192,943 || (37,559) | oo | (37,559) | .. 1,155,384 10,817 |.03/01/2023 _|1
_31414U-TC-2 | FED NATL NTG ASSOC #976747 _|.03/01/2011 _| SCHEDULED REDEMPTION I T 1,000,630 |..._....1,000,630 | __._.1,039,077 | 1,033,003 |. S (32,373) ] I (32,373)| . _1,000,630 9,280 |.04/01/2023 |1
_31414Y-FV-7 |FED NATL MTG ASSOC #979980 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 257 257 264 261 (5) (5) 257 3 |.06/01/2023 _[1..
_31415A-TH-3 | FED NATL MTG ASSOC #981256 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,251 21,251 21,792 21,905 (654) (654) 21,251 193 |.05/01/2023 _[1..
_31415A-WT-4 |FED NATL MTG ASSOC #981358 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,617 9,617 9,904 10,018 (400) (400) 9,617 90 |.04/01/2023 {1
_31415A-5J-6 | FED NATL NTG ASSOC #981549 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,766 1,766 1,811 1,819 (53) (53) 1,766 17 |.05/01/2023 |1
_31415A-6H-9 | FED NATL NTG ASSOC #981572 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 728,481 728,481 748,485 751424 | | (22,944)] .. I (22,944) 728,481 6,745 | .06/01/2023 _[1
_31415A-7D-7 |FED NATL NTG ASSOC #981592 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,234 1,234 1,271 1,273 (39) (39) 1,234 11 [.06/01/2023 |1
_31415B-BG-3 | FED NATL NTG ASSOC #981639 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 63,147 63,147 65,318 65,899 (2,752) (2,752) 63,147 556 |.06/01/2023 |1
_314158-B2-4 |FED NATL MTG ASSOC #981657 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,838 1,838 1,885 1,897 (60) (60) 1,838 18 |.06/01/2023 _|1...
_314158-DU-0 |FED NATL MTG ASSOC #981715 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 202,444 202,444 209,965 211,165 (8,721) (8,721) 202,444 2,136 |.07/01/2023 _|1...
__31415B-FY-0 |FED NATL NTG ASSOC #981783 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 68,065 68,065 69,796 68,904 (839) (839) 68,065 638 |.04/01/2023 |1
_31415B-K5-7 | FED NATL NTG ASSOC #981916 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,207 2,207 2,273 2,258 (51) (51) 2,207 19 |.06/01/2023 |1
_31415B-RZ-4 |FED NATL MTG ASSOC #982104 __ _|.02/01/2011 __| SCHEDULED REDEMPTION ____ 3,206 3,206 3,301 3,577 (371) (371) 3,206 24 |.05/01/2023 _[1..
_31415B-WR-6 | FED NATL MTG ASSOC #982256 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 17,954 17,954 18,489 18,640 (686) (686) 17,954 171 |.06/01/2023 _[1..
_31415B-9-6 | FED NATL MTG ASSOC #982272 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 7,132 7,132 7,399 7,551 (419) (419) 7,132 79 |.11/01/2023 _[1
_31415C-FA-0 | FED NATL NTG ASSOC #982661 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,903 2,903 3,006 3,02 (122) (122) 2,903 35 |.06/01/2023 _[1
_31415C-M3-8 |FED NATL MTG ASSOC #982878 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 198,060 198,060 205,116 204,609 (6,549) (6,549) 198,060 1,891 [.05/01/2023 1.
_31415L-DH-7 |FED NATL MTG ASSOC #983104 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 21,147 21,147 21,939 22,000 (853) (853) 21,147 231 [.05/01/2023 1.
_31415L-LE-5 |FED NATL NTG ASSOC #983325 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,295 8,295 8,543 8,555 (259) (259) 8,295 82 |.07/01/2023 {1
_31415L-LF-2 |FED NATL NTG ASSOC #983326 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 32,275 32,275 33,384 34,261 (1,986) (1,986) 32,275 341 [.07/01/2023 |1
_31415L-MC-8 | FED NATL MTG ASSOC #983355 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 189,384 189,384 196,086 201,484 | | (12,00) | oo | (12,100) 189,384 1,847 |.08/01/2023 _|1._.
_31415L-53-2 | FED NATL MTG ASSOC #983538 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 95,080 95,080 96,967 96,587 (1,507) (1,507) 95,080 1,133 |.04/01/2038 _|1...
_31415L-U7-0 | FED NATL NTG ASSOC #983606 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 22,095 22,095 22,922 24,133 (2,038) (2,038) 22,095 236 |.05/01/2023 |1
_31415L-Vii-4 |FED NATL NTG ASSOC #983629 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 94,733 94,733 97,142 97,79% (3,063) (3,063) 94,733 910 |.05/01/2023 |1
_31415L-VX-2 |FED NATL MTG ASSOC #983630 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 67,415 67,415 69,425 71,413 (3,998) (3,998) 67,415 633 |.05/01/2023 _|1...
_31415l-FQ-3 |FED NATL MTG ASSOC #984075 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 85,021 85,021 87,555 88,213 (3,193) (3,193) 85,021 812 |.06/01/2023 1.
_31415l-FS-9 | FED NATL NTG ASSOC #984077 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 8,360 8,360 8,673 8,773 (413) (413) 8,360 90 |.06/01/2023 _[1
_314150-L8-6 | FED NATL MTG ASSOC #984251 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 316,520 316,520 327,401 328,009 | | (579 | (11,579) 316,520 3,120 |.05/01/2023 _[1
__31415M-RN-7 | FED NATL NTG ASSOC #984393 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,702 23,702 24,409 24,230 (528) (528) 23,702 262 |.05/01/2023 |1
__31415M-28-7 |FED NATL MTG ASSOC #984653 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 76,762 76,762 78,714 77,986 (1,224) (1,224) 76,762 764 |.07/01/2023 |1
_31415P-AD-0 | FED NATL NTG ASSOC #984804 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 31,729 31,729 32,820 34,006 (2,276) (2,276) 31,729 336 |.06/01/2023 |1
__31415P-AE-8 |FED NATL MTG ASSOC #984805 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 879,291 879,291 912,951 921,399 | | (42,108) | oo | (42,108) 879,291 8,652 |.06/01/2023 _[1...
_31415P-VK-1 |FED NATL MTG ASSOC #985418 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,141 9,141 9,414 9,784 (642) (642) 9,141 102 |.07/01/2023 _{1..
_314150-A0-9 | FED NATL MTG ASSOC #985715 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30,862 30,862 31,671 32,210 (1,348) (1,348) 30,862 289 |.06/01/2023 |1
_314150-CG-9 | FED NATL MTG ASSOC #985771 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 39,314 39,314 40,945 41,700 (2,385) (2,385) 39,314 534 |.11/01/2022 |1
_314150-PS-9 | FED NATL MTG ASSOC #986133 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 23,482 23,482 24,456 24,566 (1,084) (1,084) 23,482 224 | 11/01/2023 1.
_314150-RS-7 | FED NATL MTG ASSOC #986197 ... ... | .03/01/2011 __| SCHEDULED REDEMPTION . 97,758 97,758 100,244 101,057 (3,300) (3,300) 97,758 893 |.07/01/2023 1.
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_314150-SC-1 |FED NATL NTG ASSOC #986215 | .. -03/01/2011 _| SCHEDULED REDENPTION ____ 80,930 80,930 83,712 84,557 (3,627) (3,627) 80,930 887 [.07/01/2023 |1
_31415R-0Z-0 |FED NATL MTG ASSOC #987072 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 255 255 263 259 (4) (4) 255 3 1.08/01/2023 _[1...
__31415R-48-7 |FED NATL MTG ASSOC #987418 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 11,410 1,410 1,750 11,623 (214) (214) 1,410 120 |.06/01/2023 _{1
__31415R-6F-6 |FED NATL NTG ASSOC #987470 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 1,746 1,746 1,811 1,815 (69) (69) 1,746 19 [.07/01/2023 |1
_314158-HS-4 | FED NATL MTG ASSOC #987741 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,078 18,078 18,754 18,821 (743) (743) 18,078 175 |.08/01/2023 _{1
_314155-JB-9 | FED NATL NTG ASSOC #987758 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 89,869 89,869 93,004 93,586 (3,717) (3,717) 89,869 991 |.08/01/2023 |1
_314158-MP-4 | FED NATL NTG ASSOC #987866 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 19,440 19,440 20,109 20,367 (926) (926) 19,440 222 |.08/01/2023 |1
_314155-NH-1 | FED NATL MTG ASSOC #987892 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 9,811 9,811 10,178 10,551 (740) (740) 9,811 96 |.09/01/2023 _[1..
_314155-PP-1 | FED NATL MTG ASSOC #987930 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 30,817 30,817 31,908 32,394 (1,577) (1,577) 30,817 300 [.11/01/2023 1.
_314155-62-0 |FED NATL NTG ASSOC #988388 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 117,634 117,634 121,920 122,422 (4,788) (4,788) 117,634 1,086 |.09/01/2023 |1
__31415T-H7-8 | FED NATL NTG ASSOC #988654 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 4,778 4,778 4,976 5,155 (377) (377) 4,778 58 |.09/01/2023 (1
_31415T-SN-1 |FED NATL MTG ASSOC #988925 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 237,716 237,716 246,612 256,809 | .| (19,004) | | (19,004) 237,716 2,621 | 08/01/2023 1.
_31415T-TK-6 |FED NATL MTG ASSOC #988954 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 54,578 54,578 56,205 56,260 (1,682) (1,682) 54,578 422 | 08/01/2023 1.
_31415V-ZI-8 |FED NATL NTG ASSOC #990957 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 214,988 214,988 202,725 230,494 | | (15,506) | oo | (15,506) 214,988 2,289 |.00/01/2023 _[1
_31415V-2Y-4 |FED NATL NTG ASSOC #990959 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 79,329 79,329 82,161 86,618 (7,289) (7,289) 79,329 837 |.09/01/2023 |1
_31415V-6A-8 |FED NATL MTG ASSOC #991085 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 171,288 171,288 175,644 175,394 (4,106) (4,106) 171,288 1,683 [.10/01/2023 _|1...
_31415Y-BA-6 | FED NATL MTG ASSOC #992933 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,275 18,275 19,033 18,835 (560) (560) 18,275 245 | 11/01/2023 1.
_31416A-L5-7 |FED NATL NTG ASSOC #994148 _|.03/01/2011 _| SCHEDULED REDEMPTION 366,646 366,646 379,694 399,769 | | (33,123) | oo (33,123) 366,646 3,941 | 12/01/2023 _[1
_31416A-L7-3 |FED NATL NTG ASSOC #994150 _|.03/01/2011 _| SCHEDULED REDEMPTION ____ | .. |.... 2,572,042 2,572,042 2,665,278 | 2,715,443 | ((143,402) | _(143,402) | .. 2,572,042 24,196 |.12/01/2023 |1
_314168-M2-1 | FED NATL MTG ASSOC #995077 _. _|.03/01/2011 _| SCHEDULED REDEMPTION | ... | 1,157,318 157,318 (179,876 | 1,196,647 | | (39,329) | | (39,329) | . 1,157,318 12,204 | 11/01/2038 _|1._.
_314168-Y4-4 |FED NATL MTG ASSOC #995431 __ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 203,794 293,794 305,982 315,238 | | a4y | (21,444) 293,794 3,543 | .02/01/2023 1.
_314168-22-7 |FED NATL NTG ASSOC #995461 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 298,126 298,126 310,727 315,929 | | (17,803) | oo | (17,803) 298,126 3,529 |.12/01/2023 _[1
_314168-27-6 |FED NATL MTG ASSOC #995466 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 37,738 37,738 38,698 39,178 (1,440) (1,440) 37,738 374 | .12/01/2022 |1
_314168-2F-4 |FED NATL MTG ASSOC #995474 __ _|.03/01/2011 _| SCHEDULED REDEMPTION | ... | 1,110,821 [ 1,110,821 | 1,149,830 | .. 1,163,845 | | (53,024) | | (53,024) || 1,110,821 12,301 |.02/01/2024 _|1._.
_314168-7J-1 |FED NATL MTG ASSOC #995597 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 2,345 2,345 2,444 2,484 (139) (139) 2,345 28 |.03/01/2024 _[1..
_31416C-J5-6 |FED NATL NTG ASSOC #995884 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 654,710 654,710 683,404 684,397 | | (29,688) | .| (29,688) 654,710 6,762 | .01/01/2025 |1
_312960-20-2 | FED NATL NTG ASSOC #A16183 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 308,326 308,326 312,036 311,597 (3,271) (3,271) 308,326 3,973 |.11/01/2033 _[1
_31416H-YD-1 |FED NATL NTG ASSOC #AA0707 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 18,039 18,039 18,659 19,434 (1,396) (1,396) 18,039 197 |.01/01/2024 _{1
_31416J-FS-5 |FED NATL NTG ASSOC #AA1076 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 14,004 14,004 14,543 14,652 (559) (559) 14,004 127 |.01/01/2024 _{1
_31416K-MT-2 | FED NATL NTG ASSOC #AA2169 _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 16,882 16,882 17,478 17,700 (818) (818) 16,882 203 |.02/01/2024 |1
_31416T-FD-6 |FED NATL MTG ASSOC #AA9163 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 312,523 312,523 302,473 319,830 (7,307) (7,307) 312,523 3,072 | .08/01/2024 _[1...
_31417J-Sl-3 | FED NATL MTG ASSOC #AC0523 _. _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 12,198 12,198 12,586 12,495 (297) (297) 12,198 129 |.07/01/2024 _[1..
__31418M-EK-4 |FED NATL NTG ASSOC #AD0137 _|.03/01/2011 | SCHEDULED REDEMPTION | .. | 1,145,879 1,145,879 1,185,895 | 1,186,315 | | (40,436) | oo | (40,436) | .. 1,145,879 9,834 | 12/01/2020 {1
_31417Y-FR-3 | FED NATL MTG ASSOC #MA0175 _. _|.03/01/2011 | SCHEDULED REDEMPTION | .. | 1,929,371 1,929,371 2,016,796 | 2,003,807 [ | (74,436) | | (74,436) | .. ,929,371 19,206 |.09/01/2019 _|1
_3133T9-Ni-1 | FHR 1948 PJ _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 65,073 65,073 66,130 65,431 (358) (358) 65,073 991 |.03/15/2027 _|1...
_31393V-P9-6 | FHR 2628 LE _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 222,740 202,740 208,784 221,159 1,580 1,580 222,740 .06/15/2033 _|1...
_31304T-TV-7 |FHR 2764 JA _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 437,704 437,704 414,998 425,189 12,515 12,515 437,704 .03/15/2019 _|1
__31396F-4J-9 |FHR 3067 FA _|.02/08/2011 _|Various . f ] 16,157,243 ,298,286 ,186,235 | .- 16, 187,862 2,075 2,075 ,189,938 (32,604) | . (32,694) | 11/15/2035 _|1
_31396H-J8-3 |FHR 3114C PF _{.02/0172011 _|Various . f ] 47,704,623 47,976,074 47,796,164 | 47,797,333 4,332 4,332 ,801,665 (97,043) | (97,043) | 02/15/2036 __|1....
_31397B-P3-9 |FHR 32324 KF _|.02/15/2011 _|Various .|| 9,374,054 9,419,446 9,307,370 | 9,397,546 493 493 19,398,039 (23,984) | (23,984) | -10/15/2036 __|1....
__31397E-JC-0 |FHR 32604 PF _|.02/08/2011 _|Various .|| 6,387,945 6,441,189 6,406,970 | 6,407,991 1,114 1,114 ,409, 104 _(21,159) _(21,159) .01/15/2037 _|1
__31397F-HC-9 | FHR 3271 SE _[.02/11/72011 _|Various 904,110 949,085 950,420 949,537 (145) (145) 949,392 _(45,281) _(45,281) .02/15/2037 _|1
_313976-X3-9 |FHR 33148 FC _|.02/08/2011 _|Various . f | 18,882,770 ,980, 144 ,914,900 915,454 2,878 2,878 ,918,332 (35,562) | ... (35,562) |.. 12/15/2036 __|1...
31397J-U8-5 | FHR 3346 FT _|.02/0772011 _|Various . f ] 32,857,071 ,102,576 ,906,029 ,908,434 3,691 3,691 ,912,125 (55,053) | .. (55,053) | -10/15/2033 _|1...
_31397J-U3-6 |FHR 3346C FC _|.02/0772011 _|Various . f ] 29,188,027 ,294,475 ,221,238 ,222,079 2,871 2,871 ,224,950 | _.(36,923) .(36,923) .10/15/2033 _|1
_31397J-NP-5 | FHR 33504 FA _|.02/08/2011 _|Various . f ] 29,640,610 663,111 663,111 ,663,111 663,111 || (22,500 | ... (22,500) | .10/15/2033 _|1
_31397P-HA-1 |FHR 3382D FG _|.0271572011 _|Various . f ] 21,115,747 ,081,772 114,712 ,114,399 (1,503) (1,503) ,112,896 2,851 2,851 11/15/2087 1.
_31397P-BH-2 |FHR 3386C FC _|.02/08/2011 _|Various . f | 12,123,890 ,138,629 ,138,629 ,138,629 138,629 | | (14,739) | (14,739) 11/15/2087 1.
__31394E-0Z-4 |FNR 0557C KJ _[.02/0172011 _|Various . f ] 50,379,315 751,137 ,322,925 50,337,628 11,532 11,532 ,349, 159 30,155 .04/25/2035 _|1
__31394E-C9-7 |FNR 0573D DF _|.02/08/2011 _|Various .|| 5,998,368 ,059,999 ,005,080 6,005,781 1,303 1,303 6,007,084 (8,716) .08/25/2035 _|1
__31394F-L4-5 |FNR 05848 FN _|.02/08/2011 _|Various ... f ] 26,199,072 409,477 ,153,635 157,295 7,021 7,021 ,164,316 | 34,755 .10/25/2035 _|1
_31396P-BG-5 |FNR 06123A CF _|.02/08/2011 _|Various . f ] 11,596,849 11,749,222 11,646,417 647,797 1,974 1,974 649,771 ,922) | (52,922) .01/25/2037 _|1
_31395N-C9-6 |FNR 06588 FL 0271172011 _|Various .|| 8,922,318 8,949,764 8,927,390 ,927,539 724 724 ,928,263 (5,945) (5,945) .07/25/2036 _|1
__31392F-ES-2 |FNR 2002-71 AP _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 193,134 193,134 196,453 194,257 (1,123) (1,123) 193,134 11/25/2082 1.
_31393U-K3-6 |FNR 2003-129 JB ... _|.03/01/2011 _| SCHEDULED REDEMPTION [ ... | 1,418,619 | 1,418,619 | 1,317,562 | 1,371,405 47,214 a7 oM | 1,418,619 .00/25/2018 __|1....
_31393C-D7-5 |FNR 2003-57 DG _|.03/01/2011 __| SCHEDULED REDEMPTION ____ 412,200 412,200 394, 166 409,085 3,135 3,135 412,200 .06/25/2018 _|1
_31394U-FG-2 |FNR 2005-95 FH _|.02/08/2011 _|Various . f | 14,100,996 14,309,260 14,190,763 |- 14,190,556 1,967 1,967 14,192,528 || (91,527 [ . (91,527) 11/25/2035 _|1
_31396V-ZF-8 |FNR 2007-41 FA 0271172011 _|Various || 3,511,477 3,529,813 | _...3,518,782 | . 3,518,947 447 447 3,519,393 (7,916) (7,916) .05/25/2037 _|1...
_31398P-FF-1 |FNR2010-27 BF ... .| _02/08/2011 __|Various ... [ | 20,786,221 | 29,781,662 | 29,781,662 | 2078662 | | [ 29,781,662 4,559 4,559 04/25/2040 1.
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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38374D-MX-4 |GNR OB2A FD | 02/10/2011 _|Various || 7,798,262 | 7,788,785 | 7,791,219 [ 7,791,161 (93) [CE]) P 7,791,068 7,19 7,194 8,707 |.01/20/2038 _
_38376lI-YC-3 |GNR 10158 FA _|.02/0472011 _|Various . f ]| 48,494,578 48,490,625 48,490,625 |« 48,490,625 48,490,625 3,953 3,953 42,683 |.10/20/2039 _|1...
_38376X-B8-5 |GNR 1031J HF _|.02/0472011 _|Various . f ]| 48,409,558 48,319,448 48,274,148 48,278,249 749 749 48,278,998 _......130,560 130,560 |. 43,358 |.03/20/2039 __
_38376X-M6-7 |GNR 1031L PF _.02/07/72011 _|Various . f ] 57,604,863 57,417,475 57,417,475 57,417,475 57,417,475 _.....187,389 187,389 |. 56,548 | 08/20/2038 __
_38375K-NR-9 | GNR 20007-37 FWf __ _|.02/03/2011 __|Various 7,395,098 7,417,640 7,387,506 7,387,961 1,007 1,007 7,388,968 6,130 6,130 5,585 |.06/20/2037 _
_38374B-BR-3 |GNR 2003-63 UF _|.02/03/2011 __|Various 1,903,004 1,901,902 1,901,307 1,901,764 21 21 1,901,785 1,219 1,219 1,506 |.07/20/2030 _|
__38377F-VR-9 |GNR 2010-59 FA _|.02/10/2011 __|Various _.....9,382,585 9,363,939 9,363,939 9,363,939 9,363,939 || 18,646 18,646 10,784 | .05/20/2040 _|
__62888V-AA-6 |NGN 2010-R1 1A _|.02/07/72011 _|Various . f | 19,443,240 19,410,846 19,410,846 |- 19,410,846 19,410,846 || 32,395 32,395 37,475 |.10/07/2020 __
__62888U-AA-8 |NGN 2010-R2 1A _|.02/08/2011 _|Various . f ] 16,707,040 16,696,352 16,696,352 | .- 16,696,352 16,696,352 | | 10,687 10,687 18,570 |.11/06/2017 _|
__62888U-AB-6 |NGN 2010-R2 24 _|.02/08/2011 _|Various . f ] 24,857,520 24,884,395 24,884,395 24,884,395 24,884,395 | _(26,875) | ._.__(26,875)]. 32,791 | 11/05/2020 __
__62888II-AA-4 |NGN 2010-R3 1A _|.02/08/2011 _|Various .. f ] 30,114,429 30,000,000 30,000,000 30,000,000 30,000,000 | 14,429 14,429 | 43,440 | 12/08/2020 __
__62888II-AB-2 | NGN 2010-R3 24 _|.0271072011 _|Various . f | 16,080,655 |..__._.16,000,000 16,000,000 | ... 16,000,000 16,000,000 | | 80,655 80,655 24,245 | 12/08/2020 __
__62888II-AC-0 | NGN 2010-R3 3A _|.03/06/2011 | SCHEDULED REDEMPTION ____| .. |.... 2,801,928 | . 2,801,928 | . 2,795,017 | ... 2,795,004 6,834 6,83 | | 2,801,928 13,429 |.12/08/2020 __|
_21685L-BB-6 | COOPERATIVE DIST SPANISH FT AL HWY 08 _|.02/01/2011 __| CALLED @ 100.00000000 ... 210,000 210,000 205,210 205,609 21 21 205,630 4,370 4,370 9,450 |.02/01/2029 _[2...
__472682-MI-2 | JEFFERSON CNTY AL SUR UIRTS 03 B 8 _|.02/0172011 _|maTuRED | 5,000,000 | 5,000,000 | 5,133,200 | . 5,003,993 (3,993) (3,993) || 5,000,000 131,250 |.02/01/2011 _
_556589-Cli-7 | MADISON AL WTR & WSTWTR SHR 06A _02/17/2011 __|Various 562,805 550,000 557,458 554,821 (76) (76) 554,745 8,060 8,060 4,681 | .12/01/2023 _
PRAGER MCCARTHY & SEALY
_556589-CX-5 | MADISON AL WTR & WSTWTR SHR 06A _|.03/22/2011 _. 103,408 100,000 101,195 100,773 (27) (27) 100,746 2,662 2,662 1,425 |.12/01/2024 _|
_627371-CL-9 | MUSCLE SHOALS AL UTILS BRD WTR & SR 78 _03/01/2011 __| MATURED 100,000 100,000 101,773 100,002 (2) (2) 100,000 3,375 |.03/01/2011 _[1..
MORGAN KEEGAN & COMPANY,
_897721-KK-1 | TROY STATE UNIV SYS AL GEN STUD FEE 07 _ 0372972011 | iNe. | 1,031,680 1,000,000 961,639 962,306 420 420 962,726 | .| 68,954 68,954 20,833 |.11/01/2025 __
_01169D-BII-7 | ALASKA ENERGY AUTH UTIL 97 CITY SITKA __ _|.01/10/2011 _| CALLED € 100.00 . ... 3,000,000 23,000,000 | ... 2,990,130 | .. 2,994,705 12 i 2 I N 2,994,718 5,282 5,282 84,656 |.07/01/2020 __
_868522-AC-7 | SUPERSTITION MTNS AZ SIR APACHE JCT 00 _ .| .01/01/2011 __| SCHEDULED REDEMPTION ____ 139,980 139,980 108,970 105,747 | ... 33,038 1,196 34,234 139,980 4,199 |.07/01/2030 {3
_898700-FJ-3 | TUCSON & PIMA CNTY AZ INDL DEV SGL 08A ____._ .| .03/01/2011 __{CALLED @ 100.00000000 __. 200,000 200,000 200,000 200,000 200,000 2,083 |.12/01/2027 _
_041083-PC-4 | ARKANSAS DEV FIN AUTH SGL FAM NTG 06D __ _fLo1/1272011 _|Various ol | 1,131,798 | 1,130,000 | 1,130,000 | ... 1,180,000 | e e e e 1,130,000 1,798 1,798 29,545 | 07/01/2026 __
_041083-QJ-8 | ARKANSAS DEV FIN AUTH SGL FAM MTG 078 _[.0172172011 _|Various 900,815 890,000 890,000 890,000 890,000 | ... ... 10,815 10,815 22,990 |.07/01/2022 __
_041083-0K-5 | ARKANSAS DEV FIN AUTH SGL FAM MTG 078 _|.01/01/2011 __| CALLED @ 100.00000000 __. 360,000 360,000 360,000 360,000 360,000 8,460 |.07/01/2027 _
_041083-RII-0 | ARKANSAS DEV FIN AUTH SGL FAM MTG 070 _|.01/01/2011 __| CALLED @ 100.00000000 __. 55,000 55,000 55,000 55,000 55,000 1,375 [.07/01/2022 _|
_041083-RN-8 | ARKANSAS DEV FIN AUTH SGL FAM NTG 07D __ _01/20/2011 __|Various 580,899 580,000 580,000 580,000 580,000 899 899 16,643 |.07/01/2027 _|
MORGAN KEEGAN & COMPANY,
__04109H-AU-8 | ARKANSAS DEV FIN UNIV AR CANCER RES 06 .. | ... _02/09/2011 __| INC. 798,343 | 1,255,000 617,498 765,022 4,321 4,321 769,344 | | 28,999 28,999 07/01/2021 _|AFE_______
MORGAN KEEGAN & COMPANY,
__04109H-AV-6 | ARKANSAS DEV FIN UNIV AR CANCER RES 06 .. | ... _02/09/2011 __| INC. 871,616 | .. 1,465,000 683,349 848,106 4,830 4,830 852,936 | | 18,680 18,680 07/01/2022 | FE._______.
MORGAN KEEGAN & COMPANY,
__04109H-Al-4 | ARKANSAS DEV FIN UNIV AR CANCER RES 06 .. | ... _02/09/2011 __| INC. 556,870 | ... 1,000,000 441,840 549,345 3,155 3,155 552,499 4,371 4,371 07/01/2023 _|AFE._______.
PRAGER MCCARTHY & SEALY
_041186-SL-2 | ARKANSAS ST UNIV STUDENT FEE 05 | ... _01/28/2011 __ 168,065 150,000 157,988 155,848 (44) (44) 155,804 || 12,261 12,261 2,521 | 04/01/2020 |1FE______
PRAGER MCCARTHY & SEALY
_083422-AP-0 | BENTONVILLE AR SALES & USE TAX 2007 | ... _01/28/2011 __ 487,413 450,000 476,793 469,554 (213) (213) 469,341 | | 18,072 18,072 5,688 | 11/01/2021 |1FE_______
PRAGER MCCARTHY & SEALY
_312673-DI-3 | FAYETTEVILLE AR SALES & USE TAX 07 _|.01/28/2011 _. 218,444 205,000 203,499 202,782 12 12 202,794 15,650 2,591 | .11/01/2022
..348815-JS-1 | FORT SMITH AR WTR & SIR 2007 | 02/15/2011 | Various || 1,329,105 | . 1,270,000 | ... 1,332,446 | . 1,315,527 (682) (682) | | 1,314,845 | 14,260 23,332 | .10/01/2024 __
_79506L-AK-2 | SALINE CNTY 