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HER ASSET 2020/8 2020/7 LB 2020/6 2020/5 2020/4 2020/3 2020/2
EfR Treasuries 4,358,559.00 4,293, 563. 00 64,996.00  4,197,404.00 4,109,512.00  3,971,419.00  2,978,372.00 2, 474, 060. 00
WP RS MBS 1,949,228.00 1,933, 380. 00 15,848.00  1,943,441.00 1,835,110.00 1,604,720.00 1,384,563.00 1,371,843.00
Bt Repurchase Agreements 0. 00 0.00 0.00 70, 201. 00 181, 101. 00 158, 202. 00 352, 355. 00 143, 440. 00
—RXBEHIEHEFNTAR PDCF 243.00 1, 788. 00 -1, 545. 00 3, 624. 00 6, 241. 00 25, 504. 00 27,718.00 0.00
Bl EREmEERN TR CPFF 8, 588. 00 8, 900. 00 -312.00 12,798. 00 12, 794. 00 3,372.00 0.00 0.00
HHHHEERAEEHNTR  WILF 9,961. 00 14, 273. 00 -4,312.00 22, 889. 00 33, 244. 00 46, 277. 00 30, 634. 00 0.00
FERIPITRIRANEER TR PPPLF 68, 158. 00 70, 816. 00 -2, 658. 00 62, 597. 00 49, 211. 00 19, 488. 00 0. 00 0.00
EHERIR MSLP 38, 371. 00 37, 588. 00 783. 00 37, 502. 00 0. 00 0. 00 0.00 0.00
HEURHEEF TR MLF 16, 541. 00 16, 086. 00 455. 00 16, 080. 00 0. 00 0.00 0.00 0.00
BAEHEF TR CCF 44, 604. 00 44,210. 00 394. 00 40, 617. 00 34, 853. 00 0. 00 0. 00 0.00
EHEFEIIHESEREF TR TALF 0.00 0. 00 0. 00 0.00 0.00 0. 00 0.00 0.00
HRRSRAT £ T E i FX Swaps 92, 140. 00 117,473.00  -25, 333.00 274, 963. 00 448, 946. 00 438, 953. 00 206, 051. 00 44.00
Hit Other Asset 27,717.00 40,363.00  —12, 646. 00 35, 830. 00 28, 687. 00 37, 956. 00 25, 175. 00 18, 705. 00
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