March 2011

Current Face of the Portfolio at the End of Month |

30-Year
Fannie Mae Freddie Mac Sum
4.0% 1,367,920,306 6,081,838,824 7,449,759,130
4.5% 16,582,289,662 27,118,785,065 43,701,074,727
5.0% 21,749,049,123 19,899,980,228 41,649,029,351
5.5% 17,563,087,109 8,641,827,677 26,204,914,786
6.0% 8,153,820,999 2,101,890,056 10,255,711,054
6.5% 46,598,003 0 46,598,003
Subtotal 65,462,765,202 63,844,321,849 129,307,087,051
15-Year
Fannie Mae Freddie Mac Sum
4.0% 0 313,033,331 313,033,331
4.5% 57,124,695 0 57,124,695
5.0% 59,315,554 63,020,284 122,335,837
5.5% 48,152,324 121,822,819 169,975,142
6.0% 0 0 0
6.5% 0 0 0
Subtotal 164,592,572 497,876,434 662,469,005
Grand Total 65,627,357,773 64,342,198,283 129,969,556,056

Numbers represent the current face of the portfolio at the end of the month

on a trade date basis.



