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198141 (20184104 15H) 7,236 13 N0. 6 98.8 22,436
19931 (2018411 H 15H) 7,331 13 1.5 98. 6 22,529
2003 (2018412 H17H) 7, 386 13 0.9 98. 6 22,428
20114 (2019421 A 15H) 7,113 13 N3.5 98.3 21, 580
2028 (20194F 2 H15H) 7,260 13 2.2 98.8 21,863
20314 (2019423 A 15H) 7, 364 13 1.6 98.4 21,971
20414 (2019424 A 15H) 7,390 13 0.5 98.7 21,743
2058 (20194 5 H15H) 7,264 13 AL 5 98.3 21,117
20614 (2019426 A17H) 7,261 13 0.1 98.5 20, 976
207HA (2019427 A 16H) 7,229 13 AN0. 3 98. 6 20, 792
208 (20194 8 H15H) 7,136 13 Al 1 98.8 20, 433
20944 (2019429 A 17H) 7,290 13 2.3 98. 6 20, 743
2103 (20194210H 15H) 7,313 13 0.5 98.8 20, 720
21181 (20194F11 H 15 H) 7,307 13 0.1 99.0 20, 167
21231 (20194212 H 16 H) 7,343 13 0.7 98.9 19, 897
2131 (202041 A 15H) 7,383 13 0.7 98.9 19, 888
2148 (20204 2 H17H) 7,385 13 0.2 98. 7 19, 646
2151 (2020423 A 16H) 7,189 13 N2.5 98.5 19, 087
2161 (2020424 A 15H) 7,325 13 2.1 98.7 19, 135
217H#1 (20204 5 H15H) 7,370 13 0.8 98. 6 19,214
2181 (2020426 A 15H) 7,358 13 0.0 98. 6 19, 008
21944 (2020427 A 15H) 7,310 13 N0. 5 98.5 18, 838
2208 (20204F- 8 H17H) 7,250 9 NO0. 7 98. 6 18,713
2211 (2020429 A 15H) 7,183 9 N0. 8 98.3 18,471
22231 (20204210 H 15H) 7,142 9 AN0. 4 98. 6 18, 332
22381 (20204F11 H 16 H) 7,096 9 N0.5 98. 6 18, 047
224341 (20204212 H 15H) 7,054 9 N0. 5 98.7 17, 846
2251 (2021421 A 15H) 7,031 9 NO0. 2 98.3 17, 687
2268 (20214 2 H15H) 7,088 9 0.9 98. 4 17, 740
22711 (2021423 A 15H) 7,297 9 3.1 98.7 17,920
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# '
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# ')

202141 H15H 7,031 — 98.3

52261 I:ES 7,064 0.5 98.6
#
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)

20214E 2 H15H 7,088 — 98. 4

2273 2 HR 7,128 0.6 98. 1
#

20214E 3 H15H 7,306 3.1 98. 7
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H H ERLES H H El )
A =

W #HE 17,869, 772, 310 (OREESVE: 393, 860, 365

S 67, 848, 404 SIS 4 393, 860, 365

FERGILR (RRAT) 17,679,313, 889 ® HfBESFEBEE 351, 978, 000
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W EB 25 4 6, 726, 099, 931 F) fRzEEiae A 690,512, 590

(D) =IELOZK 11,021,067, 3620 @ & (D+E+F) 6, 726, 099, 931

1HA%EYEEMEE(C/ D) 16, 103 REPFHEEL (G) 6, 726, 099, 931
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B EREHR A& 16,061, 279
NE A LEZHAREIRTME (476, 428)
E—H -85 —0O—LIZERDEREHTME 5,578
NEAEBEE|IRERTME 853
ERAICK 3 HEEDEME 37,719, 566
TAERBF
BNk EEE 1,315, 379, 628
iR $9%8 (727, 320, 622)
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#HA & E DERKE
20205 6 A30BRE
XA E
HE R 741 Eo—F WRGLEE HMEEE CkFIL) (t(lg/i)
0
ZOMIFH IS TG S h B EE A AEH ML
AR
Vi AN WARTE/AT -2
272,028,128 GNMA II, SF, 3.00% 10/20/44 - 05/20/50 USA (IN)] 289, 653, 729 21.57
235,118,099 GNMA II, SF, 3.50% 07/20/42 - 02/20/50 USA (IN)] 251, 385, 677 18.72
126,112,653 GNMA 11, SF, 3.00% 06/20/50 USA (IN)] 134,005, 670 9.98
119, 669, 255 GNMA II, 3.50% 05/20/50 USA usb 126, 832, 447 9.45
79,653,597 GNMA 11, SF, 4.00% 05/20/40 - 12/20/49 USA usb 85, 968, 548 6.40
75,162,805 GNMA 11, SF, 2.50% 05/20/50 - 06/02/50 USA usb 79, 213, 628 5.90
41,737,899 GNMA, SF, 5.00% 07/15/33 - 08/15/40 USA (IN)] 47,568, 841 3.54
38,520,533 GNMA, SF, 4.00% 10/15/40 - 08/15/46 USA (IN)] 42,210, 383 3.14
37,129,112 GNMA II, SF, 4.50% 05/20/33 - 12/20/48 USA (IN)] 40,722, 8117 3.03
24,357,303 GNMA, SF, 3.00% 07/20/45 USA usb 26,019, 167 1.94
22,749,996 GNMA, SF, 4.50% 03/15/39 - 04/15/41 USA usb 25,511, 956 1.90
16,608,043 GNMA, SF, 6.00% 10/15/23 - 01/15/38 USA usb 19,349,120 1.44
17,545,632 GNMA, 4.00% 11/20/49 - 12/20/49 USA (IN)] 18, 858, 455 1.41
15,439, 240 GNMA, SF, 5.50% 12/15/28 - 11/15/39 USA usb 17,694, 748 1.32
9,719,967 GNMA II, SF, 5.00% 10/20/32 - 02/20/41 USA usb 11, 000, 488 0.82
9,006,751 GNMA II, SF, 5.50% 05/20/34 - 01/20/36 USA usb 10, 385, 576 0.77
7,642,849 GNMA II, SF, 6.00% 06/20/34 - 07/20/39 USA usb 8, 806, 304 0. 66
7,115,885 GNMA, SF, 6.50% 11/15/23 - 07/15/38 USA usb 8,224,156 0.61
3,826,038 GNMA, 3.00% 05/20/50 USA usb 4,097, 637 0. 31
2,987,129 GNMA II, SF, 6.50% 03/20/27 - 10/20/38 USA usb 3,515,966 0.26
2,620,658 GNMA, SF, 7.00% 03/15/22 - 09/15/32 USA usb 2,892,517 0.22
2,367,075 GNMA, SF, 3.50% 04/15/43 - 05/15/43 USA usb 2,552,945 0.19
1,623,070 GNMA 11, SF, 7.00% 05/20/26 - 03/20/33 USA usb 1,940,976 0.14
999,245 GNMA, SF, 7.50% 03/15/22 - 08/15/33 USA usb 1, 140, 496 0.08
782,280 GNMA II, SF, 7.50% 08/20/22 - 09/20/32 USA usb 935, 355 0.07
656,381 GNMA II, 6.00% 03/20/34 USA usb 741, 204 0.06
600, 150 GNMA, SF, 8.00% 01/15/22 - 12/15/30 USA usb 641,937 0.05
327,506 GNMA II, 6.50% 04/20/34 USA usb 369, 383 0.03
310,544 GNMA II, SF, 8.00% 06/20/22 - 07/20/31 USA usb 355, 935 0.03
137,465 GNMA, SF, 9.00% 01/15/25 - 03/15/25 USA usb 151, 071 0.01
75,907 GNMA II, SF, 8.50% 12/20/21 - 05/20/29 USA usb 88, 048 0.01
65,106 GNMA, SF, 8.50% 08/15/21 — 06/15/28 USA usb 70, 905 0.01
41,575 GNMA, 7.50% 04/15/31 USA usb 42,317 0.00
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s
B EE $4 Ha-K BOEK BEE CkEL) R
0

32,932 GNMA, 8.00%, 01/15/31 USA usD 33, 351 0.00

10,207 GNMA II, 8.00% 03/20/27 USA usD 11,474 0.00

8,640 GNMA, SF, 9.50% 10/15/21 - 08/15/22 USA usD 8, 660 0.00

4,654 GNMA, 6.00% 11/15/28 USA (IN)] 5,178 0.00

3,801 GNMA II, SF, 9.50% 07/20/21 - 07/20/25 USA (IN)] 3,811 0.00

523 GNMA, SF, 10.00% 08/15/21 - 03/15/25 USA (IN)] 524 0.00

130 GNMA I, 9.50% 08/15/21 - 11/15/21 USA usD 131 0.00

1,263,011,531  94.07
1,263,011,531  94.07

1ELURICEEREY SRl

739 GNMA, SF, 8.50% 05/15/21 - 06/15/21 USA usb 143 0.00
127 GNMA II, SF, 9.50% 11/20/20 - 02/20/21 USA usb 128 0.00
16 GNMA, SF, 9.50% 11/15/20 USA usb 16 0. 00
887 0. 00

DiEE 1,263,012,418  94.07

INET 1,263,012,418  94.07

At 1,263,012,418  94.07
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2020 9 B30BIZ# T L -5t & AR

(K FL)
BEINE
BHAR 4,796, 848
—EMERICk DBk (909, 164)
BEINEEE 3, 887, 684
-4
18 FAEREN 505, 402
EEEIERITIREN 126, 351
LEEMBHRITHREN 63, 175
FERITIHREN 943
ZDhER 137,413
EHAS 833, 284
= % (985)
MEREE 832, 299
BB M 3, 055, 385
BB M3 1% 5 RBEMF) 400, 221
BE B ML <k 5 REHRFMEE 1,004, 660
LEIRB R URRHMF 4 1, 404, 881
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HAEE DM

1A

2020 9 A30B’RE
JTAZE CKF)  FE@EE CKFL)

KEEES & UREREE 2. 0%
U.S. Treasury Bond, 4.75%, 2/15/37
U.S. Treasury Note, 2.375% 5/15/27
KEEES L CKXEHBEEET (Cost $2, 092, 339)

TS —CHKRHH 96. 3%
D=2 A (REBRFEIEE) BEEFEESHF 96. 3%
30 Year, 5%, 5/15/33

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

30 Year, 5.5% 3/15/32

30 Year, 6% 6/15/29 - 10/15/33
30 Year, 6.5% 3/15/28 - 5/15/31
30 Year, 7% 9/15/31
30 Year, 7% 4/15/32
30 Year, 7% 12/15/23 - 5/15/32

30 Year, 7.5% 2/15/32

30 Year, 7.5% 12/15/23 - 3/15/32
30 Year, 8%, 12/15/23 - 3/15/32
30 Year, 8.5% 2/15/30 - 2/15/32
30 Year, 9%, 2/15/26 - 10/15/29

30 Year, 9.5% 12/15/21

30 Year, 10% 10/15/21

Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family
Single-family

30 Year
30 Year
30 Year
30 Year
30 Year
30 Year
30 Year
30 Year
30 Year
30 Year
30 Year
30 Year
30 Year
30 Year,
30 Year,
30 Year,

4%, 10/15/40 - 8/15/46
4.5%, 2/15/41

4.5%, 7/15/39 - 6/15/41
5%, 8/15/33

5%, 8/15/33

5%, 9/15/33

5%, 4/15/33 - 5/15/34
5.5% 1/15/32 - 6/15/34
6% 12/15/33

6% 4/15/34

6% 11/15/34

6% 2/15/24 - 10/15/34
6.5% 12/15/23 - 11/15/34
7%, 5/15/22 - 2/15/31
7.5% 2/15/23 - 3/15/32
8%, 1/15/22 - 2/15/32

430, 000 677,670
1,520, 000 1,713,562
2,391,232

699, 447 800, 960
23, 885 21,304
181, 247 213,979
402, 175 466, 932
414, 344 500, 836
1,195, 637 1,457,236
894, 093 1,049, 217
867, 355 1,057, 650
97,957 116, 886
70, 342 82,092
105, 344 121, 547
40, 657 45,732

35 35

3 4

701, 323 159, 759
1,026, 573 1,140, 248
1,704,784 1,899, 547
741, 885 850, 194
442, 261 501, 344
607, 758 697,173
3, 206, 319 3,635,184
3,945, 063 4,473,039
474,969 545, 951
1,307, 884 1,559, 943
468, 360 540, 511
1,822, 337 2,103, 673
351, 409 404, TN
356, 029 382, 623
186, 546 195, 456
189, 848 197, 600
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GNMA I, Single-family, 30 Year, 8.5% 1/15/22 - 2/15/31 125, 651 131, 570
GNMA I, Single-family, 30 Year, 9% 1/15/25 - 9/15/30 12,459 15,324
GNMA 11, 30 Year, 4.5% 5/20/34 208, 407 230, 71
GNVA I1, 30 Year, 6% 4/20/34 - 6/20/34 518, 878 572, 351
GNMA 11, 30 Year, 6.5% 9/20/31 352, 686 422, 235
GNMA 11, 30 Year, 6.5% 8/20/32 163, 328 196, 873
GNMA 11, 30 Year, 7% 1/20/34 217, 280 238,902
GNMA 11, Single-family, 30 Year, 2.5%, 7/20/50 3,114,875 3,274,636
GNMA 11, Single-family, 30 Year, 2.5% 8/20/50 2,503,780 2,632,199
GNMA 11, Single-family, 30 Year, 2.5%, 9/20/50 2,160, 000 2,210, 788
GNMA 11, Single-family, 30 Year, 3% 5/20/45 1,098, 475 1,166, 495

GNMA 11, Single-family, 30 Year, 3%, 6/20/45 437,519 464, 048

GNMA 11, Single-family, 30 Year, 3% 4/20/46 1,550, 577 1,641,935
GNMA 11, Single-family, 30 Year, 3% 5/20/50 2,953,876 3,105, 290
GNMA 11, Single-family, 30 Year, 3% 6/20/50 1,981, 484 2,087, 328
GNMA 11, Single-family, 30 Year, 3%, 7/20/50 1,714,045 8,139,992
GNVA I1, Single-family, 30 Year, 3% 12/20/42 - 9/20/50 2,890, 427 3,046, 822

GNMA 11, Single-family, 30 Year, 3.5%, 5/20/43 673, 648 730, 426

GNMA 11, Single-family, 30 Year, 3.5%, 6/20/43 1, 046, 067 1,134,471
GNMA 11, Single-family, 30 Year, 3.5%, 9/20/43 1,516, 154 1,647,945
GNMA 11, Single-family, 30 Year, 3.5%, 2/20/44 1,253, 396 1, 360, 992
GNMA 11, Single-family, 30 Year, 3.5%, 9/20/47 4,306, 781 4,599,189
GNMA 11, Single-family, 30 Year, 3.5%, 10/20/47 3, 141, 969 3,354, 440
GNMA 11, Single-family, 30 Year, 3.5%, 11/20/47 9,022,518 9,631, 741
GNMA 11, Single-family, 30 Year, 3.5%, 1/20/48 2,416,794 2,571,781
GNMA 11, Single-family, 30 Year, 3.5% 2/20/50 7,534, 358 7,928,707
GNMA 11, Single-family, 30 Year, 3.5% 5/20/50 973, 241 1,029, 204
GNMA 11, Single-family, 30 Year, 3.5%, 6/20/50 3,962, 207 4,217,180
GNMA 11, Single-family, 30 Year, 3.5% 7/20/42 - 4/20/43 551,010 598, 230
GNMA 11, Single-family, 30 Year, 4%, 1/20/41 457, 869 503, 706
GNMA 11, Single-family, 30 Year, 4%, 7/20/41 467, 655 512,390
GNMA 11, Single-family, 30 Year, 4%, 11/20/41 602, 534 665, 470
GNMA 11, Single-family, 30 Year, 4%, 2/20/44 412, 956 462, 708
GNMA 11, Single-family, 30 Year, 4%, 11/20/49 1,402, 396 1,493, 881
GNMA 11, Single-family, 30 Year, 4%, 12/20/49 548, 425 593, 663
GNMA 11, Single-family, 30 Year, 4%, 12/20/49 523, 235 566, 325
GNMA 11, Single-family, 30 Year, 4% 2/20/41 - 2/20/44 1,314,903 1, 450, 351
GNMA 11, Single-family, 30 Year, 4.5% 6/20/41 1,104, 843 1,226, 832
GNMA 11, Single-family, 30 Year, 4.5% 9/20/41 814, 495 904, 676
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GNMA 11, Single-family, 30 Year, 4.5% 5/20/33 - 12/20/48 1,894,594 2,092, 331
GNMA 11, Single-family, 30 Year, 5% 9/20/33 3,043,804 3,476, 627
GNMA II, Single-family, 30 Year, 5% 11/20/33 1,009, 698 1,153,278
GNMA II, Single-family, 30 Year, 5% 12/20/33 416, 245 474, 860
GNMA II, Single-family, 30 Year, 5% 3/20/34 78, 390 89, 565
GNMA II, Single—family, 30 Year, 5.5% 6/20/34 2,579, 007 3,060, 029
GNMA II, Single-family, 30 Year, 6% 12/20/33 496, 254 574,104
GNMA 11, Single-family, 30 Year, 6% 3/20/31 - 7/20/39 425, 223 489, 401
GNMA II, Single-family, 30 Year, 6.5%, 10/20/31 412, 965 490, 747
GNMA II, Single-family, 30 Year, 6.5%, 11/20/32 405, 586 475, 939
GNMA II, Single-family, 30 Year, 6.5%, 11/20/33 408, 708 485, 210
GNMA II, Single—family, 30 Year, 6.5% 10/20/25 - 2/20/33 399, 773 474, 962
GNMA II, Single-family, 30 Year, 7.5%, 10/20/23 - 12/20/32 1,141,322 1, 368, 860
GNMA 11, Single-family, 30 Year, 8% 9/20/26 - 7/20/31 180, 690 206, 235
GNMA 11, Single—family, 30 Year, 8.5% 12/20/22 - 11/20/31 155, 815 181, 694
GNMA II, Single—family, 30 Year, 9% 11/20/24 - 1/20/27 92, 953 99, 549
GNMA II, Single—family, 30 Year, 9.5%, 9/20/21 - 12/20/21 345 347
£—4'—SHERIEHE (Cost $112,113, 957) 117, 903, 031
4§t (Cost $114,206,296) 98. 3% 120, 294, 263
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“With money and financial planning, prudence comes first.”
(BEEHLE ) LT 2L XIT—FRURDIT, HOESITHD, )
NIRRT X I T T Y DE VR AT B L,
TAUAREORTHH Y | R,
ZLTENEREZTL D04 AT L E L,
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