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Franklin Advisers, Inc.

Lindsey H. Oshita, Chief Financial Officer
94403

One Franklin Parkway, San Mateo, California 94403, U.S.A.
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2024 11
206,649,462 100.47
976,363 0.47
205,673,099
100.00
31,003
2024 11 29
UFJ 150.74
2024 11
- 37,155,915 | 8.80 | 327,077,230 | 5.56 | 206,649,462 | 100.47
2024 11
FNMA FN30 TBA UMBS 05.5000 12/01/2054
FNMA FN30 TBA UMBS 06.5000 12/01/2054
GNMA Gii30 TBA 04.5000 12/01/2054
GNMA Gii30 TBA 05.5000 12/01/2054
GNMA Gii30 TBA 05.0000 12/01/2054
GNMA Gii30 TBA 04.0000 12/01/2054
Stacr 2016-Dnal B 14.8485 07/25/2028
FNMA FN30 TBA UMBS 05.0000 12/01/2054
CAS 2016-C02 1B 17.0985 09/25/2028
10 | FNMA FN30 TBA UMBS 02.5000 12/01/2054
2024 11 26.13
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2024 11
5.33 803
2023 12 225,378 33,973
5.43 819
5.33 803
2024 223,259 33,654
5.43 819
5.32 802
219,958 33,156
5.42 817
5.35 806
219,263 33,052
5.45 822
5.23 788
210,985 31,804
5.34 805
5.28 796
209,558 31,589
5.39 812
5.32 802
209,769 31,621
5.43 819
5.42 817
211,996 31,956
5.53 834
5.47 825
210,412 31,718
5.58 841
5.51 831
211,077 31,818
5.63 849
5.40 814
10 205,028 30,906
5.52 832
5.46 823
11 205,673 31,003
5.57 840
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0.020 3.01

2023 12
0.017 2.56
0.020 3.01

2024

0.017 2.56
0.020 3.01
0.017 2.56
0.020 3.01
0.017 2.56
0.020 3.01
0.017 2.56
0.020 3.01
0.017 2.56
0.020 3.01
0.017 2.56
0.020 3.01
0.017 2.56
0.020 3.01
0.017 2.56
0.020 3.01
0.017 2.56
0.020 3.01

10
0.017 2.56
0.020 3.01

11
0.017 2.56
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2024 11 2024 11
2023 12 169,780 1,419,110 11,026,735
2024 11 30 (169,780) (1,419,110) (11,026,735)
2023 12 0 3,597,637 26,129,179
2024 11 30 ©) (3,597,637) (26,129,179)
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23 103

2024 11 29 UFJ
150.74
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2024 10 31
265,603,114 40,037,013
45,558,424 6,867,477
23,304 3,513
1,930,394 290,988
9,646,421 1,454,102
3,629,080 547,048
326,390,737 49,200,140
50,232,939 7,572,113
67,174,736 10,125,920
158,730 23,927
211,128 31,825
647,184 97,557
82,682 12,463
2,049,259 308,905
47,841 7,212
615,397 92,765
121,219,896 18,272,687
205,170,841 30,927,453
205,027,983 30,905,918
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2024 10 31

7,362,245 1,109,785
14,658 2,210
5,686,679 857,210
13,063,582 1,969,204
1,510,882 227,750
36,500 5,502
28,939 4,362
188,287 28,382
32,300 4,869
47,481 7,157
38,566 5,813
(159,908) (24,105)
1,723,047 259,732
11,340,535 1,709,472
(4,128,213) (622,287)
7,212,322 1,087,185
7,212,322 1,087,185
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2024 10 31
(
181,003,732 205,764,117
28,060,385 11,710,015
138,950
(1,765,295) (748,610)
26,295,090 11,100,355
2024 30 5.34 149,729,709
2024 10 31 5.52 145,043,457
3.37 (3.13)
2024 30 5.23 61,255,717
2024 10 31 5.40 59,984,527

3.25 (2.08)
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2024

118

11

2,394.

102

100,383.

97

102,738.

39

109,370.

54.

67.

266.

104.

1,210.

525.
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9,119.8

15 11,669.1
11 22,397.6
23.8

99.1

294 360,428.1
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0120-56-3143 03-5745-5051 06-6258-0012
00 21 00

0120-431-952

2024 78,008,919

113

2024 78,008,919

118
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