
The following portfolio data for the Franklin Templeton funds is made available to the public under our Portfolio       
Holdings Release Policy and is "as of" the date indicated.  

Portfolio Holdings for FTIF - Franklin U.S. Government Fund as of December 31, 2011

This portfolio data should not be relied upon as a complete
listing of a fund's holdings (or of a fund's top holdings) as information on particular holdings may be withheld if it is in the 
fund's interest to do so.  Additionally, foreign currency forwards are not included in the portfolio data.  Instead, the net 
market value of all currency forward contracts is included in cash and other net assets of the fund.  Further, portfolio 
holdings data of over-the-counter derivative investments such as Credit Default Swaps, Interest Rate Swaps or other 
Swap contracts list only the name of counterparty to the derivative contract, not the details of the derivative.  Complete 
portfolio data can be found in the semi- and annual financial statements of the fund.
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GOVT NATL MORTG ASSN $1816 9.5% 07/20/210.00%36202BZQ1

GOVT NATL MORTG ASSN $2424 10% 04/15/190.00%3621962X4

GOVT NATL MORTG ASSN $2626 8% 04/15/230.00%36203ML73

GOVT NATL MORTG ASSN $5353 8% 12/15/220.00%36223WCG7

GOVT NATL MORTG ASSN $7674 8% 10/15/240.00%36205KDC3

GOVT NATL MORTG ASSN $8470 9.5% 02/20/210.00%36202BWW1

GOVT NATL MORTG ASSN $8684 8% 03/15/170.00%36217WEV0

GOVT NATL MORTG ASSN $9491 8.5% 02/15/170.00%362155EH2

GOVT NATL MORTG ASSN $9999 8.5% 02/15/170.00%362171LE8

GOVT NATL MORTG ASSN $10697 7.5% 09/15/220.00%36223NXJ8

GOVT NATL MORTG ASSN $126121 8.5% 01/15/170.00%362163VU8

GOVT NATL MORTG ASSN $134130 8% 05/15/270.00%36207UTC2

GOVT NATL MORTG ASSN $146145 8.5% 01/15/170.00%36217MGH1

GOVT NATL MORTG ASSN $150128 7% 07/15/290.00%36209FZM4

GOVT NATL MORTG ASSN $152151 9.5% 12/20/150.00%36202AQH3

GOVT NATL MORTG ASSN $163162 9% 03/15/170.00%36217XHF0

GOVT NATL MORTG ASSN $174166 8.5% 06/15/210.00%362209W38

GOVT NATL MORTG ASSN $179178 9.5% 06/15/200.00%36220V3P2

GOVT NATL MORTG ASSN $181180 8% 10/15/170.00%362164ZY4

GOVT NATL MORTG ASSN $188178 8% 05/15/170.00%36217GW37

GOVT NATL MORTG ASSN $190190 8% 06/15/170.00%36217M2K9

GOVT NATL MORTG ASSN $200180 8% 10/15/270.00%36208E7A5

GOVT NATL MORTG ASSN $213199 8% 10/15/240.00%36206AXE8

GOVT NATL MORTG ASSN $225218 8.5% 01/15/170.00%36217MGL2

GOVT NATL MORTG ASSN $227224 7.5% 05/15/170.00%362170SY9

GOVT NATL MORTG ASSN $228227 8% 02/15/230.00%36203GD91
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GOVT NATL MORTG ASSN $229200 9.5% 07/20/180.00%36202BDZ5

GOVT NATL MORTG ASSN $232221 8% 06/15/270.00%36208CZA8

GOVT NATL MORTG ASSN $239238 8.5% 01/15/170.00%36217JYR6

GOVT NATL MORTG ASSN $247246 8.5% 03/15/170.00%36217FAP4

GOVT NATL MORTG ASSN $248247 8.5% 08/15/160.00%36216QUZ7

GOVT NATL MORTG ASSN $249248 8% 07/15/220.00%36224LQN0

GOVT NATL MORTG ASSN $253247 8.5% 08/15/170.00%36217GWS2

GOVT NATL MORTG ASSN $259253 9.5% 08/20/160.00%36202AVA2

GOVT NATL MORTG ASSN $261254 8.5% 03/15/170.00%36217RDZ3

GOVT NATL MORTG ASSN $285283 8% 11/15/210.00%36223MYB6

GOVT NATL MORTG ASSN $289288 8% 11/15/220.00%36224Q3Y0

GOVT NATL MORTG ASSN $296295 8% 01/15/170.00%362153RJ9

GOVT NATL MORTG ASSN $302296 8% 05/15/170.00%362165B27

GOVT NATL MORTG ASSN $308307 8.5% 07/15/170.00%3621767L7

GOVT NATL MORTG ASSN $316277 9% 06/15/200.00%36220XKV6

GOVT NATL MORTG ASSN $319304 8% 09/15/230.00%36203UGT3

GOVT NATL MORTG ASSN $320318 8.5% 06/15/170.00%362170YN6

GOVT NATL MORTG ASSN $323321 9.5% 10/15/170.00%36218UHP3

GOVT NATL MORTG ASSN $325323 9.5% 10/15/200.00%362201H40

GOVT NATL MORTG ASSN $327299 7.5% 03/15/170.00%36217GGA9

GOVT NATL MORTG ASSN $337332 9.5% 09/20/180.00%36202BE50

GOVT NATL MORTG ASSN $349347 9.5% 10/20/170.00%36202A5P8

GOVT NATL MORTG ASSN $356308 7% 06/15/230.00%36203CRF1

GOVT NATL MORTG ASSN $362347 8% 06/15/170.00%362173D29

GOVT NATL MORTG ASSN $362345 10% 06/15/190.00%36219UHM9

GOVT NATL MORTG ASSN $367365 8.5% 09/15/160.00%36216FWY2

GOVT NATL MORTG ASSN $369367 8% 01/15/220.00%36223YC65

GOVT NATL MORTG ASSN $376365 8% 08/15/210.00%36223E7B4

GOVT NATL MORTG ASSN $377325 6.5% 03/15/280.00%36207MTQ9

GOVT NATL MORTG ASSN $380378 8.5% 07/15/170.00%36218CX67

GOVT NATL MORTG ASSN $396394 10% 06/15/200.00%36220YXV0

GOVT NATL MORTG ASSN $409407 10% 02/15/160.00%362150EA8

GOVT NATL MORTG ASSN $411408 8.5% 04/15/170.00%362178AZ8
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GOVT NATL MORTG ASSN $415354 8.5% 12/15/210.00%36223NUD4

GOVT NATL MORTG ASSN $420376 9.5% 10/20/160.00%36202AWD5

GOVT NATL MORTG ASSN $429392 8.5% 03/15/170.00%36217AXG0

GOVT NATL MORTG ASSN $430427 10% 10/15/170.00%36218XHC6

GOVT NATL MORTG ASSN $439436 10% 07/15/170.00%36217L2L9

GOVT NATL MORTG ASSN $442386 7% 11/15/220.00%36224TWW6

GOVT NATL MORTG ASSN $460397 6.5% 09/15/280.00%36209PVX2

GOVT NATL MORTG ASSN $463396 7% 02/15/290.00%36210PUX0

GOVT NATL MORTG ASSN $465462 8.5% 02/15/170.00%3621712E9

GOVT NATL MORTG ASSN $468456 8% 11/15/240.00%36205KFX5

GOVT NATL MORTG ASSN $469433 8% 03/15/170.00%36217X4C1

GOVT NATL MORTG ASSN $470391 8% 10/15/270.00%36208E6Z1

GOVT NATL MORTG ASSN $479460 9.5% 08/20/180.00%36202BEK7

GOVT NATL MORTG ASSN $480477 10% 02/15/160.00%36215Y5P1

GOVT NATL MORTG ASSN $500431 6.5% 04/15/280.00%36209AKR0

GOVT NATL MORTG ASSN $505441 7% 03/15/220.00%36223VWD4

GOVT NATL MORTG ASSN $507437 7.5% 10/15/220.00%36224QC87

GOVT NATL MORTG ASSN $507504 7.5% 05/15/170.00%36217UUD6

GOVT NATL MORTG ASSN $514461 9.5% 10/15/170.00%36218K7F8

GOVT NATL MORTG ASSN $520454 7% 10/15/220.00%36216NXT5

GOVT NATL MORTG ASSN $521457 8% 06/20/220.00%36202CBM4

GOVT NATL MORTG ASSN $522452 7% 05/15/230.00%36203RYH6

GOVT NATL MORTG ASSN $539449 8% 09/15/270.00%36208FJU5

GOVT NATL MORTG ASSN $540536 10% 07/15/160.00%36216QSJ6

GOVT NATL MORTG ASSN $548544 9% 10/15/160.00%362165CT7

GOVT NATL MORTG ASSN $555547 8% 07/20/230.00%36219DTH5

GOVT NATL MORTG ASSN $557554 8.5% 02/15/170.00%36217PPG6

GOVT NATL MORTG ASSN $563560 8% 06/15/280.00%36208EVE0

GOVT NATL MORTG ASSN $575481 8% 01/20/260.00%36202CMD2

GOVT NATL MORTG ASSN $577574 8.5% 01/15/170.00%36217NQZ8

GOVT NATL MORTG ASSN $580502 7% 01/15/230.00%36224HMP8

GOVT NATL MORTG ASSN $601593 8% 10/15/220.00%36224RTW4

GOVT NATL MORTG ASSN $601520 6.5% 04/15/260.00%36206MRB5
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GOVT NATL MORTG ASSN $602572 8.5% 03/15/170.00%362166X39

GOVT NATL MORTG ASSN $610600 9.5% 04/20/250.00%36202CGB3

GOVT NATL MORTG ASSN $619616 8.5% 06/15/170.00%362175DE8

GOVT NATL MORTG ASSN $621617 8.5% 03/15/170.00%36217N7L0

GOVT NATL MORTG ASSN $628549 7% 11/15/220.00%36224LFS1

GOVT NATL MORTG ASSN $630627 8% 08/15/180.00%36219R5Y3

GOVT NATL MORTG ASSN $636633 8.5% 01/15/170.00%36217DWH3

GOVT NATL MORTG ASSN $637633 8.5% 04/15/170.00%362173NL6

GOVT NATL MORTG ASSN $647580 8.5% 01/15/170.00%36217GFY8

GOVT NATL MORTG ASSN $648644 8.5% 06/15/210.00%36223JV67

GOVT NATL MORTG ASSN $650646 8.5% 06/15/170.00%362172UT3

GOVT NATL MORTG ASSN $650588 10% 05/15/160.00%3621515M0

GOVT NATL MORTG ASSN $667570 7% 03/15/300.00%36211YTL8

GOVT NATL MORTG ASSN $675632 9.5% 11/15/200.00%3622003J4

GOVT NATL MORTG ASSN $684593 7% 05/15/230.00%36223HQ42

GOVT NATL MORTG ASSN $685677 8.5% 11/15/260.00%36205SFK6

GOVT NATL MORTG ASSN $688684 8.5% 05/15/170.00%36217VB94

GOVT NATL MORTG ASSN $704701 8.5% 07/15/160.00%36216PGA0

GOVT NATL MORTG ASSN $705695 8% 02/15/280.00%36207MSG2

GOVT NATL MORTG ASSN $708704 8.5% 04/15/170.00%3621752S9

GOVT NATL MORTG ASSN $712637 8% 05/15/170.00%36217MUK8

GOVT NATL MORTG ASSN $722634 6% 06/15/330.00%36200DT29

GOVT NATL MORTG ASSN $744661 9.5% 05/20/160.00%36202ATF4

GOVT NATL MORTG ASSN $752739 8% 06/15/170.00%362163LH8

GOVT NATL MORTG ASSN $753748 10% 11/15/160.00%362156P54

GOVT NATL MORTG ASSN $758649 7% 03/15/290.00%36210PYC2

GOVT NATL MORTG ASSN $765759 6.5% 09/20/260.00%36202CRA3

GOVT NATL MORTG ASSN $775755 8% 09/15/220.00%36224NUZ4

GOVT NATL MORTG ASSN $784742 8.5% 05/15/210.00%362209UU0

GOVT NATL MORTG ASSN $807681 8% 11/15/230.00%36203N7K8

GOVT NATL MORTG ASSN $809707 7% 11/15/220.00%36224LGV3

GOVT NATL MORTG ASSN $809673 8% 10/15/260.00%36207UBC1

GOVT NATL MORTG ASSN $831816 8.5% 05/15/210.00%36223GWZ8
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GOVT NATL MORTG ASSN $833820 8.5% 03/15/200.00%36220PQQ8

GOVT NATL MORTG ASSN $842837 8.5% 07/15/170.00%36218EEG2

GOVT NATL MORTG ASSN $848731 6.5% 03/15/290.00%36209FHQ5

GOVT NATL MORTG ASSN $872867 8.5% 05/15/220.00%36224EPB3

GOVT NATL MORTG ASSN $895869 9% 03/15/210.00%36223AR79

GOVT NATL MORTG ASSN $902788 7% 12/15/230.00%36225ANB2

GOVT NATL MORTG ASSN $907860 8% 09/15/270.00%36208K4V8

GOVT NATL MORTG ASSN $909904 8.5% 05/15/170.00%36217QVX0

GOVT NATL MORTG ASSN $923782 8% 09/15/230.00%36203LCY6

GOVT NATL MORTG ASSN $924919 8.5% 05/15/170.00%362172XZ6

GOVT NATL MORTG ASSN $931784 8% 08/20/240.00%36202CBJ1

GOVT NATL MORTG ASSN $937802 7% 07/15/290.00%36209FZA0

GOVT NATL MORTG ASSN $939809 6.5% 05/15/290.00%36209JLU3

GOVT NATL MORTG ASSN $956951 8.5% 02/15/170.00%362160D91

GOVT NATL MORTG ASSN $959954 7.5% 04/15/170.00%36217RUW1

GOVT NATL MORTG ASSN $969964 8.5% 02/15/170.00%36217VUB8

GOVT NATL MORTG ASSN $976945 9% 09/15/190.00%36220HCG3

GOVT NATL MORTG ASSN $1,002893 8% 04/15/220.00%36224ENT6

GOVT NATL MORTG ASSN $1,002997 8.5% 11/15/160.00%36216TC99

GOVT NATL MORTG ASSN $1,003976 8% 05/15/230.00%36203P2J1

GOVT NATL MORTG ASSN $1,048897 7% 08/15/290.00%362165WP3

GOVT NATL MORTG ASSN $1,0571,045 8.5% 09/15/270.00%36207E3U6

GOVT NATL MORTG ASSN $1,0591,053 8.5% 05/15/170.00%36217S7K1

GOVT NATL MORTG ASSN $1,0601,025 10% 06/15/190.00%362197DS1

GOVT NATL MORTG ASSN $1,0631,057 8.5% 10/15/160.00%36216BVE6

GOVT NATL MORTG ASSN $1,072897 7.5% 07/20/300.00%36202DHW4

GOVT NATL MORTG ASSN $1,072892 8% 07/15/270.00%36206V6E2

GOVT NATL MORTG ASSN $1,0731,067 8.5% 05/15/170.00%36217KLX4

GOVT NATL MORTG ASSN $1,0941,088 8.5% 05/15/220.00%36223SFM0

GOVT NATL MORTG ASSN $1,0971,091 8.5% 05/15/170.00%36217CHA7

GOVT NATL MORTG ASSN $1,098948 7% 05/20/260.00%36202CPA5

GOVT NATL MORTG ASSN $1,100985 9.5% 10/15/160.00%362163JL2

GOVT NATL MORTG ASSN $1,1001,069 8% 08/15/270.00%36208EXC2
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GOVT NATL MORTG ASSN $1,1021,007 8.5% 04/15/170.00%36217W3M2

GOVT NATL MORTG ASSN $1,1071,101 8.5% 03/15/170.00%36217YFE3

GOVT NATL MORTG ASSN $1,107958 7% 05/15/230.00%36224YMK2

GOVT NATL MORTG ASSN $1,1161,091 8.5% 10/15/160.00%362152CZ1

GOVT NATL MORTG ASSN $1,1171,008 8.5% 11/15/170.00%362174AV6

GOVT NATL MORTG ASSN $1,117981 6% 01/15/320.00%36200XZF9

GOVT NATL MORTG ASSN $1,1251,086 8.5% 01/15/170.00%36217PHG5

GOVT NATL MORTG ASSN $1,1261,001 8.5% 01/15/170.00%36217XLZ1

GOVT NATL MORTG ASSN $1,1371,130 9% 11/15/210.00%362206MK7

GOVT NATL MORTG ASSN $1,1491,046 10% 04/15/160.00%36215VSA5

GOVT NATL MORTG ASSN $1,1541,148 9% 07/15/170.00%362176DD8

GOVT NATL MORTG ASSN $1,1601,028 8% 04/15/220.00%36223VPP5

GOVT NATL MORTG ASSN $1,1631,111 8% 12/15/210.00%36223PN39

GOVT NATL MORTG ASSN $1,1821,039 6% 12/15/330.00%36290YY44

GOVT NATL MORTG ASSN $1,1901,184 8.5% 01/15/170.00%362166DV9

GOVT NATL MORTG ASSN $1,1931,023 7% 02/15/280.00%362195SW0

GOVT NATL MORTG ASSN $1,1951,044 8% 04/15/220.00%36223XKS0

GOVT NATL MORTG ASSN $1,2041,197 8.5% 04/15/170.00%36217U3P9

GOVT NATL MORTG ASSN $1,2111,205 8.5% 02/15/170.00%36217RZ71

GOVT NATL MORTG ASSN $1,2171,207 7% 10/15/220.00%36224AHF1

GOVT NATL MORTG ASSN $1,2241,218 8.5% 08/15/210.00%3622033F6

GOVT NATL MORTG ASSN $1,2401,061 7% 09/15/290.00%36209QX75

GOVT NATL MORTG ASSN $1,2421,235 8.5% 06/15/160.00%36216JK76

GOVT NATL MORTG ASSN $1,2431,236 8.5% 09/15/160.00%36216XMA6

GOVT NATL MORTG ASSN $1,2531,025 8.5% 10/15/270.00%36208HR57

GOVT NATL MORTG ASSN $1,2581,251 8.5% 02/15/170.00%36217ERZ7

GOVT NATL MORTG ASSN $1,2641,257 8.5% 01/15/170.00%36217PD46

GOVT NATL MORTG ASSN $1,2641,257 8.5% 06/15/170.00%36218BWF0

GOVT NATL MORTG ASSN $1,2691,115 6% 09/15/320.00%36201Q6T5

GOVT NATL MORTG ASSN $1,2731,098 6.5% 01/15/290.00%36210GY32

GOVT NATL MORTG ASSN $1,2781,272 8% 11/15/220.00%36223WBQ6

GOVT NATL MORTG ASSN $1,2791,268 8% 02/20/240.00%36202BXU4

GOVT NATL MORTG ASSN $1,2871,124 7% 09/15/220.00%36224RCF9
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GOVT NATL MORTG ASSN $1,2881,131 6% 02/15/320.00%36200VY80

GOVT NATL MORTG ASSN $1,2881,281 8.5% 09/15/190.00%36220NL96

GOVT NATL MORTG ASSN $1,2921,254 8.5% 01/15/170.00%362161EC1

GOVT NATL MORTG ASSN $1,2991,223 10% 11/15/200.00%362200MG9

GOVT NATL MORTG ASSN $1,3041,208 8% 12/15/160.00%36217DMX9

GOVT NATL MORTG ASSN $1,3091,123 7% 08/15/280.00%36208RYH1

GOVT NATL MORTG ASSN $1,3131,170 9.5% 06/20/160.00%36202AT49

GOVT NATL MORTG ASSN $1,3451,227 8.5% 05/15/170.00%362170LQ3

GOVT NATL MORTG ASSN $1,3491,330 8% 12/15/260.00%36207GVQ9

GOVT NATL MORTG ASSN $1,3541,168 6.5% 06/15/290.00%36210HD58

GOVT NATL MORTG ASSN $1,3571,312 8.5% 02/15/170.00%362165YN6

GOVT NATL MORTG ASSN $1,3621,316 8% 09/15/250.00%36206KET4

GOVT NATL MORTG ASSN $1,3711,155 10% 03/15/190.00%362193AT1

GOVT NATL MORTG ASSN $1,3751,351 9.5% 12/15/180.00%36219MHF2

GOVT NATL MORTG ASSN $1,3781,349 8.5% 01/15/170.00%3621515X6

GOVT NATL MORTG ASSN $1,3911,274 8.5% 01/15/170.00%36217MGJ7

GOVT NATL MORTG ASSN $1,3931,372 8.5% 10/15/160.00%36216NJ61

GOVT NATL MORTG ASSN $1,3951,388 8% 05/15/170.00%36218ETZ4

GOVT NATL MORTG ASSN $1,3991,191 7% 09/15/310.00%36213Q2M0

GOVT NATL MORTG ASSN $1,4071,359 9.5% 11/20/200.00%36202BU86

GOVT NATL MORTG ASSN $1,4081,267 8% 04/15/170.00%36217QJY2

GOVT NATL MORTG ASSN $1,4091,401 8.5% 01/15/170.00%36217NZ70

GOVT NATL MORTG ASSN $1,4231,300 8% 07/15/170.00%36218N4F5

GOVT NATL MORTG ASSN $1,4241,178 8% 10/20/290.00%36202DD73

GOVT NATL MORTG ASSN $1,4581,216 9.5% 08/20/200.00%36202BTJ4

GOVT NATL MORTG ASSN $1,4591,249 7% 05/15/290.00%36210GY65

GOVT NATL MORTG ASSN $1,4621,278 7% 11/15/220.00%36224UFK8

GOVT NATL MORTG ASSN $1,4681,461 8% 02/15/300.00%36211XBX3

GOVT NATL MORTG ASSN $1,4731,259 7% 01/15/300.00%36211GE41

GOVT NATL MORTG ASSN $1,4771,441 8.5% 01/15/170.00%3621654A7

GOVT NATL MORTG ASSN $1,4881,455 7.5% 02/15/220.00%36223SH22

GOVT NATL MORTG ASSN $1,4891,257 8% 10/15/230.00%36203LB27

GOVT NATL MORTG ASSN $1,4911,451 8.5% 06/15/160.00%36215LGQ5
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GOVT NATL MORTG ASSN $1,4991,310 7% 09/15/220.00%36224N6A6

GOVT NATL MORTG ASSN $1,5021,449 8.5% 06/15/170.00%36217GWC7

GOVT NATL MORTG ASSN $1,5031,494 8.5% 12/15/160.00%36216AAL5

GOVT NATL MORTG ASSN $1,5141,506 8.5% 06/15/170.00%36218FVE5

GOVT NATL MORTG ASSN $1,5201,477 8% 06/15/230.00%36203RCY3

GOVT NATL MORTG ASSN $1,5211,356 8.5% 01/15/170.00%36216UGD3

GOVT NATL MORTG ASSN $1,5271,413 8.5% 11/15/160.00%36217D3D4

GOVT NATL MORTG ASSN $1,5291,503 8.5% 01/15/170.00%36217QU52

GOVT NATL MORTG ASSN $1,5621,488 10% 04/15/160.00%36216BRX9

GOVT NATL MORTG ASSN $1,5861,368 6.5% 10/15/280.00%36210DPU9

GOVT NATL MORTG ASSN $1,6021,468 9.5% 12/20/160.00%36202AXF9

GOVT NATL MORTG ASSN $1,6111,438 8.5% 06/15/170.00%36218FJP4

GOVT NATL MORTG ASSN $1,6291,533 8% 12/15/260.00%36207GUK3

GOVT NATL MORTG ASSN $1,6561,585 9.5% 02/20/250.00%36202CFA6

GOVT NATL MORTG ASSN $1,6611,601 8% 07/15/300.00%36211GJW4

GOVT NATL MORTG ASSN $1,6671,599 8% 07/15/220.00%36223MAG1

GOVT NATL MORTG ASSN $1,6711,662 8% 06/15/220.00%36219ND98

GOVT NATL MORTG ASSN $1,6751,641 8% 05/15/220.00%36224EEJ8

GOVT NATL MORTG ASSN $1,6761,668 8% 10/15/220.00%36217ACR9

GOVT NATL MORTG ASSN $1,6841,619 9.5% 07/20/160.00%36202AUP0

GOVT NATL MORTG ASSN $1,6881,509 8.5% 04/15/170.00%36216NNC3

GOVT NATL MORTG ASSN $1,6981,666 8.5% 08/15/210.00%36223KUL2

GOVT NATL MORTG ASSN $1,7121,466 7% 03/15/290.00%36208YYP8

GOVT NATL MORTG ASSN $1,7131,576 8% 05/15/170.00%3621705F5

GOVT NATL MORTG ASSN $1,7221,712 8.5% 02/15/170.00%36217FLM9

GOVT NATL MORTG ASSN $1,7231,514 6% 02/15/320.00%36200Q3S1

GOVT NATL MORTG ASSN $1,7381,580 9.5% 04/20/170.00%36202AZN0

GOVT NATL MORTG ASSN $1,7391,730 8% 06/20/220.00%36224JEA6

GOVT NATL MORTG ASSN $1,7391,729 8.5% 11/15/160.00%36217GBF3

GOVT NATL MORTG ASSN $1,7431,710 9% 02/15/200.00%36220PD66

GOVT NATL MORTG ASSN $1,7471,664 8.5% 01/15/170.00%36217DD84

GOVT NATL MORTG ASSN $1,7481,567 8.5% 02/15/170.00%362169J21

GOVT NATL MORTG ASSN $1,7541,744 8.5% 10/15/160.00%36216XQX2
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GOVT NATL MORTG ASSN $1,7701,761 8.5% 06/15/170.00%36218FDC9

GOVT NATL MORTG ASSN $1,7711,748 7.5% 05/15/280.00%36208LMB0

GOVT NATL MORTG ASSN $1,7751,765 8.5% 03/15/170.00%36217KP44

GOVT NATL MORTG ASSN $1,7931,703 8% 08/15/240.00%36203LA69

GOVT NATL MORTG ASSN $1,7991,788 9.5% 01/15/250.00%36205UWH9

GOVT NATL MORTG ASSN $1,8011,774 7.5% 03/15/220.00%36223SPK3

GOVT NATL MORTG ASSN $1,8021,792 8.5% 03/15/170.00%362173EK8

GOVT NATL MORTG ASSN $1,8051,548 7% 02/15/280.00%36209CQB5

GOVT NATL MORTG ASSN $1,8341,731 10% 02/15/190.00%36217QXD2

GOVT NATL MORTG ASSN $1,8541,599 6.5% 01/15/290.00%36210NRY7

GOVT NATL MORTG ASSN $1,8601,571 8% 07/20/240.00%36202B7B5

GOVT NATL MORTG ASSN $1,8621,852 8.5% 02/15/170.00%36217JNL1

GOVT NATL MORTG ASSN $1,8631,852 8.5% 05/15/170.00%36217VLS1

GOVT NATL MORTG ASSN $1,8641,854 8.5% 05/15/170.00%36218BJS7

GOVT NATL MORTG ASSN $1,8771,867 8.5% 10/15/160.00%362162Q44

GOVT NATL MORTG ASSN $1,8881,877 8.5% 11/15/160.00%36216DTG0

GOVT NATL MORTG ASSN $1,9131,630 7% 04/15/320.00%36201JER6

GOVT NATL MORTG ASSN $1,9191,909 8% 01/15/230.00%36224S7B2

GOVT NATL MORTG ASSN $1,9231,901 8% 02/15/230.00%36203AFE1

GOVT NATL MORTG ASSN $1,9341,924 8% 08/15/270.00%36208GNY0

GOVT NATL MORTG ASSN $1,9381,928 7.5% 06/15/170.00%362160TR4

GOVT NATL MORTG ASSN $1,9451,802 8% 07/15/230.00%36203LYS5

GOVT NATL MORTG ASSN $1,9581,947 8.5% 06/15/160.00%36215WMZ4

GOVT NATL MORTG ASSN $1,9721,733 6% 01/15/320.00%36200QW67

GOVT NATL MORTG ASSN $1,9801,969 8.5% 05/15/170.00%362176A90

GOVT NATL MORTG ASSN $1,9821,971 8.5% 09/15/160.00%36216RBL7

GOVT NATL MORTG ASSN $1,9921,979 9.5% 08/15/170.00%36218PFK7

GOVT NATL MORTG ASSN $1,9941,828 8.5% 05/15/170.00%362175DJ7

GOVT NATL MORTG ASSN $2,0071,781 8.5% 11/15/170.00%36225AR85

GOVT NATL MORTG ASSN $2,0141,811 8% 05/15/170.00%36217MVX9

GOVT NATL MORTG ASSN $2,0161,742 6.5% 01/15/310.00%36225BLP1

GOVT NATL MORTG ASSN $2,0191,725 7% 02/15/300.00%36211W4D7

GOVT NATL MORTG ASSN $2,0311,788 10% 03/15/200.00%36223LWD6
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GOVT NATL MORTG ASSN $2,0372,026 8.5% 06/15/170.00%362170SH6

GOVT NATL MORTG ASSN $2,0372,026 8.5% 01/15/170.00%36217PUT2

GOVT NATL MORTG ASSN $2,0391,982 8.5% 06/15/170.00%362177JY4

GOVT NATL MORTG ASSN $2,0402,028 8.5% 01/15/170.00%36217MGW8

GOVT NATL MORTG ASSN $2,0611,935 10.5% 06/15/190.00%36220EZQ3

GOVT NATL MORTG ASSN $2,0641,780 6.5% 05/15/290.00%36210QAC6

GOVT NATL MORTG ASSN $2,0672,029 8% 01/15/280.00%36209CTY2

GOVT NATL MORTG ASSN $2,0722,060 8.5% 04/15/170.00%36217P5Y9

GOVT NATL MORTG ASSN $2,0952,084 8.5% 05/15/170.00%362173YC4

GOVT NATL MORTG ASSN $2,0981,929 8.5% 08/15/160.00%36216G3H9

GOVT NATL MORTG ASSN $2,1002,047 8% 04/15/170.00%362175ZV6

GOVT NATL MORTG ASSN $2,1012,089 8.5% 03/15/170.00%36217WWL2

GOVT NATL MORTG ASSN $2,1082,097 8% 10/15/220.00%36224DVE2

GOVT NATL MORTG ASSN $2,1192,105 9.5% 06/15/180.00%36219QTB9

GOVT NATL MORTG ASSN $2,1282,115 9.5% 09/15/170.00%36218TC71

GOVT NATL MORTG ASSN $2,1311,845 7% 07/15/230.00%36203HPC9

GOVT NATL MORTG ASSN $2,1312,121 7.5% 11/15/220.00%36224BE21

GOVT NATL MORTG ASSN $2,1532,140 9.5% 10/20/220.00%36202AJC2

GOVT NATL MORTG ASSN $2,1562,142 10% 09/15/170.00%36218TBZ0

GOVT NATL MORTG ASSN $2,1591,852 7% 07/15/280.00%36208CEV5

GOVT NATL MORTG ASSN $2,2012,159 8.5% 09/15/210.00%36220AE92

GOVT NATL MORTG ASSN $2,2202,206 9.5% 09/15/200.00%36220W5R4

GOVT NATL MORTG ASSN $2,2312,217 9.5% 06/15/250.00%36205VML9

GOVT NATL MORTG ASSN $2,2401,932 6.5% 01/15/290.00%36209E6Z0

GOVT NATL MORTG ASSN $2,2412,226 9.5% 06/15/200.00%36220UYF2

GOVT NATL MORTG ASSN $2,2421,913 8% 04/15/220.00%36223XLM2

GOVT NATL MORTG ASSN $2,2482,233 10% 02/15/200.00%36220HKP4

GOVT NATL MORTG ASSN $2,2512,239 8.5% 02/15/170.00%36217UB88

GOVT NATL MORTG ASSN $2,2682,060 7.5% 12/15/210.00%36223MX84

GOVT NATL MORTG ASSN $2,2722,180 10% 04/15/190.00%362194SW3

GOVT NATL MORTG ASSN $2,2842,027 8% 02/15/220.00%36223NGJ7

GOVT NATL MORTG ASSN $2,2872,205 8.5% 05/15/210.00%362207TN2

GOVT NATL MORTG ASSN $2,2872,276 7.5% 05/15/170.00%36217GDQ7

Page 10 of 74



Portfolio Holdings for FTIF - Franklin U.S. Government Fund as of December 31, 2011

 Security Name Market Value
Shares/

Positions Held
Coupon

Rate
Maturity

 Date
% of 
TNA

Security 
Identifier

GOVT NATL MORTG ASSN $2,2872,050 8% 12/15/260.00%36207JK69

GOVT NATL MORTG ASSN $2,3202,038 6% 01/15/330.00%36200CDF9

GOVT NATL MORTG ASSN $2,3491,977 7.5% 06/20/280.00%36202C3N1

GOVT NATL MORTG ASSN $2,3672,243 7.5% 10/15/290.00%36211HLY5

GOVT NATL MORTG ASSN $2,3722,030 7% 05/15/290.00%36209V5T7

GOVT NATL MORTG ASSN $2,3782,310 8.5% 04/15/170.00%36217U3R5

GOVT NATL MORTG ASSN $2,3812,368 8% 03/15/220.00%36223QNZ6

GOVT NATL MORTG ASSN $2,3882,376 8% 10/15/220.00%36224R2Q6

GOVT NATL MORTG ASSN $2,3912,070 7% 06/15/230.00%36224SZP0

GOVT NATL MORTG ASSN $2,3912,378 8% 05/15/170.00%36217CHM1

GOVT NATL MORTG ASSN $2,4322,132 10.5% 06/15/190.00%362198F81

GOVT NATL MORTG ASSN $2,4392,314 7.5% 11/15/260.00%36207UDY1

GOVT NATL MORTG ASSN $2,4392,169 8.5% 04/15/170.00%36217QV51

GOVT NATL MORTG ASSN $2,4402,142 6% 05/15/330.00%36202XVT1

GOVT NATL MORTG ASSN $2,4452,376 8.5% 06/15/170.00%36217QR98

GOVT NATL MORTG ASSN $2,4612,381 8% 04/15/170.00%36216XXJ5

GOVT NATL MORTG ASSN $2,4812,094 7.5% 03/20/270.00%36202CUV3

GOVT NATL MORTG ASSN $2,4822,468 8.5% 03/15/170.00%36217CEY8

GOVT NATL MORTG ASSN $2,4982,195 6% 04/15/320.00%36201LTT1

GOVT NATL MORTG ASSN $2,5192,172 6.5% 05/15/290.00%36210ERF8

GOVT NATL MORTG ASSN $2,5382,189 6.5% 07/15/290.00%36210TWJ1

GOVT NATL MORTG ASSN $2,5502,534 9.5% 08/15/160.00%362159VX0

GOVT NATL MORTG ASSN $2,5692,511 10% 04/15/160.00%36216BBY4

GOVT NATL MORTG ASSN $2,5862,230 6.5% 02/15/280.00%36208N5T6

GOVT NATL MORTG ASSN $2,5942,580 8.5% 03/15/170.00%36217NFC1

GOVT NATL MORTG ASSN $2,6072,169 9.5% 12/20/200.00%36202BVS1

GOVT NATL MORTG ASSN $2,6362,621 8.5% 01/15/170.00%36217BYE2

GOVT NATL MORTG ASSN $2,6382,422 8.5% 11/15/160.00%362164XF7

GOVT NATL MORTG ASSN $2,6682,344 6% 11/15/310.00%36213JGF6

GOVT NATL MORTG ASSN $2,6702,612 8% 09/15/220.00%36224GYD4

GOVT NATL MORTG ASSN $2,6832,668 8.5% 12/15/160.00%362151UM2

GOVT NATL MORTG ASSN $2,6852,671 8.5% 09/15/160.00%362152UV0

GOVT NATL MORTG ASSN $2,6882,580 8.5% 10/15/170.00%36218CPV1
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GOVT NATL MORTG ASSN $2,6952,447 9.5% 01/15/170.00%36217NHG0

GOVT NATL MORTG ASSN $2,7032,371 6% 05/15/290.00%36210BGF6

GOVT NATL MORTG ASSN $2,7072,334 6.5% 06/15/290.00%36210MHS3

GOVT NATL MORTG ASSN $2,7122,290 7.5% 01/20/270.00%36202CTR4

GOVT NATL MORTG ASSN $2,7162,703 7.5% 11/15/300.00%36212BWN9

GOVT NATL MORTG ASSN $2,7222,347 6.5% 04/15/290.00%36210T2A3

GOVT NATL MORTG ASSN $2,7282,353 6.5% 09/15/280.00%36208RKC7

GOVT NATL MORTG ASSN $2,7442,336 7% 08/15/310.00%36213VBQ0

GOVT NATL MORTG ASSN $2,7492,734 8.5% 03/15/170.00%36217RA45

GOVT NATL MORTG ASSN $2,7522,734 10% 02/15/170.00%36217YBH0

GOVT NATL MORTG ASSN $2,7862,448 6% 10/15/320.00%36213FEE9

GOVT NATL MORTG ASSN $2,7892,405 6.5% 04/15/290.00%36209QWH4

GOVT NATL MORTG ASSN $2,7932,778 8% 03/15/230.00%36203KN42

GOVT NATL MORTG ASSN $2,8022,650 10% 03/15/190.00%36217YXL7

GOVT NATL MORTG ASSN $2,8122,425 6.5% 07/15/290.00%36211C2P6

GOVT NATL MORTG ASSN $2,8442,499 6% 11/15/310.00%36213GT84

GOVT NATL MORTG ASSN $2,8612,844 9% 12/15/190.00%36218P2C9

GOVT NATL MORTG ASSN $2,8882,477 7% 05/15/280.00%36208PRH3

GOVT NATL MORTG ASSN $2,8932,779 8% 04/15/170.00%36218AWT2

GOVT NATL MORTG ASSN $2,8962,842 8% 01/15/230.00%36224UXE2

GOVT NATL MORTG ASSN $2,9002,581 8.5% 03/15/170.00%36217KWY0

GOVT NATL MORTG ASSN $2,9112,776 8.5% 01/15/170.00%36217KGR3

GOVT NATL MORTG ASSN $2,9192,902 8.5% 07/15/170.00%36217Q3J2

GOVT NATL MORTG ASSN $2,9302,574 6% 03/15/330.00%36200KPD3

GOVT NATL MORTG ASSN $2,9322,576 6% 11/15/310.00%36200SUZ1

GOVT NATL MORTG ASSN $2,9402,786 8% 12/15/260.00%36207UF29

GOVT NATL MORTG ASSN $2,9612,802 8.5% 11/20/210.00%36202B4E2

GOVT NATL MORTG ASSN $2,9872,970 8.5% 01/15/170.00%36217FQC6

GOVT NATL MORTG ASSN $2,9872,972 8% 12/15/160.00%36217C7L4

GOVT NATL MORTG ASSN $3,0032,984 9.5% 06/15/180.00%362180WR8

GOVT NATL MORTG ASSN $3,0072,573 7% 06/15/290.00%36211EUG1

GOVT NATL MORTG ASSN $3,0102,672 8.5% 05/15/170.00%36216WUM3

GOVT NATL MORTG ASSN $3,0222,891 8% 01/15/170.00%36217JUX7
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GOVT NATL MORTG ASSN $3,0233,006 8.5% 06/15/170.00%36217TKH1

GOVT NATL MORTG ASSN $3,0302,581 7% 05/15/320.00%36201JGK9

GOVT NATL MORTG ASSN $3,0563,039 9% 09/20/160.00%362158NK9

GOVT NATL MORTG ASSN $3,0733,056 8.5% 04/15/170.00%36217SP88

GOVT NATL MORTG ASSN $3,0752,742 8.5% 05/15/170.00%3621776V4

GOVT NATL MORTG ASSN $3,0782,784 11% 04/15/210.00%36225AB41

GOVT NATL MORTG ASSN $3,0952,908 8% 05/15/220.00%36223SP98

GOVT NATL MORTG ASSN $3,1072,626 7.5% 11/20/260.00%36202CSK0

GOVT NATL MORTG ASSN $3,1333,117 8% 08/15/170.00%36217U2Q8

GOVT NATL MORTG ASSN $3,1342,738 7% 10/15/220.00%36224GXT0

GOVT NATL MORTG ASSN $3,1582,723 6.5% 04/15/290.00%36209SRL7

GOVT NATL MORTG ASSN $3,1672,711 7% 07/15/290.00%36211G4D2

GOVT NATL MORTG ASSN $3,1793,123 8.5% 07/15/270.00%36208CMU8

GOVT NATL MORTG ASSN $3,1822,833 8.5% 02/15/170.00%36216JWZ1

GOVT NATL MORTG ASSN $3,1953,177 8.5% 02/15/170.00%36217JFY2

GOVT NATL MORTG ASSN $3,2013,183 8.5% 04/15/170.00%36217KXB9

GOVT NATL MORTG ASSN $3,2123,193 9% 05/15/190.00%362192NP7

GOVT NATL MORTG ASSN $3,2232,973 8% 09/15/260.00%36207TD81

GOVT NATL MORTG ASSN $3,2413,183 8.5% 04/15/170.00%362170GL0

GOVT NATL MORTG ASSN $3,2423,082 8.5% 03/15/170.00%36217XBV1

GOVT NATL MORTG ASSN $3,2972,817 7% 02/15/300.00%36212A4Y8

GOVT NATL MORTG ASSN $3,3013,283 8.5% 09/15/160.00%36216WQ89

GOVT NATL MORTG ASSN $3,3253,216 8% 10/15/220.00%36224GXX1

GOVT NATL MORTG ASSN $3,3352,827 7.5% 05/20/260.00%36202CPB3

GOVT NATL MORTG ASSN $3,3452,848 7% 08/15/310.00%36213RRY5

GOVT NATL MORTG ASSN $3,3602,952 6% 08/15/310.00%36213WFY7

GOVT NATL MORTG ASSN $3,3702,940 7% 08/15/240.00%36225ABB5

GOVT NATL MORTG ASSN $3,3973,378 8.5% 02/15/170.00%36217SJF9

GOVT NATL MORTG ASSN $3,4103,392 8% 05/15/170.00%362175SY8

GOVT NATL MORTG ASSN $3,4132,991 6% 03/15/290.00%36210TA48

GOVT NATL MORTG ASSN $3,4142,944 6.5% 07/15/290.00%36210HL26

GOVT NATL MORTG ASSN $3,4233,404 8.5% 07/15/170.00%362177M79

GOVT NATL MORTG ASSN $3,4402,899 8% 10/20/230.00%36202BST3
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GOVT NATL MORTG ASSN $3,4422,923 8% 07/15/220.00%36223QY35

GOVT NATL MORTG ASSN $3,4463,206 7.5% 03/15/270.00%36207DPC4

GOVT NATL MORTG ASSN $3,4463,333 8% 08/15/260.00%36207MZF6

GOVT NATL MORTG ASSN $3,4673,046 6% 08/15/330.00%36201YED4

GOVT NATL MORTG ASSN $3,4733,453 8.5% 03/15/170.00%36217FY94

GOVT NATL MORTG ASSN $3,4772,997 7.5% 10/15/220.00%36224NWY5

GOVT NATL MORTG ASSN $3,4943,062 6% 05/15/330.00%36202WZY8

GOVT NATL MORTG ASSN $3,5103,407 8.5% 06/15/170.00%362165K68

GOVT NATL MORTG ASSN $3,5763,014 9.5% 08/15/220.00%36225AE63

GOVT NATL MORTG ASSN $3,5913,109 7% 08/15/230.00%36203F4U6

GOVT NATL MORTG ASSN $3,6223,442 8.5% 02/15/170.00%36216D4Y8

GOVT NATL MORTG ASSN $3,6513,108 8% 12/15/220.00%36224YM71

GOVT NATL MORTG ASSN $3,6773,231 6% 03/15/330.00%36200MDA8

GOVT NATL MORTG ASSN $3,6773,307 8% 11/15/260.00%36207QSJ7

GOVT NATL MORTG ASSN $3,6853,541 7.5% 09/15/300.00%36212CJK8

GOVT NATL MORTG ASSN $3,6853,605 9.5% 07/15/200.00%36220XNS0

GOVT NATL MORTG ASSN $3,7123,608 8% 02/15/170.00%36217NWB4

GOVT NATL MORTG ASSN $3,7173,659 8% 10/15/260.00%36207CB31

GOVT NATL MORTG ASSN $3,7273,274 6% 08/15/330.00%36201YEM4

GOVT NATL MORTG ASSN $3,7383,715 9.5% 05/15/180.00%36218MWE9

GOVT NATL MORTG ASSN $3,7473,726 8.5% 06/15/170.00%36217TH36

GOVT NATL MORTG ASSN $3,7503,581 8% 07/15/300.00%36212J4B9

GOVT NATL MORTG ASSN $3,7723,311 6% 04/15/330.00%36200MHV8

GOVT NATL MORTG ASSN $3,7913,259 7.5% 11/15/220.00%36224TVN7

GOVT NATL MORTG ASSN $3,8243,298 6.5% 03/15/290.00%36206VZ42

GOVT NATL MORTG ASSN $3,8273,806 8.5% 02/15/170.00%36216YFC8

GOVT NATL MORTG ASSN $3,8283,233 7.5% 02/20/270.00%36202CUB7

GOVT NATL MORTG ASSN $3,8443,261 8% 06/15/230.00%36203GKF9

GOVT NATL MORTG ASSN $3,8583,797 7.5% 08/20/220.00%36202ACH8

GOVT NATL MORTG ASSN $3,8653,843 8.5% 04/15/170.00%36218B3Z8

GOVT NATL MORTG ASSN $3,9253,905 8% 11/15/160.00%36216UQ26

GOVT NATL MORTG ASSN $3,9453,416 7% 05/15/230.00%36203J5F0

GOVT NATL MORTG ASSN $3,9483,419 7% 08/15/230.00%36203LDM1
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GOVT NATL MORTG ASSN $3,9733,367 9% 06/15/200.00%36220PKP6

GOVT NATL MORTG ASSN $3,9773,900 8.5% 01/15/170.00%36217HXH3

GOVT NATL MORTG ASSN $3,9803,351 7.5% 09/20/270.00%36202CXN8

GOVT NATL MORTG ASSN $4,0153,462 6.5% 04/15/290.00%36208YY86

GOVT NATL MORTG ASSN $4,0333,438 7.5% 05/15/260.00%36206NLP8

GOVT NATL MORTG ASSN $4,0683,508 6.5% 12/15/280.00%36210MVP3

GOVT NATL MORTG ASSN $4,0804,057 8.5% 05/15/170.00%36217WKG6

GOVT NATL MORTG ASSN $4,0803,970 9.5% 02/15/190.00%36219XHZ4

GOVT NATL MORTG ASSN $4,0864,064 8.5% 02/15/170.00%36217DD92

GOVT NATL MORTG ASSN $4,1343,623 6% 05/15/280.00%36209HF91

GOVT NATL MORTG ASSN $4,1383,625 6% 04/15/320.00%36201MZA3

GOVT NATL MORTG ASSN $4,1383,665 5.5% 12/15/330.00%36290YWU8

GOVT NATL MORTG ASSN $4,1444,105 8% 09/15/230.00%36204CXH9

GOVT NATL MORTG ASSN $4,1514,128 8.5% 08/15/160.00%36216NYG2

GOVT NATL MORTG ASSN $4,1654,142 8.5% 05/15/180.00%362180E23

GOVT NATL MORTG ASSN $4,1753,668 6% 04/15/330.00%36200KQ26

GOVT NATL MORTG ASSN $4,1893,627 7% 06/15/230.00%36224SYQ9

GOVT NATL MORTG ASSN $4,1984,078 8.5% 03/15/170.00%362172MK1

GOVT NATL MORTG ASSN $4,2023,597 7% 06/15/290.00%36211BT87

GOVT NATL MORTG ASSN $4,2084,184 8.5% 10/15/160.00%362154M45

GOVT NATL MORTG ASSN $4,2133,633 6.5% 07/15/290.00%36210KWN1

GOVT NATL MORTG ASSN $4,2223,596 8% 06/15/220.00%36224DFE0

GOVT NATL MORTG ASSN $4,2334,209 8.5% 01/15/170.00%36217RBF9

GOVT NATL MORTG ASSN $4,2564,134 8.5% 08/15/210.00%36223N2W3

GOVT NATL MORTG ASSN $4,2703,679 7% 04/15/260.00%36205TGL1

GOVT NATL MORTG ASSN $4,2963,683 7% 10/20/290.00%36202DD57

GOVT NATL MORTG ASSN $4,2974,093 8.5% 02/15/170.00%36217YFG8

GOVT NATL MORTG ASSN $4,2973,772 6% 04/15/320.00%36201JBM0

GOVT NATL MORTG ASSN $4,3103,682 7% 01/15/300.00%36211ULP5

GOVT NATL MORTG ASSN $4,3473,818 6% 05/15/320.00%36213EZW9

GOVT NATL MORTG ASSN $4,3514,330 7.5% 02/15/230.00%36203GB44

GOVT NATL MORTG ASSN $4,3664,304 8% 08/15/230.00%36224PYN2

GOVT NATL MORTG ASSN $4,3754,351 8.5% 06/15/170.00%36218JMK3
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GOVT NATL MORTG ASSN $4,3884,005 8.5% 05/15/170.00%36217T4X4

GOVT NATL MORTG ASSN $4,4293,959 8% 10/15/260.00%36207HBP1

GOVT NATL MORTG ASSN $4,4483,851 7% 07/15/230.00%36203JQ75

GOVT NATL MORTG ASSN $4,4684,354 8% 04/15/170.00%362176L49

GOVT NATL MORTG ASSN $4,4914,394 8% 07/15/170.00%36218CFX8

GOVT NATL MORTG ASSN $4,5244,121 8% 10/15/220.00%36224RG99

GOVT NATL MORTG ASSN $4,5264,436 8.5% 06/15/170.00%362173PA8

GOVT NATL MORTG ASSN $4,5304,505 8.5% 07/15/170.00%36217GV20

GOVT NATL MORTG ASSN $4,5403,879 7% 01/15/300.00%36211RLB3

GOVT NATL MORTG ASSN $4,5434,430 8% 09/15/220.00%36224HK96

GOVT NATL MORTG ASSN $4,5484,524 8% 03/15/170.00%362172V88

GOVT NATL MORTG ASSN $4,5554,410 8.5% 06/15/170.00%36217US80

GOVT NATL MORTG ASSN $4,5583,931 6.5% 03/15/290.00%36210S6W3

GOVT NATL MORTG ASSN $4,5724,460 8% 06/15/300.00%36211QFV8

GOVT NATL MORTG ASSN $4,5894,032 6% 05/15/320.00%36201QDR1

GOVT NATL MORTG ASSN $4,5924,088 8.5% 07/15/170.00%36218KN86

GOVT NATL MORTG ASSN $4,5974,572 8.5% 03/15/170.00%3621693W2

GOVT NATL MORTG ASSN $4,6494,025 7% 05/15/230.00%36224T4E7

GOVT NATL MORTG ASSN $4,6544,014 6.5% 05/15/290.00%36210VQZ7

GOVT NATL MORTG ASSN $4,6584,092 6% 03/15/310.00%36212MAR0

GOVT NATL MORTG ASSN $4,6704,128 6% 11/15/230.00%36204QZ52

GOVT NATL MORTG ASSN $4,6774,050 7% 07/15/230.00%36203YFS8

GOVT NATL MORTG ASSN $4,7154,688 8.5% 01/15/170.00%36217HY74

GOVT NATL MORTG ASSN $4,7334,220 8.5% 03/15/170.00%36217USX5

GOVT NATL MORTG ASSN $4,7464,588 7.5% 10/15/300.00%36207LD39

GOVT NATL MORTG ASSN $4,7524,726 8.5% 01/15/170.00%36217P6M4

GOVT NATL MORTG ASSN $4,7984,762 11.5% 07/15/150.00%362149GL4

GOVT NATL MORTG ASSN $4,8474,435 8.5% 02/15/170.00%362163UG0

GOVT NATL MORTG ASSN $4,8544,823 9.5% 05/15/200.00%36220QS68

GOVT NATL MORTG ASSN $4,8694,842 8.5% 02/15/170.00%36217FQD4

GOVT NATL MORTG ASSN $4,8714,460 8% 05/15/170.00%36217F7D5

GOVT NATL MORTG ASSN $4,8904,293 6.5% 07/15/230.00%36203S3F2

GOVT NATL MORTG ASSN $4,9024,877 8% 10/15/220.00%36224GEL8
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GOVT NATL MORTG ASSN $4,9094,192 8% 03/15/220.00%36223SFX6

GOVT NATL MORTG ASSN $4,9244,897 8.5% 03/15/170.00%36217YZ35

GOVT NATL MORTG ASSN $4,9264,898 8.5% 06/15/170.00%3621652J0

GOVT NATL MORTG ASSN $4,9414,278 7% 01/15/230.00%36224TGY0

GOVT NATL MORTG ASSN $4,9454,233 7% 04/15/290.00%36210QZ39

GOVT NATL MORTG ASSN $4,9644,348 6% 04/15/290.00%36210T2J4

GOVT NATL MORTG ASSN $4,9794,311 7% 11/15/230.00%36204RSR0

GOVT NATL MORTG ASSN $5,0134,324 6.5% 05/15/280.00%36209KZM3

GOVT NATL MORTG ASSN $5,0244,902 10% 04/15/190.00%36220BBM4

GOVT NATL MORTG ASSN $5,0274,416 6% 04/15/310.00%36208EBR3

GOVT NATL MORTG ASSN $5,0414,278 9.5% 11/15/210.00%36225ABS8

GOVT NATL MORTG ASSN $5,0445,016 8.5% 02/15/170.00%36217SRS2

GOVT NATL MORTG ASSN $5,0474,433 6% 05/15/330.00%36200KUA3

GOVT NATL MORTG ASSN $5,0564,823 8.5% 03/15/170.00%36217AXE5

GOVT NATL MORTG ASSN $5,0645,036 8.5% 01/15/170.00%3621676J2

GOVT NATL MORTG ASSN $5,0794,380 6.5% 02/15/270.00%36205K6R8

GOVT NATL MORTG ASSN $5,0865,059 8% 08/15/230.00%36203YDR2

GOVT NATL MORTG ASSN $5,1244,580 9.5% 08/15/180.00%36219MPJ5

GOVT NATL MORTG ASSN $5,1304,424 6.5% 05/15/300.00%36211RNQ8

GOVT NATL MORTG ASSN $5,1394,967 8.5% 06/15/210.00%36223G6X2

GOVT NATL MORTG ASSN $5,1394,619 7.5% 03/15/230.00%36203CRD6

GOVT NATL MORTG ASSN $5,1464,300 7.5% 06/20/300.00%36202DHK0

GOVT NATL MORTG ASSN $5,1474,319 8% 07/15/270.00%36207TY47

GOVT NATL MORTG ASSN $5,1494,303 7.5% 06/20/310.00%36202DNN7

GOVT NATL MORTG ASSN $5,1614,890 8.5% 06/15/210.00%362208RW2

GOVT NATL MORTG ASSN $5,1664,455 6.5% 10/15/310.00%36213NE36

GOVT NATL MORTG ASSN $5,1715,006 8.5% 03/15/170.00%36217TEN5

GOVT NATL MORTG ASSN $5,1724,953 8.5% 04/15/170.00%362174JE5

GOVT NATL MORTG ASSN $5,1745,116 8.5% 01/15/170.00%36217UD45

GOVT NATL MORTG ASSN $5,1825,153 8.5% 07/15/170.00%36218QAR5

GOVT NATL MORTG ASSN $5,1844,555 6% 10/15/330.00%36200ENL1

GOVT NATL MORTG ASSN $5,1864,930 8% 10/15/240.00%36205KYK2

GOVT NATL MORTG ASSN $5,2204,415 8% 08/15/270.00%36225AVP2
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GOVT NATL MORTG ASSN $5,2354,426 7.5% 10/20/260.00%36202CRY1

GOVT NATL MORTG ASSN $5,2434,539 7% 08/15/230.00%36203QGV7

GOVT NATL MORTG ASSN $5,2474,610 6% 01/15/330.00%36200FSF6

GOVT NATL MORTG ASSN $5,3134,796 7.5% 12/20/170.00%36202BAC9

GOVT NATL MORTG ASSN $5,3245,294 8.5% 05/15/180.00%36218J4B3

GOVT NATL MORTG ASSN $5,3435,314 8.5% 06/15/160.00%36216LXM4

GOVT NATL MORTG ASSN $5,3835,353 8.5% 03/15/170.00%3621693Y8

GOVT NATL MORTG ASSN $5,4064,731 10.5% 04/15/250.00%36225AD80

GOVT NATL MORTG ASSN $5,4274,637 7% 06/15/300.00%36212CYD7

GOVT NATL MORTG ASSN $5,4445,414 8.5% 04/15/170.00%362172PQ5

GOVT NATL MORTG ASSN $5,4624,661 8% 02/15/230.00%36224YPN3

GOVT NATL MORTG ASSN $5,4724,738 7% 07/15/230.00%36203LEK4

GOVT NATL MORTG ASSN $5,5375,506 8.5% 02/15/170.00%36217FV71

GOVT NATL MORTG ASSN $5,5504,806 7% 08/15/230.00%36203WWD6

GOVT NATL MORTG ASSN $5,5665,085 8.5% 04/15/170.00%362169FH2

GOVT NATL MORTG ASSN $5,5815,550 8.5% 01/15/170.00%36217A5Y2

GOVT NATL MORTG ASSN $5,5855,554 8.5% 02/15/170.00%36217NWD0

GOVT NATL MORTG ASSN $5,6045,573 8.5% 05/15/170.00%36217VEW0

GOVT NATL MORTG ASSN $5,6065,571 9.5% 02/15/210.00%36217C6L5

GOVT NATL MORTG ASSN $5,6164,844 6.5% 11/15/280.00%36210HW99

GOVT NATL MORTG ASSN $5,6395,488 7.5% 05/15/170.00%36218JPT1

GOVT NATL MORTG ASSN $5,6405,181 9% 11/15/160.00%36216UDM6

GOVT NATL MORTG ASSN $5,6435,614 8% 01/15/200.00%36217FCW7

GOVT NATL MORTG ASSN $5,6734,893 6.5% 04/15/280.00%36209HE50

GOVT NATL MORTG ASSN $5,6925,580 9% 09/15/200.00%36220UKT7

GOVT NATL MORTG ASSN $5,7275,232 9% 11/15/160.00%362164FX8

GOVT NATL MORTG ASSN $5,7505,717 9% 05/20/160.00%362156T84

GOVT NATL MORTG ASSN $5,7845,217 8.5% 02/15/170.00%36216XLY5

GOVT NATL MORTG ASSN $5,8175,088 6.5% 11/15/280.00%36209PPU5

GOVT NATL MORTG ASSN $5,8265,045 7% 02/15/230.00%36224V7K5

GOVT NATL MORTG ASSN $5,8285,743 8.5% 05/15/170.00%362170FV9

GOVT NATL MORTG ASSN $5,8625,056 6.5% 09/15/290.00%36211LJP8

GOVT NATL MORTG ASSN $5,8655,828 9.5% 07/15/170.00%362166H78
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GOVT NATL MORTG ASSN $5,8694,874 8% 12/15/260.00%36207M6T8

GOVT NATL MORTG ASSN $5,8735,627 7.5% 02/15/230.00%36203LM33

GOVT NATL MORTG ASSN $5,8814,849 8.5% 09/15/260.00%36207M2Y1

GOVT NATL MORTG ASSN $5,9005,627 8.5% 03/15/170.00%362171TY6

GOVT NATL MORTG ASSN $5,9094,835 9% 01/15/250.00%36205LJN1

GOVT NATL MORTG ASSN $5,9775,030 8% 06/20/240.00%36202B5W1

GOVT NATL MORTG ASSN $5,9925,265 6% 01/15/330.00%36201H6L2

GOVT NATL MORTG ASSN $5,9955,962 8.5% 02/15/170.00%36216FCC2

GOVT NATL MORTG ASSN $6,0065,180 6.5% 02/15/280.00%36209DVJ0

GOVT NATL MORTG ASSN $6,0235,669 8% 06/15/230.00%36203YPJ7

GOVT NATL MORTG ASSN $6,0295,221 7% 08/15/230.00%36224RXR0

GOVT NATL MORTG ASSN $6,0415,544 8.5% 11/15/160.00%362162DZ9

GOVT NATL MORTG ASSN $6,0465,291 6.5% 03/15/260.00%36206MEJ2

GOVT NATL MORTG ASSN $6,0515,329 8.5% 08/15/210.00%36223NHG2

GOVT NATL MORTG ASSN $6,1005,343 6% 01/15/320.00%36201CM43

GOVT NATL MORTG ASSN $6,1156,085 8% 05/20/170.00%362171F88

GOVT NATL MORTG ASSN $6,1175,344 6.5% 10/20/270.00%36202CXY4

GOVT NATL MORTG ASSN $6,1846,024 8% 04/15/220.00%36211JSP3

GOVT NATL MORTG ASSN $6,1886,153 8.5% 07/15/240.00%36205CHU7

GOVT NATL MORTG ASSN $6,1965,344 6.5% 11/15/280.00%36209VLV4

GOVT NATL MORTG ASSN $6,1986,163 8.5% 11/15/160.00%362162CR8

GOVT NATL MORTG ASSN $6,2085,897 7.5% 02/15/230.00%36224W6V0

GOVT NATL MORTG ASSN $6,2125,357 6.5% 02/15/290.00%36208TR69

GOVT NATL MORTG ASSN $6,2395,403 7% 07/15/230.00%36203S2U0

GOVT NATL MORTG ASSN $6,2636,117 7% 01/15/230.00%36224TYY0

GOVT NATL MORTG ASSN $6,3036,268 8.5% 10/15/160.00%36216WWX7

GOVT NATL MORTG ASSN $6,3126,269 10% 01/15/190.00%3621924Q6

GOVT NATL MORTG ASSN $6,3145,243 8% 12/15/270.00%36208VVQ5

GOVT NATL MORTG ASSN $6,3206,282 9% 10/15/160.00%36216YZR3

GOVT NATL MORTG ASSN $6,3615,388 7.5% 06/20/260.00%36202CPS6

GOVT NATL MORTG ASSN $6,3795,435 7% 01/15/320.00%36201FXM4

GOVT NATL MORTG ASSN $6,3805,841 8.5% 03/15/170.00%362175Z79

GOVT NATL MORTG ASSN $6,4795,412 7.5% 05/20/320.00%36202DS69
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GOVT NATL MORTG ASSN $6,4866,371 8.5% 11/15/170.00%36218VBK8

GOVT NATL MORTG ASSN $6,4905,467 8% 10/20/240.00%36202CCV3

GOVT NATL MORTG ASSN $6,4975,625 7% 12/15/230.00%36204ASD8

GOVT NATL MORTG ASSN $6,4985,604 6.5% 03/15/290.00%36210MT50

GOVT NATL MORTG ASSN $6,4985,703 6% 02/15/290.00%36210PTC8

GOVT NATL MORTG ASSN $6,5016,014 8% 03/15/280.00%36209EFS6

GOVT NATL MORTG ASSN $6,5155,581 7.5% 02/15/230.00%36203HAE1

GOVT NATL MORTG ASSN $6,5345,525 7.5% 07/20/260.00%36202CP98

GOVT NATL MORTG ASSN $6,5415,642 6.5% 04/15/280.00%36209J7F2

GOVT NATL MORTG ASSN $6,5516,515 8.5% 02/15/170.00%36217UTK2

GOVT NATL MORTG ASSN $6,5535,757 6% 12/15/320.00%36200DBC6

GOVT NATL MORTG ASSN $6,5665,686 7% 06/15/230.00%36224UJH1

GOVT NATL MORTG ASSN $6,6475,824 6% 02/15/330.00%36202SBR8

GOVT NATL MORTG ASSN $6,6506,611 9% 02/15/200.00%36220QZ29

GOVT NATL MORTG ASSN $6,6645,677 7% 02/15/320.00%36200Q3K8

GOVT NATL MORTG ASSN $6,6705,556 8% 11/15/260.00%36207RES0

GOVT NATL MORTG ASSN $6,7185,900 6% 07/15/330.00%36200MP80

GOVT NATL MORTG ASSN $6,7825,799 7.5% 07/15/260.00%36207ALG5

GOVT NATL MORTG ASSN $6,7885,963 6% 05/15/320.00%36213TCM3

GOVT NATL MORTG ASSN $6,7965,884 7% 09/15/230.00%36203YJ54

GOVT NATL MORTG ASSN $6,7996,636 8.5% 02/15/170.00%36217TUM9

GOVT NATL MORTG ASSN $6,8095,872 6.5% 05/15/290.00%36210YVP7

GOVT NATL MORTG ASSN $6,8125,875 6.5% 05/15/290.00%36210BRV9

GOVT NATL MORTG ASSN $6,8526,814 8.5% 11/15/210.00%362161LA7

GOVT NATL MORTG ASSN $6,8606,815 10% 07/15/170.00%36217XXJ4

GOVT NATL MORTG ASSN $6,8935,944 6.5% 03/15/280.00%36209DWP5

GOVT NATL MORTG ASSN $6,8936,855 8.5% 07/15/160.00%36216PTQ1

GOVT NATL MORTG ASSN $6,8956,857 8.5% 01/15/170.00%36217RK93

GOVT NATL MORTG ASSN $6,8976,841 7% 06/15/300.00%36211LAX0

GOVT NATL MORTG ASSN $6,9036,865 8.5% 02/15/170.00%36217Y6N3

GOVT NATL MORTG ASSN $6,9275,998 7% 05/15/230.00%362194MJ8

GOVT NATL MORTG ASSN $6,9465,990 6.5% 10/15/280.00%36210ART6

GOVT NATL MORTG ASSN $7,0065,986 7% 12/15/300.00%36211T4T9
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GOVT NATL MORTG ASSN $7,0086,462 8.5% 07/15/170.00%36217URT5

GOVT NATL MORTG ASSN $7,0336,395 8% 09/15/260.00%36207EWJ9

GOVT NATL MORTG ASSN $7,0536,686 8% 02/15/200.00%36220UFJ5

GOVT NATL MORTG ASSN $7,0737,020 8.5% 02/15/170.00%36216DAQ8

GOVT NATL MORTG ASSN $7,1326,176 7% 05/15/230.00%36203FUD5

GOVT NATL MORTG ASSN $7,1395,956 8% 10/15/270.00%36208HR40

GOVT NATL MORTG ASSN $7,1476,041 8% 06/15/230.00%36203LFJ6

GOVT NATL MORTG ASSN $7,1776,599 8% 06/15/170.00%36218TGE2

GOVT NATL MORTG ASSN $7,1867,146 8.5% 04/15/170.00%362178XV2

GOVT NATL MORTG ASSN $7,2706,270 6.5% 04/15/290.00%36210SDL9

GOVT NATL MORTG ASSN $7,2716,191 7% 07/15/310.00%36213TUK7

GOVT NATL MORTG ASSN $7,3306,243 8% 10/15/220.00%36224KQD4

GOVT NATL MORTG ASSN $7,3397,303 7.5% 02/15/170.00%36216RKV5

GOVT NATL MORTG ASSN $7,3466,254 7% 07/15/310.00%36213TXJ7

GOVT NATL MORTG ASSN $7,3556,462 6% 10/15/330.00%36291AS91

GOVT NATL MORTG ASSN $7,3987,356 8.5% 05/15/170.00%36217FPT0

GOVT NATL MORTG ASSN $7,4407,245 8.5% 02/15/170.00%36217XRU6

GOVT NATL MORTG ASSN $7,4827,344 8.5% 06/15/170.00%36218KYR2

GOVT NATL MORTG ASSN $7,4966,438 7.5% 01/15/230.00%36203DW97

GOVT NATL MORTG ASSN $7,5506,616 6% 10/15/280.00%36209WDE9

GOVT NATL MORTG ASSN $7,5626,548 7% 06/15/230.00%36203CST0

GOVT NATL MORTG ASSN $7,5836,662 6% 10/15/330.00%36291ASE0

GOVT NATL MORTG ASSN $7,5997,479 7.5% 10/15/300.00%36211J6Z5

GOVT NATL MORTG ASSN $7,6126,398 7.5% 09/20/280.00%36202C5F6

GOVT NATL MORTG ASSN $7,6416,753 6% 11/15/230.00%36204EZH3

GOVT NATL MORTG ASSN $7,6447,541 7.5% 07/15/310.00%36213SX83

GOVT NATL MORTG ASSN $7,6717,626 9% 11/15/160.00%36217BXQ6

GOVT NATL MORTG ASSN $7,6716,400 7.5% 11/20/310.00%36202DQQ7

GOVT NATL MORTG ASSN $7,6806,710 6.5% 03/20/270.00%36202CUQ4

GOVT NATL MORTG ASSN $7,6937,651 8.5% 06/15/170.00%36218LQG3

GOVT NATL MORTG ASSN $7,7366,699 7% 10/15/230.00%36203DHM5

GOVT NATL MORTG ASSN $7,7577,540 8% 01/15/220.00%36223RYL3

GOVT NATL MORTG ASSN $7,8027,435 8.5% 01/15/170.00%362161NR8
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GOVT NATL MORTG ASSN $7,8036,855 6% 01/15/330.00%36201NMZ0

GOVT NATL MORTG ASSN $7,8106,861 6% 12/15/310.00%36200SAQ3

GOVT NATL MORTG ASSN $7,8557,146 7.5% 04/15/170.00%362174A53

GOVT NATL MORTG ASSN $7,8646,782 6.5% 01/15/290.00%36210L2S1

GOVT NATL MORTG ASSN $7,9106,822 6.5% 01/15/290.00%36210PXV1

GOVT NATL MORTG ASSN $7,9356,971 6% 10/15/330.00%36291AT41

GOVT NATL MORTG ASSN $7,9596,892 7% 01/15/230.00%36220M3M9

GOVT NATL MORTG ASSN $7,9836,992 6% 03/15/330.00%36200KNF0

GOVT NATL MORTG ASSN $7,9876,678 8% 11/20/250.00%36202CLB7

GOVT NATL MORTG ASSN $8,0337,988 8.5% 04/15/170.00%36217X6H8

GOVT NATL MORTG ASSN $8,0536,861 7% 03/15/320.00%36213D4F2

GOVT NATL MORTG ASSN $8,0637,857 8% 10/15/240.00%36205WNW2

GOVT NATL MORTG ASSN $8,0816,715 8% 10/15/260.00%36207TFN6

GOVT NATL MORTG ASSN $8,1227,032 7% 12/15/230.00%36203EMJ4

GOVT NATL MORTG ASSN $8,1267,275 8.5% 03/15/170.00%36217MVV3

GOVT NATL MORTG ASSN $8,1307,748 7.5% 01/15/310.00%36212RP69

GOVT NATL MORTG ASSN $8,1368,079 10.5% 08/15/200.00%3622044N6

GOVT NATL MORTG ASSN $8,2067,926 7.75% 03/15/270.00%36207SMU4

GOVT NATL MORTG ASSN $8,2078,161 8.5% 04/15/170.00%36217FTP4

GOVT NATL MORTG ASSN $8,2118,143 8.5% 04/15/200.00%36220SEB8

GOVT NATL MORTG ASSN $8,2387,232 6% 11/15/230.00%36204NEJ2

GOVT NATL MORTG ASSN $8,2407,295 8.5% 11/15/170.00%36225APZ7

GOVT NATL MORTG ASSN $8,2777,338 8.5% 07/15/170.00%36217XK41

GOVT NATL MORTG ASSN $8,3048,259 8.5% 05/15/170.00%362165JL7

GOVT NATL MORTG ASSN $8,3328,286 8.5% 02/15/170.00%36217A6Z8

GOVT NATL MORTG ASSN $8,3448,298 8.5% 11/15/160.00%36217PMS3

GOVT NATL MORTG ASSN $8,3698,322 8.5% 11/15/160.00%36217JPC9

GOVT NATL MORTG ASSN $8,4058,359 8.5% 04/15/170.00%36217VR22

GOVT NATL MORTG ASSN $8,4057,028 8% 06/15/260.00%36206WYW9

GOVT NATL MORTG ASSN $8,4077,280 7% 06/15/230.00%36203GKC6

GOVT NATL MORTG ASSN $8,4337,302 7% 09/15/230.00%36203DFN5

GOVT NATL MORTG ASSN $8,4457,635 7.5% 10/15/300.00%36211FPT6

GOVT NATL MORTG ASSN $8,4857,515 5.5% 12/15/320.00%36200DKV4
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GOVT NATL MORTG ASSN $8,5077,336 6.5% 04/15/280.00%36209KBP2

GOVT NATL MORTG ASSN $8,5158,470 8% 04/15/220.00%36224B2R9

GOVT NATL MORTG ASSN $8,5257,448 6.5% 11/15/350.00%36292DQA3

GOVT NATL MORTG ASSN $8,5657,416 7% 09/15/230.00%36224US73

GOVT NATL MORTG ASSN $8,5888,540 8.5% 06/15/170.00%36217RJR5

GOVT NATL MORTG ASSN $8,5897,408 6.5% 01/15/290.00%36209V4Z4

GOVT NATL MORTG ASSN $8,6037,419 6.5% 02/15/290.00%36210Q5R9

GOVT NATL MORTG ASSN $8,6138,571 7.5% 11/15/220.00%36224QUL8

GOVT NATL MORTG ASSN $8,6327,444 6.5% 10/15/280.00%36208XVG3

GOVT NATL MORTG ASSN $8,6388,586 9% 11/15/190.00%3621964Q7

GOVT NATL MORTG ASSN $8,7328,509 9% 08/15/160.00%36216NNJ8

GOVT NATL MORTG ASSN $8,7458,478 10% 03/15/180.00%36218JG95

GOVT NATL MORTG ASSN $8,7667,463 7% 07/15/310.00%36213H6F1

GOVT NATL MORTG ASSN $8,7767,568 6.5% 04/15/280.00%36209KWB0

GOVT NATL MORTG ASSN $8,8007,457 8% 01/15/230.00%36224JHZ8

GOVT NATL MORTG ASSN $8,8017,533 7% 06/15/290.00%36210T4E3

GOVT NATL MORTG ASSN $8,8197,606 6.5% 01/15/290.00%36210KDQ5

GOVT NATL MORTG ASSN $8,8277,465 8% 08/15/270.00%36225AVK3

GOVT NATL MORTG ASSN $8,8708,740 8.5% 04/15/270.00%36207YEL0

GOVT NATL MORTG ASSN $8,8858,457 8% 12/15/210.00%36223BEN6

GOVT NATL MORTG ASSN $8,9077,354 9.5% 07/20/250.00%36225AGG9

GOVT NATL MORTG ASSN $8,9587,573 8.5% 01/20/220.00%36202B5S0

GOVT NATL MORTG ASSN $8,9588,440 8% 04/15/220.00%36223VJJ6

GOVT NATL MORTG ASSN $8,9728,049 5% 03/20/330.00%36202DWU1

GOVT NATL MORTG ASSN $8,9847,872 6% 04/15/310.00%36212DNE5

GOVT NATL MORTG ASSN $9,0117,699 7% 12/15/300.00%36211FST3

GOVT NATL MORTG ASSN $9,0497,950 6% 05/15/320.00%36200RAA0

GOVT NATL MORTG ASSN $9,1057,562 8% 08/15/270.00%36208HML7

GOVT NATL MORTG ASSN $9,1149,063 8.5% 08/15/210.00%36223LKU1

GOVT NATL MORTG ASSN $9,1227,867 6.5% 05/15/290.00%36208VNC5

GOVT NATL MORTG ASSN $9,1237,868 6.5% 06/15/280.00%36209SHF1

GOVT NATL MORTG ASSN $9,1278,838 8.5% 03/15/170.00%36217EBB7

GOVT NATL MORTG ASSN $9,1678,119 5.5% 10/15/330.00%36290SLA7
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GOVT NATL MORTG ASSN $9,2048,978 7.5% 06/15/170.00%36217SJS1

GOVT NATL MORTG ASSN $9,3079,261 7.5% 01/15/230.00%36224AYL9

GOVT NATL MORTG ASSN $9,3128,888 8% 08/15/220.00%36224HJ56

GOVT NATL MORTG ASSN $9,3409,284 9% 03/15/200.00%362196Q75

GOVT NATL MORTG ASSN $9,3648,076 6.5% 02/15/290.00%36210QX56

GOVT NATL MORTG ASSN $9,3818,381 8% 10/15/220.00%36224HLH7

GOVT NATL MORTG ASSN $9,4038,625 7.5% 03/15/280.00%36209AUJ7

GOVT NATL MORTG ASSN $9,4047,940 8% 02/15/230.00%36224V5F8

GOVT NATL MORTG ASSN $9,4279,364 10% 08/15/210.00%36223GF46

GOVT NATL MORTG ASSN $9,4279,022 8% 11/15/190.00%362152V56

GOVT NATL MORTG ASSN $9,5357,988 8% 07/15/250.00%36206FQR6

GOVT NATL MORTG ASSN $9,5638,634 8.5% 06/15/170.00%3621755L1

GOVT NATL MORTG ASSN $9,5729,277 8.5% 03/15/170.00%3621753Y5

GOVT NATL MORTG ASSN $9,5748,396 6% 10/15/310.00%36200RVF6

GOVT NATL MORTG ASSN $9,5799,238 8.5% 02/15/170.00%36217SP54

GOVT NATL MORTG ASSN $9,6139,349 8.5% 05/15/170.00%362162DU0

GOVT NATL MORTG ASSN $9,6158,229 7% 06/15/290.00%36209FUP2

GOVT NATL MORTG ASSN $9,6307,953 8% 06/15/300.00%36207K6S4

GOVT NATL MORTG ASSN $9,6319,577 8.5% 08/15/160.00%362153SB5

GOVT NATL MORTG ASSN $9,6448,350 7% 11/15/230.00%36203LAY8

GOVT NATL MORTG ASSN $9,7469,546 8.5% 02/15/170.00%362162FZ7

GOVT NATL MORTG ASSN $9,7648,455 7% 07/15/230.00%36203KA46

GOVT NATL MORTG ASSN $9,7698,583 6% 09/15/320.00%36201R3M1

GOVT NATL MORTG ASSN $9,7888,470 6.5% 07/15/260.00%36203EUT3

GOVT NATL MORTG ASSN $9,8288,634 6% 08/15/310.00%36213UL32

GOVT NATL MORTG ASSN $9,8348,427 8% 07/20/220.00%36202AAH0

GOVT NATL MORTG ASSN $9,8668,509 6.5% 02/15/280.00%36209ECV2

GOVT NATL MORTG ASSN $9,9589,891 10% 07/15/190.00%36220C4Z1

GOVT NATL MORTG ASSN $9,9878,613 6.5% 03/15/290.00%36208Q3E4

GOVT NATL MORTG ASSN $10,0649,897 8% 07/15/300.00%36212GLG5

GOVT NATL MORTG ASSN $10,1298,872 6% 10/15/230.00%36203N6P8

GOVT NATL MORTG ASSN $10,1788,729 7% 04/15/280.00%36208RXL3

GOVT NATL MORTG ASSN $10,1998,831 7% 06/15/230.00%36203NSB5
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GOVT NATL MORTG ASSN $10,1998,937 6% 04/15/290.00%36210VP21

GOVT NATL MORTG ASSN $10,2099,346 7.5% 10/15/300.00%36211BXP4

GOVT NATL MORTG ASSN $10,2269,950 8% 04/15/230.00%36224JNJ7

GOVT NATL MORTG ASSN $10,2318,859 7% 10/15/230.00%36203XG59

GOVT NATL MORTG ASSN $10,2329,804 7.5% 12/15/300.00%36210QHH8

GOVT NATL MORTG ASSN $10,2409,520 8% 07/15/300.00%36209Y6V5

GOVT NATL MORTG ASSN $10,2689,848 8% 11/15/230.00%36203SVR5

GOVT NATL MORTG ASSN $10,2738,860 6.5% 01/15/290.00%36209FAX7

GOVT NATL MORTG ASSN $10,3058,923 7% 06/15/230.00%36203HMW8

GOVT NATL MORTG ASSN $10,34610,149 8.5% 11/15/210.00%362205Z41

GOVT NATL MORTG ASSN $10,3609,102 6% 12/15/310.00%36212M6V6

GOVT NATL MORTG ASSN $10,4008,969 6.5% 04/15/290.00%36210WGB9

GOVT NATL MORTG ASSN $10,40510,072 8% 04/15/170.00%36217U3N4

GOVT NATL MORTG ASSN $10,4349,160 6% 11/15/230.00%36204RST6

GOVT NATL MORTG ASSN $10,50910,454 8% 04/15/170.00%362177XK8

GOVT NATL MORTG ASSN $10,5749,237 7% 12/15/230.00%36225AMW7

GOVT NATL MORTG ASSN $10,6509,333 6% 01/15/320.00%36200WWL1

GOVT NATL MORTG ASSN $10,7119,410 6% 10/15/320.00%36205F5P4

GOVT NATL MORTG ASSN $10,7159,390 6.5% 01/15/240.00%36203KKV5

GOVT NATL MORTG ASSN $10,7679,217 8% 05/15/220.00%36224CUN5

GOVT NATL MORTG ASSN $10,79610,311 8.5% 03/15/170.00%362172VE5

GOVT NATL MORTG ASSN $10,8619,564 5.5% 04/15/340.00%36291GV52

GOVT NATL MORTG ASSN $10,8639,874 4.5% 08/20/330.00%36202DYY1

GOVT NATL MORTG ASSN $10,88910,835 8% 05/20/170.00%36218A3Y3

GOVT NATL MORTG ASSN $10,93610,876 8.5% 01/15/170.00%36217KM21

GOVT NATL MORTG ASSN $10,95110,898 7.5% 06/15/170.00%36217UTV8

GOVT NATL MORTG ASSN $10,95110,593 8.5% 07/15/270.00%36207VHQ2

GOVT NATL MORTG ASSN $10,9639,493 7% 09/15/230.00%36204ABN4

GOVT NATL MORTG ASSN $10,9819,648 6% 03/15/330.00%36200DN33

GOVT NATL MORTG ASSN $11,01710,627 7.5% 09/15/300.00%36212DKL2

GOVT NATL MORTG ASSN $11,0559,418 7% 06/15/320.00%36201KLQ7

GOVT NATL MORTG ASSN $11,0749,845 8.5% 02/15/170.00%36218YQC4

GOVT NATL MORTG ASSN $11,08611,025 8.5% 10/15/160.00%3621655X6

Page 25 of 74



Portfolio Holdings for FTIF - Franklin U.S. Government Fund as of December 31, 2011

 Security Name Market Value
Shares/

Positions Held
Coupon

Rate
Maturity

 Date
% of 
TNA

Security 
Identifier

GOVT NATL MORTG ASSN $11,11410,928 10% 01/15/190.00%36219MM74

GOVT NATL MORTG ASSN $11,1369,642 7% 07/15/230.00%36224S4Y5

GOVT NATL MORTG ASSN $11,13910,734 10% 08/15/200.00%362166E71

GOVT NATL MORTG ASSN $11,1429,264 8% 10/15/270.00%36207E6F6

GOVT NATL MORTG ASSN $11,17610,807 8.5% 06/15/170.00%36218JPZ7

GOVT NATL MORTG ASSN $11,18210,960 8.5% 04/15/170.00%362174S96

GOVT NATL MORTG ASSN $11,19310,792 8.5% 08/15/210.00%36223LFB9

GOVT NATL MORTG ASSN $11,2149,476 8.5% 08/15/230.00%36225AVD9

GOVT NATL MORTG ASSN $11,2299,723 7% 10/15/230.00%36204GVN9

GOVT NATL MORTG ASSN $11,24510,277 8.5% 01/15/170.00%36217DA95

GOVT NATL MORTG ASSN $11,2529,704 6.5% 03/15/290.00%36210VW98

GOVT NATL MORTG ASSN $11,28410,959 8.5% 08/15/170.00%36218TSQ2

GOVT NATL MORTG ASSN $11,3019,746 6.5% 11/15/280.00%36209GZB6

GOVT NATL MORTG ASSN $11,3259,422 8% 03/15/270.00%36207UAJ7

GOVT NATL MORTG ASSN $11,3469,942 6% 08/15/280.00%36209UN85

GOVT NATL MORTG ASSN $11,3839,857 7% 12/15/230.00%36203W6Z6

GOVT NATL MORTG ASSN $11,40910,023 6% 11/15/310.00%36200U6J9

GOVT NATL MORTG ASSN $11,4589,612 7.5% 11/20/280.00%36202C6M0

GOVT NATL MORTG ASSN $11,46810,023 6% 02/15/330.00%36213FMP5

GOVT NATL MORTG ASSN $11,49510,060 6.5% 06/15/280.00%36209NFT4

GOVT NATL MORTG ASSN $11,49810,410 8% 04/15/170.00%362167MK1

GOVT NATL MORTG ASSN $11,5019,919 6.5% 09/15/290.00%36209QXX8

GOVT NATL MORTG ASSN $11,54711,440 7% 05/15/230.00%36203PFE8

GOVT NATL MORTG ASSN $11,57911,519 8% 07/15/170.00%362193Q80

GOVT NATL MORTG ASSN $11,64310,042 6.5% 12/15/280.00%36209VM43

GOVT NATL MORTG ASSN $11,66110,097 7% 06/15/230.00%36203HC33

GOVT NATL MORTG ASSN $11,68211,344 8.5% 07/15/170.00%362169J96

GOVT NATL MORTG ASSN $11,69610,738 8.5% 09/15/160.00%362157V71

GOVT NATL MORTG ASSN $11,77910,159 6.5% 01/15/290.00%36210LKA0

GOVT NATL MORTG ASSN $11,80510,222 7% 09/15/230.00%36203EES3

GOVT NATL MORTG ASSN $11,83110,109 7% 12/15/300.00%36212MMC0

GOVT NATL MORTG ASSN $11,8859,900 8% 06/15/270.00%36208DLP8

GOVT NATL MORTG ASSN $11,89410,887 7.5% 05/15/170.00%36217DM27
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GOVT NATL MORTG ASSN $11,94610,987 8.5% 09/15/160.00%36216JPA4

GOVT NATL MORTG ASSN $12,02610,877 7.5% 06/15/170.00%36217DM43

GOVT NATL MORTG ASSN $12,06110,962 8.5% 12/15/160.00%362165A85

GOVT NATL MORTG ASSN $12,08410,546 6.5% 01/15/240.00%36204LZT1

GOVT NATL MORTG ASSN $12,10111,558 8% 12/15/290.00%36211PGG2

GOVT NATL MORTG ASSN $12,17110,497 6.5% 12/15/280.00%36208X4T5

GOVT NATL MORTG ASSN $12,17510,500 6.5% 12/15/280.00%36210CUH4

GOVT NATL MORTG ASSN $12,24212,031 8.5% 02/15/170.00%362167NA2

GOVT NATL MORTG ASSN $12,25011,033 8% 03/15/270.00%36205SMZ5

GOVT NATL MORTG ASSN $12,25110,430 7% 09/15/310.00%36213VB31

GOVT NATL MORTG ASSN $12,26110,617 7% 08/15/230.00%36203TDE2

GOVT NATL MORTG ASSN $12,29710,605 6.5% 01/15/290.00%36208QWH5

GOVT NATL MORTG ASSN $12,29711,937 8% 07/15/230.00%36224UZ91

GOVT NATL MORTG ASSN $12,31310,559 7% 11/15/280.00%36209WJN3

GOVT NATL MORTG ASSN $12,31610,622 6.5% 05/15/290.00%36211APL4

GOVT NATL MORTG ASSN $12,33410,501 7% 02/15/310.00%36212YPP2

GOVT NATL MORTG ASSN $12,34110,507 7% 07/15/310.00%36213DWK0

GOVT NATL MORTG ASSN $12,36811,224 8.5% 01/15/170.00%36217JPZ8

GOVT NATL MORTG ASSN $12,44710,936 6% 07/15/310.00%36212RRS9

GOVT NATL MORTG ASSN $12,50110,781 6.5% 03/15/290.00%36209FG86

GOVT NATL MORTG ASSN $12,57010,840 6.5% 05/15/290.00%36210SDU9

GOVT NATL MORTG ASSN $12,57411,133 8.5% 05/15/170.00%36217KXF0

GOVT NATL MORTG ASSN $12,61410,910 6.5% 04/15/280.00%36225A2H2

GOVT NATL MORTG ASSN $12,71012,640 8.5% 05/15/170.00%362176UL1

GOVT NATL MORTG ASSN $12,73010,979 6.5% 05/15/290.00%36210XW60

GOVT NATL MORTG ASSN $12,76210,866 7% 03/15/310.00%36213HFY0

GOVT NATL MORTG ASSN $12,77411,016 6.5% 03/15/290.00%36210EQG7

GOVT NATL MORTG ASSN $12,82912,093 8% 08/15/220.00%36224NPQ0

GOVT NATL MORTG ASSN $12,88511,157 7% 07/15/230.00%36203RFV6

GOVT NATL MORTG ASSN $12,98211,799 4.5% 05/20/330.00%36202DXR7

GOVT NATL MORTG ASSN $12,99011,203 6.5% 06/15/290.00%36207KR93

GOVT NATL MORTG ASSN $13,01511,253 6.5% 04/15/290.00%36210FSP2

GOVT NATL MORTG ASSN $13,06011,083 8.5% 05/15/220.00%36224HV45
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GOVT NATL MORTG ASSN $13,06412,920 8.5% 11/15/160.00%36217BMV7

GOVT NATL MORTG ASSN $13,07112,499 8.5% 01/15/170.00%36217DSS4

GOVT NATL MORTG ASSN $13,08311,328 7% 11/15/230.00%36204FVX9

GOVT NATL MORTG ASSN $13,11511,311 6.5% 04/15/290.00%36210YZ99

GOVT NATL MORTG ASSN $13,14211,747 8% 06/15/170.00%36217WYC0

GOVT NATL MORTG ASSN $13,17712,045 8.5% 02/15/170.00%36217R2P7

GOVT NATL MORTG ASSN $13,17811,560 10.5% 12/15/170.00%36225ARR3

GOVT NATL MORTG ASSN $13,22713,020 8% 02/15/280.00%36208RF33

GOVT NATL MORTG ASSN $13,23211,614 6% 10/15/310.00%36225BPV4

GOVT NATL MORTG ASSN $13,28011,453 6.5% 07/15/280.00%36209C5F9

GOVT NATL MORTG ASSN $13,28111,950 7.5% 11/15/220.00%36224U7E1

GOVT NATL MORTG ASSN $13,31111,134 7.5% 09/20/320.00%36202DUM1

GOVT NATL MORTG ASSN $13,33011,496 6.5% 01/15/290.00%36208YAC3

GOVT NATL MORTG ASSN $13,34112,652 8.5% 08/15/170.00%36218R6W7

GOVT NATL MORTG ASSN $13,34811,267 8.5% 03/20/220.00%36202B7E9

GOVT NATL MORTG ASSN $13,36711,529 6.5% 06/15/290.00%36209VCN2

GOVT NATL MORTG ASSN $13,42713,337 10% 12/15/170.00%36217XLN8

GOVT NATL MORTG ASSN $13,42911,573 8% 03/15/300.00%36211YSZ8

GOVT NATL MORTG ASSN $13,45211,815 6% 11/15/330.00%36200GKB1

GOVT NATL MORTG ASSN $13,47411,818 6% 12/15/310.00%36225B3B2

GOVT NATL MORTG ASSN $13,47512,675 8% 11/15/270.00%36208CMC8

GOVT NATL MORTG ASSN $13,51711,171 8% 08/20/290.00%36202DDC2

GOVT NATL MORTG ASSN $13,53711,721 7% 08/15/230.00%36204AE84

GOVT NATL MORTG ASSN $13,56211,673 7.5% 10/15/220.00%36224MSE6

GOVT NATL MORTG ASSN $13,58813,498 10% 08/15/170.00%36218A4Q9

GOVT NATL MORTG ASSN $13,60013,529 8% 08/15/230.00%36203BFJ8

GOVT NATL MORTG ASSN $13,60711,735 6.5% 05/15/290.00%36210TTR7

GOVT NATL MORTG ASSN $13,63011,755 6.5% 02/15/290.00%36209FDB2

GOVT NATL MORTG ASSN $13,73313,657 8.5% 01/15/170.00%36217AQG8

GOVT NATL MORTG ASSN $13,92312,056 7% 12/15/230.00%36204UJG7

GOVT NATL MORTG ASSN $13,99713,920 8.5% 03/15/170.00%362174E42

GOVT NATL MORTG ASSN $14,00712,274 6% 11/15/310.00%36213JGL3

GOVT NATL MORTG ASSN $14,12712,091 7% 07/15/290.00%36210VZL8
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GOVT NATL MORTG ASSN $14,13812,193 6.5% 02/15/290.00%36210QP89

GOVT NATL MORTG ASSN $14,17612,069 7% 07/15/310.00%36212WLL9

GOVT NATL MORTG ASSN $14,23512,277 6.5% 05/15/280.00%36209PAK3

GOVT NATL MORTG ASSN $14,31113,242 7.5% 08/15/300.00%36212CGD7

GOVT NATL MORTG ASSN $14,37513,839 7.5% 03/15/230.00%36203CRM6

GOVT NATL MORTG ASSN $14,41712,484 7% 08/15/230.00%36203GD42

GOVT NATL MORTG ASSN $14,44012,504 7% 06/15/230.00%36203RPR4

GOVT NATL MORTG ASSN $14,45512,467 6.5% 03/15/290.00%36208Q2S4

GOVT NATL MORTG ASSN $14,48913,076 8% 12/15/230.00%36203CLP5

GOVT NATL MORTG ASSN $14,49712,007 10.5% 12/15/200.00%36225ACB4

GOVT NATL MORTG ASSN $14,51613,782 7.5% 03/15/230.00%36203DZ45

GOVT NATL MORTG ASSN $14,52413,932 8% 02/15/300.00%36211XR40

GOVT NATL MORTG ASSN $14,54714,114 8% 04/15/170.00%362177WL7

GOVT NATL MORTG ASSN $14,58112,382 7.5% 06/15/280.00%36208RX58

GOVT NATL MORTG ASSN $14,62312,776 7% 11/15/220.00%36224DVK8

GOVT NATL MORTG ASSN $14,69512,673 6.5% 03/15/290.00%36210ULD3

GOVT NATL MORTG ASSN $14,69812,354 8% 01/15/280.00%36208VXL4

GOVT NATL MORTG ASSN $14,73012,608 7% 08/15/290.00%36210KXF7

GOVT NATL MORTG ASSN $14,75714,253 11% 08/15/170.00%36225AUU2

GOVT NATL MORTG ASSN $14,82312,835 7% 11/15/230.00%36204P7H9

GOVT NATL MORTG ASSN $14,94014,846 9.5% 08/15/200.00%362200JT5

GOVT NATL MORTG ASSN $14,95013,101 6% 03/15/290.00%36210ETV1

GOVT NATL MORTG ASSN $14,99912,936 6.5% 07/15/290.00%36209DJP0

GOVT NATL MORTG ASSN $15,05313,034 7% 12/15/230.00%36204JCQ7

GOVT NATL MORTG ASSN $15,10112,617 7.5% 09/20/310.00%36202DPU9

GOVT NATL MORTG ASSN $15,21613,368 6% 05/15/310.00%36213BCR1

GOVT NATL MORTG ASSN $15,23814,917 8.5% 11/15/160.00%362156VZ1

GOVT NATL MORTG ASSN $15,23913,195 7% 06/15/230.00%36203MG95

GOVT NATL MORTG ASSN $15,27113,010 7% 05/15/320.00%36201FPL5

GOVT NATL MORTG ASSN $15,28713,015 7% 02/15/310.00%36212UDM0

GOVT NATL MORTG ASSN $15,30415,219 8.5% 01/15/170.00%36217NRD6

GOVT NATL MORTG ASSN $15,31713,139 8% 08/15/220.00%36224LRF6

GOVT NATL MORTG ASSN $15,32315,238 8.5% 07/15/160.00%36216KLT4
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GOVT NATL MORTG ASSN $15,32613,545 6% 10/15/230.00%36203VLE8

GOVT NATL MORTG ASSN $15,33313,224 6.5% 09/15/310.00%36200UBD6

GOVT NATL MORTG ASSN $15,33413,224 6.5% 10/15/280.00%36210G5V2

GOVT NATL MORTG ASSN $15,34513,234 6.5% 10/15/280.00%36209VJ70

GOVT NATL MORTG ASSN $15,36513,251 6.5% 11/15/280.00%36210CJB0

GOVT NATL MORTG ASSN $15,44713,571 6% 12/15/310.00%36201FXN2

GOVT NATL MORTG ASSN $15,48412,786 8% 06/20/300.00%36202DHL8

GOVT NATL MORTG ASSN $15,52013,439 7% 07/15/230.00%36203VTR1

GOVT NATL MORTG ASSN $15,53913,401 6.5% 01/15/290.00%36208YAE9

GOVT NATL MORTG ASSN $15,57413,485 7% 06/15/230.00%36203TJZ9

GOVT NATL MORTG ASSN $15,58013,645 10% 08/15/210.00%36225AJU5

GOVT NATL MORTG ASSN $15,72213,839 8% 12/15/220.00%36224TDC1

GOVT NATL MORTG ASSN $15,80813,971 6% 10/15/230.00%36204CP54

GOVT NATL MORTG ASSN $15,84313,455 8% 06/15/230.00%36203GPJ6

GOVT NATL MORTG ASSN $15,85113,848 6.5% 12/20/270.00%36202CYS6

GOVT NATL MORTG ASSN $15,87215,750 8.5% 07/15/160.00%36216YCS6

GOVT NATL MORTG ASSN $15,88415,362 8% 07/15/230.00%362194NX6

GOVT NATL MORTG ASSN $15,88515,797 8.5% 08/15/170.00%36219HK28

GOVT NATL MORTG ASSN $15,95513,760 6.5% 02/15/290.00%36210NXB0

GOVT NATL MORTG ASSN $15,97713,554 8% 08/15/280.00%36225BCK2

GOVT NATL MORTG ASSN $16,05013,408 7.5% 08/20/320.00%36202DT92

GOVT NATL MORTG ASSN $16,06915,727 8% 04/15/220.00%36223WUA0

GOVT NATL MORTG ASSN $16,12213,960 7% 08/15/230.00%36203UN24

GOVT NATL MORTG ASSN $16,13514,713 8.5% 05/15/170.00%36218FK49

GOVT NATL MORTG ASSN $16,25413,560 7.5% 12/15/300.00%36207LFU7

GOVT NATL MORTG ASSN $16,47914,478 6% 10/15/330.00%36290SLJ8

GOVT NATL MORTG ASSN $16,56814,476 6.5% 02/15/360.00%36200NKN0

GOVT NATL MORTG ASSN $16,70414,676 6% 02/15/320.00%36201EMU1

GOVT NATL MORTG ASSN $16,70815,234 8.5% 05/15/170.00%36217XNS5

GOVT NATL MORTG ASSN $16,72414,481 7% 08/15/230.00%36203W2Z0

GOVT NATL MORTG ASSN $16,80416,262 9% 04/15/190.00%362198C76

GOVT NATL MORTG ASSN $16,81414,771 6% 02/15/290.00%36225BCL0

GOVT NATL MORTG ASSN $16,83614,675 8% 07/15/240.00%36203MAZ3
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GOVT NATL MORTG ASSN $16,84314,526 6.5% 07/15/280.00%36208G4X3

GOVT NATL MORTG ASSN $16,84914,589 7% 07/15/230.00%36224QT48

GOVT NATL MORTG ASSN $16,90714,581 6.5% 06/15/290.00%36207TTB7

GOVT NATL MORTG ASSN $16,92214,594 6.5% 05/15/280.00%36208RN83

GOVT NATL MORTG ASSN $16,94815,479 7.5% 07/15/310.00%36209YPL6

GOVT NATL MORTG ASSN $16,95914,490 7% 01/15/300.00%36211RDM8

GOVT NATL MORTG ASSN $16,96914,693 7% 09/15/230.00%36203XCN4

GOVT NATL MORTG ASSN $16,99014,653 6.5% 04/15/290.00%36210TQN9

GOVT NATL MORTG ASSN $16,99214,654 6.5% 04/15/280.00%36208GSX7

GOVT NATL MORTG ASSN $17,01114,729 7% 10/15/230.00%36203RYV5

GOVT NATL MORTG ASSN $17,07714,690 8% 09/15/220.00%36224JJS2

GOVT NATL MORTG ASSN $17,07815,555 4.5% 01/20/340.00%36202D3F6

GOVT NATL MORTG ASSN $17,26414,889 6.5% 06/15/280.00%36208GHZ4

GOVT NATL MORTG ASSN $17,31014,829 10% 09/15/180.00%36219F4H7

GOVT NATL MORTG ASSN $17,50515,097 6.5% 07/15/290.00%36209AWZ9

GOVT NATL MORTG ASSN $17,51916,862 8% 04/15/270.00%36204VN54

GOVT NATL MORTG ASSN $17,56915,431 6% 11/15/230.00%36203RY52

GOVT NATL MORTG ASSN $17,58615,410 6% 12/15/310.00%36213JHP3

GOVT NATL MORTG ASSN $17,60815,246 7% 08/15/230.00%36203YJN5

GOVT NATL MORTG ASSN $17,61715,437 6% 05/15/290.00%36210ECV9

GOVT NATL MORTG ASSN $17,61915,440 6% 10/15/280.00%36209XYU8

GOVT NATL MORTG ASSN $17,62814,503 8.5% 08/15/270.00%36208HMM5

GOVT NATL MORTG ASSN $17,63015,205 6.5% 03/15/290.00%36210VMB4

GOVT NATL MORTG ASSN $17,70815,517 6% 07/15/310.00%36209YNQ7

GOVT NATL MORTG ASSN $17,71215,931 8% 09/15/280.00%36209DER1

GOVT NATL MORTG ASSN $17,74615,683 6% 11/15/230.00%36204HCE8

GOVT NATL MORTG ASSN $17,81617,456 8% 01/15/280.00%36207MPX8

GOVT NATL MORTG ASSN $17,82916,793 8.5% 10/15/240.00%36205YVM1

GOVT NATL MORTG ASSN $17,92816,350 8.5% 06/15/280.00%36208EZF3

GOVT NATL MORTG ASSN $17,94315,128 8% 10/15/280.00%36209PNH6

GOVT NATL MORTG ASSN $17,98915,515 6.5% 05/15/290.00%36210QAE2

GOVT NATL MORTG ASSN $18,16718,078 8% 03/20/170.00%362171FT2

GOVT NATL MORTG ASSN $18,20715,947 6.5% 01/15/240.00%36203YNQ3
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GOVT NATL MORTG ASSN $18,27015,757 6.5% 05/15/280.00%36208RN91

GOVT NATL MORTG ASSN $18,27815,254 7.5% 02/20/320.00%36202DRY9

GOVT NATL MORTG ASSN $18,28915,773 6.5% 06/15/290.00%36205RR82

GOVT NATL MORTG ASSN $18,46818,200 7.5% 04/15/230.00%36203AYR1

GOVT NATL MORTG ASSN $18,57716,021 6.5% 05/15/280.00%36209GQP5

GOVT NATL MORTG ASSN $18,59016,282 6.5% 01/15/240.00%36204Q5A4

GOVT NATL MORTG ASSN $18,71215,987 7% 01/15/300.00%36211C5W8

GOVT NATL MORTG ASSN $18,77618,481 8.5% 05/15/170.00%3621764G1

GOVT NATL MORTG ASSN $18,83916,039 7% 08/15/310.00%36212DQ85

GOVT NATL MORTG ASSN $18,91716,315 6.5% 02/15/290.00%36208QYL4

GOVT NATL MORTG ASSN $18,98416,666 8.5% 11/15/260.00%36207REV3

GOVT NATL MORTG ASSN $19,01416,661 6% 12/15/280.00%36210AXY8

GOVT NATL MORTG ASSN $19,15916,801 6% 11/15/280.00%36209WJD5

GOVT NATL MORTG ASSN $19,28216,536 7% 12/15/280.00%36210FNP7

GOVT NATL MORTG ASSN $19,30217,643 7.5% 10/15/300.00%36212PYA4

GOVT NATL MORTG ASSN $19,38319,067 7.5% 04/15/310.00%36213CPN4

GOVT NATL MORTG ASSN $19,38817,135 6% 11/15/230.00%36204HDA5

GOVT NATL MORTG ASSN $19,47916,705 7% 07/15/280.00%36208LRP4

GOVT NATL MORTG ASSN $19,48617,323 8.5% 07/15/170.00%36218SXN5

GOVT NATL MORTG ASSN $19,59116,964 7% 08/15/230.00%36204C3W9

GOVT NATL MORTG ASSN $19,59516,771 7% 04/15/290.00%36209FL98

GOVT NATL MORTG ASSN $19,71119,378 7.5% 05/15/280.00%36208LL88

GOVT NATL MORTG ASSN $19,71217,549 7.5% 12/15/270.00%36208MKV6

GOVT NATL MORTG ASSN $19,72917,238 6.5% 01/15/240.00%36203ENS3

GOVT NATL MORTG ASSN $19,82517,098 6.5% 02/15/290.00%36210PUD4

GOVT NATL MORTG ASSN $19,87417,208 7% 06/15/230.00%36203RP94

GOVT NATL MORTG ASSN $19,99117,310 7% 07/15/230.00%36203S5J2

GOVT NATL MORTG ASSN $20,12217,131 7% 01/15/310.00%36209SD73

GOVT NATL MORTG ASSN $20,14919,853 7.5% 05/15/280.00%36209BYZ5

GOVT NATL MORTG ASSN $20,20019,806 9% 05/20/160.00%36216FD72

GOVT NATL MORTG ASSN $20,20319,591 8% 04/15/280.00%36209CUM6

GOVT NATL MORTG ASSN $20,21417,433 6.5% 03/15/290.00%36210TB39

GOVT NATL MORTG ASSN $20,21617,435 6.5% 04/15/290.00%36210YTT2
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GOVT NATL MORTG ASSN $20,56217,733 6.5% 10/15/280.00%36209LZ74

GOVT NATL MORTG ASSN $20,62920,514 8.5% 12/15/190.00%36220VNA3

GOVT NATL MORTG ASSN $20,68317,609 7% 03/15/310.00%36213GY62

GOVT NATL MORTG ASSN $20,68617,912 7% 12/15/230.00%36204MXY0

GOVT NATL MORTG ASSN $20,98320,475 8.5% 07/15/170.00%36217S3K5

GOVT NATL MORTG ASSN $21,00018,111 6.5% 04/15/290.00%36209FLK3

GOVT NATL MORTG ASSN $21,02318,422 6% 04/15/320.00%36201MDY5

GOVT NATL MORTG ASSN $21,21318,191 7% 05/15/280.00%36208QGZ3

GOVT NATL MORTG ASSN $21,31418,989 7.5% 09/15/260.00%36206UGA1

GOVT NATL MORTG ASSN $21,43418,248 7% 08/15/310.00%36213TZY2

GOVT NATL MORTG ASSN $21,47320,604 8% 11/15/270.00%36208UCH8

GOVT NATL MORTG ASSN $21,63418,958 6% 03/15/290.00%36206RHJ8

GOVT NATL MORTG ASSN $21,71918,731 6.5% 04/15/290.00%36210Y2Q7

GOVT NATL MORTG ASSN $21,73621,615 8.5% 07/15/170.00%36218DPH0

GOVT NATL MORTG ASSN $21,76420,083 7.5% 11/15/220.00%36224UP92

GOVT NATL MORTG ASSN $21,77518,855 7% 09/15/230.00%36204D6G9

GOVT NATL MORTG ASSN $21,79221,678 8% 01/15/220.00%36223C3T3

GOVT NATL MORTG ASSN $21,79518,555 7% 06/15/310.00%36212TDK7

GOVT NATL MORTG ASSN $21,84418,915 7% 10/15/230.00%36203WQ68

GOVT NATL MORTG ASSN $21,86120,605 7.5% 03/15/280.00%36208Q3T1

GOVT NATL MORTG ASSN $21,91118,721 7% 12/15/300.00%36212J7M2

GOVT NATL MORTG ASSN $22,00119,051 7% 08/15/230.00%36204AVM4

GOVT NATL MORTG ASSN $22,17519,124 6.5% 05/15/290.00%36210BG90

GOVT NATL MORTG ASSN $22,23219,174 6.5% 05/15/290.00%36210XV79

GOVT NATL MORTG ASSN $22,31018,628 8% 10/15/260.00%36206W5D3

GOVT NATL MORTG ASSN $22,37119,046 7% 02/15/310.00%36212DCJ6

GOVT NATL MORTG ASSN $22,43019,345 6.5% 02/15/290.00%36210FU61

GOVT NATL MORTG ASSN $22,49119,397 6.5% 04/15/290.00%36210SPB8

GOVT NATL MORTG ASSN $22,49619,401 6.5% 12/15/280.00%36208PW38

GOVT NATL MORTG ASSN $22,52619,505 7% 08/15/230.00%36203NQK7

GOVT NATL MORTG ASSN $22,55622,420 9.5% 06/20/180.00%36219LX25

GOVT NATL MORTG ASSN $22,66019,857 6% 03/15/290.00%36210PW83

GOVT NATL MORTG ASSN $22,74119,613 6.5% 07/15/290.00%36211GYQ0
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GOVT NATL MORTG ASSN $22,76420,435 5% 05/15/340.00%36291CRR8

GOVT NATL MORTG ASSN $22,77619,721 7% 12/15/230.00%36223Y3R9

GOVT NATL MORTG ASSN $22,82519,536 7% 05/15/290.00%36210F6D3

GOVT NATL MORTG ASSN $22,83319,692 6.5% 02/15/290.00%36210PUQ5

GOVT NATL MORTG ASSN $22,96920,127 6% 02/15/290.00%36210RCL2

GOVT NATL MORTG ASSN $22,98219,425 8% 11/15/280.00%36225BAK4

GOVT NATL MORTG ASSN $22,99419,831 6.5% 03/15/280.00%36208LXB8

GOVT NATL MORTG ASSN $23,09019,763 8% 03/15/250.00%36225ACN8

GOVT NATL MORTG ASSN $23,12721,166 8.5% 03/15/170.00%36217NYM8

GOVT NATL MORTG ASSN $23,18121,308 8% 04/15/170.00%362170ZG0

GOVT NATL MORTG ASSN $23,23419,795 7% 03/15/320.00%36213V5L8

GOVT NATL MORTG ASSN $23,26922,374 8% 06/15/220.00%36224DYX7

GOVT NATL MORTG ASSN $23,31319,401 8% 11/20/270.00%36202CYH0

GOVT NATL MORTG ASSN $23,34122,114 8% 05/15/210.00%362164Y90

GOVT NATL MORTG ASSN $23,37220,157 6.5% 03/15/290.00%36208Q3F1

GOVT NATL MORTG ASSN $23,37419,900 7% 05/15/310.00%36209YJF6

GOVT NATL MORTG ASSN $23,45821,954 8% 07/15/300.00%36212AH32

GOVT NATL MORTG ASSN $23,50521,336 8% 09/15/220.00%36224QCL8

GOVT NATL MORTG ASSN $23,52320,315 7.5% 12/15/220.00%36224UAX5

GOVT NATL MORTG ASSN $23,55022,797 10% 09/15/180.00%36217WZT2

GOVT NATL MORTG ASSN $23,55920,318 6.5% 02/15/290.00%36210MRZ6

GOVT NATL MORTG ASSN $23,66220,217 7% 06/15/300.00%36212HCU2

GOVT NATL MORTG ASSN $23,74020,556 7% 10/15/230.00%36204JJF4

GOVT NATL MORTG ASSN $23,74521,659 8.5% 05/15/170.00%362162EQ8

GOVT NATL MORTG ASSN $23,78920,517 6.5% 04/15/280.00%36208XEZ0

GOVT NATL MORTG ASSN $23,79320,520 6.5% 07/15/290.00%36209HMJ1

GOVT NATL MORTG ASSN $23,96320,666 6.5% 03/15/290.00%36208YER6

GOVT NATL MORTG ASSN $24,02223,887 9% 10/20/160.00%36217DYE8

GOVT NATL MORTG ASSN $24,03420,811 7% 05/15/230.00%36203LWS7

GOVT NATL MORTG ASSN $24,11820,800 6.5% 05/15/280.00%36208Y3U1

GOVT NATL MORTG ASSN $24,15321,177 6.5% 08/15/270.00%36225AVG2

GOVT NATL MORTG ASSN $24,20320,716 7% 08/15/290.00%36207KU57

GOVT NATL MORTG ASSN $24,34820,743 7% 05/15/320.00%36213EH33
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GOVT NATL MORTG ASSN $24,35624,229 8% 06/15/170.00%362175LW9

GOVT NATL MORTG ASSN $24,41921,144 7% 07/15/230.00%36203Q2R1

GOVT NATL MORTG ASSN $24,46121,435 6% 11/15/280.00%36208XYL9

GOVT NATL MORTG ASSN $24,48321,638 6% 11/15/230.00%36204MWN5

GOVT NATL MORTG ASSN $24,60821,104 7% 02/15/280.00%36209EDY5

GOVT NATL MORTG ASSN $24,62020,795 9.5% 08/15/210.00%36225ADX5

GOVT NATL MORTG ASSN $24,71421,116 7% 12/15/300.00%36212NL62

GOVT NATL MORTG ASSN $24,75724,618 9% 06/20/170.00%36217VV84

GOVT NATL MORTG ASSN $24,76221,716 6.5% 04/15/280.00%36207VZY5

GOVT NATL MORTG ASSN $24,84321,426 6.5% 01/15/290.00%36207KJW1

GOVT NATL MORTG ASSN $24,96521,531 6.5% 07/15/290.00%36210UJX2

GOVT NATL MORTG ASSN $25,13322,699 8.3% 07/15/170.00%36225AVZ0

GOVT NATL MORTG ASSN $25,15024,213 8% 01/15/280.00%36208QCR5

GOVT NATL MORTG ASSN $25,20024,375 8% 07/15/220.00%36224K7D5

GOVT NATL MORTG ASSN $25,23321,066 10% 09/15/190.00%36220EFB8

GOVT NATL MORTG ASSN $25,33121,566 7% 05/15/310.00%36213CQ45

GOVT NATL MORTG ASSN $25,34723,223 8.5% 07/15/170.00%36218AH44

GOVT NATL MORTG ASSN $25,41221,740 8% 04/15/220.00%36224B4W6

GOVT NATL MORTG ASSN $25,59022,476 6% 10/15/330.00%36201YT48

GOVT NATL MORTG ASSN $25,73821,995 8% 08/20/220.00%36202ADF1

GOVT NATL MORTG ASSN $25,82622,885 8.5% 11/15/170.00%36225ABR0

GOVT NATL MORTG ASSN $26,01322,525 7% 06/15/230.00%36203NRX8

GOVT NATL MORTG ASSN $26,07721,586 8.5% 07/15/240.00%36205TS46

GOVT NATL MORTG ASSN $26,13422,629 7% 08/15/230.00%36203YGQ1

GOVT NATL MORTG ASSN $26,16324,992 8.5% 05/15/170.00%362161GC9

GOVT NATL MORTG ASSN $26,20926,073 7.95% 01/15/210.00%36220GGX4

GOVT NATL MORTG ASSN $26,23622,627 6.5% 06/15/280.00%36209DHK3

GOVT NATL MORTG ASSN $26,39322,762 6.5% 07/15/290.00%36209HNZ4

GOVT NATL MORTG ASSN $26,42422,496 7% 08/15/310.00%36213WSF4

GOVT NATL MORTG ASSN $26,61026,474 7.8% 02/15/200.00%36217RGE7

GOVT NATL MORTG ASSN $26,88525,732 8% 02/15/300.00%36212BJK0

GOVT NATL MORTG ASSN $26,95823,250 6.5% 07/15/290.00%36211G2H5

GOVT NATL MORTG ASSN $26,98323,140 7% 08/15/280.00%36211BCM4
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GOVT NATL MORTG ASSN $27,12224,069 5.5% 12/15/350.00%36292JDK2

GOVT NATL MORTG ASSN $27,23426,227 7.5% 06/15/260.00%36203EUG1

GOVT NATL MORTG ASSN $27,29523,239 7% 06/15/310.00%36209YLT3

GOVT NATL MORTG ASSN $27,38323,616 6.5% 09/15/280.00%36209XB58

GOVT NATL MORTG ASSN $27,53024,763 8% 03/15/170.00%36217FKD0

GOVT NATL MORTG ASSN $27,55426,796 8.5% 04/15/170.00%362178EG6

GOVT NATL MORTG ASSN $27,56623,485 7% 05/15/320.00%36213E2L9

GOVT NATL MORTG ASSN $27,61823,819 6.5% 02/15/290.00%36210A4U8

GOVT NATL MORTG ASSN $27,70723,895 6.5% 02/15/290.00%36210PTF1

GOVT NATL MORTG ASSN $27,71727,563 8.5% 05/15/170.00%36217GP27

GOVT NATL MORTG ASSN $27,74023,924 6.5% 01/15/290.00%36210MQR5

GOVT NATL MORTG ASSN $27,79525,369 7.5% 03/15/310.00%36213CNF3

GOVT NATL MORTG ASSN $27,90924,070 6.5% 06/15/310.00%36212PVQ2

GOVT NATL MORTG ASSN $28,14824,730 6% 10/15/330.00%36290WMX7

GOVT NATL MORTG ASSN $28,24325,000 5.5% 02/15/340.00%36201YMZ6

GOVT NATL MORTG ASSN $28,39026,293 8% 06/15/170.00%36217Y5S3

GOVT NATL MORTG ASSN $28,44724,219 7% 11/15/310.00%36200XCK3

GOVT NATL MORTG ASSN $28,48525,026 6% 06/15/310.00%36212DG60

GOVT NATL MORTG ASSN $28,50725,046 6% 12/15/330.00%36290YY36

GOVT NATL MORTG ASSN $28,51424,277 7% 08/15/310.00%36200SP53

GOVT NATL MORTG ASSN $28,68925,355 6% 11/15/230.00%36204HDS6

GOVT NATL MORTG ASSN $28,69324,746 6.5% 02/15/310.00%36212DMN6

GOVT NATL MORTG ASSN $28,87623,847 8% 05/20/300.00%36202DG70

GOVT NATL MORTG ASSN $28,90524,520 8% 05/15/220.00%36223V6B7

GOVT NATL MORTG ASSN $29,03325,139 7% 11/15/230.00%36203UYK2

GOVT NATL MORTG ASSN $29,06928,913 8.25% 04/15/170.00%36217WJJ2

GOVT NATL MORTG ASSN $29,12725,120 6.5% 02/15/290.00%36210D6Z9

GOVT NATL MORTG ASSN $29,15124,951 7% 05/15/290.00%36207KPN4

GOVT NATL MORTG ASSN $29,19024,852 7% 10/15/310.00%36213UBF6

GOVT NATL MORTG ASSN $29,25727,597 8% 09/15/280.00%36209MGL2

GOVT NATL MORTG ASSN $29,32525,392 7% 06/15/230.00%36224RN42

GOVT NATL MORTG ASSN $29,33525,659 6.5% 01/15/240.00%36205BED0

GOVT NATL MORTG ASSN $29,42325,778 6.5% 06/15/280.00%36207J4P5
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GOVT NATL MORTG ASSN $29,42425,377 6.5% 01/15/300.00%36211RFV6

GOVT NATL MORTG ASSN $29,65125,378 7% 08/15/290.00%36211HWF4

GOVT NATL MORTG ASSN $29,72626,537 8.5% 06/15/170.00%36217W3U4

GOVT NATL MORTG ASSN $29,74929,235 8.5% 01/15/170.00%362160FK4

GOVT NATL MORTG ASSN $29,89225,585 7% 07/15/290.00%36211DUY4

GOVT NATL MORTG ASSN $29,98726,277 6% 03/15/290.00%36209FGW3

GOVT NATL MORTG ASSN $30,00025,874 6.5% 07/15/290.00%36209FYQ6

GOVT NATL MORTG ASSN $30,04726,673 9.5% 05/15/180.00%362181KB4

GOVT NATL MORTG ASSN $30,11425,972 6.5% 04/15/290.00%36207KMY3

GOVT NATL MORTG ASSN $30,32626,155 6.5% 07/15/290.00%36211JJX6

GOVT NATL MORTG ASSN $30,37625,255 7% 12/15/290.00%36225BG93

GOVT NATL MORTG ASSN $30,48026,771 6% 10/15/280.00%36209XTX8

GOVT NATL MORTG ASSN $30,56926,806 6% 11/15/280.00%36209MNF7

GOVT NATL MORTG ASSN $30,64826,754 6.5% 07/15/350.00%36291Y3A3

GOVT NATL MORTG ASSN $30,75025,675 8% 08/15/260.00%36206WY90

GOVT NATL MORTG ASSN $30,77328,716 7.5% 02/15/280.00%36207MRX6

GOVT NATL MORTG ASSN $30,78626,287 8.5% 12/20/210.00%36202B4Y8

GOVT NATL MORTG ASSN $30,80827,067 6% 01/15/330.00%36200KHZ3

GOVT NATL MORTG ASSN $30,91227,076 6.5% 03/15/240.00%36204LWW7

GOVT NATL MORTG ASSN $30,98326,378 7% 02/15/310.00%36212QCJ7

GOVT NATL MORTG ASSN $31,01530,313 8.5% 09/15/270.00%36208NBH5

GOVT NATL MORTG ASSN $31,05626,784 6.5% 05/15/290.00%36210JU55

GOVT NATL MORTG ASSN $31,19127,332 6% 04/15/290.00%36210VNR8

GOVT NATL MORTG ASSN $31,25827,390 6% 11/15/280.00%36210JKZ0

GOVT NATL MORTG ASSN $31,30926,798 7% 01/15/290.00%36210AZK6

GOVT NATL MORTG ASSN $31,56727,268 7% 06/20/260.00%36202CPQ0

GOVT NATL MORTG ASSN $31,64727,650 7% 11/15/220.00%36224FDS6

GOVT NATL MORTG ASSN $31,68326,974 7% 03/15/310.00%36212DNB1

GOVT NATL MORTG ASSN $31,78027,921 6% 06/15/310.00%36209DKP8

GOVT NATL MORTG ASSN $31,87427,599 7% 07/15/230.00%36203KTP9

GOVT NATL MORTG ASSN $31,87527,600 7% 08/15/230.00%36203PFK4

GOVT NATL MORTG ASSN $31,89330,859 7.5% 07/15/280.00%36209UMH6

GOVT NATL MORTG ASSN $32,04026,681 8% 04/15/270.00%36208DDL6
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GOVT NATL MORTG ASSN $32,17330,009 8% 10/15/210.00%362208ZA1

GOVT NATL MORTG ASSN $32,22527,792 6.5% 06/15/290.00%36210TTC0

GOVT NATL MORTG ASSN $32,25829,500 8% 05/15/170.00%36218CZN8

GOVT NATL MORTG ASSN $32,65428,162 6.5% 02/15/290.00%36208YCY3

GOVT NATL MORTG ASSN $32,67728,551 6.5% 03/15/360.00%36200JM56

GOVT NATL MORTG ASSN $32,68227,825 7% 07/15/310.00%36213UKT6

GOVT NATL MORTG ASSN $33,02527,594 7.5% 09/20/300.00%36202DJR3

GOVT NATL MORTG ASSN $33,33428,749 6.5% 08/15/290.00%36207KUR9

GOVT NATL MORTG ASSN $33,38728,425 7% 11/15/310.00%36200T2V9

GOVT NATL MORTG ASSN $33,39329,890 9% 10/20/160.00%36202AWC7

GOVT NATL MORTG ASSN $33,46728,863 6.5% 10/15/280.00%36209MLA0

GOVT NATL MORTG ASSN $33,53329,297 7% 10/15/220.00%36224QW28

GOVT NATL MORTG ASSN $33,57428,955 6.5% 06/15/290.00%36211BUM4

GOVT NATL MORTG ASSN $33,60027,861 8% 08/15/270.00%36208HM94

GOVT NATL MORTG ASSN $33,61429,532 6% 03/15/330.00%36202SDX3

GOVT NATL MORTG ASSN $33,62629,856 8% 11/15/270.00%36208RQ72

GOVT NATL MORTG ASSN $33,67528,854 7% 04/15/310.00%36225BMU9

GOVT NATL MORTG ASSN $33,72029,198 7% 01/15/230.00%36224XJ28

GOVT NATL MORTG ASSN $33,72329,084 6.5% 09/15/280.00%36210E6M6

GOVT NATL MORTG ASSN $33,73828,724 7% 05/15/310.00%36212U5G2

GOVT NATL MORTG ASSN $33,86829,209 6.5% 01/15/290.00%36209DQ31

GOVT NATL MORTG ASSN $33,88329,222 6.5% 06/15/290.00%36210NDS5

GOVT NATL MORTG ASSN $33,89128,363 7.5% 08/15/300.00%36212KWS8

GOVT NATL MORTG ASSN $34,03728,978 7% 01/15/310.00%36213AGH1

GOVT NATL MORTG ASSN $34,18629,978 6% 12/15/280.00%36210JMS4

GOVT NATL MORTG ASSN $34,24029,530 6.5% 04/15/290.00%36210DGA3

GOVT NATL MORTG ASSN $34,36533,285 8.5% 02/15/170.00%36217K2C1

GOVT NATL MORTG ASSN $34,39930,143 6% 01/15/290.00%36209QT39

GOVT NATL MORTG ASSN $34,63129,867 6.5% 04/15/290.00%36210T2K1

GOVT NATL MORTG ASSN $34,65030,308 6.5% 07/15/290.00%36209T7K9

GOVT NATL MORTG ASSN $34,69829,561 7% 06/15/320.00%36201FWY9

GOVT NATL MORTG ASSN $34,82729,651 7% 02/15/310.00%36207LHN1

GOVT NATL MORTG ASSN $34,89230,235 7.5% 10/20/220.00%36202ANK9
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GOVT NATL MORTG ASSN $34,89830,097 6.5% 03/15/310.00%36213BNH1

GOVT NATL MORTG ASSN $34,90930,577 6% 07/15/280.00%36208H6U5

GOVT NATL MORTG ASSN $34,91230,109 6.5% 03/15/290.00%36210MUB5

GOVT NATL MORTG ASSN $34,98030,289 7% 08/15/230.00%36203KB37

GOVT NATL MORTG ASSN $35,08729,873 7% 12/15/310.00%36201EJL5

GOVT NATL MORTG ASSN $35,18030,827 6% 11/15/280.00%36209PP76

GOVT NATL MORTG ASSN $35,21429,980 7% 04/15/310.00%36213HHH5

GOVT NATL MORTG ASSN $35,33432,627 8% 01/15/280.00%36207JTA1

GOVT NATL MORTG ASSN $35,38630,127 7% 07/15/310.00%36213QDG1

GOVT NATL MORTG ASSN $35,53030,250 7% 04/15/310.00%36211B2D5

GOVT NATL MORTG ASSN $35,61931,156 6.5% 11/15/230.00%36204C5R8

GOVT NATL MORTG ASSN $35,65234,785 8.5% 07/15/170.00%36218HKW3

GOVT NATL MORTG ASSN $36,70535,074 10% 03/15/160.00%362158UB1

GOVT NATL MORTG ASSN $36,83831,845 7.5% 09/20/220.00%36202AFJ1

GOVT NATL MORTG ASSN $36,89536,112 8% 02/15/310.00%36213DLA4

GOVT NATL MORTG ASSN $36,92031,433 7% 07/15/310.00%36209YPG7

GOVT NATL MORTG ASSN $37,02931,935 6.5% 01/15/280.00%36208TYQ7

GOVT NATL MORTG ASSN $37,44636,468 8.5% 06/15/160.00%36216D2Z7

GOVT NATL MORTG ASSN $37,44731,882 7% 01/15/310.00%36212YK36

GOVT NATL MORTG ASSN $37,48132,454 7% 04/15/230.00%36203RKU2

GOVT NATL MORTG ASSN $37,54432,379 6.5% 04/15/310.00%36211EVX3

GOVT NATL MORTG ASSN $37,57631,991 7% 08/15/310.00%36209DRN6

GOVT NATL MORTG ASSN $37,66736,717 8% 04/20/170.00%362171FU9

GOVT NATL MORTG ASSN $37,71134,052 7.5% 10/15/300.00%36209RZ22

GOVT NATL MORTG ASSN $37,76232,384 7% 04/15/280.00%36218VXY4

GOVT NATL MORTG ASSN $37,83133,658 9% 11/15/170.00%36225AFL9

GOVT NATL MORTG ASSN $37,83232,381 7% 02/15/290.00%36210A4W4

GOVT NATL MORTG ASSN $38,04831,955 7.5% 07/20/280.00%36202C4A8

GOVT NATL MORTG ASSN $38,05032,869 7% 07/20/260.00%36202CP80

GOVT NATL MORTG ASSN $38,11831,930 9.5% 10/15/180.00%36225BAU2

GOVT NATL MORTG ASSN $38,12736,958 8% 11/15/220.00%36224TW30

GOVT NATL MORTG ASSN $38,15634,112 8.5% 02/15/170.00%36217RSY0

GOVT NATL MORTG ASSN $38,22332,542 7% 06/15/310.00%36213RCJ4
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GOVT NATL MORTG ASSN $38,26132,997 6.5% 09/15/310.00%36213SXJ9

GOVT NATL MORTG ASSN $38,38533,105 6.5% 12/15/280.00%36209TAX7

GOVT NATL MORTG ASSN $38,46634,958 7.5% 05/15/310.00%36211QXY2

GOVT NATL MORTG ASSN $38,50933,159 7.5% 04/20/230.00%36202BEE1

GOVT NATL MORTG ASSN $38,95933,169 7% 07/15/310.00%36213UKZ2

GOVT NATL MORTG ASSN $39,00933,643 6.5% 01/15/290.00%36207PTZ2

GOVT NATL MORTG ASSN $39,14433,759 6.5% 01/15/320.00%36213GWB3

GOVT NATL MORTG ASSN $39,17333,871 6.5% 05/15/290.00%36225BEG9

GOVT NATL MORTG ASSN $39,53334,095 6.5% 02/15/320.00%36201EQZ6

GOVT NATL MORTG ASSN $39,61234,243 6.5% 06/15/290.00%36225BEV6

GOVT NATL MORTG ASSN $39,72934,264 6.5% 12/15/280.00%36210GJD7

GOVT NATL MORTG ASSN $39,74738,632 8.5% 01/15/170.00%36217RMN0

GOVT NATL MORTG ASSN $39,87936,953 7.5% 10/15/290.00%36211NLA4

GOVT NATL MORTG ASSN $39,98534,484 6.5% 03/15/310.00%36212MRR2

GOVT NATL MORTG ASSN $40,18434,212 7% 10/15/310.00%36200TFL7

GOVT NATL MORTG ASSN $40,20234,476 7% 04/15/280.00%36205XRZ9

GOVT NATL MORTG ASSN $40,29534,752 6.5% 12/15/310.00%36200VW74

GOVT NATL MORTG ASSN $40,30035,300 6% 03/15/290.00%36208YEK1

GOVT NATL MORTG ASSN $40,33434,785 6.5% 01/15/290.00%36210L2R3

GOVT NATL MORTG ASSN $40,33634,787 6.5% 08/15/290.00%36209LLV6

GOVT NATL MORTG ASSN $40,36234,810 6.5% 03/15/290.00%36209CNH5

GOVT NATL MORTG ASSN $40,48034,912 6.5% 10/15/280.00%36207KED8

GOVT NATL MORTG ASSN $40,57534,096 8% 12/15/300.00%36225BL97

GOVT NATL MORTG ASSN $40,67334,628 7% 08/15/310.00%36213JUK9

GOVT NATL MORTG ASSN $40,71135,660 6% 10/15/230.00%36203XGW0

GOVT NATL MORTG ASSN $40,73134,678 7% 06/15/310.00%36213PE56

GOVT NATL MORTG ASSN $40,81035,196 6.5% 02/15/290.00%36210F3U8

GOVT NATL MORTG ASSN $41,03635,391 6.5% 02/15/280.00%36208VZF5

GOVT NATL MORTG ASSN $41,14835,488 6.5% 01/15/290.00%36209LF92

GOVT NATL MORTG ASSN $41,25034,646 7.5% 11/15/300.00%36211SAU1

GOVT NATL MORTG ASSN $41,37835,686 6.5% 04/15/290.00%36210AHW0

GOVT NATL MORTG ASSN $41,48735,321 7% 07/15/310.00%36213UK74

GOVT NATL MORTG ASSN $41,70339,717 7.5% 09/15/220.00%36224G4L9
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GOVT NATL MORTG ASSN $41,97339,417 7.5% 01/15/310.00%36212UCX7

GOVT NATL MORTG ASSN $42,14636,348 6.5% 05/15/290.00%36210UMF7

GOVT NATL MORTG ASSN $42,20736,401 6.5% 12/15/310.00%36200XHK8

GOVT NATL MORTG ASSN $42,22135,983 8% 08/15/220.00%36223NXC3

GOVT NATL MORTG ASSN $42,45536,615 6.5% 07/15/290.00%36211C2N1

GOVT NATL MORTG ASSN $42,51237,653 5.5% 11/15/330.00%36290YW46

GOVT NATL MORTG ASSN $42,61436,789 7% 01/15/240.00%36204CN56

GOVT NATL MORTG ASSN $42,66536,796 6.5% 02/15/290.00%36208QQ41

GOVT NATL MORTG ASSN $42,69337,411 6% 12/15/280.00%36210MVC2

GOVT NATL MORTG ASSN $42,70237,309 7% 11/15/220.00%36224QDM5

GOVT NATL MORTG ASSN $42,72336,846 6.5% 11/15/280.00%36209G4A2

GOVT NATL MORTG ASSN $42,81236,474 7% 03/15/320.00%36201ESW1

GOVT NATL MORTG ASSN $43,00537,669 6% 04/15/330.00%36200KTF4

GOVT NATL MORTG ASSN $43,06437,141 6.5% 03/15/290.00%36210VMJ7

GOVT NATL MORTG ASSN $43,34538,081 6% 04/15/310.00%36212UZV6

GOVT NATL MORTG ASSN $43,36736,922 7% 10/15/310.00%36200UC29

GOVT NATL MORTG ASSN $43,41436,962 7% 06/15/310.00%36212KS87

GOVT NATL MORTG ASSN $43,56638,160 6% 05/15/330.00%36200KVG9

GOVT NATL MORTG ASSN $43,59037,258 9.5% 11/15/210.00%36225A5X4

GOVT NATL MORTG ASSN $43,79038,372 6% 11/15/280.00%36210GSF2

GOVT NATL MORTG ASSN $43,79237,482 7% 02/15/290.00%36210PUN2

GOVT NATL MORTG ASSN $43,83137,801 6.5% 03/15/290.00%36210GXZ2

GOVT NATL MORTG ASSN $44,06938,007 6.5% 03/15/290.00%36210BBZ7

GOVT NATL MORTG ASSN $44,16138,086 6.5% 01/15/290.00%36210CJ20

GOVT NATL MORTG ASSN $44,57438,152 7% 07/15/290.00%36207KTJ9

GOVT NATL MORTG ASSN $44,81639,449 6% 10/15/290.00%36210YHJ7

GOVT NATL MORTG ASSN $44,82139,376 6% 05/15/290.00%36225BEQ7

GOVT NATL MORTG ASSN $44,85739,867 7.5% 11/15/280.00%36210FF92

GOVT NATL MORTG ASSN $44,99539,428 6% 03/15/290.00%36210TCG9

GOVT NATL MORTG ASSN $45,05239,381 6.5% 01/20/280.00%36202CY72

GOVT NATL MORTG ASSN $45,05739,487 6.5% 12/15/230.00%36203PAW3

GOVT NATL MORTG ASSN $45,07138,871 6.5% 01/15/290.00%36209WS78

GOVT NATL MORTG ASSN $45,16038,448 7% 03/15/310.00%36212DNA3
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GOVT NATL MORTG ASSN $45,20337,729 7.5% 09/15/300.00%36211RXD6

GOVT NATL MORTG ASSN $45,20938,990 6.5% 09/15/280.00%36209XD56

GOVT NATL MORTG ASSN $45,27539,047 6.5% 02/15/290.00%36210A5L7

GOVT NATL MORTG ASSN $45,44339,192 6.5% 06/15/290.00%36210T4D5

GOVT NATL MORTG ASSN $45,50241,641 8.5% 04/15/170.00%362174R97

GOVT NATL MORTG ASSN $45,51139,880 6% 01/15/290.00%36210EPD5

GOVT NATL MORTG ASSN $45,58138,807 7% 06/15/310.00%36213LLR9

GOVT NATL MORTG ASSN $46,19739,358 7% 01/15/320.00%36201ELK4

GOVT NATL MORTG ASSN $46,23339,873 6.5% 06/15/280.00%36208DT96

GOVT NATL MORTG ASSN $46,42739,527 7% 08/15/310.00%36213W7F7

GOVT NATL MORTG ASSN $46,49240,096 6.5% 01/15/290.00%36207KHS2

GOVT NATL MORTG ASSN $46,67640,289 8% 06/15/300.00%36212FUZ5

GOVT NATL MORTG ASSN $46,77940,885 6% 01/15/330.00%36200FLM8

GOVT NATL MORTG ASSN $46,78741,538 6.5% 05/15/280.00%36225A3A6

GOVT NATL MORTG ASSN $46,90440,452 6.5% 06/15/290.00%36209FUB3

GOVT NATL MORTG ASSN $46,92240,467 6.5% 10/15/280.00%36209AXF2

GOVT NATL MORTG ASSN $47,13441,063 9.5% 04/20/200.00%36202BRA5

GOVT NATL MORTG ASSN $47,27041,530 6% 01/15/330.00%36201MWM0

GOVT NATL MORTG ASSN $47,29840,269 7% 06/15/310.00%36210PQW7

GOVT NATL MORTG ASSN $47,29940,793 6.5% 04/15/290.00%36210TPJ9

GOVT NATL MORTG ASSN $47,31445,555 8.5% 02/15/170.00%36217RU68

GOVT NATL MORTG ASSN $47,35740,319 7% 04/15/310.00%36213CP20

GOVT NATL MORTG ASSN $47,50643,722 8.5% 04/15/170.00%362162FA2

GOVT NATL MORTG ASSN $47,53340,995 6.5% 03/15/290.00%36210TEV4

GOVT NATL MORTG ASSN $47,65139,502 8% 06/15/270.00%36208DHA6

GOVT NATL MORTG ASSN $48,40941,606 7% 12/15/270.00%36207VCQ7

GOVT NATL MORTG ASSN $48,54742,487 6.5% 12/15/280.00%36210E3K3

GOVT NATL MORTG ASSN $48,73342,029 6.5% 06/15/310.00%36212VTR0

GOVT NATL MORTG ASSN $48,76541,665 7% 11/15/300.00%36212MKH1

GOVT NATL MORTG ASSN $49,14344,104 5% 12/15/330.00%36200M7J6

GOVT NATL MORTG ASSN $49,37643,380 6% 11/15/330.00%36291D6A6

GOVT NATL MORTG ASSN $49,52943,401 6% 03/15/290.00%36206JXC3

GOVT NATL MORTG ASSN $49,53842,325 7% 06/15/300.00%36210U6E8
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GOVT NATL MORTG ASSN $49,72042,880 6.5% 05/15/290.00%36210XAT4

GOVT NATL MORTG ASSN $49,96543,092 6.5% 06/15/290.00%36211DCD0

GOVT NATL MORTG ASSN $49,97044,002 5.5% 01/15/290.00%36209SMV0

GOVT NATL MORTG ASSN $49,98543,109 6.5% 10/15/280.00%36209BC97

GOVT NATL MORTG ASSN $50,18443,280 6.5% 04/15/290.00%36210TRH1

GOVT NATL MORTG ASSN $50,19942,738 7% 03/15/310.00%36212UKQ3

GOVT NATL MORTG ASSN $50,40442,913 7% 08/15/310.00%36213QZ44

GOVT NATL MORTG ASSN $50,44948,479 8% 04/15/170.00%36217WZD7

GOVT NATL MORTG ASSN $50,48344,301 6% 01/15/290.00%36210LDK6

GOVT NATL MORTG ASSN $50,50243,555 6.5% 06/15/290.00%36211DPR5

GOVT NATL MORTG ASSN $50,68843,154 7% 06/15/310.00%36210EHT9

GOVT NATL MORTG ASSN $50,71444,330 6.5% 03/15/360.00%36292NJQ4

GOVT NATL MORTG ASSN $51,13144,098 6.5% 03/15/290.00%36206J6V1

GOVT NATL MORTG ASSN $51,18944,147 6.5% 08/15/290.00%36208PZS0

GOVT NATL MORTG ASSN $51,20645,177 7.5% 01/15/310.00%36212UFC0

GOVT NATL MORTG ASSN $51,90344,764 6.5% 02/15/290.00%36209FE54

GOVT NATL MORTG ASSN $52,21045,869 6% 04/15/310.00%36209YFZ6

GOVT NATL MORTG ASSN $52,45746,087 6% 08/15/320.00%36201RR52

GOVT NATL MORTG ASSN $52,75044,006 8% 05/20/270.00%36202CV26

GOVT NATL MORTG ASSN $52,85945,587 6.5% 05/15/290.00%36206ULW7

GOVT NATL MORTG ASSN $53,11145,458 7% 06/15/290.00%36210F6R2

GOVT NATL MORTG ASSN $53,38645,451 7% 01/15/310.00%36212J6C5

GOVT NATL MORTG ASSN $53,51947,020 6% 04/15/330.00%36202STN8

GOVT NATL MORTG ASSN $53,70546,041 7% 07/20/290.00%36202DCU3

GOVT NATL MORTG ASSN $53,95546,533 6.5% 05/15/290.00%36211ERW0

GOVT NATL MORTG ASSN $54,01046,580 6.5% 05/15/320.00%36201HVZ3

GOVT NATL MORTG ASSN $54,08447,256 6.5% 01/15/290.00%36210NUH0

GOVT NATL MORTG ASSN $54,13946,093 7% 03/15/310.00%36209YD54

GOVT NATL MORTG ASSN $54,17746,724 6.5% 03/15/290.00%36210BBJ3

GOVT NATL MORTG ASSN $54,18846,734 6.5% 03/15/290.00%36208RBC7

GOVT NATL MORTG ASSN $54,43450,124 8% 06/15/170.00%362174GD0

GOVT NATL MORTG ASSN $54,49047,860 6% 03/15/290.00%36210VJB8

GOVT NATL MORTG ASSN $54,54146,682 7% 06/15/290.00%36209SYS4
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GOVT NATL MORTG ASSN $54,89148,170 6% 04/15/290.00%36210UXD0

GOVT NATL MORTG ASSN $55,20348,154 6.5% 01/20/320.00%36225BRH3

GOVT NATL MORTG ASSN $55,48448,477 7% 10/15/220.00%36224UQB6

GOVT NATL MORTG ASSN $55,54948,657 6% 11/15/280.00%36209WEK4

GOVT NATL MORTG ASSN $55,61949,343 5.5% 01/15/390.00%36296XKF0

GOVT NATL MORTG ASSN $55,74947,464 7% 06/15/310.00%36213CBN9

GOVT NATL MORTG ASSN $55,83347,957 7% 01/20/280.00%36202CY80

GOVT NATL MORTG ASSN $55,85346,644 8% 02/20/270.00%36202CUC5

GOVT NATL MORTG ASSN $55,87347,569 7% 06/15/310.00%36210PQ56

GOVT NATL MORTG ASSN $56,09746,932 8% 08/20/250.00%36202CJC8

GOVT NATL MORTG ASSN $56,17247,824 7% 07/15/310.00%36213QYT0

GOVT NATL MORTG ASSN $56,19348,463 6.5% 11/15/310.00%36213JU78

GOVT NATL MORTG ASSN $56,53154,313 8% 06/15/270.00%36208GNB0

GOVT NATL MORTG ASSN $56,58347,599 8% 06/15/240.00%36204RAT5

GOVT NATL MORTG ASSN $56,84647,494 7.5% 10/20/300.00%36202DJ85

GOVT NATL MORTG ASSN $57,28251,011 8% 12/15/170.00%36225BKQ0

GOVT NATL MORTG ASSN $57,56850,446 6% 04/15/290.00%36210VHK0

GOVT NATL MORTG ASSN $57,65950,504 6% 11/15/230.00%36204HBX7

GOVT NATL MORTG ASSN $57,89749,933 6.5% 04/15/310.00%36211EVW5

GOVT NATL MORTG ASSN $57,99250,686 6.5% 03/20/290.00%36202DA68

GOVT NATL MORTG ASSN $58,08951,338 6% 11/15/230.00%36203VLV0

GOVT NATL MORTG ASSN $58,24450,232 6.5% 01/15/290.00%36210A2E6

GOVT NATL MORTG ASSN $58,44451,250 6% 02/15/290.00%36210A5J2

GOVT NATL MORTG ASSN $58,56751,321 6% 09/15/280.00%36209XEM8

GOVT NATL MORTG ASSN $58,90750,804 6.5% 02/15/290.00%36210FU53

GOVT NATL MORTG ASSN $59,92852,513 6% 12/15/280.00%36209LFU5

GOVT NATL MORTG ASSN $60,00151,747 6.5% 01/15/300.00%36210NGC7

GOVT NATL MORTG ASSN $60,26452,808 6% 03/15/310.00%36212SZG4

GOVT NATL MORTG ASSN $60,28252,970 6% 03/15/290.00%36207KLC2

GOVT NATL MORTG ASSN $60,44754,249 5% 12/15/330.00%36200GKT2

GOVT NATL MORTG ASSN $60,48351,951 7% 02/20/280.00%36202CZM8

GOVT NATL MORTG ASSN $60,94753,407 6% 11/15/280.00%36210E2Y4

GOVT NATL MORTG ASSN $60,97653,976 5.5% 11/15/350.00%36292DP71
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GOVT NATL MORTG ASSN $61,04752,649 6.5% 07/15/290.00%36210UJS3

GOVT NATL MORTG ASSN $61,15252,740 6.5% 06/15/290.00%36211DCU2

GOVT NATL MORTG ASSN $61,16353,572 6.5% 01/15/240.00%36204Q4H0

GOVT NATL MORTG ASSN $61,31253,867 6% 10/15/330.00%36225B3K2

GOVT NATL MORTG ASSN $61,31752,882 6.5% 10/15/290.00%36211CV66

GOVT NATL MORTG ASSN $61,60352,812 7% 06/20/290.00%36202DCD1

GOVT NATL MORTG ASSN $61,63252,751 7% 09/15/290.00%36209QX26

GOVT NATL MORTG ASSN $62,00953,479 6.5% 04/15/290.00%36211A3B0

GOVT NATL MORTG ASSN $62,45153,860 6.5% 04/15/290.00%36210VHM6

GOVT NATL MORTG ASSN $62,68854,064 6.5% 06/15/290.00%36211GUR2

GOVT NATL MORTG ASSN $62,73953,414 7% 08/15/310.00%36213DG44

GOVT NATL MORTG ASSN $62,76854,933 6.5% 12/15/230.00%36203PAL7

GOVT NATL MORTG ASSN $63,05854,384 6.5% 03/15/290.00%36208YDQ9

GOVT NATL MORTG ASSN $63,32254,285 7% 04/20/290.00%36202DBK6

GOVT NATL MORTG ASSN $63,94856,042 8% 03/15/240.00%36203C5E8

GOVT NATL MORTG ASSN $63,99856,560 6% 11/15/230.00%36204PSK9

GOVT NATL MORTG ASSN $64,16056,120 6.5% 06/15/360.00%36294PE25

GOVT NATL MORTG ASSN $64,20856,239 6.5% 02/15/240.00%36204GK84

GOVT NATL MORTG ASSN $64,40854,836 7% 03/15/310.00%36213KDN9

GOVT NATL MORTG ASSN $64,58054,982 7% 08/15/310.00%36212TEV2

GOVT NATL MORTG ASSN $64,76357,360 5.5% 12/15/320.00%36213HRX9

GOVT NATL MORTG ASSN $64,95456,770 6% 07/15/350.00%36292ERN2

GOVT NATL MORTG ASSN $65,02856,083 6.5% 07/15/310.00%36207NRR7

GOVT NATL MORTG ASSN $65,19456,980 6% 12/15/280.00%36210AVP9

GOVT NATL MORTG ASSN $65,38754,933 8% 08/15/240.00%36205CHS2

GOVT NATL MORTG ASSN $65,42255,961 7% 04/20/320.00%36202DSS1

GOVT NATL MORTG ASSN $66,25257,138 6.5% 03/15/290.00%36210VF97

GOVT NATL MORTG ASSN $66,28757,169 6.5% 12/15/280.00%36209E2S0

GOVT NATL MORTG ASSN $66,70257,526 6.5% 04/15/310.00%36213NRF5

GOVT NATL MORTG ASSN $67,09057,861 6.5% 09/15/280.00%36209DDX9

GOVT NATL MORTG ASSN $67,17058,859 6% 01/15/290.00%36210Q4C3

GOVT NATL MORTG ASSN $67,70258,388 6.5% 05/15/290.00%36210YU78

GOVT NATL MORTG ASSN $67,81558,487 6.5% 04/15/290.00%36210YXX8
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GOVT NATL MORTG ASSN $67,88058,542 6.5% 05/15/290.00%36210VSW2

GOVT NATL MORTG ASSN $68,11457,991 7% 07/15/310.00%36213UFQ8

GOVT NATL MORTG ASSN $68,15859,699 6.5% 03/15/240.00%36205DGT9

GOVT NATL MORTG ASSN $68,30659,700 6% 05/15/350.00%36291XSN0

GOVT NATL MORTG ASSN $68,31860,022 6% 05/15/320.00%36201JFL8

GOVT NATL MORTG ASSN $68,60659,168 6.5% 11/15/310.00%36213VDC9

GOVT NATL MORTG ASSN $68,82461,806 9.5% 09/20/170.00%36218XBA6

GOVT NATL MORTG ASSN $69,04960,506 6% 04/15/290.00%36211BC93

GOVT NATL MORTG ASSN $69,07759,149 7% 03/20/330.00%36202DWZ0

GOVT NATL MORTG ASSN $69,08759,642 7% 01/15/240.00%36204J2P0

GOVT NATL MORTG ASSN $69,41459,865 6.5% 07/15/310.00%36212N4A2

GOVT NATL MORTG ASSN $70,06960,430 6.5% 11/15/310.00%36212M6C8

GOVT NATL MORTG ASSN $70,23462,206 5.5% 02/15/340.00%36213TAD5

GOVT NATL MORTG ASSN $70,56562,115 6% 10/15/230.00%36224S4M1

GOVT NATL MORTG ASSN $70,76363,507 5% 10/15/330.00%36291AE39

GOVT NATL MORTG ASSN $71,11262,289 6% 11/15/320.00%36200ENP2

GOVT NATL MORTG ASSN $72,08762,320 6.5% 05/15/290.00%36225BEK0

GOVT NATL MORTG ASSN $72,51363,588 6% 03/15/290.00%36210TBS4

GOVT NATL MORTG ASSN $72,77063,601 6% 11/15/340.00%36291RBE1

GOVT NATL MORTG ASSN $72,84662,826 6.5% 08/15/310.00%36209YQ84

GOVT NATL MORTG ASSN $72,84661,774 7.5% 12/20/250.00%36202CLU5

GOVT NATL MORTG ASSN $73,48164,593 6% 01/15/290.00%36210GV43

GOVT NATL MORTG ASSN $73,53862,609 7% 09/15/310.00%36213C6C9

GOVT NATL MORTG ASSN $73,53961,414 7.5% 08/20/310.00%36202DPF2

GOVT NATL MORTG ASSN $73,54464,445 6% 03/15/290.00%36208QZ90

GOVT NATL MORTG ASSN $74,67865,736 6% 12/15/280.00%36210FS98

GOVT NATL MORTG ASSN $74,95764,646 6.5% 05/15/290.00%36209FNJ4

GOVT NATL MORTG ASSN $75,77466,511 6% 03/15/310.00%36225BME5

GOVT NATL MORTG ASSN $76,56663,960 7.5% 08/20/300.00%36202DJA0

GOVT NATL MORTG ASSN $76,74467,752 5.5% 01/15/290.00%36209DH56

GOVT NATL MORTG ASSN $76,79367,455 5.5% 02/15/370.00%36291USS5

GOVT NATL MORTG ASSN $77,05264,957 7.5% 02/20/280.00%36202CZN6

GOVT NATL MORTG ASSN $77,14566,159 7% 04/15/280.00%36207A2C5
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GOVT NATL MORTG ASSN $77,16670,282 4.5% 12/20/330.00%36202D2T7

GOVT NATL MORTG ASSN $77,23767,681 6% 03/15/290.00%36208UY27

GOVT NATL MORTG ASSN $78,02568,471 6% 11/15/280.00%36210AUW5

GOVT NATL MORTG ASSN $78,10567,361 6.5% 03/15/290.00%36210BBC8

GOVT NATL MORTG ASSN $78,15867,407 6.5% 06/15/320.00%36200WYE5

GOVT NATL MORTG ASSN $78,56366,887 7% 05/15/310.00%36209YJC3

GOVT NATL MORTG ASSN $79,31368,124 7% 11/20/280.00%36202C6L2

GOVT NATL MORTG ASSN $79,47969,646 6% 12/15/280.00%36208PYJ1

GOVT NATL MORTG ASSN $79,55468,611 6.5% 05/15/320.00%36201A7M4

GOVT NATL MORTG ASSN $79,60066,361 8% 01/20/270.00%36202CTT0

GOVT NATL MORTG ASSN $79,77168,798 6.5% 04/15/290.00%36210KKW4

GOVT NATL MORTG ASSN $79,86669,985 6% 07/15/310.00%36212WLF2

GOVT NATL MORTG ASSN $80,56370,596 6% 01/15/290.00%36210AZG5

GOVT NATL MORTG ASSN $80,89571,071 6% 06/15/310.00%36213UHU7

GOVT NATL MORTG ASSN $81,17069,610 7% 05/15/280.00%36208DXK6

GOVT NATL MORTG ASSN $81,69470,456 6.5% 06/15/290.00%36211HT27

GOVT NATL MORTG ASSN $81,69771,776 6% 10/15/320.00%36200ACH0

GOVT NATL MORTG ASSN $81,98870,710 6.5% 03/15/290.00%36210S6G8

GOVT NATL MORTG ASSN $82,02270,739 6.5% 05/15/290.00%36210BU60

GOVT NATL MORTG ASSN $82,17372,592 5.5% 12/15/280.00%36210LVS9

GOVT NATL MORTG ASSN $82,32170,135 7% 09/15/320.00%36213M3L0

GOVT NATL MORTG ASSN $82,57170,812 7% 05/15/280.00%36208NZ48

GOVT NATL MORTG ASSN $82,65371,283 6.5% 07/15/310.00%36212N4C8

GOVT NATL MORTG ASSN $83,16671,058 7% 12/15/300.00%36209SAN1

GOVT NATL MORTG ASSN $83,16973,270 8.625% 10/15/180.00%36225A5T3

GOVT NATL MORTG ASSN $84,00473,580 6% 03/15/330.00%36201SST7

GOVT NATL MORTG ASSN $84,93074,389 6.5% 01/15/240.00%36203RA66

GOVT NATL MORTG ASSN $84,95972,332 7% 03/15/310.00%36213HFX2

GOVT NATL MORTG ASSN $84,98474,439 6% 01/15/290.00%36210LYZ0

GOVT NATL MORTG ASSN $85,36672,679 7% 11/15/310.00%36213HWP0

GOVT NATL MORTG ASSN $85,69575,289 6% 12/15/310.00%36213XH56

GOVT NATL MORTG ASSN $85,70173,912 6.5% 06/15/290.00%36211HWY3

GOVT NATL MORTG ASSN $86,64978,920 4.5% 03/20/340.00%36202D4M0
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GOVT NATL MORTG ASSN $86,65575,934 6% 02/15/290.00%36208QYU4

GOVT NATL MORTG ASSN $87,04177,092 5.5% 01/15/330.00%36212J2M7

GOVT NATL MORTG ASSN $87,17174,756 7% 04/15/280.00%36207AZ62

GOVT NATL MORTG ASSN $87,27872,053 8% 07/20/310.00%36202DN31

GOVT NATL MORTG ASSN $87,91177,078 6% 10/15/310.00%36225BPX0

GOVT NATL MORTG ASSN $87,91979,935 8% 02/15/170.00%36217QEU5

GOVT NATL MORTG ASSN $88,21277,490 6% 06/15/290.00%36225BLZ9

GOVT NATL MORTG ASSN $88,25177,534 6% 04/15/330.00%36200MHU0

GOVT NATL MORTG ASSN $88,43874,441 7.5% 12/20/270.00%36202CYV9

GOVT NATL MORTG ASSN $88,53275,768 7% 09/20/300.00%36202DJQ5

GOVT NATL MORTG ASSN $88,86775,660 7% 07/15/310.00%36213NBE5

GOVT NATL MORTG ASSN $89,12976,869 6.5% 04/15/320.00%36201JEV7

GOVT NATL MORTG ASSN $89,15976,895 6.5% 03/15/320.00%36213VND6

GOVT NATL MORTG ASSN $89,29178,383 6% 03/15/290.00%36210QSV5

GOVT NATL MORTG ASSN $89,61179,721 8% 04/15/270.00%36207NFP4

GOVT NATL MORTG ASSN $89,66277,328 6.5% 10/15/280.00%36208XW98

GOVT NATL MORTG ASSN $89,72577,382 6.5% 07/15/310.00%36212VTV1

GOVT NATL MORTG ASSN $89,95979,013 6% 05/15/320.00%36201QES8

GOVT NATL MORTG ASSN $89,96184,309 7.5% 04/15/310.00%36213CPP9

GOVT NATL MORTG ASSN $89,96776,596 7% 06/15/310.00%36213LDU1

GOVT NATL MORTG ASSN $90,76579,684 6.5% 11/15/230.00%36204E2W6

GOVT NATL MORTG ASSN $91,29480,057 6% 02/15/290.00%36208QZL3

GOVT NATL MORTG ASSN $91,37180,927 5.5% 01/15/330.00%36200DL35

GOVT NATL MORTG ASSN $91,47979,210 7% 08/15/230.00%36203LDQ2

GOVT NATL MORTG ASSN $91,73276,689 8% 03/20/270.00%36202CUW1

GOVT NATL MORTG ASSN $93,08379,249 7% 06/15/310.00%36212TSG0

GOVT NATL MORTG ASSN $93,13181,609 6% 02/15/290.00%36210VE49

GOVT NATL MORTG ASSN $93,38082,041 6% 09/15/320.00%36213FBZ5

GOVT NATL MORTG ASSN $93,64284,006 5% 10/20/320.00%36202DUT6

GOVT NATL MORTG ASSN $93,77080,222 7% 07/15/310.00%36225BPH5

GOVT NATL MORTG ASSN $95,13983,378 6.5% 05/15/360.00%36292LD76

GOVT NATL MORTG ASSN $95,14783,496 6% 01/15/290.00%36210FRZ1

GOVT NATL MORTG ASSN $95,21382,116 6.5% 12/15/310.00%36213R5C7
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GOVT NATL MORTG ASSN $95,31981,153 7% 03/15/310.00%36212YJW4

GOVT NATL MORTG ASSN $95,57081,656 7% 11/15/300.00%36210JHB7

GOVT NATL MORTG ASSN $95,95681,695 7% 09/15/310.00%36213DZ92

GOVT NATL MORTG ASSN $96,06984,183 6% 02/15/290.00%36206E6D2

GOVT NATL MORTG ASSN $96,39479,260 8.5% 02/15/270.00%36205K5B4

GOVT NATL MORTG ASSN $96,45785,431 5.5% 02/15/330.00%36201KAM8

GOVT NATL MORTG ASSN $97,09682,665 7% 05/15/310.00%36213DSC3

GOVT NATL MORTG ASSN $98,03585,906 6% 05/15/310.00%36213RH83

GOVT NATL MORTG ASSN $98,26387,031 5.5% 02/15/330.00%36212J2X3

GOVT NATL MORTG ASSN $98,43686,383 6% 11/15/280.00%36209CC87

GOVT NATL MORTG ASSN $98,73186,516 6% 06/15/290.00%36210JW87

GOVT NATL MORTG ASSN $98,84385,246 6.5% 10/15/280.00%36210ASJ7

GOVT NATL MORTG ASSN $98,90885,302 6.5% 05/15/290.00%36210KUS2

GOVT NATL MORTG ASSN $98,91186,517 6.5% 04/15/290.00%36209FLG2

GOVT NATL MORTG ASSN $99,14387,762 5.5% 05/15/340.00%36291F3A4

GOVT NATL MORTG ASSN $100,10485,411 8% 01/15/250.00%36225ABK5

GOVT NATL MORTG ASSN $100,61386,773 6.5% 02/15/290.00%36210VUD1

GOVT NATL MORTG ASSN $100,76888,072 6.5% 08/20/310.00%36202DPD7

GOVT NATL MORTG ASSN $100,94688,687 6% 09/15/320.00%36201DBS0

GOVT NATL MORTG ASSN $101,70191,324 5% 08/15/390.00%36296JCV5

GOVT NATL MORTG ASSN $102,16688,112 6.5% 06/15/280.00%36207J5C3

GOVT NATL MORTG ASSN $102,55189,873 6.5% 06/15/360.00%36292L7E8

GOVT NATL MORTG ASSN $103,74689,474 6.5% 01/15/290.00%36210AZJ9

GOVT NATL MORTG ASSN $103,99489,869 6.5% 04/15/310.00%36225BMZ8

GOVT NATL MORTG ASSN $104,04291,302 6% 12/15/280.00%36210FM94

GOVT NATL MORTG ASSN $104,05491,418 6% 11/15/330.00%36213RTU1

GOVT NATL MORTG ASSN $104,16792,259 5.5% 08/15/330.00%36201U6W9

GOVT NATL MORTG ASSN $104,72791,532 6% 11/15/340.00%36291RBF8

GOVT NATL MORTG ASSN $104,98091,992 6% 01/15/290.00%36210FRG3

GOVT NATL MORTG ASSN $105,10289,482 7% 08/15/310.00%36213XAH7

GOVT NATL MORTG ASSN $105,15489,526 7% 08/15/310.00%36213YSX1

GOVT NATL MORTG ASSN $105,38292,344 6% 04/15/290.00%36210EQV4

GOVT NATL MORTG ASSN $105,44189,759 7.5% 08/15/300.00%36225BKU1
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GOVT NATL MORTG ASSN $106,31892,922 6% 08/15/330.00%36200MTN3

GOVT NATL MORTG ASSN $107,69494,380 6.5% 06/15/360.00%36292LFB5

GOVT NATL MORTG ASSN $107,81692,985 6.5% 05/15/290.00%36211ETW8

GOVT NATL MORTG ASSN $108,36194,954 6% 01/15/290.00%36210MQQ7

GOVT NATL MORTG ASSN $108,62694,940 6% 01/15/340.00%36291CM51

GOVT NATL MORTG ASSN $109,29995,395 6.5% 08/15/360.00%36292DTQ5

GOVT NATL MORTG ASSN $109,70497,164 5.5% 07/15/330.00%36202X5F0

GOVT NATL MORTG ASSN $109,91194,118 7.5% 09/15/280.00%36209XA83

GOVT NATL MORTG ASSN $109,92296,574 6% 01/15/320.00%36213JJD8

GOVT NATL MORTG ASSN $109,93894,815 6.5% 06/15/290.00%36211BUR3

GOVT NATL MORTG ASSN $110,03896,494 6% 02/15/290.00%36210UWH2

GOVT NATL MORTG ASSN $110,70897,081 6% 12/15/280.00%36210EKE8

GOVT NATL MORTG ASSN $110,91794,432 7% 08/15/310.00%36212WNK9

GOVT NATL MORTG ASSN $111,51299,973 8% 12/15/300.00%36212Y2T9

GOVT NATL MORTG ASSN $111,92796,531 6.5% 06/15/320.00%36213XU51

GOVT NATL MORTG ASSN $112,01296,604 6.5% 06/15/310.00%36212UYA3

GOVT NATL MORTG ASSN $112,34195,710 7% 05/15/320.00%36213TCK7

GOVT NATL MORTG ASSN $112,41899,733 5.5% 11/15/390.00%3620A8F40

GOVT NATL MORTG ASSN $112,533101,050 9.5% 10/15/210.00%36223UMH8

GOVT NATL MORTG ASSN $112,72399,034 6% 11/15/330.00%36291B3Q8

GOVT NATL MORTG ASSN $113,03299,119 6% 04/15/290.00%36210BEB7

GOVT NATL MORTG ASSN $113,665102,110 5% 03/15/400.00%3620ACRH9

GOVT NATL MORTG ASSN $114,84299,045 6.5% 04/15/310.00%36212U2J9

GOVT NATL MORTG ASSN $115,35598,892 7% 09/20/290.00%36202DDN8

GOVT NATL MORTG ASSN $115,43899,558 6.5% 08/15/290.00%36211MAH3

GOVT NATL MORTG ASSN $115,470102,271 5.5% 08/15/330.00%36290RX99

GOVT NATL MORTG ASSN $116,891102,696 6% 11/15/330.00%36291AUM9

GOVT NATL MORTG ASSN $117,841103,503 6% 06/15/330.00%36202VUK5

GOVT NATL MORTG ASSN $118,267103,366 6% 10/15/330.00%36201YRA6

GOVT NATL MORTG ASSN $118,925104,165 6.5% 02/15/240.00%36203VX47

GOVT NATL MORTG ASSN $119,094104,632 6% 12/15/310.00%36200RXU1

GOVT NATL MORTG ASSN $119,302101,641 7% 04/15/320.00%36213V5T1

GOVT NATL MORTG ASSN $120,991106,022 6% 04/15/290.00%36210XVF1

Page 50 of 74



Portfolio Holdings for FTIF - Franklin U.S. Government Fund as of December 31, 2011

 Security Name Market Value
Shares/

Positions Held
Coupon

Rate
Maturity

 Date
% of 
TNA

Security 
Identifier

GOVT NATL MORTG ASSN $121,429104,725 6.5% 10/15/280.00%36210AST5

GOVT NATL MORTG ASSN $121,692106,791 6% 03/15/290.00%36210PWG5

GOVT NATL MORTG ASSN $121,724101,616 7.5% 02/15/310.00%36207LHQ4

GOVT NATL MORTG ASSN $122,236107,268 6% 02/15/290.00%36210NB24

GOVT NATL MORTG ASSN $122,279108,301 5.5% 11/15/320.00%36201FDX2

GOVT NATL MORTG ASSN $122,299107,246 6% 03/15/290.00%36207N6R0

GOVT NATL MORTG ASSN $122,841104,585 7% 01/15/310.00%36212UCT6

GOVT NATL MORTG ASSN $123,450108,177 6% 01/15/290.00%36210E4H9

GOVT NATL MORTG ASSN $123,713105,327 7% 03/15/310.00%36212VEK1

GOVT NATL MORTG ASSN $124,054108,510 6.5% 04/15/290.00%36209WEH1

GOVT NATL MORTG ASSN $124,336108,953 6% 03/15/290.00%36210VVF5

GOVT NATL MORTG ASSN $124,400103,903 7.5% 02/20/310.00%36202DLW9

GOVT NATL MORTG ASSN $125,233108,006 6.5% 04/15/290.00%36209BJK5

GOVT NATL MORTG ASSN $125,463109,952 6.5% 09/15/360.00%36290VH31

GOVT NATL MORTG ASSN $125,779109,931 6.5% 05/20/310.01%36202DM57

GOVT NATL MORTG ASSN $125,920108,923 6.5% 11/15/280.01%36225BAM0

GOVT NATL MORTG ASSN $126,661112,182 5.5% 03/15/330.01%36201TK71

GOVT NATL MORTG ASSN $126,727105,851 7.5% 03/20/310.01%36202DMC2

GOVT NATL MORTG ASSN $128,194110,652 7.5% 01/15/230.01%36224YNU9

GOVT NATL MORTG ASSN $128,298112,100 6.5% 07/15/330.01%36291BH59

GOVT NATL MORTG ASSN $129,221115,228 5% 03/15/400.01%3620ABDX1

GOVT NATL MORTG ASSN $129,512110,340 7% 02/15/320.01%36213F3C5

GOVT NATL MORTG ASSN $129,626114,808 5.5% 11/15/320.01%36200B5L7

GOVT NATL MORTG ASSN $130,271110,986 7% 04/15/320.01%36201KJS6

GOVT NATL MORTG ASSN $131,741118,101 5% 05/15/400.01%3620AGPS8

GOVT NATL MORTG ASSN $131,841115,697 6% 11/15/280.01%36209BQJ0

GOVT NATL MORTG ASSN $131,908115,890 6% 11/15/330.01%36206UBV0

GOVT NATL MORTG ASSN $132,003112,363 8% 12/15/240.01%36225BJ58

GOVT NATL MORTG ASSN $133,766117,216 6% 01/15/290.01%36209VP57

GOVT NATL MORTG ASSN $134,310118,000 6% 03/15/330.01%36200MC35

GOVT NATL MORTG ASSN $134,430119,063 5.5% 03/15/330.01%36201SSG5

GOVT NATL MORTG ASSN $134,762116,224 6.5% 08/15/320.01%36201AWL8

GOVT NATL MORTG ASSN $134,946117,944 6% 12/15/340.01%36291VMQ3
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GOVT NATL MORTG ASSN $135,604113,447 7.5% 01/20/300.01%36202DFG1

GOVT NATL MORTG ASSN $136,973119,716 6% 01/15/330.01%36205F7J6

GOVT NATL MORTG ASSN $138,258115,605 7.5% 01/15/310.01%36212K5S8

GOVT NATL MORTG ASSN $138,390119,627 6.5% 09/15/290.01%36225BKX5

GOVT NATL MORTG ASSN $138,931118,283 7% 10/15/310.01%36213T6Y4

GOVT NATL MORTG ASSN $139,418120,240 6.5% 07/15/320.01%36213XWZ3

GOVT NATL MORTG ASSN $140,021125,699 5% 05/15/340.01%36211UFJ6

GOVT NATL MORTG ASSN $140,581119,688 7% 09/15/310.01%36213VBZ0

GOVT NATL MORTG ASSN $141,629120,580 7% 10/15/310.01%36213SZ65

GOVT NATL MORTG ASSN $142,162121,732 8% 07/15/250.01%36225AGC8

GOVT NATL MORTG ASSN $142,419125,124 6% 09/15/320.01%36201V3E0

GOVT NATL MORTG ASSN $142,944123,281 6.5% 01/15/320.01%36201CM50

GOVT NATL MORTG ASSN $143,807124,025 6.5% 01/15/320.01%36200YPC5

GOVT NATL MORTG ASSN $144,249124,406 6.5% 06/15/290.01%36209FT25

GOVT NATL MORTG ASSN $144,657124,758 6.5% 04/15/320.01%36213UXN5

GOVT NATL MORTG ASSN $145,261125,279 6.5% 01/15/320.01%36213F5W9

GOVT NATL MORTG ASSN $146,860125,945 7% 02/15/280.01%36208VZG3

GOVT NATL MORTG ASSN $147,256129,374 6% 11/15/330.01%36202WET2

GOVT NATL MORTG ASSN $147,273132,172 5% 07/15/330.01%36201X6E3

GOVT NATL MORTG ASSN $147,393130,545 5.5% 10/15/330.01%36290WTT9

GOVT NATL MORTG ASSN $147,794130,899 5.5% 11/15/320.01%36205F6F5

GOVT NATL MORTG ASSN $147,931129,924 6% 04/15/290.01%36210SPA0

GOVT NATL MORTG ASSN $148,032126,031 7% 08/15/310.01%36212WM61

GOVT NATL MORTG ASSN $148,104129,970 6% 04/15/290.01%36209N2W1

GOVT NATL MORTG ASSN $148,188130,043 6% 11/15/280.01%36210F3C8

GOVT NATL MORTG ASSN $148,194129,874 6.5% 04/15/360.01%36292LCR3

GOVT NATL MORTG ASSN $148,467131,241 5.5% 01/15/290.01%36210MQ38

GOVT NATL MORTG ASSN $149,174130,718 6% 12/15/280.01%36210FN51

GOVT NATL MORTG ASSN $149,866130,944 6.5% 06/15/370.01%36294SV53

GOVT NATL MORTG ASSN $150,056131,272 6% 12/15/330.01%36291CLU7

GOVT NATL MORTG ASSN $150,384131,779 6% 03/15/290.01%36210MTW1

GOVT NATL MORTG ASSN $150,417131,807 6% 03/15/290.01%36209JRH6

GOVT NATL MORTG ASSN $151,385135,862 5% 08/15/330.01%36202VDN8
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GOVT NATL MORTG ASSN $151,530134,209 5.5% 06/15/330.01%36202X2G1

GOVT NATL MORTG ASSN $151,715134,372 5.5% 12/15/330.01%36207ENZ3

GOVT NATL MORTG ASSN $151,826135,010 7.5% 09/15/300.01%36210AAH0

GOVT NATL MORTG ASSN $152,037134,178 8% 09/15/270.01%36208KR50

GOVT NATL MORTG ASSN $152,462135,109 5.5% 02/15/340.01%36200XUR8

GOVT NATL MORTG ASSN $152,488131,512 6.5% 12/15/280.01%36209GFV4

GOVT NATL MORTG ASSN $152,587134,058 6% 04/15/330.01%36200KQ75

GOVT NATL MORTG ASSN $152,990134,375 6% 05/15/330.01%36201TQD2

GOVT NATL MORTG ASSN $153,952135,257 6% 12/15/320.01%36200B5G8

GOVT NATL MORTG ASSN $154,307136,668 5.5% 03/15/330.01%36201SSU4

GOVT NATL MORTG ASSN $157,968132,137 7.5% 03/20/300.01%36202DGD7

GOVT NATL MORTG ASSN $159,599141,356 5.5% 04/15/330.01%36202T7B6

GOVT NATL MORTG ASSN $159,782141,518 5.5% 12/15/320.01%36201TFF9

GOVT NATL MORTG ASSN $159,786139,654 6% 12/15/330.01%36290SP88

GOVT NATL MORTG ASSN $160,131141,826 5.5% 11/15/320.01%36201SMJ5

GOVT NATL MORTG ASSN $160,135141,830 5.5% 05/15/330.01%36200KRR0

GOVT NATL MORTG ASSN $161,182142,758 5.5% 05/15/330.01%36202WXG9

GOVT NATL MORTG ASSN $161,302140,806 7% 07/15/290.01%36210F7C4

GOVT NATL MORTG ASSN $161,619138,554 7% 05/20/290.01%36202DBY6

GOVT NATL MORTG ASSN $162,094141,861 6.5% 01/15/290.01%36210EN39

GOVT NATL MORTG ASSN $163,037140,610 6.5% 03/15/320.01%36200V3W1

GOVT NATL MORTG ASSN $164,312144,359 6% 08/15/320.01%36201VZZ8

GOVT NATL MORTG ASSN $164,379140,477 7% 03/20/310.01%36202DMB4

GOVT NATL MORTG ASSN $164,496143,727 6.5% 06/15/370.01%36294SWE3

GOVT NATL MORTG ASSN $164,842145,999 5.5% 02/15/330.01%36200H6U3

GOVT NATL MORTG ASSN $165,095144,294 6.5% 07/20/310.01%36202DNY3

GOVT NATL MORTG ASSN $166,363145,359 6.5% 02/15/330.01%36201TKA4

GOVT NATL MORTG ASSN $166,918146,267 6% 01/15/290.01%36208QT55

GOVT NATL MORTG ASSN $167,147152,051 4.5% 04/15/410.01%36176AFA2

GOVT NATL MORTG ASSN $167,419144,966 7% 07/15/230.01%36203PFH1

GOVT NATL MORTG ASSN $167,654146,912 6% 02/15/290.01%36210KHG3

GOVT NATL MORTG ASSN $167,867144,919 7% 01/15/240.01%36204FYJ7

GOVT NATL MORTG ASSN $168,345147,517 6% 04/15/290.01%36210YRR8
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GOVT NATL MORTG ASSN $168,577145,387 6.5% 12/15/280.01%36208PYK8

GOVT NATL MORTG ASSN $169,583148,542 6% 01/15/290.01%36210NTA7

GOVT NATL MORTG ASSN $171,854143,533 7.5% 02/15/310.01%36212UG88

GOVT NATL MORTG ASSN $173,165153,371 5.5% 02/15/330.01%36200KMZ7

GOVT NATL MORTG ASSN $174,511159,612 4.5% 04/15/390.01%36296WRY4

GOVT NATL MORTG ASSN $174,956155,214 5.5% 11/15/390.01%3620A3WG5

GOVT NATL MORTG ASSN $175,000153,749 6% 04/15/330.01%36201NQS2

GOVT NATL MORTG ASSN $175,791151,609 6.5% 03/15/320.01%36213JLH6

GOVT NATL MORTG ASSN $176,374150,261 7.5% 04/15/300.01%36225BJC3

GOVT NATL MORTG ASSN $176,770156,564 5.5% 02/15/330.01%36200KKV8

GOVT NATL MORTG ASSN $176,780154,461 6.5% 06/15/370.01%36294S2D8

GOVT NATL MORTG ASSN $176,919152,582 6.5% 11/15/280.01%36210HSK9

GOVT NATL MORTG ASSN $178,247156,687 6% 11/15/370.01%36295TQZ0

GOVT NATL MORTG ASSN $179,048152,542 7% 05/15/320.01%36201CUX0

GOVT NATL MORTG ASSN $179,326158,827 5.5% 08/15/330.01%36290XLG3

GOVT NATL MORTG ASSN $180,349158,036 6% 05/15/290.01%36212NZU4

GOVT NATL MORTG ASSN $180,524155,858 8% 11/15/250.01%36225BL89

GOVT NATL MORTG ASSN $180,600155,756 6.5% 11/15/310.01%36200YM79

GOVT NATL MORTG ASSN $181,299160,368 5.5% 05/15/330.01%36200DSF1

GOVT NATL MORTG ASSN $183,949153,658 7.5% 01/20/310.01%36202DLG4

GOVT NATL MORTG ASSN $184,078163,036 5.5% 03/15/330.01%36202SS33

GOVT NATL MORTG ASSN $185,139162,351 6% 11/15/280.01%36210HUU4

GOVT NATL MORTG ASSN $186,091167,104 5% 11/15/390.01%3620A65A1

GOVT NATL MORTG ASSN $187,101165,713 5.5% 02/15/330.01%36200KMR5

GOVT NATL MORTG ASSN $188,729167,156 5.5% 07/15/330.01%36213FW41

GOVT NATL MORTG ASSN $188,838162,862 6.5% 04/15/330.01%36213FRQ8

GOVT NATL MORTG ASSN $189,767168,075 5.5% 02/15/330.01%36213FME0

GOVT NATL MORTG ASSN $191,509162,635 10% 08/15/210.01%36225A2R0

GOVT NATL MORTG ASSN $191,900169,964 5.5% 03/15/330.01%36213FPE7

GOVT NATL MORTG ASSN $193,435165,641 7% 05/15/310.01%36225BNC8

GOVT NATL MORTG ASSN $194,448170,639 6% 02/15/290.01%36210PUL6

GOVT NATL MORTG ASSN $195,797168,863 6.5% 04/15/320.01%36200SEJ5

GOVT NATL MORTG ASSN $196,714169,654 6.5% 06/15/290.01%36211HUB5
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GOVT NATL MORTG ASSN $198,410175,729 5.5% 07/15/330.01%36201XML9

GOVT NATL MORTG ASSN $198,863171,507 6.5% 02/15/290.01%36210VT92

GOVT NATL MORTG ASSN $199,412175,197 6% 12/15/330.01%36225B2V9

GOVT NATL MORTG ASSN $200,437177,525 5.5% 11/15/320.01%36201MSK9

GOVT NATL MORTG ASSN $200,568177,641 5.5% 07/15/330.01%36201FBH9

GOVT NATL MORTG ASSN $200,611175,792 6% 02/15/290.01%36210ME72

GOVT NATL MORTG ASSN $201,621171,656 7% 10/15/310.01%36209YWZ7

GOVT NATL MORTG ASSN $204,238176,317 7% 01/15/240.01%36203DMJ6

GOVT NATL MORTG ASSN $206,375182,785 5.5% 06/15/330.01%36213FVC4

GOVT NATL MORTG ASSN $206,442181,373 6% 10/15/320.01%36205F4W0

GOVT NATL MORTG ASSN $206,491185,422 5% 10/15/390.01%3620ADBU5

GOVT NATL MORTG ASSN $208,578183,250 6% 10/15/320.01%36200ACT4

GOVT NATL MORTG ASSN $210,405181,462 6.5% 05/15/320.01%36201HKK8

GOVT NATL MORTG ASSN $210,656184,862 6% 02/15/290.01%36210NY37

GOVT NATL MORTG ASSN $211,453185,724 6% 10/15/330.01%36291AT82

GOVT NATL MORTG ASSN $211,566182,463 6.5% 05/15/290.01%36208PZK7

GOVT NATL MORTG ASSN $212,998186,645 6% 01/15/290.01%36210L2Q5

GOVT NATL MORTG ASSN $213,112181,169 7.5% 01/15/300.01%36225BHN1

GOVT NATL MORTG ASSN $213,630189,210 5.5% 03/15/330.01%36200KND5

GOVT NATL MORTG ASSN $214,731179,386 7.5% 11/20/300.01%36202DKL4

GOVT NATL MORTG ASSN $216,636189,110 6.5% 03/15/360.01%36292NH52

GOVT NATL MORTG ASSN $217,386186,426 7% 03/15/280.01%36208T2V1

GOVT NATL MORTG ASSN $217,417189,602 10% 03/15/250.01%36225BDJ4

GOVT NATL MORTG ASSN $217,901195,504 5% 07/15/390.01%3620A6E60

GOVT NATL MORTG ASSN $218,684189,355 7% 06/15/230.01%36203RW88

GOVT NATL MORTG ASSN $218,935191,869 6.5% 04/15/360.01%36292MTT9

GOVT NATL MORTG ASSN $220,068192,341 6% 01/15/290.01%36209M5K6

GOVT NATL MORTG ASSN $223,267197,490 5.5% 12/15/320.01%36200D6B4

GOVT NATL MORTG ASSN $224,314197,075 6% 10/15/330.01%36291BNW3

GOVT NATL MORTG ASSN $224,369191,744 7% 10/20/310.01%36202DQC8

GOVT NATL MORTG ASSN $225,091199,361 5.5% 11/15/320.01%36201P4R3

GOVT NATL MORTG ASSN $225,205202,227 5% 03/15/400.01%36297GEA4

GOVT NATL MORTG ASSN $227,210199,099 6% 03/15/290.01%36210BB53
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GOVT NATL MORTG ASSN $227,371204,058 5% 12/15/330.01%36213RUA3

GOVT NATL MORTG ASSN $227,584204,248 5% 07/15/330.01%36290QG58

GOVT NATL MORTG ASSN $228,623195,913 7% 04/20/320.01%36225BSV1

GOVT NATL MORTG ASSN $228,767199,666 6.5% 08/15/360.01%36294STN7

GOVT NATL MORTG ASSN $229,112191,346 7.5% 12/20/300.01%36202DKY6

GOVT NATL MORTG ASSN $229,711206,158 5% 10/15/330.01%36202UKM4

GOVT NATL MORTG ASSN $230,067202,129 6% 01/15/330.01%36225BWB0

GOVT NATL MORTG ASSN $231,419203,261 6% 04/15/330.01%36200KQ67

GOVT NATL MORTG ASSN $231,830191,174 8% 01/15/310.01%36212VDE6

GOVT NATL MORTG ASSN $233,549204,716 6% 11/15/370.01%36295PP97

GOVT NATL MORTG ASSN $233,967204,516 6.5% 06/15/370.01%36295CW80

GOVT NATL MORTG ASSN $234,555202,290 6.5% 12/15/280.01%36209QVH5

GOVT NATL MORTG ASSN $234,859207,878 5.5% 01/15/330.01%36209GTH0

GOVT NATL MORTG ASSN $235,665201,397 7% 05/20/310.01%36202DM65

GOVT NATL MORTG ASSN $236,624197,199 8% 09/20/260.01%36202CRE5

GOVT NATL MORTG ASSN $238,074208,771 6% 01/15/290.01%36210QWF5

GOVT NATL MORTG ASSN $239,783210,665 6% 11/15/330.01%36290YYD4

GOVT NATL MORTG ASSN $243,850213,062 6.5% 12/15/350.01%36213CZV5

GOVT NATL MORTG ASSN $246,925216,375 6% 04/15/290.01%36210BUM5

GOVT NATL MORTG ASSN $250,042213,993 7% 01/20/300.01%36202DFF3

GOVT NATL MORTG ASSN $250,523219,848 6% 02/15/290.01%36210PTD6

GOVT NATL MORTG ASSN $250,885220,141 6.5% 05/15/370.01%36295DLW7

GOVT NATL MORTG ASSN $251,857215,234 7% 09/20/310.01%36202DPT2

GOVT NATL MORTG ASSN $252,589222,423 5.5% 04/15/330.01%36201NQM5

GOVT NATL MORTG ASSN $253,202221,300 6.5% 09/20/310.01%36202DPS4

GOVT NATL MORTG ASSN $257,075224,618 6.5% 06/15/370.01%36294S2N6

GOVT NATL MORTG ASSN $261,750229,823 6% 09/15/310.01%36225BPP7

GOVT NATL MORTG ASSN $263,306216,319 9% 02/15/250.01%36205LLM0

GOVT NATL MORTG ASSN $263,922236,861 5% 09/15/330.01%36290SHV6

GOVT NATL MORTG ASSN $264,623221,185 7.5% 12/15/300.01%36211FSV8

GOVT NATL MORTG ASSN $264,846234,420 5.5% 05/15/330.01%36200DRY1

GOVT NATL MORTG ASSN $268,749239,041 5.5% 02/20/370.01%36202EMA4

GOVT NATL MORTG ASSN $269,200229,192 7% 09/15/310.01%36213BRH7
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GOVT NATL MORTG ASSN $269,631236,444 6% 02/15/290.01%36210UXJ7

GOVT NATL MORTG ASSN $270,480242,882 5% 11/15/390.01%3620A65B9

GOVT NATL MORTG ASSN $270,810233,557 6.5% 04/15/290.01%36210VV32

GOVT NATL MORTG ASSN $271,217230,909 7% 04/15/310.01%36212RLR7

GOVT NATL MORTG ASSN $271,997244,107 5% 09/15/330.01%36200J7D6

GOVT NATL MORTG ASSN $272,093234,664 6.5% 04/15/290.01%36210JTS7

GOVT NATL MORTG ASSN $273,462242,605 5.5% 10/15/390.01%3620A3UY8

GOVT NATL MORTG ASSN $275,029243,591 5.5% 04/15/330.01%36201TPW1

GOVT NATL MORTG ASSN $279,043233,002 7.5% 12/20/310.01%36202DQ46

GOVT NATL MORTG ASSN $283,026244,093 6.5% 01/15/290.01%36208QX76

GOVT NATL MORTG ASSN $285,335256,078 5% 10/15/330.01%36291AMA4

GOVT NATL MORTG ASSN $285,721250,399 6.5% 02/15/360.01%36292NGR5

GOVT NATL MORTG ASSN $286,041246,694 6.5% 05/15/290.01%36209VSB1

GOVT NATL MORTG ASSN $286,048244,454 7% 02/20/310.01%36202DLV1

GOVT NATL MORTG ASSN $288,019242,179 8% 10/15/250.01%36206FTY8

GOVT NATL MORTG ASSN $288,552259,038 5% 04/15/340.01%36291FAM0

GOVT NATL MORTG ASSN $288,832259,653 5% 10/15/350.01%36292AWX2

GOVT NATL MORTG ASSN $289,036247,872 7% 05/15/280.01%36208PQQ4

GOVT NATL MORTG ASSN $290,373257,181 5.5% 05/15/330.01%36202WL49

GOVT NATL MORTG ASSN $291,079265,114 4.5% 02/20/340.01%36202D3V1

GOVT NATL MORTG ASSN $294,036260,425 5.5% 01/15/330.01%36201SP94

GOVT NATL MORTG ASSN $295,224264,953 5% 09/15/330.01%36202WCV9

GOVT NATL MORTG ASSN $295,284246,309 8.5% 05/20/290.01%36225BEY0

GOVT NATL MORTG ASSN $297,129252,970 7% 10/15/310.01%36213JE92

GOVT NATL MORTG ASSN $297,441263,441 5.5% 01/15/330.01%36200KKS5

GOVT NATL MORTG ASSN $298,449249,084 7.5% 04/15/310.01%36212UZT1

GOVT NATL MORTG ASSN $300,925263,586 6% 07/15/360.01%36294PEJ8

GOVT NATL MORTG ASSN $303,958269,343 8.5% 10/15/170.01%36225AGY0

GOVT NATL MORTG ASSN $304,638254,403 7.5% 05/20/310.01%36202DM73

GOVT NATL MORTG ASSN $307,662269,794 6% 01/15/290.01%36210EKV0

GOVT NATL MORTG ASSN $310,088277,204 5% 09/15/330.01%36290N6K3

GOVT NATL MORTG ASSN $310,239274,928 5.5% 10/15/340.01%36211Q6E6

GOVT NATL MORTG ASSN $313,456273,881 6.5% 04/15/360.01%36201XQK7

Page 57 of 74



Portfolio Holdings for FTIF - Franklin U.S. Government Fund as of December 31, 2011

 Security Name Market Value
Shares/

Positions Held
Coupon

Rate
Maturity

 Date
% of 
TNA

Security 
Identifier

GOVT NATL MORTG ASSN $313,775282,076 5% 12/15/350.01%36200JJZ4

GOVT NATL MORTG ASSN $316,769269,456 7.5% 12/15/310.01%36225BQ92

GOVT NATL MORTG ASSN $320,921282,594 5.5% 05/15/330.01%36200KUM7

GOVT NATL MORTG ASSN $322,779289,764 5% 03/15/340.01%36291FAA6

GOVT NATL MORTG ASSN $323,001286,079 5.5% 03/15/330.01%36201SSE0

GOVT NATL MORTG ASSN $324,731286,256 5.5% 06/15/330.01%36201XXW3

GOVT NATL MORTG ASSN $326,651287,949 5.5% 07/15/330.01%36209GUD7

GOVT NATL MORTG ASSN $328,641288,013 6.5% 07/15/360.01%36292DTH5

GOVT NATL MORTG ASSN $330,593285,116 6.5% 06/15/320.01%36213UXU9

GOVT NATL MORTG ASSN $331,469293,405 5.5% 04/15/330.01%36225BXT0

GOVT NATL MORTG ASSN $334,447294,159 6% 05/20/340.01%36291F2U1

GOVT NATL MORTG ASSN $337,371282,979 7.5% 12/15/290.01%36209SF63

GOVT NATL MORTG ASSN $338,892304,144 5% 12/15/330.01%36213RTV9

GOVT NATL MORTG ASSN $339,348304,212 5% 09/15/330.01%36290NBL5

GOVT NATL MORTG ASSN $341,305294,356 6.5% 06/15/280.01%36208KAA7

GOVT NATL MORTG ASSN $342,430301,534 5.5% 12/15/320.01%36213FHQ9

GOVT NATL MORTG ASSN $342,445296,178 6.5% 03/15/280.01%36225AZL7

GOVT NATL MORTG ASSN $346,575306,958 5.5% 12/15/320.01%36213FJH7

GOVT NATL MORTG ASSN $349,295306,879 6% 01/15/320.01%36200QWS9

GOVT NATL MORTG ASSN $355,369312,215 6% 11/15/330.01%36225B2Y3

GOVT NATL MORTG ASSN $357,221305,563 7% 10/20/320.01%36202DUX7

GOVT NATL MORTG ASSN $361,606320,271 5.5% 04/15/350.01%36291XNJ4

GOVT NATL MORTG ASSN $362,125308,517 7% 07/15/320.01%36201VXW7

GOVT NATL MORTG ASSN $362,943325,912 5% 09/15/390.01%3620A5Q44

GOVT NATL MORTG ASSN $366,334320,880 6% 11/15/370.01%36295PUG5

GOVT NATL MORTG ASSN $368,798315,627 7% 12/20/300.01%36202DKX8

GOVT NATL MORTG ASSN $370,913328,514 5.5% 12/15/320.01%36200JQ52

GOVT NATL MORTG ASSN $375,239327,505 6.5% 09/15/360.01%36294SUM7

GOVT NATL MORTG ASSN $375,651332,496 5.5% 03/15/330.01%36200KNK9

GOVT NATL MORTG ASSN $383,613339,762 5.5% 12/15/320.02%36213FHW6

GOVT NATL MORTG ASSN $383,927344,754 5% 05/15/400.02%3620ALQM9

GOVT NATL MORTG ASSN $388,731344,295 5.5% 02/15/330.02%36201S6P9

GOVT NATL MORTG ASSN $389,406341,266 6.5% 07/15/360.02%36294N2K3
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GOVT NATL MORTG ASSN $391,458343,922 6% 02/15/330.02%36201LZ80

GOVT NATL MORTG ASSN $393,507348,719 5.5% 01/15/340.02%36200NBS9

GOVT NATL MORTG ASSN $393,531328,635 7.5% 04/20/310.02%36202DMT5

GOVT NATL MORTG ASSN $396,577355,913 5% 08/15/330.02%36290WKF8

GOVT NATL MORTG ASSN $396,838351,505 5.5% 09/20/340.02%36202EAK5

GOVT NATL MORTG ASSN $397,465348,797 6% 04/15/290.02%36210TZU3

GOVT NATL MORTG ASSN $398,150357,325 5% 07/15/330.02%36201VVP4

GOVT NATL MORTG ASSN $399,326354,267 5.5% 02/15/400.02%3620AQYH0

GOVT NATL MORTG ASSN $399,921354,206 5.5% 06/15/330.02%36213FVE0

GOVT NATL MORTG ASSN $403,722353,774 6% 11/15/280.02%36210HT93

GOVT NATL MORTG ASSN $405,022358,724 5.5% 07/15/330.02%36202SVU9

GOVT NATL MORTG ASSN $405,876359,481 5.5% 12/15/320.02%36201J5M7

GOVT NATL MORTG ASSN $410,517368,528 5% 03/15/340.02%36291GUP9

GOVT NATL MORTG ASSN $410,853354,336 6.5% 06/15/290.02%36211HUV1

GOVT NATL MORTG ASSN $414,999372,447 5% 08/15/330.02%36290RN82

GOVT NATL MORTG ASSN $415,380364,099 6% 12/15/360.02%36294XK47

GOVT NATL MORTG ASSN $415,511363,954 6% 02/15/370.02%36294XUF1

GOVT NATL MORTG ASSN $418,211375,329 5% 09/15/330.02%36202VGC9

GOVT NATL MORTG ASSN $423,237371,841 6% 02/15/330.02%36225BWZ7

GOVT NATL MORTG ASSN $424,623363,404 7% 02/20/300.02%36202DFX4

GOVT NATL MORTG ASSN $436,564387,433 5.5% 11/15/280.02%36209G3U9

GOVT NATL MORTG ASSN $436,670387,397 5.5% 10/15/390.02%3620AAJ82

GOVT NATL MORTG ASSN $449,483384,124 7% 04/20/310.02%36202DMS7

GOVT NATL MORTG ASSN $453,172390,265 8% 11/15/220.02%36225AMU1

GOVT NATL MORTG ASSN $455,346403,967 5.5% 10/15/390.02%36296X5X8

GOVT NATL MORTG ASSN $455,819409,196 5% 03/15/340.02%36200NGF2

GOVT NATL MORTG ASSN $456,520393,721 6.5% 06/15/310.02%36213DUF3

GOVT NATL MORTG ASSN $462,407406,255 6% 09/15/330.02%36290VSE5

GOVT NATL MORTG ASSN $463,962416,506 5% 02/15/340.02%36200NEV9

GOVT NATL MORTG ASSN $468,190409,201 6.5% 02/20/310.02%36202DLU3

GOVT NATL MORTG ASSN $472,202412,358 6.5% 09/15/360.02%36294U4J8

GOVT NATL MORTG ASSN $475,997417,233 6% 06/15/360.02%36292LH72

GOVT NATL MORTG ASSN $476,581428,436 5% 05/15/350.02%36211SEB9
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GOVT NATL MORTG ASSN $477,050428,136 5% 11/15/340.02%36291TNU8

GOVT NATL MORTG ASSN $477,800423,183 5.5% 12/15/320.02%36200FEQ7

GOVT NATL MORTG ASSN $491,330435,890 5.5% 12/15/390.02%3620A9YK1

GOVT NATL MORTG ASSN $494,234426,248 6.5% 12/15/310.02%36213UE48

GOVT NATL MORTG ASSN $496,034434,712 6.5% 01/15/360.02%36292K6Y7

GOVT NATL MORTG ASSN $497,950437,353 6% 04/15/290.02%36225BDT2

GOVT NATL MORTG ASSN $499,704436,744 6.5% 11/20/310.02%36202DQN4

GOVT NATL MORTG ASSN $500,001442,560 5.5% 06/15/330.02%36201U4E1

GOVT NATL MORTG ASSN $502,417438,984 6.5% 08/15/370.02%36290VLX0

GOVT NATL MORTG ASSN $505,149443,713 6% 07/15/290.02%36225BHZ4

GOVT NATL MORTG ASSN $506,383452,684 5% 07/15/330.02%36202XDW4

GOVT NATL MORTG ASSN $510,195452,752 5.5% 05/15/350.02%36200HVR2

GOVT NATL MORTG ASSN $510,452452,980 5.5% 01/15/350.02%36210ARN9

GOVT NATL MORTG ASSN $511,919459,430 5% 08/15/330.02%36290N5G3

GOVT NATL MORTG ASSN $512,862460,275 5% 09/15/330.02%36212WRF6

GOVT NATL MORTG ASSN $517,854465,016 5% 11/15/390.02%3620A64Z7

GOVT NATL MORTG ASSN $520,874461,184 5.5% 12/15/330.02%36225B2W7

GOVT NATL MORTG ASSN $522,255469,495 5% 05/15/350.02%36200AYX1

GOVT NATL MORTG ASSN $527,060454,558 6.5% 05/15/310.02%36225BND6

GOVT NATL MORTG ASSN $529,233475,234 5% 01/15/400.02%3620A9L33

GOVT NATL MORTG ASSN $529,953463,182 6.5% 04/20/310.02%36202DMR9

GOVT NATL MORTG ASSN $530,709450,922 8% 12/20/280.02%36225BD21

GOVT NATL MORTG ASSN $531,819464,813 6.5% 03/20/310.02%36202DMA6

GOVT NATL MORTG ASSN $535,695458,438 7% 06/15/310.02%36225BNR5

GOVT NATL MORTG ASSN $537,496448,376 8% 11/20/260.02%36202CSM6

GOVT NATL MORTG ASSN $539,758478,323 5.5% 12/15/340.02%36291RRT1

GOVT NATL MORTG ASSN $539,998479,200 5.5% 08/15/350.02%36213CU57

GOVT NATL MORTG ASSN $544,016481,830 5.5% 12/15/330.02%36200M6H1

GOVT NATL MORTG ASSN $547,631485,839 5.5% 02/15/400.02%3620AQYW7

GOVT NATL MORTG ASSN $548,591483,074 5.5% 04/15/330.02%36209GTX5

GOVT NATL MORTG ASSN $557,841474,935 7% 06/15/310.02%36209YLN6

GOVT NATL MORTG ASSN $558,197487,189 6.5% 08/15/360.02%36294STX5

GOVT NATL MORTG ASSN $561,822511,403 4.5% 05/20/340.02%36241KDB1
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GOVT NATL MORTG ASSN $576,302517,065 5% 12/15/390.02%3620A7B61

GOVT NATL MORTG ASSN $581,625509,457 6% 06/15/330.02%36290RP49

GOVT NATL MORTG ASSN $598,522511,492 7% 01/20/310.02%36202DLF6

GOVT NATL MORTG ASSN $606,632523,184 6.5% 10/15/320.02%36200B3G0

GOVT NATL MORTG ASSN $608,747539,161 5.5% 06/15/330.02%36202VU66

GOVT NATL MORTG ASSN $611,312556,101 4.5% 04/15/410.02%3620ASD71

GOVT NATL MORTG ASSN $616,283553,274 5% 10/15/330.02%36291AMU0

GOVT NATL MORTG ASSN $618,713555,273 5% 12/15/330.02%36202UD34

GOVT NATL MORTG ASSN $623,474559,389 5% 05/15/400.02%3620AKPW0

GOVT NATL MORTG ASSN $627,913550,002 6% 02/15/360.02%36292KQH2

GOVT NATL MORTG ASSN $628,044556,561 5.5% 06/15/350.02%36291X5S4

GOVT NATL MORTG ASSN $629,614550,122 6.5% 08/15/340.03%36200NZU8

GOVT NATL MORTG ASSN $631,410566,986 5% 10/15/390.03%36297FYG1

GOVT NATL MORTG ASSN $641,370568,055 5.5% 05/15/330.03%36202XYP6

GOVT NATL MORTG ASSN $651,485569,231 6.5% 06/15/360.03%36294PDU4

GOVT NATL MORTG ASSN $673,394604,178 5% 12/15/390.03%3620A7B53

GOVT NATL MORTG ASSN $678,169597,177 5.5% 05/15/330.03%36201NQ60

GOVT NATL MORTG ASSN $689,821618,916 5% 08/15/350.03%36290XA75

GOVT NATL MORTG ASSN $692,175613,613 5.5% 06/20/350.03%36202ED55

GOVT NATL MORTG ASSN $699,151630,114 5% 04/15/360.03%36292JLY3

GOVT NATL MORTG ASSN $705,332633,188 5% 04/15/340.03%36291HUB8

GOVT NATL MORTG ASSN $711,516594,077 7.5% 10/20/310.03%36202DQD6

GOVT NATL MORTG ASSN $715,223617,883 6.5% 06/15/310.03%36225BNQ7

GOVT NATL MORTG ASSN $717,246644,064 5% 05/15/400.03%3620AKS31

GOVT NATL MORTG ASSN $726,578635,034 6% 02/15/340.03%36290STX9

GOVT NATL MORTG ASSN $728,173654,611 5% 11/15/350.03%36213CYY0

GOVT NATL MORTG ASSN $732,648645,629 6% 06/15/360.03%36294PY31

GOVT NATL MORTG ASSN $732,807681,899 4% 11/15/400.03%3620AVWE8

GOVT NATL MORTG ASSN $741,255649,280 6% 10/15/370.03%36292DWB4

GOVT NATL MORTG ASSN $742,299676,085 4.5% 10/20/340.03%36202EAX7

GOVT NATL MORTG ASSN $743,667677,331 4.5% 08/20/340.03%36202D7F2

GOVT NATL MORTG ASSN $758,753682,101 5% 08/15/350.03%36291XXK0

GOVT NATL MORTG ASSN $760,962668,923 6% 01/15/380.03%36295KBQ5
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GOVT NATL MORTG ASSN $767,254641,173 9% 03/15/250.03%36225ACR9

GOVT NATL MORTG ASSN $771,052677,420 6% 05/15/330.03%36213FSY0

GOVT NATL MORTG ASSN $772,171693,190 5% 04/15/340.03%36200NRN3

GOVT NATL MORTG ASSN $783,105713,251 4.5% 04/20/340.03%36202D5B3

GOVT NATL MORTG ASSN $795,322695,116 6% 01/15/330.03%36213TGS6

GOVT NATL MORTG ASSN $811,195719,125 5.5% 10/20/350.03%36202EFP9

GOVT NATL MORTG ASSN $821,205737,416 5% 05/15/400.03%3620AXZL5

GOVT NATL MORTG ASSN $830,487725,851 6% 10/15/330.03%36290SLC3

GOVT NATL MORTG ASSN $846,882746,912 6% 09/15/370.03%36205FHZ9

GOVT NATL MORTG ASSN $846,920730,418 6.5% 09/15/320.03%36225BVH8

GOVT NATL MORTG ASSN $846,979730,469 6.5% 11/15/320.03%36225BVS4

GOVT NATL MORTG ASSN $848,532772,842 4.5% 05/20/340.03%36202D5P2

GOVT NATL MORTG ASSN $849,821744,376 6% 11/15/350.03%36292JQH5

GOVT NATL MORTG ASSN $851,950754,564 5.5% 03/15/330.03%36201VU75

GOVT NATL MORTG ASSN $855,292737,638 6.5% 01/15/330.03%36225BXY9

GOVT NATL MORTG ASSN $857,331739,397 6.5% 10/15/310.03%36225BPZ5

GOVT NATL MORTG ASSN $860,344762,421 5.5% 11/15/340.03%36291SQD5

GOVT NATL MORTG ASSN $866,109768,594 5.5% 05/15/350.03%36212UPK1

GOVT NATL MORTG ASSN $867,851768,647 5.5% 01/15/330.03%36200K3Y1

GOVT NATL MORTG ASSN $869,908780,931 5% 04/15/340.03%36200NKK6

GOVT NATL MORTG ASSN $875,854772,678 6% 02/15/380.03%36295XAB1

GOVT NATL MORTG ASSN $877,373777,081 5.5% 06/15/330.03%36202XWW3

GOVT NATL MORTG ASSN $878,868750,136 8% 12/15/240.03%36225ATU4

GOVT NATL MORTG ASSN $891,710800,727 5% 04/15/400.04%3620ALN59

GOVT NATL MORTG ASSN $895,123792,802 5.5% 05/15/330.04%36202WMG1

GOVT NATL MORTG ASSN $905,335790,168 6.5% 09/15/360.04%36294SCZ8

GOVT NATL MORTG ASSN $908,852796,649 6% 12/15/370.04%36295PVY5

GOVT NATL MORTG ASSN $914,605810,057 5.5% 06/15/330.04%36201L2T0

GOVT NATL MORTG ASSN $916,432811,151 5.5% 04/15/330.04%36225BXS2

GOVT NATL MORTG ASSN $916,813812,012 5.5% 03/15/330.04%36202SDW5

GOVT NATL MORTG ASSN $931,993836,665 5% 11/15/340.04%36291T3X4

GOVT NATL MORTG ASSN $955,291841,828 6% 03/15/360.04%36292NHW3

GOVT NATL MORTG ASSN $961,636842,662 6% 12/15/320.04%36200DKL6
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GOVT NATL MORTG ASSN $964,443847,327 6% 12/15/330.04%36291D5H2

GOVT NATL MORTG ASSN $970,390863,769 5.5% 01/15/390.04%36296ULZ1

GOVT NATL MORTG ASSN $975,231856,804 6% 01/15/330.04%36200KKD8

GOVT NATL MORTG ASSN $982,454881,717 5% 10/15/330.04%36290R5S8

GOVT NATL MORTG ASSN $984,715842,958 7% 05/20/320.04%36202DS51

GOVT NATL MORTG ASSN $994,101870,753 6% 09/15/360.04%36294SC39

GOVT NATL MORTG ASSN $1,003,673887,568 6% 03/20/380.04%36202ERU5

GOVT NATL MORTG ASSN $1,004,390879,765 6% 06/15/370.04%36295GNC2

GOVT NATL MORTG ASSN $1,011,128864,528 7% 07/15/310.04%36225BPC6

GOVT NATL MORTG ASSN $1,013,569911,175 5% 08/15/350.04%36200A3J6

GOVT NATL MORTG ASSN $1,015,668896,021 6% 02/15/380.04%36295YG64

GOVT NATL MORTG ASSN $1,024,658902,136 6% 11/20/340.04%36202EBF5

GOVT NATL MORTG ASSN $1,026,404910,841 5.5% 06/15/350.04%36291XXE4

GOVT NATL MORTG ASSN $1,032,075909,492 6% 11/15/360.04%36294QD40

GOVT NATL MORTG ASSN $1,042,690913,313 6% 12/15/370.04%36295PRD6

GOVT NATL MORTG ASSN $1,043,490914,014 6% 07/15/370.04%36295GNX6

GOVT NATL MORTG ASSN $1,044,167912,334 6.5% 10/15/370.04%36295J4X1

GOVT NATL MORTG ASSN $1,061,701935,600 6% 02/15/380.04%36295LDY4

GOVT NATL MORTG ASSN $1,069,850947,556 5.5% 03/15/330.04%36209GTR8

GOVT NATL MORTG ASSN $1,070,995938,774 6% 11/15/370.04%36295PUU4

GOVT NATL MORTG ASSN $1,071,679997,229 4% 09/15/410.04%36209FTR0

GOVT NATL MORTG ASSN $1,073,520950,602 5.5% 02/15/340.04%36225B3Q9

GOVT NATL MORTG ASSN $1,076,431945,716 6% 11/15/330.04%36291AU49

GOVT NATL MORTG ASSN $1,080,020969,552 5% 01/15/340.04%36200NCG4

GOVT NATL MORTG ASSN $1,084,048952,407 6% 08/15/330.04%36201FBY2

GOVT NATL MORTG ASSN $1,088,001965,235 5.5% 11/15/390.04%3620A9WK3

GOVT NATL MORTG ASSN $1,088,892956,663 6% 07/15/340.04%36225B6M5

GOVT NATL MORTG ASSN $1,095,250962,249 6% 02/15/330.04%36202SB49

GOVT NATL MORTG ASSN $1,097,983962,430 6% 11/15/370.04%36295SPJ9

GOVT NATL MORTG ASSN $1,098,011972,498 5.5% 03/15/330.04%36201QQ89

GOVT NATL MORTG ASSN $1,102,1821,006,358 4.5% 05/15/400.04%3620AXZS0

GOVT NATL MORTG ASSN $1,102,271968,417 6% 11/15/320.04%36201MSM5

GOVT NATL MORTG ASSN $1,110,451997,150 5% 03/15/400.04%3620AKPS9
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GOVT NATL MORTG ASSN $1,112,364977,285 6% 10/15/330.04%36291BPL5

GOVT NATL MORTG ASSN $1,118,973983,091 6% 11/15/330.04%36290YVQ8

GOVT NATL MORTG ASSN $1,120,801978,225 6.5% 08/15/360.04%36294SB71

GOVT NATL MORTG ASSN $1,122,3011,020,941 4.5% 04/15/410.04%3620ASEX3

GOVT NATL MORTG ASSN $1,172,3271,068,666 4.5% 07/20/340.05%36202D6S5

GOVT NATL MORTG ASSN $1,174,3731,028,657 6% 10/15/370.05%36295LN49

GOVT NATL MORTG ASSN $1,182,2081,035,520 6% 06/15/360.05%36294PC68

GOVT NATL MORTG ASSN $1,190,2871,026,552 6.5% 08/15/320.05%36201VZY1

GOVT NATL MORTG ASSN $1,195,8931,047,507 6% 06/15/370.05%36295JKS4

GOVT NATL MORTG ASSN $1,205,1311,067,373 5.5% 07/15/330.05%36200TT65

GOVT NATL MORTG ASSN $1,220,4531,065,200 6.5% 09/15/360.05%36290VH56

GOVT NATL MORTG ASSN $1,226,6571,088,547 5.5% 03/15/350.05%36291WGB1

GOVT NATL MORTG ASSN $1,266,1011,114,710 6% 04/20/350.05%36202EDG1

GOVT NATL MORTG ASSN $1,271,2931,141,581 5% 11/15/390.05%3620A83R2

GOVT NATL MORTG ASSN $1,280,5521,149,895 5% 05/15/400.05%3620ALQL1

GOVT NATL MORTG ASSN $1,283,7241,136,983 5.5% 03/15/330.05%36200JUT5

GOVT NATL MORTG ASSN $1,286,3061,130,104 6% 01/15/320.05%36200RYP1

GOVT NATL MORTG ASSN $1,291,1271,143,539 5.5% 10/15/330.05%36205XD50

GOVT NATL MORTG ASSN $1,299,2441,168,122 5% 03/20/360.05%36202EHE2

GOVT NATL MORTG ASSN $1,325,5571,163,434 6% 04/15/370.05%36241KL22

GOVT NATL MORTG ASSN $1,331,0601,199,626 5% 04/15/360.05%36292LCY8

GOVT NATL MORTG ASSN $1,331,6381,181,479 5.5% 08/20/360.05%36202EKA6

GOVT NATL MORTG ASSN $1,334,1461,198,021 5% 12/15/390.05%3620A7BZ7

GOVT NATL MORTG ASSN $1,360,7581,221,918 5% 12/15/390.05%3620A7BY0

GOVT NATL MORTG ASSN $1,385,5701,242,107 5% 07/15/330.06%36290RQ55

GOVT NATL MORTG ASSN $1,392,9811,252,400 5% 11/20/350.06%36202EF20

GOVT NATL MORTG ASSN $1,406,9571,246,128 5.5% 02/15/330.06%36200KMN4

GOVT NATL MORTG ASSN $1,431,6431,254,005 6% 07/15/370.06%36295JPB6

GOVT NATL MORTG ASSN $1,441,3071,263,369 6% 05/15/360.06%36294PBL6

GOVT NATL MORTG ASSN $1,446,4301,273,476 6% 06/20/350.06%36202ED63

GOVT NATL MORTG ASSN $1,453,3271,268,450 6.5% 09/15/360.06%36294SUT2

GOVT NATL MORTG ASSN $1,461,1121,299,127 5.5% 06/15/360.06%36292LK52

GOVT NATL MORTG ASSN $1,473,9401,305,563 5.5% 10/20/340.06%36202EAZ2
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GOVT NATL MORTG ASSN $1,497,6241,331,591 5.5% 06/15/360.06%36292LEW0

GOVT NATL MORTG ASSN $1,502,9731,354,564 5% 03/15/360.06%36200JL81

GOVT NATL MORTG ASSN $1,543,2441,411,490 4.5% 08/15/400.06%3620A9N72

GOVT NATL MORTG ASSN $1,549,3481,392,829 5% 08/15/350.06%36291YNZ6

GOVT NATL MORTG ASSN $1,555,8871,378,034 5.5% 05/15/330.06%36202U6S7

GOVT NATL MORTG ASSN $1,568,9461,389,601 5.5% 03/15/330.06%36200ALC1

GOVT NATL MORTG ASSN $1,576,3881,380,790 6% 06/15/360.06%36292LET7

GOVT NATL MORTG ASSN $1,576,6051,377,285 6.5% 04/20/340.06%36290SVT5

GOVT NATL MORTG ASSN $1,596,1661,413,709 5.5% 05/15/330.06%36290QH40

GOVT NATL MORTG ASSN $1,600,3001,417,370 5.5% 09/15/330.06%36290WLT7

GOVT NATL MORTG ASSN $1,606,2211,417,006 6% 02/15/380.06%36291CHH1

GOVT NATL MORTG ASSN $1,610,2391,411,600 6.5% 07/20/380.06%36202EUV9

GOVT NATL MORTG ASSN $1,612,2181,412,175 6% 11/15/370.06%36295PQJ4

GOVT NATL MORTG ASSN $1,615,4531,452,255 5% 05/15/350.06%36292CHY3

GOVT NATL MORTG ASSN $1,621,2521,420,088 6% 06/15/370.06%36212HD23

GOVT NATL MORTG ASSN $1,622,7951,435,069 6% 10/20/380.06%36202EW54

GOVT NATL MORTG ASSN $1,646,2451,477,033 5% 08/15/330.07%36201U6S8

GOVT NATL MORTG ASSN $1,652,5931,463,686 5.5% 06/15/330.07%36202XYV3

GOVT NATL MORTG ASSN $1,695,3101,524,045 5% 09/15/350.07%36292EU32

GOVT NATL MORTG ASSN $1,698,0541,488,134 6.5% 08/15/360.07%36294TYG4

GOVT NATL MORTG ASSN $1,709,2931,519,793 5.5% 02/15/360.07%36292KG42

GOVT NATL MORTG ASSN $1,716,2941,541,177 5% 03/15/400.07%3620ARE80

GOVT NATL MORTG ASSN $1,727,6211,550,478 5% 11/15/330.07%36202XH34

GOVT NATL MORTG ASSN $1,732,8161,534,739 5.5% 05/15/330.07%36290NZ47

GOVT NATL MORTG ASSN $1,750,7511,536,884 6% 07/15/370.07%36200FBD9

GOVT NATL MORTG ASSN $1,756,7781,604,043 4.5% 08/15/400.07%36296YKB7

GOVT NATL MORTG ASSN $1,765,7731,551,348 6% 12/15/330.07%36290SQK0

GOVT NATL MORTG ASSN $1,796,5481,586,531 6% 10/20/370.07%36202EPY9

GOVT NATL MORTG ASSN $1,839,7441,607,948 6% 10/15/330.07%36290R6B4

GOVT NATL MORTG ASSN $1,851,0281,639,438 5.5% 06/15/330.07%36202WXY0

GOVT NATL MORTG ASSN $1,853,3601,641,503 5.5% 03/15/330.07%36201YBZ8

GOVT NATL MORTG ASSN $1,873,9481,659,876 5.5% 05/20/340.07%36202D5R8

GOVT NATL MORTG ASSN $1,913,1201,694,433 5.5% 05/15/330.08%36202XYF8
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GOVT NATL MORTG ASSN $1,914,6541,721,230 5% 04/15/350.08%36211SCZ8

GOVT NATL MORTG ASSN $1,939,5071,741,128 5% 04/15/340.08%36200NJ69

GOVT NATL MORTG ASSN $1,982,0101,746,601 6% 07/15/360.08%36294PZ55

GOVT NATL MORTG ASSN $1,983,9871,781,558 5% 09/15/390.08%3620A5Q36

GOVT NATL MORTG ASSN $1,984,2641,846,417 4% 10/15/410.08%36201DWJ7

GOVT NATL MORTG ASSN $1,988,8521,768,360 5.5% 02/15/360.08%36200NJA0

GOVT NATL MORTG ASSN $1,991,2251,749,422 6% 06/15/320.08%36201QFN8

GOVT NATL MORTG ASSN $2,018,2431,882,415 4% 05/20/400.08%36202FGC4

GOVT NATL MORTG ASSN $2,082,1961,833,221 6% 06/20/340.08%36202D6F3

GOVT NATL MORTG ASSN $2,097,4141,860,750 5.5% 10/15/390.08%3620AAJ58

GOVT NATL MORTG ASSN $2,145,4771,879,267 6% 12/15/370.09%36295J7E0

GOVT NATL MORTG ASSN $2,155,5951,916,617 5.5% 05/15/360.09%36292H4L4

GOVT NATL MORTG ASSN $2,162,8161,944,541 5% 02/20/360.09%36202EG29

GOVT NATL MORTG ASSN $2,162,9491,941,715 5% 03/15/340.09%36200NH46

GOVT NATL MORTG ASSN $2,176,1051,924,373 6% 07/20/380.09%36202EUU1

GOVT NATL MORTG ASSN $2,192,8051,994,762 4.5% 04/15/410.09%3620ASDT3

GOVT NATL MORTG ASSN $2,220,2521,944,764 6% 12/15/370.09%36295SCZ7

GOVT NATL MORTG ASSN $2,261,5791,980,963 6% 01/15/380.09%36295SD52

GOVT NATL MORTG ASSN $2,285,4751,997,520 6.5% 12/20/310.09%36202DQ20

GOVT NATL MORTG ASSN $2,303,8462,068,781 5% 10/15/390.09%3620ADPR7

GOVT NATL MORTG ASSN $2,310,6142,032,270 6% 03/20/340.09%36291FVN5

GOVT NATL MORTG ASSN $2,323,5352,085,876 5% 03/15/340.09%36290SVB4

GOVT NATL MORTG ASSN $2,342,2012,051,581 6% 06/15/360.09%36292LJG0

GOVT NATL MORTG ASSN $2,351,7572,052,592 6.5% 09/15/360.09%36294SDC8

GOVT NATL MORTG ASSN $2,405,0652,119,409 6% 08/15/360.10%36294TZB4

GOVT NATL MORTG ASSN $2,422,8532,076,966 7% 07/20/320.10%36225BV39

GOVT NATL MORTG ASSN $2,432,3242,229,126 4.5% 02/15/400.10%3620AGRM9

GOVT NATL MORTG ASSN $2,448,1402,168,294 5.5% 03/15/330.10%36200KQA8

GOVT NATL MORTG ASSN $2,449,5732,160,415 6% 11/15/370.10%36290UKB1

GOVT NATL MORTG ASSN $2,450,6372,170,506 5.5% 02/15/330.10%36200K7H4

GOVT NATL MORTG ASSN $2,471,2402,161,379 6% 07/20/390.10%36202E7K9

GOVT NATL MORTG ASSN $2,477,1372,164,384 6.5% 07/15/380.10%36295QGB0

GOVT NATL MORTG ASSN $2,520,1022,220,782 6% 10/15/360.10%36290VJW5
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GOVT NATL MORTG ASSN $2,535,7992,277,067 5% 05/15/400.10%3620AWFL9

GOVT NATL MORTG ASSN $2,562,8282,278,702 5.5% 04/15/360.10%36292LGM0

GOVT NATL MORTG ASSN $2,608,3702,294,158 6% 03/20/340.10%36200NDF5

GOVT NATL MORTG ASSN $2,642,6962,321,782 6% 10/15/330.11%36291ASL4

GOVT NATL MORTG ASSN $2,651,7862,348,661 5.5% 02/15/330.11%36201KCU8

GOVT NATL MORTG ASSN $2,688,4542,390,401 5.5% 03/15/360.11%36292DRK0

GOVT NATL MORTG ASSN $2,697,8132,377,844 6% 01/20/360.11%36202EGR4

GOVT NATL MORTG ASSN $2,703,9812,516,136 4% 10/15/400.11%36241LP42

GOVT NATL MORTG ASSN $2,728,2972,425,826 5.5% 08/15/360.11%36294QAW1

GOVT NATL MORTG ASSN $2,748,8892,444,135 5.5% 04/15/360.11%36292L4W1

GOVT NATL MORTG ASSN $2,817,5432,497,752 5.5% 08/20/350.11%36202EEV7

GOVT NATL MORTG ASSN $2,860,2782,543,176 5.5% 04/15/360.11%36292NKQ2

GOVT NATL MORTG ASSN $2,881,1502,523,658 6% 03/15/360.11%36292NHX1

GOVT NATL MORTG ASSN $2,882,0262,524,425 6% 12/15/370.11%36295PRR5

GOVT NATL MORTG ASSN $2,886,4482,591,939 5% 10/15/390.11%3620A9TU5

GOVT NATL MORTG ASSN $2,940,1892,592,902 6% 04/20/360.12%36202EHT9

GOVT NATL MORTG ASSN $2,946,6582,598,822 6% 06/15/370.12%36295FJM7

GOVT NATL MORTG ASSN $2,967,1792,628,002 5.5% 03/15/330.12%36200EA50

GOVT NATL MORTG ASSN $2,977,3582,708,459 4.5% 03/15/400.12%3620ARE56

GOVT NATL MORTG ASSN $2,981,2182,627,637 6% 02/20/360.12%36202EG52

GOVT NATL MORTG ASSN $2,987,7942,481,334 7.5% 08/15/330.12%36241KWF1

GOVT NATL MORTG ASSN $2,994,7042,652,381 5.5% 05/15/330.12%36202VUA7

GOVT NATL MORTG ASSN $3,025,3972,657,020 6% 08/15/320.12%36225BUG1

GOVT NATL MORTG ASSN $3,080,8712,866,843 4% 11/15/400.12%3620AMP48

GOVT NATL MORTG ASSN $3,118,5542,772,818 5.5% 02/15/360.12%36292LRW6

GOVT NATL MORTG ASSN $3,139,1602,793,468 5.5% 01/15/370.12%36294QE80

GOVT NATL MORTG ASSN $3,166,4072,946,437 4% 07/15/410.13%3620ASPY9

GOVT NATL MORTG ASSN $3,191,4512,795,457 6% 09/15/360.13%36292LFS8

GOVT NATL MORTG ASSN $3,192,2932,970,525 4% 09/15/410.13%36176FR34

GOVT NATL MORTG ASSN $3,221,7442,853,468 5.5% 10/15/330.13%36200MWX7

GOVT NATL MORTG ASSN $3,270,5352,936,837 5% 06/15/400.13%3620C0XV5

GOVT NATL MORTG ASSN $3,334,5012,929,578 6% 10/15/320.13%36200B3E5

GOVT NATL MORTG ASSN $3,413,3963,063,402 5% 08/15/330.14%36200MTE3
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GOVT NATL MORTG ASSN $3,534,2333,095,707 6% 04/15/360.14%36292NLB4

GOVT NATL MORTG ASSN $3,548,3193,186,278 5% 12/15/390.14%3620AAND6

GOVT NATL MORTG ASSN $3,560,2753,262,846 4.5% 07/15/400.14%3620ALZF4

GOVT NATL MORTG ASSN $3,587,0173,263,057 4.5% 04/15/410.14%3620ASEH8

GOVT NATL MORTG ASSN $3,590,0903,281,993 4.5% 04/20/400.14%36202FFT8

GOVT NATL MORTG ASSN $3,642,7433,275,112 5% 10/20/350.14%36202EFM6

GOVT NATL MORTG ASSN $3,657,4853,403,400 4% 12/15/400.15%3620ARVR9

GOVT NATL MORTG ASSN $3,735,1583,308,194 5.5% 05/15/330.15%36202XYD3

GOVT NATL MORTG ASSN $3,783,7353,397,674 5% 11/15/390.15%3620A9WJ6

GOVT NATL MORTG ASSN $3,791,7903,363,939 5.5% 10/15/390.15%3620A9TV3

GOVT NATL MORTG ASSN $3,849,1903,364,217 6.5% 06/20/310.15%36202DNL1

GOVT NATL MORTG ASSN $3,876,3353,545,394 4.5% 04/15/390.15%36296UVA5

GOVT NATL MORTG ASSN $3,907,8873,509,159 5% 05/15/400.16%3620ARDH1

GOVT NATL MORTG ASSN $3,924,1873,481,397 5.5% 10/15/390.16%3620A9PN5

GOVT NATL MORTG ASSN $3,930,3633,657,321 4% 10/15/410.16%3620A54L0

GOVT NATL MORTG ASSN $4,005,3103,596,642 5% 12/15/390.16%36297H6D5

GOVT NATL MORTG ASSN $4,035,9453,624,151 5% 11/15/390.16%3620A83Q4

GOVT NATL MORTG ASSN $4,083,5023,714,702 4.5% 04/15/410.16%3620AM2U5

GOVT NATL MORTG ASSN $4,145,7453,720,660 5% 08/15/330.16%36200J6V7

GOVT NATL MORTG ASSN $4,163,3103,693,846 5.5% 06/20/360.17%36202EJH3

GOVT NATL MORTG ASSN $4,244,2183,742,986 6% 09/20/340.17%36202EAL3

GOVT NATL MORTG ASSN $4,313,4734,013,817 4% 09/15/410.17%36176C2C8

GOVT NATL MORTG ASSN $4,395,0143,946,583 5% 05/15/400.17%3620AQPK3

GOVT NATL MORTG ASSN $4,466,5574,093,417 4.5% 04/15/400.18%36295WJC2

GOVT NATL MORTG ASSN $4,549,4984,244,554 4% 10/20/400.18%36202FLN4

GOVT NATL MORTG ASSN $4,643,8654,113,368 5.5% 11/20/340.18%36202EBE8

GOVT NATL MORTG ASSN $4,670,6984,116,740 6% 03/20/360.19%36202EHG7

GOVT NATL MORTG ASSN $4,771,2754,225,873 5.5% 12/15/320.19%36200KHR1

GOVT NATL MORTG ASSN $4,784,3824,301,052 5% 11/15/350.19%36292FJL2

GOVT NATL MORTG ASSN $4,928,9854,423,590 5% 12/15/330.20%36200M6G3

GOVT NATL MORTG ASSN $4,948,4974,334,490 6% 01/15/360.20%36292KM52

GOVT NATL MORTG ASSN $5,012,0884,576,335 4.5% 07/15/390.20%36297FRG9

GOVT NATL MORTG ASSN $5,041,7624,527,343 5% 12/15/390.20%3620AAM96
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GOVT NATL MORTG ASSN $5,050,7034,498,636 5.5% 06/20/380.20%36202ET25

GOVT NATL MORTG ASSN $5,108,0634,510,929 6% 08/20/370.20%36202EPA1

GOVT NATL MORTG ASSN $5,270,6584,820,678 4.5% 11/15/390.21%3620AFYB7

GOVT NATL MORTG ASSN $5,283,8424,832,736 4.5% 07/15/390.21%3620A6CT2

GOVT NATL MORTG ASSN $5,326,2564,669,210 6.5% 09/20/380.21%36202EWF2

GOVT NATL MORTG ASSN $5,421,5105,044,878 4% 03/15/410.22%36241LTY2

GOVT NATL MORTG ASSN $5,425,8285,044,496 4% 09/15/410.22%36176PZ33

GOVT NATL MORTG ASSN $5,535,8154,970,986 5% 12/15/390.22%3620AHFA6

GOVT NATL MORTG ASSN $5,667,3945,273,681 4% 09/15/410.23%36176QEN0

GOVT NATL MORTG ASSN $5,668,9275,275,108 4% 10/15/410.23%3620AS2X6

GOVT NATL MORTG ASSN $5,678,9055,284,393 4% 09/15/410.23%3620ASXT1

GOVT NATL MORTG ASSN $5,749,9805,163,301 5% 01/15/400.23%3620A93J8

GOVT NATL MORTG ASSN $6,146,9955,444,336 5.5% 03/15/330.24%36200MCX9

GOVT NATL MORTG ASSN $6,215,1655,528,814 5.5% 12/15/380.25%36241KXY9

GOVT NATL MORTG ASSN $6,226,2765,523,982 5.5% 12/15/360.25%36241KLL0

GOVT NATL MORTG ASSN $6,338,1115,568,447 6% 10/15/330.25%36200MYK3

GOVT NATL MORTG ASSN $6,476,2475,708,145 6% 11/20/350.26%36202EF46

GOVT NATL MORTG ASSN $6,503,0125,760,134 5.5% 01/20/350.26%36202ECA5

GOVT NATL MORTG ASSN $6,709,0236,132,738 4.5% 03/15/400.27%3620ARFJ5

GOVT NATL MORTG ASSN $6,829,4456,246,384 4.5% 06/15/390.27%36291GH41

GOVT NATL MORTG ASSN $6,914,2776,211,243 5% 11/20/330.28%36202D2D2

GOVT NATL MORTG ASSN $7,003,5126,516,980 4% 07/15/410.28%3620C4EX4

GOVT NATL MORTG ASSN $7,014,7016,527,390 4% 09/15/410.28%3620AAQZ4

GOVT NATL MORTG ASSN $7,096,4546,490,598 4.5% 12/15/390.28%3620A9ZA2

GOVT NATL MORTG ASSN $7,358,3566,605,718 5% 04/15/340.29%36200NRJ2

GOVT NATL MORTG ASSN $7,406,5096,774,182 4.5% 05/15/390.29%36296UXC9

GOVT NATL MORTG ASSN $7,466,7036,545,612 6.5% 10/20/380.30%36202EW62

GOVT NATL MORTG ASSN $7,500,6586,979,588 4% 09/15/410.30%36176PQS8

GOVT NATL MORTG ASSN $7,660,1686,785,101 5.5% 02/20/350.30%36202ECP2

GOVT NATL MORTG ASSN $7,813,6707,056,826 5% 05/20/400.31%36202FGE0

GOVT NATL MORTG ASSN $8,094,6817,169,978 5.5% 06/20/340.32%36202D6E6

GOVT NATL MORTG ASSN $8,157,9017,325,537 5% 11/15/390.32%36296X6M1

GOVT NATL MORTG ASSN $8,214,1647,512,883 4.5% 01/15/390.33%36296UDF4
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GOVT NATL MORTG ASSN $8,276,5127,433,437 5% 09/15/360.33%36241KK31

GOVT NATL MORTG ASSN $8,313,2467,464,683 5% 12/15/350.33%36241KGZ5

GOVT NATL MORTG ASSN $8,406,8147,822,794 4% 09/15/410.33%36176A5J4

GOVT NATL MORTG ASSN $8,430,9487,422,834 6% 07/20/350.34%36202EEJ4

GOVT NATL MORTG ASSN $8,874,8848,133,468 4.5% 07/15/400.35%3620ATXJ1

GOVT NATL MORTG ASSN $9,023,8738,006,320 5.5% 04/20/360.36%36202EHS1

GOVT NATL MORTG ASSN $9,163,4548,228,492 5% 01/15/400.36%3620A93Z2

GOVT NATL MORTG ASSN $9,280,6588,187,386 6% 11/15/380.37%36296DNA2

GOVT NATL MORTG ASSN $9,321,9888,526,127 4.5% 02/15/390.37%36296UQJ2

GOVT NATL MORTG ASSN $9,340,3148,387,307 5% 12/15/390.37%36296YAW2

GOVT NATL MORTG ASSN $9,363,2828,563,896 4.5% 12/15/390.37%3620A9ZK0

GOVT NATL MORTG ASSN $9,405,1328,337,652 5.5% 05/20/350.37%36202EDQ9

GOVT NATL MORTG ASSN $9,540,0328,413,885 6% 03/15/370.38%36290T5F2

GOVT NATL MORTG ASSN $9,548,4908,718,340 4.5% 08/15/390.38%36297FTW2

GOVT NATL MORTG ASSN $9,604,3958,619,606 5% 11/15/330.38%36200M2X0

GOVT NATL MORTG ASSN $9,619,3978,577,739 5% 03/15/380.38%36295RVH8

GOVT NATL MORTG ASSN $9,622,2008,800,709 4.5% 08/15/400.38%3620A9MM0

GOVT NATL MORTG ASSN $9,693,8028,593,557 5.5% 02/20/360.39%36202EG45

GOVT NATL MORTG ASSN $10,346,7929,482,412 4.5% 05/15/400.41%3620AJLZ0

GOVT NATL MORTG ASSN $10,372,2609,479,418 4.5% 10/20/390.41%36202FB39

GOVT NATL MORTG ASSN $10,554,2129,653,151 4.5% 11/15/390.42%3620AAMB1

GOVT NATL MORTG ASSN $10,588,3189,852,749 4% 09/15/410.42%3620AEFK1

GOVT NATL MORTG ASSN $10,591,1249,514,233 5% 10/20/330.42%36202DZX2

GOVT NATL MORTG ASSN $10,770,9329,871,118 4.5% 07/15/400.43%3620C02W7

GOVT NATL MORTG ASSN $11,011,2069,887,715 5% 03/15/400.44%3620ARFK2

GOVT NATL MORTG ASSN $11,164,36210,231,680 4.5% 05/15/400.44%36290URQ1

GOVT NATL MORTG ASSN $11,289,80110,141,869 5% 12/20/330.45%36202D2U4

GOVT NATL MORTG ASSN $11,825,16910,837,283 4.5% 05/15/400.47%36290URF5

GOVT NATL MORTG ASSN $11,876,21011,051,171 4% 10/15/400.47%3620ARMA6

GOVT NATL MORTG ASSN $12,072,71711,064,151 4.5% 07/15/400.48%36295HF54

GOVT NATL MORTG ASSN $12,205,48210,820,162 5.5% 01/20/360.49%36202EGQ6

GOVT NATL MORTG ASSN $12,525,00511,436,077 4.5% 06/15/400.50%36295QC32

GOVT NATL MORTG ASSN $12,552,73711,193,435 5% 04/15/380.50%36295RV21
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GOVT NATL MORTG ASSN $12,654,08711,238,711 5.5% 12/15/380.50%36296QDE6

GOVT NATL MORTG ASSN $12,723,25411,801,622 4% 11/15/400.51%3620C4ZG8

GOVT NATL MORTG ASSN $13,005,51411,501,035 6% 01/20/380.52%36202EQ28

GOVT NATL MORTG ASSN $13,193,13412,090,968 4.5% 06/15/400.52%3620AVRB0

GOVT NATL MORTG ASSN $13,244,11111,892,793 5% 02/15/400.53%3620AQYV9

GOVT NATL MORTG ASSN $13,549,69212,608,397 4% 07/15/410.54%3620AGH24

GOVT NATL MORTG ASSN $13,929,10412,507,895 5% 06/15/400.55%36296QJF7

GOVT NATL MORTG ASSN $14,189,96013,204,186 4% 07/15/410.56%36176KEC7

GOVT NATL MORTG ASSN $14,586,74813,573,409 4% 07/15/410.58%36176MXA6

GOVT NATL MORTG ASSN $14,664,46713,168,228 5% 10/15/390.58%3620AC7J7

GOVT NATL MORTG ASSN $14,954,98813,257,416 5.5% 12/15/360.60%36241KYX0

GOVT NATL MORTG ASSN $14,999,77013,957,739 4% 10/15/410.60%3620AWB74

GOVT NATL MORTG ASSN $15,152,07713,399,284 6% 12/20/380.60%36202EYM5

GOVT NATL MORTG ASSN $15,431,62913,680,142 5.5% 07/20/350.61%36202EEH8

GOVT NATL MORTG ASSN $15,566,33814,522,955 4% 12/20/400.62%36202FM78

GOVT NATL MORTG ASSN $15,580,89113,991,148 5% 11/15/390.62%3620ACUV4

GOVT NATL MORTG ASSN $15,621,01214,027,175 5% 02/15/400.62%36297GCT5

GOVT NATL MORTG ASSN $15,679,94814,370,031 4.5% 08/15/400.62%3620C3S86

GOVT NATL MORTG ASSN $15,870,80514,768,262 4% 07/15/410.63%3620ASPH6

GOVT NATL MORTG ASSN $15,937,55814,093,900 6% 08/20/380.63%36202EVP1

GOVT NATL MORTG ASSN $15,969,64714,860,238 4% 07/15/410.64%3620ASP78

GOVT NATL MORTG ASSN $16,049,25514,708,486 4.5% 07/15/400.64%3620C04W5

GOVT NATL MORTG ASSN $16,053,36114,289,500 5.5% 02/15/390.64%36296QH85

GOVT NATL MORTG ASSN $16,088,81114,447,244 5% 11/15/390.64%36297F3A8

GOVT NATL MORTG ASSN $17,801,47916,263,093 4.5% 02/15/390.71%36241KZM3

GOVT NATL MORTG ASSN $18,557,24717,313,389 4% 11/20/400.74%36202FMA1

GOVT NATL MORTG ASSN $19,206,35117,558,087 4.5% 11/20/390.76%36202FCN4

GOVT NATL MORTG ASSN $19,539,04817,874,999 4.5% 04/20/410.78%36202FSE7

GOVT NATL MORTG ASSN $20,508,58318,416,059 5% 06/15/400.82%36295QC40

GOVT NATL MORTG ASSN $20,740,95818,960,997 4.5% 02/20/400.83%36202FEH5

GOVT NATL MORTG ASSN $21,554,79119,754,084 4.5% 07/15/400.86%3620AMGB2

GOVT NATL MORTG ASSN $22,039,23720,027,611 4.5% 03/15/390.88%36296UST8

GOVT NATL MORTG ASSN $23,213,75421,231,891 4.5% 03/15/390.92%36210BYS8
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GOVT NATL MORTG ASSN $23,368,92820,984,559 5% 06/15/400.93%3620AMEC2

GOVT NATL MORTG ASSN $24,411,53822,316,572 4.5% 07/20/400.97%36202FHX7

GOVT NATL MORTG ASSN $26,209,00424,388,269 4% 07/15/411.04%3620ASPX1

GOVT NATL MORTG ASSN $26,299,71024,054,384 4.5% 03/15/391.05%36296QLS6

GOVT NATL MORTG ASSN $26,613,33224,836,731 4% 09/20/411.06%36202FXB7

GOVT NATL MORTG ASSN $27,723,55725,000,108 5% 08/15/411.10%36241LYF7

GOVT NATL MORTG ASSN $30,601,52227,995,334 4.5% 05/20/411.22%36202FTL0

GOVT NATL MORTG ASSN $30,731,90028,114,608 4.5% 06/20/411.22%36202FUF1

GOVT NATL MORTG ASSN $31,510,96428,415,457 5% 05/15/391.25%36241K5P9

GOVT NATL MORTG ASSN $31,948,12328,699,681 5% 09/20/331.27%36202DZF1

GOVT NATL MORTG ASSN $39,933,05337,158,910 4% 12/15/401.59%36241LRR9

GOVT NATL MORTG ASSN $40,770,99037,272,078 4.5% 12/20/391.62%36202FDB9

GOVT NATL MORTG ASSN $41,535,01137,997,669 4.5% 08/20/411.65%36202FV94

GOVT NATL MORTG ASSN $48,763,99744,610,997 4.5% 09/20/411.94%36202FXC5

GOVT NATL MORTG ASSN $49,103,74545,825,772 4% 11/20/411.95%36202FY67

GOVT NATL MORTG ASSN $60,581,85254,400,588 5% 10/15/392.41%3620A9PM7

GOVT NATL MORTG ASSN $75,183,27868,780,272 4.5% 07/20/412.99%36202FVG8

GOVT NATL MORTG ASSN $87,829,38981,966,245 4% 10/20/413.49%36202FX84
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LUXEMBOURG  PUBLIC DISCLAIMER

This information is intended to be of general information and interest only and does not constitute legal or 
tax advice nor is it an offer for shares or invitation to apply for shares of the Luxembourg-domiciled SICAV 
Franklin Templeton Investment Funds (the “Fund”). Nothing in this information should be construed as 
investment advice. 

•

Information and data provided at publication date are subject to change without prior notice especially given 
the rapidly changing market environment. Franklin Templeton Investments disclaims responsibility for 
updating this data and should not be liable to any user of this information or to any other person or entity for 
the inaccuracy of information or any errors or omissions in its content, regardless of the cause of such 
inaccuracy, error or omission.

Subscriptions to shares of the Fund can only be made on the basis of the current full or simplified 
prospectus of the Fund, accompanied by the latest available audited annual report and the latest semi-
annual report if published thereafter.

The value of shares in the Fund and income received from it can go down as well as up, and investors may 
not get back the full amount invested. Past performance is not an indication or a guarantee of future 
performance. Currency fluctuations may affect the value of overseas investments. When investing in a fund 
denominated in a foreign currency, your performance may also be affected by currency fluctuations.

•

•

•

An investment in the Fund entails risks which are described in the Fund’s full and simplified prospectus. In 
emerging markets, the risks can be greater than in developed markets. Investments in derivative 
instruments entail specific risks more fully described in the Fund’s prospectus.

•

No shares of the Fund may be directly or indirectly offered or sold to nationals or residents of the United 
States of America. Shares of the Fund are not available for distribution in all jurisdictions and prospective 
investors should confirm availability with their local Franklin Templeton Investments representative before 
making any plans to invest.

•

Any research and analysis contained in this document has been procured by Franklin Templeton 
Investments for its own purposes and is provided to you only incidentally. References to particular 
industries, sectors or companies are for general information and are not necessarily indicative of a fund’s 
future performance.

•
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Issued by Franklin Templeton International Services S.A.

Please consult your financial advisor before deciding to invest. A copy of the latest prospectus, the annual 
report and semi-annual report, if published, thereafter can be found on our website 
www.franklintempleton.lu or can be obtained, free of charge, from Franklin Templeton International Services 
S.A. - Professional of the Financial Sector under the supervision of the Commission de Surveillance du 
Secteur Financier - 26 Boulevard Royal L-2449 Luxembourg - Tel: +352-46 66 67-1 - Fax: +352-46 66 76.

•
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