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600070/02/21 07/06/14 07/10/05 08/01/26 08/05/18 08/09/08 08/12/30 800070/02/21 07/06/14 07/10/05 08/01/26 08/05/18 08/09/08 08/12/30
200812 7209 1 0.79 200812 8757 1 1.38
2008 11 7241 3 A 1151 2008 11 86.38] 3 4 3.01
200810 7401 6 A 18.73 200810 86.47] 6 4 6.00
20089 82.48 1 A 24.20 20089 90.30 1 4 9.93
20088 89.17 3 20088 93.42 3
20087 89.80 A 27.00 20087 9318 A 12.42
|
27,244,441 98.3 6,390,098 98.1
348,050 13 126,797 1.9
137,121 05
27,729,612 100.0 6,516,896 100.0
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2008 12 30
7,670 7,594 76 20.00% 20.40%
32,039 30,133 1,906 30.00% 29.79%
20.00% 19.83%
15.00% 14.81%
10,307 2007 7 20
7,264 2008 10 28 15.00% 15.15%
0.00% 0.01%
100.00% 100.00%
|
1 3 6 1 3
1.00%]| 4 11.06%)| 4 17.91%| 4 22.60% -| A23.30% ] 5 | 5
1.04%)| 4 11.02%)| 4 17.66%| 4 22.13% -| A22.63%
A0.04%]| A 0.04%| A 0.25%| 4 0.46% -| A0.67%
50.19% 65.01%
19.97% 15.38%
4.85% 11.54%
4.46% 3.28%
4.42% 1.19%
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| |
2008 12 30
9,190 9,046 144 10.00% 10.20%
7,576 6,758 817 40.00% 39.78%
10.00% 9.94%
10095 007 2 27 40.00% 40.16%
. 0.00% A0.07%
8,808 2008 10 28
100.00% 100.00%
|
1 3 6 1 3
1.59%| A 2.50%| 4 4.94%| 4 7.88% -| 8.09% - 5 - 5
1.60%| 4 2.33%| 4 4.51%| A 7.24% -| A7.32%
A0.01%| A 0.18%| 4 0.43%]| 4 0.64% -| A0.77%
49.98% 89.78%
17.76% 5.41%
5.74% 1.68%
4.99% 1.10%
4.97% 0.44%
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(BM) 216,912
11,500
10,500
9,500
8,500
= 1 s Je |1 |3
i:ggg 3.04%| 420.92%| 4 34.33%| 4 40.63% -| 448.91%
3,500 3.03%| 420.89%| 4 34.30%| 4 40.62% -| 448.96%
2007/1/24 2007/7/19 2008/1/11 2008/7/5 2008/12/28 0.01%1 2 0.03%l 20.03%l 2 0.01% T o0.05%
10 1,708 10
BM BM
1 3.33% 3.40% 1 11.23% 11.48% A0.25%
2 2.81% 2.88% 2 10.37% 10.63% 4A0.25%
3 1.88% 1.94% 3 7.19% 7.35% A0.17%
4 1.68% 1.72% 4 6.87% 7.03% A0.16%
5 1.59% 1.62% 5 6.84% 7.01% A0.17%
6 1.57% 1.61% 6 5.28% 5.40% A0.12%
7 1.53% 1.57% 7 5.19% 5.31% A0.12%
8 1.45% 1.49% 8 4.64% 4.75% A0.11%
9 1.43% 1.46% 9 4.22% 4.32% A0.10%
10 1.39% 1.43% 10 3.86% 3.95% A 0.09%
18.67% 19.12% 65.69% 67.22% A 1.53%
(BM) 265,403
10,750
10,500
10,250
10,000 1 3 6 1 3
9,750 1.74%| 2.50%| 3.51%| 3.57% -| 6.05%
9,500 1.72%| 2.45%]| 3.36%| 3.40% -| 5.89%
2007/1/24 2007/7/19 2008/1/11 2008/7/5 2008/12/28 0.02%] 0.05% 0.12%| 0.17% T o16%
10 804
BM BM BM
1 1.800%|2010 9 20 2.33%| 0.25% 78.88%| 73.94%| 4.94% 0.91%| 0.98%| 40.07%
2 1.200%|2011 6 20 2.30%| 0.30% 5.52%| 6.18%| A 0.66% 1.56%| 1.59%] 40.03%
3 1.700%|2010 9 20 1.99%( 0.51% 6.69%| 5.58%| 1.12% 7.01 6.96 0.05
4 1.300%|2012 6 20 1.86%]| 0.65% 2.37%| 2.27%| 0.10% 6.34 6.29 0.05
5 0.700%]2013 3 20 1.78%| 0.34% 6.55%| 9.85%| A3.30%
6 1.400%|2011 3 21 1.57%]| 0.59% 0.00%| 0.87%| A0.87%
7 1.900%(2010 6 21 1.54%| 0.25% MBS 0.00%| 1.30%| A 1.30%
8 1.900%]| 2010 12 20 1.48%]| 0.54% A0.01%| 0.00%]| A0.01%
9 1.500%|2012 3 20 1.37%| 0.64% 100.00%| 100.00%| 0.00%
10 1.700%] 2016 12 20 1.35%| 1.07% ABS
17.56%| 5.14%
108-8020 1-17-3
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(BM) 260,333
1 3 6 1 3
A 4.09%)| a32.55%| 4 45.37%| 4 54.87% -] a53.34%
A 4.04%)| a32.51%| 4 45.37%| 4 54.79% -] A53.14%
2007/1/24 2007/7/119 2008/1/11 2008/7/5 2008/12/28 '40.05%)| 40.05%]| 40.00%| 40.07% 1 a0.20%
10 1,346 10 10
BM BM BM
1 |EXXON MOBIL CORP 2.74%| 2.82% 1 12.66%| 13.04% 1 54.10%| 55.75%
2 |PROCTER & GAMBLE co 1.20%| 1.23% 2 9.50%| 9.80% 2 10.22%| 10.54%
3 |GENERAL ELECTRIC CO 1.11%| 1.14% 3 7.19%| 7.44% 3 5.63%| 5.81%
4 |AT & TINC 1.11%| 1.14% 4 7.13%| 7.35% 4 4.53%| 4.67%
5 |JOHNSON & JOHNSON 1.10%| 1.13% 5 6.49%| 6.68% 5 4.39%| 4.53%
6 |MICROSOFT CORP 1.05%| 1.08% 6 5.46%| 5.63% 6 4.26%| 4.40%
7 |INESTLE SA-REG 1.01%| 1.04% 7 5.29%| 5.45% 7 2.99%| 3.09%
8 [CHEVRON CORPORATION 0.99%| 1.02% 8 5.21%| 5.37% 8 2.36%| 2.43%
9 |BP PLC 0.94%| 0.97% 9 4.50%| 4.64% 9 1.92%| 1.97%
10 |WAL-MART STORES 0.88%| 0.91% 10 4.50%| 4.63% 10 1.27%| 1.31%
12.13%] 12.50% 67.91%| 70.03% 91.66%| 94.49%
(BM)
(BM) 603,988
11,000
10,500
10,000
9,500
9,000 1 8 6 1 3
gggg 2.18%)| A 9.58%| 4 14.76%| 4 15.78% -[a11.77%
7,500 2.27%| A9.61%)| 4 14.63%| 4 15.67% -1 a11.63%
2007/1/24 2007/7/19 2008/1/11 2008/7/5 2008/12/28
A0.10%| 0.03%]| A0.13%| A0.11% -| A0.14%
10 386 10
BM BM BM
1 4.250%)| 2010 10 15 0.97%| 0.15% 1 30.83%| 30.62% 2.64%| 2.64%| 0.00%
2 4.875%)|2012 6 30 0.79%| 0.18% 2 13.18%| 13.26% 4.68%| 4.53%| 0.15%
3 5.375%(2010 1 4 0.76%| 0.35% 3 11.90%] 11.98% 8.41 8.36 0.05
4 5.000%(2011 7 4 0.75%| 0.42% 4 11.02%| 11.09% 6.25 6.25 0.00
5 5.250%(2011 1 4 0.72%| 0.41% 5 8.10%| 8.10%
6 4.000%] 2010 3 15 0.72%| 0.17% 6 4.37%| 4.39%
7 4.750%| 2038 12 7 0.69%| 0.34% 7 3.40%| 3.42%
8 3.875%(2010 5 15 0.68%| 0.19% 8 2.77%| 2.79%
9 4.500%| 2010 5 15 0.67%| 0.18% 9 2.57%| 2.57%
10 5.250%(2010 7 4 0.66%| 0.34% 10 2.29%| 2.26%
7.43%| 2.73% 90.43%| 90.49%
(Bm)
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