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Asset Description Iné(;;(;st Maturity Date Cost Value Market Value

FIXED INCOME
U.S. Securities

Corporate Bonds

$ Gen Corp New 3.25%  04/15/2023 $715,000 $710,757 $650,825
144a Tesoro Logistics Lp/ Corp 6.25%  10/15/2022 655,000 656,450 653,362
1st Cash Finl 6.75%  04/01/2021 1,335,000 1,365,000 1,388,400
1st Data Corp 11.75% 08/15/2021 358,000 383,272 410,805
5th 3rd Bancorp Var Rt 4.90%  12/29/2049 460,000 460,000 445,050
5th 3rd Bk Cin Oh 2.88%  10/01/2021 325,000 323,326 324,967
AAR Corp 7.25%  01/15/2022 2,010,000 2,090,562 2,170,800
ABB Fin USA 2.88%  05/08/2022 3,845,000 3,840,155 3,864,221
ABB Fin USA 4.38% 05/08/2042 150,000 141,513 162,423
Abbvie 1.75%  11/06/2017 1,090,000 1,087,722 1,092,369
Abbvie 2.90%  11/06/2022 640,000 635,878 630,097
Abbvie 4.40%  11/06/2042 590,000 580,397 608,685
Access Midstream 4.88%  05/15/2023 3,400,000 3,438,250 3,451,000
Access Midstream 4.88%  03/15/2024 550,000 551,200 558,250
Actuant Corp 5.63%  06/15/2022 650,000 650,000 674,375
ADT Corp 6.25%  10/15/2021 540,000 540,000 554,850
ADT Corp 4.88%  07/15/2042 8,000,000 7,428,100 5,920,000
Advance Auto Pts 4.50%  12/01/2023 500,000 528,185 529,815
Advanced Micro 7.00%  07/01/2024 200,000 192,750 169,500
AEP Inds 8.25%  04/15/2019 1,275,000 1,285,881 1,287,750
AES Corp 7.75%  10/15/2015 91,000 95,209 94,868
AES Corp 8.00%  06/01/2020 400,000 474,000 457,000
AES Corp 4.88%  05/15/2023 340,000 340,000 337,450
AES Corp 5.50%  03/15/2024 60,000 60,000 60,888
Affinity Gaming / Affinity Gaming Fin Co 9.00%  05/15/2018 2,816,000 2,880,862 2,703,360
AFLAC 8.50%  05/15/2019 1,495,000 1,781,081 1,868,333
AGL Cap Corp 5.88%  03/15/2041 380,000 466,387 476,585
Agribank Fcb Pvtpl 144a Sub 9.13%  07/15/2019 3,750,000 5,059,552 4,787,625
Ahold Lease 8.62%  01/02/2025 282,296 348,930 352,164
Alcoa 6.75%  01/15/2028 305,000 326,612 342,998
Aleris Intl 6.00% 06/01/2020 7,630 0 15,194
Aleris Intl Fixed 9.00%  12/31/2040 640,000 640,000 6
Alion Science & Technology 15.25% 02/18/2020 190,000 190,000 137,275
Allegheny Technologies 5.95%  01/15/2021 350,000 352,580 358,539
Allegion US Hidg 5.75%  10/01/2021 2,040,000 2,108,962 2,157,300
Allegy 9.38%  06/01/2019 645,000 639,866 750,419
Allegy Step Cpn 6.13%  08/15/2023 1,030,000 1,029,907 1,053,710
Allergan 5.75%  04/01/2016 627,000 665,547 663,347
Alliance Data Sys 5.25%  12/01/2017 950,000 939,664 978,500
Alliance Data Sys 5.38%  08/01/2022 1,165,000 1,163,500 1,150,438
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Corporate Bonds

Alliant 6.88%  09/15/2020 $2,550,000 $2,672,164 $2,715,750
Allied Specialty 8.50% 11/01/2019 1,575,000 1,566,484 1,649,812
G SO RIEs U ehs £E55: 1.61%  05/16/2016 533,677 534,365 534,252
Ally Finl 8.30% 02/12/2015 604,000 635,821 607,020
Ally Finl 5.50% 02/15/2017 850,000 862,750 892,500
Ally Finl 8.00% 03/15/2020 145,000 143,550 171,100
Ally Finl 8.00% 11/01/2031 1,485,000 1,867,988 1,893,375
Ally Finl Gtd 6.25% 12/01/2017 11,935,000 12,259,850 12,889,800
Ally Master Owner 1.54% 09/16/2019 300,000 299,848 297,733
Ally Master Owner 1.60% 10/15/2019 200,000 199,996 199,460
Alphabet Hldg Co 7.75% 11/01/2017 3,414,000 3,373,473 2,893,365
Altria Group 9.25% 08/06/2019 420,000 538,950 539,802
Altria Group 4.75% 05/05/2021 1,740,000 1,737,593 1,924,477
Altria Group 2.85% 08/09/2022 1,790,000 1,783,396 1,739,336
Altria Group 9.95% 11/10/2038 540,000 824,590 923,753
Altria Group 5.38% 01/31/2044 750,000 751,497 853,738
Amazon 4.80%  12/05/2034 9,000,000 8,925,750 9,447,642
AMC Networks 4.75% 12/15/2022 2,560,000 2,545,050 2,483,200
American Cap Ltd 6.50% 09/15/2018 2,285,000 2,333,594 2,387,825
American Express Co Sub 6.80% 09/01/2066 1,315,000 1,406,128 1,377,462
American General Corp 6.63% 02/15/2029 505,000 612,782 638,527
American Tire Distributors Term Loandue 0.00% 06/19/2018 1,337,535 1,335,858 1,334,191
Americredit 0.54% 03/08/2017 1,229,963 1,229,963 1,230,237
Americredit 2.29% 06/08/2018 500,000 504,570 501,348
Americredit 2.29% 11/08/2019 250,000 253,447 251,786
Americredit 2.86% 12/08/2019 1,245,000 1,244,958 1,244,477
Americredit Automobile Receivables 1.87% 12/09/2019 200,000 199,973 199,509
Smericredit utomobile Receivables 1r 1.31%  11/08/2017 1,000,000 1,006,875 1,003,123
Amerigas Fin Corp / Amerigas Fin Llc Gtd 6.75% 05/20/2020 175,000 192,281 180,250
Amerigas Fin Corp / Amerigas Fin Llc Gtd 7.00% 05/20/2022 855,000 898,982 884,925
Amerigas Partners 6.25% 08/20/2019 485,000 485,000 500,762
Amerigas Partners 6.50% 05/20/2021 662,000 686,955 678,550
Ameriquest Mtg 0.92%  09/25/2033 1,084,389 1,017,970 1,043,896
Amern Airls Pass 5.25% 07/31/2022 4,313,101 4,297,655 4,647,366
Amern Axle & Mfg 6.25% 03/15/2021 1,000,000 1,052,500 1,050,000
Amern Eqty Invt 6.63% 07/15/2021 2,610,000 2,723,900 2,766,600
Amern Express Co 2.65% 12/02/2022 6,862,000 6,178,633 6,730,119
Amern Express Co 8.15%  03/19/2038 2,250,000 2,241,742 3,489,545
Amern Finl Group 9.88% 06/15/2019 2,000,000 2,000,000 2,569,120
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Amern Greetings 7.38% 12/01/2021 $760,000 $809,400 $794,200
Amern Honda Fin 1.00%  08/11/2015 1,580,000 1,576,698 1,585,886
Amern Intl Group 6.40%  12/15/2020 16,300,000 19,012,157 19,437,261
Amern Intl Group 4.88%  06/01/2022 1,000,000 1,150,860 1,123,344
Amern Intl Group 4.50%  07/16/2044 575,000 587,949 607,494
Amern Intl Group Medium Term 5.45% 05/18/2017 500,000 514,102 545,549
Amern Intl Group Medium Term 5.85% 01/16/2018 350,000 348,072 391,335
Amern Seafoods 10.75% 05/15/2016 550,000 544,022 492,250
Amgen 6.40%  02/01/2039 2,000,000 1,990,660 2,539,276
Amgen 5.15%  11/15/2041 470,000 487,428 529,760
Amgen 5.38%  05/15/2043 195,000 208,685 226,540
Amkor Tech 6.38%  10/01/2022 1,200,000 1,199,250 1,158,000
Amphenol Corp New 3.13%  09/15/2021 270,000 269,960 272,550
Amphenol Corp New 4.00%  02/01/2022 200,000 199,492 209,750
Anadarko Pete Corp 6.38%  09/15/2017 2,685,000 3,013,164 2,985,188
Anadarko Pete Corp 8.70%  03/15/2019 4,000,000 3,940,000 4,899,804
Anadarko Pete Corp 6.45%  09/15/2036 492,000 558,716 591,233
Anadarko Pete Corp 0.00% 10/10/2036 1,525,000 577,594 578,393
Anheuser Busch 5.00%  04/15/2020 560,000 556,534 626,120
Anheuser Busch Gtd 5.38%  01/15/2020 2,025,000 2,056,295 2,293,590
Anixter 5.13% 10/01/2021 825,000 827,100 825,000
ANR Pipeline Co 7.38%  02/15/2024 485,000 451,320 608,311
Antero Res Fin 5.38%  11/01/2021 1,070,000 1,074,050 1,035,225
AOL Time Warner 7.70% 05/01/2032 1,590,000 2,105,783 2,246,414
Aon Corp 5.00%  09/30/2020 2,500,000 2,490,925 2,791,552
Apache Corp 3.25%  04/15/2022 290,000 289,017 284,933
Apache Corp 5.10%  09/01/2040 1,630,000 1,613,086 1,596,640
Apache Corp 4.25%  01/15/2044 575,000 568,377 502,513
Apple 3.45%  05/06/2024 7,685,000 7,719,616 8,048,224
Apple 3.85%  05/04/2043 605,000 517,876 605,437
Approach Res 7.00%  06/15/2021 1,300,000 1,300,000 962,000
Aramark Corp 5.75%  03/15/2020 1,000,000 1,022,500 1,032,500
Arc Pptys Oper Partnership L P / Clark A 3.00% 02/06/2019 790,000 786,769 731,000
Arch Coal 7.00%  06/15/2019 3,565,000 3,148,145 1,051,675
Arch Coal 7.25%  10/01/2020 1,445,000 979,969 469,625
Arch Coal 7.25%  06/15/2021 275,000 198,869 80,094
TGS SR AR Bkd CtfClav 4 200  04/25/2034 733,463 636,279 694,043
Arrow Electrs 4.50%  03/01/2023 200,000 209,690 206,733
ASG Cons Llc / ASG 15.00% 05/15/2017 1,490,461 1,981,290 1,043,323
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Asset Backed Fdg Corp 2003 Cb4 Asset

Bkdctf Cl Af 1 4.00%  03/25/2031 $5,087,105 $4,929,524 $4,927,273
Assur Gty US Hidgs 5.00% 07/01/2024 480,000 480,824 506,371
Ast Backed Secs 1.13%  12/15/2033 1,408,506 1,140,890 1,351,204
AT Home Corp Bd In Default 0.52% 12/28/2018 109,697 0 11
AT Home Corp In Default Sub 0.00% 12/31/2040 3,819,543 969,934 382
AT&T 0.62%  02/12/2016 5,000,000 5,000,000 4,999,930
AT&T 5.50%  02/01/2018 1,415,000 1,629,154 1,562,007
AT&T 4.45% 05/15/2021 40,000 44,873 42,977
AT&T 3.88%  08/15/2021 760,000 785,947 795,193
AT&T 3.00% 02/15/2022 300,000 297,093 294,354
AT&T 0.00%  11/27/2022 2,000,000 1,512,500 1,559,200
AT&T 3.90%  03/11/2024 300,000 305,442 308,299
AT&T Broadband 9.45% 11/15/2022 886,000 1,236,610 1,273,752
Atlas Energy Hldgs Oper Co Llc 7.75% 01/15/2021 1,220,000 1,229,150 884,500
Atlas Pipeln 6.63%  10/01/2020 1,535,000 1,558,897 1,561,862
Atlas Pipeln 4.75%  11/15/2021 345,000 339,825 327,750
Atmos Energy Corp 6.35% 06/15/2017 445,000 505,392 496,994
Atwood Oceanics 6.50%  02/01/2020 420,000 438,750 382,200
Autonation 6.75% 04/15/2018 1,130,000 1,112,914 1,267,435
Avalonbay Cmntys 2.85%  03/15/2023 760,000 736,003 735,933
Avis Budget Car 2.98%  12/01/2017 1,440,000 1,443,600 1,440,000
Avis Budget Car 9.75%  03/15/2020 760,000 753,625 828,400
Avis Budget Rent 2.38%  02/20/2021 1,950,000 1,949,522 1,949,899
Axiall Corp 4.88%  05/15/2023 1,140,000 1,125,125 1,075,875
B& G Foods 4.63%  06/01/2021 1,890,000 1,843,894 1,844,829
Baker Hughes 3.20%  08/15/2021 1,040,000 1,037,453 1,049,329
Baker Hughes 6.88%  01/15/2029 480,000 642,600 621,367
Ball Corp 6.75%  09/15/2020 155,000 155,000 161,200
Ball Corp 5.75%  05/15/2021 1,000,000 992,375 1,047,500
Ball Corp 5.00%  03/15/2022 8,125,000 8,262,344 8,368,750
Ball Corp 4.00%  11/15/2023 5,200,000 4,915,000 5,018,000
Bank Amer Corp 4.50%  04/01/2015 3,860,000 3,856,101 3,896,269
Bank Amer Corp 6.50%  08/01/2016 4,145,000 4,460,282 4,465,516
Bank Amer Corp 5.42%  03/15/2017 1,660,000 1,632,392 1,779,764
Bank Amer Corp 3.88% 03/22/2017 420,000 418,774 439,444
Bank Amer Corp 5.75%  12/01/2017 170,000 189,854 187,832
Bank Amer Corp 5.65% 05/01/2018 720,000 813,017 799,901
Bank Amer Corp 1.13%  04/01/2019 4,000,000 4,000,000 4,006,620
Bank Amer Corp 5.70%  01/24/2022 19,270,000 22,281,201 22,323,081
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Bank Amer Corp 3.30%  01/11/2023 $140,000 $135,622 $140,011
Bank Amer Corp 5.00% 01/21/2044 2,600,000 2,594,521 2,911,545
Bank Amer Corp 4.88% 04/01/2044 170,000 171,092 187,814
Bank Amer Corp 6.50%  10/29/2049 1,175,000 1,175,000 1,196,032
Bank Amer Corp 5.13%  12/29/2049 795,000 795,000 766,678
Bank Amer Corp Corp Bd 4.13%  01/22/2024 1,020,000 1,033,471 1,071,158
Bank Amer Corp Dep Shs 6.25%  09/29/2049 1,180,000 1,180,562 1,166,356
Bank Of Amer Corp 5.00%  05/13/2021 3,045,000 3,088,289 3,397,772
Bank Of America Corp 1.50%  10/09/2015 1,555,000 1,563,288 1,561,377
Bank Of America Corp 2.60%  01/15/2019 270,000 270,955 272,100
Bank Of America Corp Frns 1.32%  03/22/2018 6,005,000 6,093,000 6,048,873
gf/"girt‘)‘e”ca e = 0 0 os 1,292,628 1,691,791 1,350,383
Barrick Intl Bk 6.35%  10/15/2036 1,015,000 957,963 1,033,480
gg‘dgr e O T 1,101,525 1,096,017 1,083,625
Eaag’:gm g‘f' ol v AU s T 0.84%  02/28/2044 312,478 308,682 310,386
Bb& T Corp Sub Medium Term 3.95%  03/22/2022 805,000 859,666 847,187
Bbcms Tr 2014 Bxo Var Rt 1.76%  08/16/2027 1,970,000 1,968,030 1,967,662
Bear Stearns Alt A Var Rt 2.48%  08/25/2034 1,755,770 1,761,789 1,766,153
Becton Dickinson 2.67%  12/15/2019 100,000 100,000 101,315
Becton Dickinson 3.73% 12/15/2024 195,000 195,000 200,767
Becton Dickinson 7.00%  08/01/2027 390,000 504,250 510,861
Becton Dickinson 4.68% 12/15/2044 405,000 413,392 436,169
Bed Bath & Beyond 5.16%  08/01/2044 450,000 448,610 470,829
Berkshire Hathaway 3.20% 02/11/2015 950,000 949,212 952,718
Berkshire Hathaway 4.30%  05/15/2043 410,000 411,123 434,652
BHM Technologies Exit Tl 0.00%  12/31/2040 458,578 1,094,597 3,072
Biogen Idec 6.88%  03/01/2018 3,000,000 2,975,520 3,457,305
Bk Amer Corp 5.45%  09/15/2016 430,000 477,373 454,007
Bldg Matls Corp 5.38%  11/15/2024 925,000 925,000 922,688
Bldg Matls Hidg 9.00%  09/15/2018 1,805,000 1,868,646 1,895,250
Bnsf Ry Co 2006 2 5.63%  04/01/2024 2,176,573 2,473,280 2,456,628
Boise Cascade Co 6.38%  11/01/2020 2,920,000 3,061,515 3,066,000
Braskem America Finance 7.13% 07/22/2041 3,000,000 3,078,750 2,970,000
Briggs & Stratton 6.88%  12/15/2020 990,000 1,078,275 1,064,250
Bristol Myers 4.50%  03/01/2044 315,000 337,633 344,229
Bruce Mansfield 6.85%  06/01/2034 2,239,454 2,380,146 2,430,389
Brunswick Corp 4.63%  05/15/2021 1,490,000 1,516,862 1,460,200
Bscms 2007 T28 5.74%  09/12/2042 2,000,000 1,334,375 2,187,308
Bstn Pptys Ltd 3.85%  02/01/2023 845,000 868,447 877,175
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Buckeye Partners L 4.88% 02/01/2021 $151,000 $159,041 $158,270
Bunge Ltd Fin Corp Gtd 5.90% 04/01/2017 570,000 634,106 619,748
Burl Northn Santa 7.16% 01/02/2020 800,561 919,309 895,721
Burl Northn Santa 6.46% 01/15/2021 201,689 232,836 224,682
Burl Northn Santa 7.95% 08/15/2030 740,000 995,952 1,065,425
Burl Northn Santa 6.15% 05/01/2037 225,000 288,325 296,135
Burl Northn Santa 4.38% 09/01/2042 440,000 461,428 451,981
Burl Northn Santa Fe Ry Co Pass Thru Tr 7.57% 01/02/2021 1,490,120 1,771,265 1,679,275
Burlington Northn Santa 4.55% 09/01/2044 475,000 481,417 509,824
CA Wtr Svc Co 5.50% 12/01/2040 3,000,000 3,434,880 3,868,920
Calumet Specialty 7.63%  01/15/2022 1,288,000 1,295,106 1,191,400
Cannery Casino Resorts Llc Term Loan B 0.00% 10/02/2018 560,388 554,784 520,694
G (R REelES E i oy 0.00%  10/01/2019 600,000 588,000 456,000
Cantor Fitzgerald 7.88% 10/15/2019 235,000 259,889 256,738
Cap 1 Finl Corp 3.50% 06/15/2023 489,000 496,609 494,209
Cap 1 Multi Asset 1.48% 07/15/2020 350,000 349,906 350,079
Cap Auto 1.24% 10/20/2017 330,000 329,942 331,639
Capital Auto Receivables Asset Tr 2014 5 2206 01/22/2019 100,000 100,680 100,909
Capital One Finl Corp 2.45% 04/24/2019 170,000 169,947 169,611
Cardinal Hith 3.50% 11/15/2024 200,000 198,966 199,435
Carefusion Corp 3.88% 05/15/2024 400,000 397,600 412,796
Carmax Auto Owner 2.60% 04/15/2020 605,000 611,712 602,160
Carmax Auto Owner 2.43% 07/15/2020 130,000 129,977 128,316
Carnival Corp 3.95% 10/15/2020 285,000 300,541 298,620
Carolina Pwr & Lt 6.30% 04/01/2038 4,300,000 4,474,748 5,952,658
Cash Amer Intl 5.75% 05/15/2018 1,380,000 1,380,000 1,428,300
Castle AM & Co 12.75% 12/15/2016 1,890,000 1,948,788 1,875,825
Catholic Health Initiati 4.35% 11/01/2042 150,000 133,527 148,922
CBRE Services Bnds 5.00% 03/15/2023 2,150,000 2,113,312 2,197,085
CBRE Svcs 5.25% 03/15/2025 1,105,000 1,103,475 1,127,100
CBS Corp New 3.70% 08/15/2024 525,000 524,414 523,562
CBS Outdoor Amers 5.88% 03/15/2025 1,290,000 1,290,000 1,299,675
CCO Hldgs Llc 7.25% 10/30/2017 800,000 815,206 832,400
CCO Hldgs Llc 7.00% 01/15/2019 1,210,000 1,176,600 1,255,375
CCO Hldgs Llc 7.38% 06/01/2020 690,000 740,025 731,400
CCO Hldgs Llc 5.25% 09/30/2022 995,000 938,960 992,512
CCO Hldgs Llc 5.13% 02/15/2023 815,000 767,484 796,662
CCO HIdgs Llc 5.75%  01/15/2024 345,000 345,000 348,450
Ccoh Safari Llc 5.50% 12/01/2022 1,265,000 1,265,000 1,283,975
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Ccoh Safari Lic 5.75%  12/01/2024 $2,400,000 $2,390,594 $2,427,000
CDW Llc / CDW Fin 5.50%  12/01/2024 385,000 377,300 385,481
Celulosa Arauco Y Constitucion 4.75% 01/11/2022 780,000 788,988 801,660
Centene Corp 5.75% 06/01/2017 660,000 651,770 699,600
Century Cmntys 6.88%  05/15/2022 1,320,000 1,312,727 1,320,000
Century Inter Hldg 144a 9.75% 02/15/2019 435,000 430,650 456,750
Centurylink 7.60%  09/15/2039 5,500,000 5,550,875 5,445,000
Centurylink 7.65%  03/15/2042 7,000,000 6,993,350 6,965,000
Cg Ccre Coml Mtg 1.11% 06/16/2031 1,150,000 1,150,000 1,148,128
Chase Issuance Tr 1.15% 01/15/2019 3,465,000 3,464,373 3,463,299
Chase Issuance Tr 1.58% 08/16/2021 390,000 389,954 381,682
Chaseseries 2012 8 0.54%  10/16/2017 480,000 479,857 479,763
Chassix 9.25%  08/01/2018 1,045,000 998,295 705,375
Ches Energy 6.63%  08/15/2020 5,660,000 5,745,050 6,013,750
Ches Energy Corp 6.13%  02/15/2021 210,000 226,800 220,500
Ches Energy Corp 5.75%  03/15/2023 715,000 757,281 736,450
Ches Midstream 6.13%  07/15/2022 1,040,000 1,055,600 1,105,000
Chesapeake Qilfield Oper L L C / Chesape 6.63% 11/15/2019 1,790,000 1,796,375 1,360,400
Chevron Corp 2.19%  11/15/2019 140,000 140,000 140,518
Chevron Corp New 3.19%  06/24/2023 420,000 420,000 427,842
Chinos Inter Hldgs A Sr Pik Toggle 7.75% 05/01/2019 610,000 538,325 539,850
Choice Hotels Intl 5.75%  07/01/2022 1,583,000 1,688,511 1,697,768
Chrysler Cap Auto 2.93%  08/17/2020 1,415,000 1,414,508 1,437,032
Chrysler Group Llc 8.00%  06/15/2019 590,000 638,675 620,238
Chubb Corp 6.38%  03/29/2067 283,000 308,824 303,390
Churchill Downs 5.38%  12/15/2021 1,350,000 1,363,832 1,350,000
Cit Group 3.88%  02/19/2019 1,880,000 1,880,000 1,875,300
Cit Group 5.00%  08/01/2023 1,010,000 1,000,213 1,037,775
Cit Group New 5.25%  03/15/2018 900,000 922,500 938,250
Cit Group New 5.38%  05/15/2020 16,600,000 17,679,125 17,544,540
Citibank Cr Card Issuance Tr 2.88% 01/23/2023 1,905,000 1,926,134 1,953,541
Citigroup 6.01%  01/15/2015 707,000 721,824 708,006
Citigroup 1.70% 07/25/2016 505,000 507,172 508,459
Citigroup 1.55%  08/14/2017 400,000 399,440 398,872
Citigroup 6.00%  08/15/2017 2,960,000 3,263,696 3,274,852
Citigroup 2.55% 04/08/2019 425,000 424,346 427,795
Citigroup 8.50%  05/22/2019 11,000,000 11,702,148 13,706,737
Citigroup 4.05% 07/30/2022 3,375,000 3,479,311 3,491,978
Citigroup 3.50%  05/15/2023 12,000,000 11,806,265 11,681,880
Citigroup 5.50%  09/13/2025 3,550,000 3,841,434 3,928,093
Citigroup 6.63% 01/15/2028 1,020,000 1,164,278 1,286,913
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities

Corporate Bonds

Citigroup 6.63% 06/15/2032 $180,000 $210,580 $224,241
Citigroup 6.68% 09/13/2043 920,000 1,043,678 1,189,609
Citigroup 5.35% 05/29/2049 1,915,000 1,850,125 1,766,588
Citigroup 5.80%  11/29/2049 1,670,000 1,670,000 1,670,000
Citigroup Citigroup 5.85% 08/02/2016 260,000 259,844 278,195
Citigroup Coml Mtg 3.37% 10/10/2047 1,140,000 1,151,333 1,164,283
Citigroup Coml Mtg Tr 2006 C5 Mtg

passthru Ctf Cl A J 5.48% 10/18/2049 510,000 513,964 498,472
Citigroup Dep Shs 5.95% 07/29/2049 660,000 660,000 650,100
Citigroup Global Sub 0.78% 08/25/2036 5,000,000 5,007,050 4,010,720
Citigroup Var Rt 6.30%  12/29/2049 1,425,000 1,427,512 1,403,625
Clean Hbrs 5.25% 08/01/2020 925,000 925,000 929,625
Clean Hbrs 5.13% 06/01/2021 500,000 500,000 498,750
Cleco Katrina 4.41% 03/01/2020 819,945 829,899 846,634
Clev Elec Illum Co 7.88% 11/01/2017 650,000 780,344 755,393
Cliffs Nat Res 4.80% 10/01/2020 630,000 562,397 340,200
Cliffs Nat Res 4.88% 04/01/2021 30,000 29,104 16,125
Cliffs Nat Res 6.25% 10/01/2040 1,385,000 1,206,270 720,200
CMO B Stearns Cml Mtg Sec Tr 2007 9

Pwr16 Mtg Pthru Ctf Cl A 2 6 11 40 Reg 5.66% 06/11/2040 104,308 84,616 105,458
G710 2 Sikestns (Gl (i) EEES AT 5.47%  06/11/2041 15,544 16,764 15,541
Pwr4 Ctf

CMO Bamll Coml Mtg Secs Tr 4.16%  12/15/2031 3,230,000 3,112,172 3,104,117
CMO Banc Amer Coml Mtg Tr 5.59% 06/10/2049 524,625 392,588 525,794
CMO Banc Amer Coml Mtg Tr 2006 4 5.63% 07/10/2046 393,983 432,092 412,214
CMO Banc Amer Coml Mtg Tr 2006 5 5.45% 09/10/2047 170,000 178,427 178,116
CMO Banc Amer Coml Mtg Tr 2007 2 Mtg

passthru Ctf Cl A M 5.64% 04/10/2049 1,195,000 1,197,320 1,291,202
CMO Banc Amer Coml Mtg Tr 2007 5

Passthru Ctf Cla 3 5.62% 02/10/2051 35,260 36,725 35,214
CMO Banc Amer Fdg Corp 2003 1 Mtg

Passthru Ctf Cl A 6.00% 05/20/2033 27,599 28,250 28,800
CMO Bear Stearns Alt A Tr 2004 12 Mtg

Passthru CtF I A 3 0.87% 01/25/2035 1,830,668 1,686,789 1,782,476
CMO Bear Stearns Coml Mtg Secs Mtg

Pass Thru Ctf Cl A 1a 5.65% 06/11/2050 1,650,664 1,850,292 1,797,914
CMO Bear Stearns Coml Mtg Secs Tr

007 ParE ClALS 5.32%  02/11/2044 2,232,269 2,469,971 2,382,353
CMO Bear Stearns Coml| Mtg Secs Tr

2007 Pwri7 Cl A J 5.90% 06/11/2050 370,000 363,962 375,712
CMO Bk Amer Fdg Corp 2005 D Mtg &

Passthructf Cl A 1 Var Rate 2.63% 05/25/2035 191,481 191,720 194,813
(S1219) (et) A0S (SLPA ijag) e (Sl il 5.39%  01/15/2046 1,050,000 962,014 992,793
Passthructf A J

(SI19) (eb] a0(t(5 (SRl2 e e (Sl [l 5.35%  01/15/2046 230,000 249,038 239,265

Passthructf A M
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities
Corporate Bonds

CMO Cd 2006 Cd3 Mtg Tr Mtg Passthru

o A 5.69%  10/15/2048 $320,000 $313,212 $311,459
234(?7 %%2%?7A§d4 AN N RS 740,000 566,990 614,531
CMO Citigroup Coml Mtg Tr 2006 C5 CI A 5.43%  10/18/2049 75,000 79,392 79,419
S Sl ety ol i i ety G5 5.71%  12/10/2049 9,150,000 9,328,904 9,922,123
o L) el hileg) T AN T A cEL B s S 250,000 240,000 247,159
T (Gl 1) VP AU (€ 5.11%  09/10/2046 150,000 146,285 162,508
CMO Cobalt Cmbs Coml Mtg Tr 2007 C2

gz;nlmtg Passthru Ctf Cl A Mfx 04 15 47  5.53%  04/15/2047 455,000 524,448 488,640
CHOICoba NCb=IComIFIEINTIZO0AESIN N5 7700 Nos/15/2046 1,090,000 1,200,448 1,177,737

Mtg Passthru Ctf CI AM 5 15 46
CMO Coml Mtg Lease Backed Secs Llc 6.75% 06/20/2031 117,516 127,712 118,811
CMO Coml Mtg Tr 2006 Gg7 Coml Mtg

Passthru Ctf Cl A 4 Var 7 10 38 Reg 5.82%  07/10/2038 1,213,427 1,321,772 1,268,387
CMO Coml Mtg Tr 2007 Ggl11 Mtg

e 5.74%  12/10/2049 280,000 323,936 303,253
CMO Comm 3.83%  07/17/2047 570,000 587,248 603,877
gt'\gg E‘;mm AU (6 [AE) I e FRER0rin | arion | o eyl 1,035,977 1,123,387 1,097,437
CMO Comm 2012 Cri Mtg Tr Ctf Cl B 4.61%  05/15/2045 260,000 269,232 281,274
CMO Comm 2012 Cr3 Cl A3 2.82%  10/15/2045 100,000 102,191 100,088
CMO Comm 2014 Ccre20 Mtg 3.94%  11/10/2047 679,000 699,351 701,805
CMO Comm 2014 Ubs6 Mtg Tr Mtg Pass

e 4.05%  12/10/2047 2,272,000 2,340,082 2,362,832
(119 CrmrmaEE] M) W bt Gz S8 s ep e s 290,000 300,708 305,642
M Var Rt

CMO Cr Suisse 1st Bstn Mtg Secs Corp 4.83% 04/15/2037 679,579 720,672 680,629
CMO Cr Suisse 1st Bstn Mtg Secs Corp 8

s s e 5.10%  08/15/2038 520,000 536,616 530,709
CMO Cr Suisse Coml Mtg 5.37%  12/15/2039 1,100,000 1,034,000 1,060,616
CMO Cr Suisse Coml| Mtg Tr 5.81%  06/15/2038 577,596 609,649 606,857
CMO Cr Suisse Coml Mtg Tr 5.31%  12/15/2039 804,631 892,501 847,874
CMO Cr Suisse Coml| Mtg Tr 5.34%  12/15/2039 1,300,000 1,419,844 1,380,120
CMO Cr Suisse Coml Mtg Tr 5.61%  01/15/2049 732,000 818,506 783,657
CMO Cr Suisse Coml Mtg Tr 5.62%  01/15/2049 390,000 379,651 393,262
CMO Credit Suisse First Boston Mtg Secs

Corp 2005 C4 CI A 5.10%  08/15/2038 243,311 251,067 244,950
CMO Credit Suisse First Boston Mtg Secs

Corp 2006 CL CI A J 5.47%  02/15/2039 4,000,000 4,014,062 4,159,200
CHMolesmcitorigage Backed 200783 € = 5 geop || g4y25/2037 2,985,231 2,899,406 3,098,670
la4 Var Rt

CMO Cwalt 1.67%  08/25/2035 163,074 101,259 143,980
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities
Corporate Bonds

CMO Cwalt 2004 J5 Mtg Passthru Ctf CI

o 5.81%  07/25/2034 $104,021 $107,272 $107,152
IO Gl 20 L s (L U2 bl 0.42%  05/25/2035 199,859 199,859 128,091
Passthru

CMO Cwalt Countrywide Alternative 0.43% 07/25/2035 1,129,133 1,129,133 970,650
CMO Cwmbs 0.50%  02/25/2035 1,706,004 1,600,355 1,564,694
CMO Cwmbs 0.47%  05/25/2035 617,685 617,685 528,931
CMO Cwmbs 2.40%  03/20/2036 30,523 30,130 31,801
CMO GE Coml Mtg Corp 2005 C3 A 7a 4.97%  07/10/2045 325,000 333,988 328,500
CMO GE Coml Mtg Corp 2005 C4 Cl A 3a  5.31%  11/10/2045 1,208,256 1,246,675 1,209,446
%"O (Sl G [is) Ea Wy 2008 G A 5.03%  07/10/2045 575,000 635,734 583,734
CMO'GMAC Coml Mgl Secs 2004 C2 Mg 1 | 5 300, || 0g/10/2038 6,185 6,455 6,194

Passthru Ctf Cl A
CMO Greenwich Cap Coml Fdg Corp 5.22% 04/10/2037 4,700,000 5,113,453 4,750,830
CMO GS Mtg Secs Corp Gsr 2005 Ar4 Mtg

Dasathon Ctf Ol 30 2.73%  07/25/2035 2,674,056 1,691,341 2,531,714
gg'rgl %Sth;gsifﬁfuccotrfpclll 2O e 5.55%  04/10/2038 1,140,000 1,139,644 1,143,244
CLloie g Tt A Szl 5.72%  05/10/2045 385,000 427,861 432,397
Partn Secs CI C

I\C,I"t"gopgsssmtr% A Y (Sl 5.16%  11/10/2046 620,000 638,559 685,339
Efll\tllgOPSSSmtr% I Y (Sl 5.32%  11/10/2046 555,000 555,760 610,017
(SI19) (et ige) L) 1Te 20077 8 ey 0.57%  03/25/2037 278,878 184,321 231,703

Passthru Ctf Cl A Var 144a
CMO Harborview Mtg Ln Tr 0.40% 06/19/2035 300,368 300,652 261,161
CMO Impac Cmb Tr 2003 4 Coll Asset

e 0.80%  10/25/2033 54,237 54,237 53,589
?rﬁ“rgr:‘%pggsssfﬁrdu/*é;eg SorpMtgPess o529  08/25/2036 113,566 91,420 111,470
g:v'fll”dymac e bise) e 2000 238G s I palelier 3,312,619 3,310,808 2,539,305
S e ClizE Gl Mg =6e T 5.81%  06/12/2043 1,067,371 1,209,340 1,118,956
CMO J P Morgan Chase Coml Mtg Secs 4.12% 05/15/2045 465,000 481,221 497,984
gg"r?)J P IEIeEL] EEES Clemll i) SEE 5.00%  08/15/2042 360,000 371,728 365,443
gg"r?)J 7 LTeIRe e Cleml [z SEe 5.23%  12/15/2044 673,700 697,111 684,981
g':'r(')) ngo'\gfr?;”Mf;aCﬁeAczom' JECIEEE 5.11%  07/15/2041 38,638 39,812 38,676
gg"r?) ngopgoigsg o el i s 4.94%  08/15/2042 322,902 327,746 326,347
Eg"r?) ngo'\gﬁ_rgsg e Cenl i s 5.36%  12/15/2044 4,150,000 4,143,516 4,293,092
CMO J P Morgan Chase Coml Mtg Secs Tr 2.07% 12/17/2047 250,000 252,539 252,201
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities
Corporate Bonds

CMO J P Morgan Chase Coml Mtg Secs Tr
2006 L Ctf Cl A Js Var

CMO J P Morgan Chase Coml Mtg Secs Tr
2006 L Mtg Passthru Ctf Cl AJ 5 15 45

CMO J P Morgan Chase Coml Mtg Secs Tr
2007 C

CMO J P Morgan Chase Coml Mtg Secs Tr
2007 C

CMO J P Morgan Chase Coml Mtg Secs Tr
2007 C Mtg Passthru

CMO J P Morgan Chase Coml Mtg Secs Tr
2007 Cibc18 CI A 1a

CMO J P Morgan Chase Tr 2006 C

CMO JP Morgan Chase Commercial Mort-
gage Se 2007 C1 CI A Sb

CMO Jpmbb Coml Mtg Secs Tr 2013 C17
Comlmtg Passthru Ctf Cl B

CMO Lb Coml Mtg Tr 2007 C3 Cl Am

CMO Lb UBS Coml Mtg Tr 2006 C1 Coml
Mtg Passthru Ctf CI A M Var Rt

CMO Lb UBS Coml Mtg Tr 2006 C1
Passthru Ctf Cl A 4

CMO Lb UBS Coml Mtg Tr 2006 C6 CI A
Ab

CMO Lb UBS Coml Mtg Tr 2006 C6 Coml
Mtg Passthru Ctf CI A J

CMO Lb UBS Coml Mtg Tr 2006 C7 Coml
Mtg Passthru Ctf CI A 3

CMO Lb UBS Coml Mtg Tr 2007 C7 Mtg
Pass Thru Ctf CI AM

CMO Lb UBS Coml Mtg Tr 2007 C7 Mtg
Pass Thru Ctf CI A M

CMO Lb UBS Coml Mtg Tr Sr 2005 C5 Cl
A4

CMO Mastr Seasoned Sec Tr 2005 1 Mtg
Passthru Ctf Cl 4 A 2 10 25 32

CMO Merrill Lynch Mtg Invs For Future Is
2003 Al Var

CMO Merrill Lynch Mtg Tr 2005 Cip1 ClI
Am

CMO Merrill Lynch Mtg Tr 2005 Cipl Mtg
Passthru Ctf ClI A 4

CMO Merrill Lynch Mtg Tr 2006

CMO Merrill Lynch Mtg Tr 2007 C1 Ctf CI
A

CMO MI Cfc Coml Mtg 2006 4

CMO MI Cfc Coml Mtg Tr 2006 3 Mtg
Passthru Ctf Cl Am

CMO MI Cfc Coml Mtg Tr 2007 5 Coml
Mtg Passthru CI Aj Var Rt

5.39%

5.48%

5.79%

5.88%

5.44%

5.43%

5.43%

5.86%

4.89%

5.91%

5.22%

5.16%

5.34%

5.45%

5.35%

6.16%

6.17%

4.95%

2.44%

2.34%

5.11%

5.05%

5.80%

5.84%

5.17%

5.46%

5.45%

05/15/2047

05/15/2045

02/12/2051

02/12/2051

06/12/2047

06/12/2047
12/12/2043

02/15/2051

01/15/2047
07/15/2044

02/15/2031

02/15/2031

09/15/2039

09/15/2039

11/15/2038

09/15/2045

09/15/2045

09/15/2030

10/25/2032

12/25/2032

07/12/2038

07/12/2038
08/12/2043
06/12/2050
12/12/2049

07/12/2046

08/12/2048

$1,240,000

795,000

315,000

30,000

313,047

2,145,007
1,420,000

107,353

190,000
1,105,000

225,000

214,879

202,090

600,000

250,000

1,020,000

200,000

402,714

214,627

86,841

350,000

815,000
1,210,000
160,000
1,504,901

3,670,000

1,280,000

2014 IMRF Addendum to the Comprehensive Annual Financial Report

$1,137,700

840,777

353,489

34,770

347,482

2,379,366
1,569,916

116,201

193,458
1,070,877

242,438

232,541

216,347

645,434

270,244

1,171,406

240,195

433,673

189,043

85,417

360,940

845,770
1,226,437
184,206
1,680,198

3,649,816

1,161,850

$1,076,802

833,079

341,350

32,878

332,854

2,288,755
1,493,309

112,948

209,984
1,201,879

233,032

220,072

202,045

630,752

265,892

1,135,007

222,550

404,724

215,170

42,604

355,912

821,922
1,227,216
171,849
1,587,043

3,895,859

1,243,962



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities
Corporate Bonds

CMO MI Cfc Coml Mtg Tr 2007 5 Coml
Mtg Passthru Ctf Cl

CMO Morgan Stanley 4.19% 02/16/2046 150,000 154,500 153,716

5.38%  08/12/2048 $612,222 $619,953 $650,362

CMO Morgan Stanley Bk Amer Merrill

0,
ol e Ctie] At 3.18%  08/15/2045 650,000 675,081 665,497
CIil0) [Metee 1 Sy B amEr e 3.77%  02/15/2046 200,000 200,469 204,121
Lynchtr CI B
CMO Morgan Stanley Bk Of Amer Merrill 5
Lynch Tr 9014 C17 & A 5 3.74%  08/15/2047 725,000 755,643 763,563
\C/24r2 ;V'orga” StElEy CEp I 2008 FRE |5 Zeps | arskyarng 335,000 365,647 353,281
CMO Morgan Stanley Cap I Tr 2006 Iq12  5.40%  12/15/2043 1,185,000 1,066,500 1,086,412
%’F')%ngan StanleiCapHIE2005 5.81%  08/12/2041 250,000 268,135 262,291
CMO Morgan Stanley Cap I Tr 2007 Iq14 ®
Comi Mtg Passthru Gt CI A 4 4 15 49 5.69%  04/15/2049 410,000 412,225 441,454
CMO Morgan Stanley Cap I Tr 2008
Top29 Coml Mtg Passthru Ctf ClA 4 1 11 6.28% 01/11/2043 785,849 933,898 876,546
43
CMO Morgan Stanley Mtg Ln Tr 2004 6ar 5
o T Ch e DT e B A A e 2.64%  08/25/2034 904,199 898,462 889,309
CMO Mortgageit Tr 2005 2 Mtg Bkd 0.43%  05/25/2035 291,064 229,472 279,744
CMO Mortgageit Tr 2005 3 Mtg Bkd 0.47%  08/25/2035 1,251,312 1,076,770 1,191,122
CMO Rali 0.33%  01/25/2037 640,534 217,782 482,954
CMO Rali 6.00%  03/25/2037 1,379,322 595,633 1,150,627
CMO Regal Tr IV 2.18%  09/29/2031 140,812 139,534 140,915
CMO Resdntl Accredit Lns Mtg Pass q
Th2002 Qe16 CI A 1 5.75%  10/25/2017 13,894 14,675 14,126
CMO Resdntl Accredit Lns Mtg Pass 8
Th2006 Qo2 Ol A 1 Ad; 0.39%  02/25/2046 3,267,350 1,196,667 1,571,713
CMO Small Business Admin Gtd Dev o
5010 201 Cl 1 3.21%  09/01/2030 342,855 353,998 354,358
CMO Structured Adj Rate Mtg Ln Tr 2004 &
20 C1 2 AL Ad] 2.37%  01/25/2035 93,337 54,834 92,664
I\C,I':'gocft/:“':t“red +55-5EE Gl AUV 6 G N P ) 383,726 322,569 368,179
o) Mnettilen) ) [71ed] SEE T 2007 & Wike 8 sren | aeyalyphiey) 690,422 676,534 712,980

Pass Thru Ctf Cl 3a
CMO Wachovia Bk Coml Mtg Tr 5.18%  07/15/2042 6,000,000 5,908,594 6,126,750
CMO Wachovia Bk Coml| Mtg Tr Cml Psthr

S REEE e 5.76%  07/15/2045 999,497 1,105,067 1,046,850
CMO Wachovia Bk Coml Mtg Tr Com| Mtg

SHO Wachovi 5.25%  12/15/2043 98,635 93,248 100,626
e e L N NG e oo 4,440,362 4,838,954 4,692,828
Pass ThCI A 4

CMO Wachovia Bk Coml Mtg Tr Coml| Mtg

sho Hachovie 5.38%  12/15/2043 520,000 571,120 551,666
gMOtxvaCho"ia Bl e 0 G b G e | aseess 68,302 62,107 68,418

assthr ! ! !
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

U.S. Securities

Corporate Bonds

CMO Wamu Mtg Pass Through Ctfs 2005

Ar19cl A 1a 0.44% 12/25/2045 $369,421 $285,146 $354,709
CMO Wamu Mtg Pass Thru Ctfs 0.49% 08/25/2045 2,227,158 2,226,580 2,117,152
CMO Wamu Mtg Pass Thru Ctfs 2005

Ar19 Mtg Passthru Ctf Cl A 1a2 12 25 45 0.46% 12/25/2045 610,052 610,052 551,122
CMO Wamu Mtg Pass Thru Ctfs 2005 Ar6 0

Mtgpassthru Ctf Cl 2 A 1a 4 25 45 0.40% 04/25/2045 906,363 906,421 842,718
MO Warmu Mtg Pass Thru Ctfs 2003 A8 g 4495 06/25/2045 1,049,052 1,049,052 972,126
CMO Wells Fargo Commercial Mtg Tst Sr

2013 Lci2 Cl B Var Rt 07 15 2046 4.30% 07/17/2046 30,000 31,153 31,787
CMO Wfrbs Coml Mtg 3.77% 09/15/2057 310,000 294,497 301,132
O Witbs Comi Mg Tr 2013 CI3 CLA 5 6505 05/15/2045 430,000 442,875 431,853
CMO Wfrbs Coml Mtg Tr 2014 C20 Mtg

Thru Ctf CI A S 4.18% 05/17/2047 1,570,000 1,661,502 1,672,141
CMO Wfrbs Coml Mtg Tr 2014 C22 Mtg

Pass Thru Ctf Cl B 4.37% 09/15/2057 300,000 308,989 317,818
CMO Wfrbs Coml Mtg Tr 2014 C23 Coml

Mtg Passthru Ctf CI B 4.38% 10/14/2057 150,000 153,954 159,720
Cna Finl Corp 5.75% 08/15/2021 4,700,000 5,081,593 5,356,407
Cnh Equip Tr 1.30% 03/16/2020 250,000 249,938 250,273
Coca Cola 6.95% 11/15/2026 435,000 603,088 580,668
Cogent 5.63% 04/15/2021 3,260,000 3,216,650 3,194,800
Columbia / HCA 7.69% 06/15/2025 370,000 393,853 416,250
Columbia / HCA 7.50% 11/15/2095 840,000 369,600 802,200
Columbia / HCA Healthcare Corp Medium

Term Book Entry # Tr 15 7.58% 09/15/2025 125,000 118,125 139,375
Columbia/ HCA Healthcare Corp 8.36% 04/15/2024 95,000 96,900 111,625
Comcast Corp 3.60% 03/01/2024 2,330,000 2,366,886 2,447,043
Comcast Corp 4.50% 01/15/2043 370,000 365,308 394,164
Comcast Corp New 5.85% 11/15/2015 8,000,000 8,415,200 8,366,560
Comcast Corp New 5.90% 03/15/2016 1,000,000 998,620 1,060,195
Comcast Corp New 6.50% 01/15/2017 1,020,000 1,019,596 1,126,291
Comcast Corp New 4.20% 08/15/2034 655,000 653,720 684,898
Comcast Corp New 5.65% 06/15/2035 350,000 357,119 433,724
Comcast Corp New 6.50% 11/15/2035 190,000 223,792 253,649
Comcast Corp New 6.45% 03/15/2037 475,000 553,301 631,950
Comcast Corp New 6.95% 08/15/2037 780,000 966,440 1,098,939
Comcast Corp New 6.55% 07/01/2039 1,320,000 1,589,966 1,802,756
Coml Metals Co 4.88% 05/15/2023 1,270,000 1,160,855 1,212,850
Comm 2012 Ccre4 2.85% 10/15/2045 4,800,000 4,919,950 4,804,248
Comm 2013 Ccrel2 4.30% 10/10/2046 380,000 391,374 406,316
Comm 2013 Ccrel2 4.76% 10/10/2046 840,000 861,899 917,778
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

U.S. Securities

Corporate Bonds

Comm 2013 Ccrel2 Mtg Tr Mtg Pass Thru

Ctf CI C Var Rate 5.09% 10/10/2046 $90,000 $91,644 $97,300
Comm 2014 Ccrel4 4.62%  02/10/2047 415,000 417,358 435,950
Comm 2014 Ccrel5 4.72%  02/10/2047 825,000 849,688 910,174
Comm 2014 Ccrel6 4.05%  04/12/2047 301,600 310,634 325,532
Comm 2014 Lc15 Mtg 4.01%  04/12/2047 430,000 442,884 462,152
Comm 2014 Ubs2 Mtg 4.20%  03/10/2047 1,600,000 1,690,938 1,691,032
Comm 2014 Ubs5 Mtg Tr 4.51%  09/10/2047 690,000 710,656 735,975
Comm 2014 Ubs5 Mtg Tr 4.61%  09/10/2047 730,000 743,830 757,097
Comm Ser 2014 Cr21 CI C Var Rt 4.42% 12/10/2024 1,140,000 1,137,837 1,141,282
Comm Ser 2014 Cr21 Cls Am 3.99% 12/10/2047 3,210,000 3,306,084 3,310,675
Community Choice Finl 10.75% 05/01/2019 2,790,000 2,689,100 1,813,500
Compressco 7.25%  08/15/2022 1,545,000 1,526,940 1,328,700
Comstock Res 7.75%  04/01/2019 2,563,000 2,586,489 1,819,730
Comstock Res 9.50%  06/15/2020 325,000 208,538 221,000
Comwilth Edison Co 3.40%  09/01/2021 260,000 276,754 271,071
Comwilth Edison Co 5.90%  03/15/2036 4,360,000 4,146,597 5,687,437
Concho Res 7.00%  01/15/2021 929,000 954,449 973,128
Concho Res 6.50%  01/15/2022 2,114,000 2,114,000 2,209,130
Concho Res 5.50% 10/01/2022 720,000 716,681 727,200
Concho Res 5.50%  04/01/2023 230,000 238,025 231,081
Connecticut Avenue Securities 2.11% 11/25/2024 1,669,197 1,669,197 1,670,940
Conocophillips 6.00%  01/15/2020 1,590,000 1,578,027 1,847,488
Conocophillips Co 4.30% 11/15/2044 1,350,000 1,377,320 1,412,217
Cons Edison Co N'Y 5.30%  03/01/2035 1,540,000 1,534,749 1,862,270
Consol Energy 8.25%  04/01/2020 640,000 640,000 664,000
Consol Energy 6.38%  03/01/2021 485,000 486,188 485,000
Constellation 4.25%  05/01/2023 2,570,000 2,515,388 2,550,725
Constellation Brands 6.00%  05/01/2022 900,000 994,875 994,500
Continental Airls Passthru Tr 2007 1a 5.98% 10/19/2023 2,146,553 2,146,553 2,355,842
Contl Airls 5.50% 10/29/2020 534,529 545,888 553,238
Contl Airls Pass 6.90%  04/19/2022 284,197 302,266 300,539
Contl Airls Pass 7.71% 10/02/2022 4,016,075 4,296,196 4,505,233
Contl Res 5.00%  09/15/2022 5,547,000 5,686,553 5,366,722
Contl Res 4.50%  04/15/2023 130,000 130,325 123,650
Contl Res 4.90%  06/01/2044 3,185,000 3,107,157 2,760,312
Cooperatieve 4.63% 12/01/2023 1,820,000 1,813,153 1,930,499
Copano Energy L L 7.13% 04/01/2021 1,748,000 1,828,530 1,898,515
Corning 6.63%  05/15/2019 250,000 300,465 293,270
Corrections Corp 4.13%  04/01/2020 520,000 521,006 505,700
Countrywide Finl 6.25%  05/15/2016 710,000 750,449 753,553
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Coventry Hith Care 6.13%  01/15/2015 $634,000 $702,666 $634,888
Cpl Transition Fdg 6.25%  01/15/2017 1,076,276 1,201,845 1,108,894
Cr Accep Auto Ln 2.26%  10/15/2021 1,790,000 1,789,496 1,798,966
Cr Accep Auto Ln 2.29%  04/15/2022 2,060,000 2,059,872 2,062,112
Cr Accep Auto Ln 2.67%  09/15/2022 2,365,000 2,364,577 2,360,861
Cr Suisse AG 0.54%  03/11/2016 5,000,000 5,000,000 4,998,000
e S (e L 6.00%  12/15/2020 840,000 840,000 804,300
Crown Castle Intl 4.88%  04/15/2022 1,135,000 1,100,150 1,146,350
Crown Castle Intl 5.25%  01/15/2023 4,765,000 4,775,677 4,860,300
Crown Media Hidgs 10.50%  07/15/2019 990,000 997,843 1,076,625
CSC Hlidgs 7.88%  02/15/2018 195,000 226,200 218,888
CSC Hidgs 7.63%  07/15/2018 60,000 69,450 67,425
CSX Transn 9.75%  06/15/2020 228,000 308,951 301,813
CSX Transn 6.25%  01/15/2023 493,423 584,090 591,491
CTP Transn Prods 8.25%  12/15/2019 1,240,000 1,244,588 1,308,200
CVS Caremark Corp 6.04%  12/10/2028 6,106,821 6,225,049 7,121,194
CVS Health Corp 2.75%  12/01/2022 2,790,000 2,786,122 2,717,410
CVS Health Corp 6.94%  01/10/2030 509,775 568,848 618,101
CVS Pass Thru Tr 5.88%  01/10/2028 308,476 306,364 351,180
Darling 5.38%  01/15/2022 1,640,000 1,660,000 1,615,400
Davita Healthcare 6.63%  11/01/2020 1,050,000 1,097,631 1,102,500
Deere & Co 6.55%  10/01/2028 175,000 224,250 228,898
Deere John Cap Corp 2.25%  04/17/2019 560,000 560,898 564,996
Deere John Cap Corp 1.70%  01/15/2020 270,000 255,506 263,152
ggimt Dummy - Not In Use Newpage 1 30, 12/31/2014 664,069 379,847 0
Default Exide Technologies 8.63% 02/01/2018 3,865,000 2,840,627 188,419
Default Pvtpl Mut Fd Fee Tr Xii 9.55%  12/31/2040 2,245,344 550,109 449
Del Monte Foods Company Term Loan B 0.00% 02/24/2020 1,576,628 1,564,803 1,509,621
Delphi Finl Group 7.88%  01/31/2020 4,672,000 5,362,661 5,606,867
Delta Air Lines 4.95%  11/23/2020 3,676,227 3,755,824 3,933,563
Delta Air Lines 6.82%  02/10/2024 691,945 691,945 802,656
Denbury Res 5.50%  05/01/2022 3,400,000 3,421,250 3,111,000
Det Edison 6.62%  03/01/2016 538,890 612,461 544,303
Devon Energy Corp 5.60%  07/15/2041 860,000 862,536 955,371
Devon Fing Corp U 7.88%  09/30/2031 380,000 551,452 518,376
Diageo Invt Corp 2.88%  05/11/2022 1,850,000 1,843,303 1,848,883
Diamond Offshore 5.70%  10/15/2039 100,000 93,995 95,704
Directv Hidgs Lic 3.80%  03/15/2022 155,000 159,984 157,692
Directv Hldgs Lic 3.95%  01/15/2025 300,000 297,939 302,361
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Directv Hldgs Llc 5.15% 03/15/2042 $1,111,000 $1,119,692 $1,148,063
Directv Hldgs Llc / Directv Fing 4.45%  04/01/2024 531,000 562,473 555,587
Discover Card 1.04%  04/15/2019 485,000 484,947 484,522
Discovery 4.88%  04/01/2043 93,000 92,344 95,885
Dish Dbs Corp 5.13%  05/01/2020 780,000 799,825 785,850
Dish Dbs Corp 6.75%  06/01/2021 580,000 579,700 623,500
Dish Dbs Corp 5.88%  07/15/2022 20,000 20,650 20,500
Dish Dbs Corp 5.00%  03/15/2023 605,000 574,144 585,338
Disney Walt Co New Medium Term 0.55%  05/30/2019 2,500,000 2,500,000 2,501,000
Dominion Gas Hldgs 4.60%  12/15/2044 3,155,000 3,213,501 3,304,913
Domtar Corp 9.50%  08/01/2016 590,000 714,779 651,319
Dow Chem Co 8.55%  05/15/2019 3,500,000 3,492,790 4,351,361
Dow Chem Co 4.13% 11/15/2021 265,000 279,257 280,001
Dow Chem Co 4.25% 10/01/2034 188,000 181,956 184,643
Duke Energy Corp 2.10%  06/15/2018 300,000 302,765 302,740
Duke Energy Corp 3.55% 09/15/2021 360,000 375,588 375,832
Duke Rlty Ltd Fixed 3.75% 12/01/2024 45,000 44,458 45,531
E Trade Finl Corp 5.38% 11/15/2022 1,225,000 1,225,600 1,252,562
Eagle Spo 4.63% 02/15/2021 280,000 277,550 265,300
Eastman Chem Co 7.25%  01/15/2024 225,000 266,436 286,131
Eaton Corp Ohio 0.95% 11/02/2015 1,910,000 1,909,885 1,911,692
Eaton Corp Ohio 1.50% 11/02/2017 410,000 409,553 407,625
Eaton Corp Ohio 2.75% 11/02/2022 3,005,000 2,983,854 2,952,103
Eaton Corp Ohio 4.15%  11/02/2042 1,170,000 1,177,199 1,161,241
Ebay 4.00%  07/15/2042 4,000,000 3,371,580 3,561,260
Ecolab 4.35% 12/08/2021 310,000 309,802 337,773
El Paso Corp 7.00%  06/15/2017 1,475,000 1,673,240 1,626,188
El Paso Energy Corp Medium Term 7.80% 08/01/2031 2,459,000 2,371,588 2,994,155
El Paso Pipeln 4.10% 11/15/2015 2,778,000 2,930,873 2,842,394
El Paso Pipeln 4.30%  05/01/2024 170,000 170,139 170,329
El Paso Pipeln 7.50% 11/15/2040 2,000,000 1,986,800 2,459,954
Embarq Corp 7.99%  06/01/2036 500,000 499,965 558,750
Encore Cr Receivables Tr 2005 3 0.66% 10/25/2035 2,834,000 2,724,182 2,762,067
Endo Fin Llc 7.00%  07/15/2019 5,000,000 5,000,000 5,218,750
Energy Future Holdings 6.50% 11/15/2024 1,760,000 963,912 1,372,800
Energy Future Holdings 6.55%  11/15/2034 3,405,000 1,595,257 2,655,900
Energy Future Holdings Corp 5.55% 12/31/2040 205,000 138,912 159,900
Energy Transfer 6.50% 02/01/2042 595,000 645,211 683,923
Energy Transfer 5.95% 10/01/2043 5,000,000 5,543,995 5,483,990
Energy Transfer Partners 5.20% 02/01/2022 625,000 704,394 668,472
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Entergy Ark 2.30%  08/01/2021 $613,903 $625,150 $624,719
Entergy La Llc 1st Mtg Bd 4.44%  01/15/2026 5,065,000 5,088,390 5,647,642
Enterprise Prods 6.30% 09/15/2017 1,770,000 1,634,807 1,978,878
Enterprise Prods 6.13% 10/15/2039 320,000 363,857 386,539
Enterprise Prods 5.10% 02/15/2045 625,000 630,569 671,994
Enterprise Prods Oper L P Gtd Jr Sub 7.03% 01/15/2068 200,000 230,500 219,375
Enterprise Prods Oper L P Jr Sub 8.38%  08/01/2066 1,255,000 1,404,169 1,347,556
Ep Energy Llc Tranche B 3 Loan 0.00% 05/24/2018 1,000,000 990,000 946,667
Epr Pptys 5.25%  07/15/2023 3,000,000 2,986,380 3,128,064
Equifax 6.30% 07/01/2017 150,000 177,044 166,220
Equinix 4.88% 04/01/2020 1,030,000 1,030,000 1,024,850
Equinix 5.38%  01/01/2022 1,020,000 1,020,000 1,029,588
Equinix 5.38%  04/01/2023 910,000 899,581 910,000
Equinix 5.75%  01/01/2025 1,220,000 1,213,306 1,230,675
Equitable Res 5.15%  03/01/2018 750,000 804,442 801,195
Erickson 8.25% 05/01/2020 450,000 437,625 396,000
Exelon Corp 5.63%  06/15/2035 130,000 118,551 151,988
Exelon Generation 5.60% 06/15/2042 550,000 595,572 615,300
Exide Technologies Dip Term Loan 0.00% 03/31/2015 3,933,521 3,886,342 3,520,501
Fed Ex Corp Pass Thru Tr 1998 1 B 6.84% 01/15/2019 4,515,875 5,148,562 4,967,462
Fed Express Corp 7.65% 07/15/2024 187,285 226,614 224,742
Fedt Retail Hldgs 6.38%  03/15/2037 2,500,000 2,488,050 3,163,492
FGI Oper Co Llc 7.88%  05/01/2020 1,135,000 1,147,469 1,021,500
Fifth 3rd Bancorp 5.45% 01/15/2017 445,000 480,208 477,537
First Data Corp 10.63% 06/15/2021 531,000 579,311 601,358
Firstenergy Corp 2.75%  03/15/2018 490,000 489,951 493,787
Firstenergy Corp 4.25%  03/15/2023 1,990,000 1,951,320 2,053,310
Firstenergy Corp 7.38% 11/15/2031 4,255,000 4,400,697 5,150,107
Firstenergy Oh 1.73%  01/18/2022 100,000 98,250 99,594
FI Pwr & Lt Co 5.95%  02/01/2038 1,050,000 1,044,288 1,395,625
Florida Pwr Corp 5.90% 03/01/2033 500,000 471,080 641,613
Florida Pwr Corp 6.40%  06/15/2038 980,000 1,173,289 1,354,980
FMC Technologies 3.45% 10/01/2022 4,400,000 4,447,233 4,241,904
Fmg Resources(aug 2006) Pty Ltd Tlb 0.00%  06/28/2019 1,017,505 1,016,233 924,658
Fnbc 1993 A Pass 8.08% 01/05/2018 68,494 74,145 74,184
Ford Cr Auto Owner 1.97% 04/15/2020 150,000 149,967 149,564
Ford Cr Auto Owner 2.26% 11/15/2025 920,000 924,700 924,911
Ford Cr Floorplan 0.85% 01/15/2018 3,700,000 3,699,080 3,699,774
Ford Cr Floorplan 1.92%  01/15/2019 605,000 604,823 611,642
Ford Hldgs 9.38%  03/01/2020 115,000 69,575 146,197
Ford Hldgs 9.30%  03/01/2030 760,000 854,244 1,158,258
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Ford Mtr Co 7.50%  08/01/2026 $400,000 $505,556 $509,632
Ford Mtr Co 6.63%  02/15/2028 435,000 486,548 507,201
Ford Mtr Co 4.75%  01/15/2043 1,620,000 1,580,053 1,709,294
Ford Mtr Cr Co Llc 12.00% 05/15/2015 1,495,000 1,616,306 1,553,824
Ford Mtr Cr Co Llc 1.48%  05/09/2016 1,455,000 1,455,000 1,467,661
Ford Mtr Cr Co Llc 6.63%  08/15/2017 310,000 350,435 345,575
Ford Mtr Cr Co Llc 1.72% 12/06/2017 1,245,000 1,245,000 1,232,133
Ford Mtr Cr Co Llc 2.38%  01/16/2018 590,000 599,977 593,419
Ford Mtr Cr Co Llc 1.16%  11/04/2019 5,000,000 5,000,000 5,002,250
Ford Mtr Cr Co Llc 8.13%  01/15/2020 1,430,000 1,593,146 1,771,282
Ford Mtr Cr Co Llc 4.38%  08/06/2023 5,350,000 5,186,236 5,719,391
Forestar USA Real 8.50%  06/01/2022 895,000 941,350 872,625
Forum Energy Technologies 6.25% 10/01/2021 1,911,000 1,949,092 1,796,340

Four Seasons Holdings Second Lien Term

Loan (2013) 0.00%  06/30/2021 520,000 514,800 516,100
Freedom Group Term Ln B 0.00%  04/19/2019 799,569 795,561 779,580
Freeport Mcmoran 2.38%  03/15/2018 515,000 518,227 509,338
Freeport Mcmoran 4.00% 11/14/2021 710,000 707,295 703,469
Freeport Mcmoran 4.55%  11/14/2024 550,000 549,478 534,065
Freeport Mcmoran 5.40% 11/14/2034 205,000 204,008 199,856
Freeport Mcmoran Copper & Gold 3.55%  03/01/2022 860,000 853,425 812,795
Fresenius Med Care 6.88%  07/15/2017 1,755,000 1,749,061 1,917,338
Frontier 6.25%  09/15/2021 975,000 975,662 979,875
Frontier 7.13%  01/15/2023 1,000,000 1,049,206 1,017,500
Frontier 6.88%  01/15/2025 1,340,000 1,331,675 1,340,000
Frontier 9.00%  08/15/2031 3,000,000 3,060,000 3,165,000
Frontier Oil Corp 6.88%  11/15/2018 660,000 660,000 673,200
Gap 5.95%  04/12/2021 19,400,000 21,092,160 22,077,316
GCI 8.63%  11/15/2019 700,000 705,611 734,125
GE Cap Cr Card 4.47%  03/15/2020 350,000 393,654 371,704
GE Cap Cr Card 1.83% 08/17/2020 420,000 427,448 420,582
GE Cap Cr Card Master 1.76%  09/15/2022 1,575,000 1,551,975 1,538,076
GE Equip Transn Llc 1.82%  10/25/2021 180,000 180,246 180,491
Gen Cable Corp 5.75%  10/01/2022 2,355,000 2,236,650 1,719,150
Gen Dynamics Corp 3.88% 07/15/2021 4,665,000 4,671,981 5,009,608
Gen Elec Cap Corp 5.63%  05/01/2018 4,585,000 5,064,355 5,159,189
Gen Elec Cap Corp 6.00%  08/07/2019 4,450,000 4,445,016 5,176,120
Gen Elec Cap Corp 5.50%  01/08/2020 15,830,000 16,534,916 18,118,638
Gen Elec Cap Corp 5.30%  02/11/2021 765,000 812,761 873,620
Gen Elec Cap Corp 6.15%  08/07/2037 165,000 210,819 215,214
Gen Elec Cap Corp 7.13%  12/15/2049 410,000 480,525 477,138
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Gen Elec Cap Corp Medium Term
Gen Elec Cap Corp Medium Term
Gen Elec Cap Corp Medium Term
Gen Motors Finl Co

Gen Mtrs Accep

Gen Mtrs Finl Co

Gen Mtrs Finl Co

Gen Mtrs Finl Co

Gen Mtrs Finl Co

Gen Mtrs Finl Co

Gencorp

Gene Elec Cap Corp Medium Term
General Elec Cap Corp

General Elec Cap Corp Medium Term
General Elec Cap Corp Medium Term
General Elec Co

General Elec Co

General Elec Co

General Motors Financial Co
General Mtrs Co

Genon Escrow Corp

Genworth Finl

Genworth Holdings

Geo Group

Glencore Fdg Llc Gtd

Glp Cap L P / GIp Fing II

Glp Cap L P/ Glp Fing II

GNMA 2011 067 Cl Ac

GNMA 2013 125 Remic Cl Ab
GNMA 2013 159 CI A

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs Cap II Gtd Fixed To

4.65%
6.88%
6.38%
4.38%
8.00%
4.75%
3.00%
3.25%
6.75%
4.25%
7.13%
1.63%
0.97%
0.61%
4.38%
0.85%
3.38%
4.50%
3.50%
3.50%
9.50%
7.63%
4.90%
6.63%
1.40%
4.88%
5.38%
3.54%
1.37%
1.80%
6.15%
2.90%
1.25%
6.00%
5.25%
4.00%
6.75%
6.25%
4.80%
4.00%

10/17/2021
01/10/2039
11/15/2067
09/25/2021
11/01/2031
08/15/2017
09/25/2017
05/15/2018
06/01/2018
05/15/2023
03/15/2021
07/02/2015
04/02/2018
07/10/2015
09/16/2020
10/09/2015
03/11/2024
03/11/2044
07/10/2019
10/02/2018
10/15/2018
09/24/2021
08/15/2023
02/15/2021
05/27/2016
11/01/2020
11/01/2023
10/16/2042
11/16/2041
08/16/2038
04/01/2018
07/19/2018
10/23/2019
06/15/2020
07/27/2021
03/03/2024
10/01/2037
02/01/2041
07/08/2044
06/01/2043

$2,205,000
4,170,000
2,765,000
5,050,000
160,000
690,000
130,000
240,000
1,535,000
280,000
3,683,000
2,280,000
3,750,000
8,000,000
50,000
730,000
4,700,000
1,940,000
1,100,000
1,325,000
2,105,000
435,000
150,000
1,930,000
5,000,000
640,000
1,325,000
3,153,052
5,090,692
4,845,196
970,000
1,066,000
1,500,000
290,000
3,040,000
3,910,000
3,355,000
2,410,000
620,000
420,000
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$2,471,974
4,106,533
2,774,848
5,074,047
168,219
690,000
130,000
240,000
1,579,104
280,000
3,991,871
2,312,741
3,750,000
8,000,000
54,614
729,803
4,828,263
1,918,463
1,100,000
1,325,000
2,267,075
534,389
158,468
2,164,012
5,000,000
640,000
1,316,106
3,279,174
5,024,059
4,793,337
976,912
1,065,858
1,500,000
334,311
3,390,184
3,897,113
3,474,420
2,412,974
634,911
373,583

$2,485,319
5,898,494
2,965,462
5,270,938
203,600
727,674
131,466
240,300
1,738,388
285,569
3,857,206
2,294,328
3,784,841
8,014,000
54,762
731,868
4,855,326
2,132,491
1,123,234
1,351,500
2,094,475
425,340
120,855
2,021,675
5,024,920
648,000
1,371,375
3,222,353
5,018,806
4,821,963
1,088,746
1,093,588
1,506,970
335,248
3,431,132
4,059,163
4,218,493
3,046,587
664,068
308,700
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Goldman Sachs Group 2.38%  01/22/2018 $4,320,000 $4,318,186 $4,363,628
Goldman Sachs Group 7.50%  02/15/2019 925,000 1,075,995 1,100,251
Goldman Sachs Group Frn 30/ 04/ 18 1.43%  04/30/2018 1,130,000 1,130,000 1,143,258
Goldman Sachs Group Medium Term 1.60% 11/23/2015 1,720,000 1,732,040 1,729,008
Goldman Sachs Group Medium Term 1.33%  11/15/2018 11,850,000 12,051,362 11,966,118
Goldman Sachs Group Medium Term 5.38% 03/15/2020 10,400,000 12,103,069 11,655,249
Goldman Sachs Group Var Rt 1.84%  11/29/2023 8,700,000 8,700,000 8,938,293
Goldman Sachs Tranche # Tr 00582 3.70%  08/01/2015 1,335,000 1,411,122 1,356,546
Goodyear Tire 8.75%  08/15/2020 450,000 532,688 520,875
Grain Spectrum Fdg 3.29%  10/10/2019 495,000 495,000 497,574
Great Lakes Dredge 7.38%  02/01/2019 3,120,000 3,172,812 3,182,400
Green Tree Finl Corp 1996 5B1 8 1 8.10%  07/15/2026 12,132 12,095 356
Greenpoint Cr Llc 3.65%  03/13/2032 575,000 482,113 519,832

Greenpoint Cr Llc 2001 2 Mtg Hsg

Passthru Ctf CI T A 2 3.66%  02/20/2032 250,000 209,675 229,158
Greenpoint Manred Hsg Cont Tr 7.27% 06/15/2029 1,455,702 1,261,002 1,466,180
Greenpoint Manufactured Hsg Cont Tr 2.91% 03/18/2029 550,000 451,172 485,980
Greenpoint Manufactured Hsg Cont Tr 3.65% 02/20/2030 225,000 182,250 195,750
Greenpoint Manufactured Hsg Contract Tr  3.52% 06/19/2029 125,000 101,250 108,750
Greif 6.75%  02/01/2017 770,000 767,225 823,900
Griffon Corp 5.25%  03/01/2022 1,125,000 1,114,219 1,053,281
Group 1 Automotive 5.00%  06/01/2022 1,875,000 1,892,050 1,832,812
GS Mtg Backed Secs 2.50%  07/25/2044 2,914,109 2,887,573 2,887,573
GS Mtg Secs Corp 0.54%  06/25/2035 1,202,592 676,846 1,149,795
GS Mtg Secs Corp 0.24%  03/25/2036 61,165 61,165 36,491
GS Mtg Secs Tr 3.48%  01/10/2045 250,000 261,436 261,181
GS Mtg Secs Tr 4.07% 01/10/2047 1,560,000 1,642,814 1,679,524
GS Mtg Secs Tr 2014 Gc24 CI C 4.53%  09/12/2047 850,000 846,461 865,176
GS Mtg Secs Tr 2014 Gc24 Mtg Cl B 4.51%  09/12/2047 150,000 154,496 159,063
GTE Corp 6.94%  04/15/2028 100,000 111,015 125,066
Hanesbrands 6.38%  12/15/2020 1,000,000 1,055,000 1,060,000
Hanger Orthopedic 7.13%  11/15/2018 1,950,000 1,953,650 1,959,750
Hartford Finl Svcs Group Jr Sub 8.13%  06/15/2068 1,580,000 1,867,062 1,808,835
Hawaiian Airls 2013 1b Pass Thru Tr 4.95%  01/15/2022 610,000 561,738 585,600
HCA 8.00%  10/01/2018 1,696,000 1,968,412 1,941,920
HCA 4.25% 10/15/2019 675,000 676,125 685,125
HCA 6.50%  02/15/2020 790,000 748,073 885,195
HCA 7.50%  02/15/2022 215,000 215,000 245,638
HCA 4.75%  05/01/2023 980,000 980,000 997,150
HCA 5.88%  05/01/2023 285,000 294,850 300,319
HCA 5.00%  03/15/2024 1,230,000 1,236,150 1,263,825
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FIXED INCOME
U.S. Securities
Corporate Bonds
HCA

HCA

HCA Hldgs

HCP

Headwaters
Headwaters
Healthsouth Corp
Hecla Mng Co
Heinz H J Co

Hertz Corp

Hertz Veh Fing Llc
Hewlett Packard Co
Hexion U S Fin
Hiland Partners Lp
Hilton Worldwide Fin Llc
Hilton Worldwide Term Ln B
Hlth Care REIT
Hith Care REIT
Hockey Merger Sub
Hologic

Home Depot

Host Hotels

HSBC Fin Corp
HSBC USA

Hughes Satellite
Hughes Satellite
Humana

Humana

Humana
Huntington Ingalls
Huntsman Intl Llic
Huntsman Intl Lic

I/O CMO Federal Home Ln Mtg Corp Var
Rt

I/O CMO GS Mtg Secs Tr 2013 Gc10 Cl
XA

I/O CMO Morgan Stanley Lynch Tr Coml
Mtgctf X A 144a

I/O CMO Wfrbs Coml Mtg Tr 2012 C7
Coml CI X A 144a

I/O Pvtpl CMO UBS Barclays Coml Mtg
Tr 2012 C4 Mtg Pass Ctf I/O CI X A 12
10 45

5.25%
7.50%
5.88%
3.88%
7.25%
7.63%
5.75%
6.88%
4.25%
4.25%
1.83%
6.00%
6.63%
7.25%
5.63%
0.00%
3.75%
4.50%
7.88%
6.25%
4.40%
5.88%
6.68%
0.55%
6.50%
7.63%
3.15%
8.15%
4.63%
7.13%
4.88%
5.13%

1.51%

1.73%

1.85%

1.57%

1.85%

04/15/2025
11/06/2033
03/15/2022
08/15/2024
01/15/2019
04/01/2019
11/01/2024
05/01/2021
10/15/2020
04/01/2018
08/25/2019
09/15/2041
04/15/2020
10/01/2020
10/15/2021
10/25/2020
03/15/2023
01/15/2024
10/01/2021
08/01/2020
03/15/2045
06/15/2019
01/15/2021
06/23/2017
06/15/2019
06/15/2021
12/01/2022
06/15/2038
12/01/2042
03/15/2021
11/15/2020
11/15/2022

11/25/2019

02/12/2046

08/17/2045

06/16/2045

12/12/2045

$1,825,000
20,000
455,000
400,000
1,765,000
1,905,000
1,080,000
2,825,000
5,740,000
520,000
1,020,000
235,000
650,000
341,000
3,540,000
381,579
5,165,000
530,000
420,000
690,000
180,000
345,000
1,305,000
5,000,000
865,000
1,630,000
310,000
2,000,000
210,000
370,000
485,000
1,915,000

23,325,943

14,931,891

3,248,839

7,242,503

3,423,010
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$1,827,275
19,941
469,788
398,520
1,797,844
1,829,343
1,119,150
2,794,045
5,736,238
520,000
1,013,414
219,356
676,812
359,755
3,554,538
379,646
5,387,502
540,389
426,300
690,000
177,205
342,356
1,512,534
5,000,000
865,000
1,741,487
308,791
2,124,760
197,875
377,902
489,850
1,897,554

1,311,173

1,831,482

368,836

774,108

382,816

$1,907,125
21,000
498,225
406,327
1,835,600
1,985,962
1,123,200
2,486,000
5,797,400
517,400
1,006,497
264,316
637,000
323,950
3,699,300
376,332
5,209,579
561,264
417,900
717,600
196,725
362,376
1,548,325
4,989,100
927,712
1,793,000
301,433
2,912,514
212,921
399,600
481,362
1,886,275

1,279,078

1,448,797

267,776

627,092

351,612



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities

Corporate Bonds

1/0 Wfrbs Coml Mtg Tr 1.20%  08/15/2047 $19,043,123 $1,557,668 $1,522,155
1/0 Wfrbs Coml Mtg Tr Var Rt 1.32%  03/15/2047 4,233,366 355,116 329,534
IAC 4.88%  11/30/2018 695,000 695,000 707,162
IAC 4.75%  12/15/2022 760,000 760,000 739,100
Icahn Enterprises L P 3.50%  03/15/2017 320,000 320,000 320,000
Icahn Enterprises L P Corp 6.00%  08/01/2020 800,000 816,000 824,160
Igate Corp 4.75%  04/15/2019 690,000 691,854 690,000
IHS 144a 5.00%  11/01/2022 2,430,000 2,458,469 2,405,700
Tifc E Capital Tr 11 Bd 144a 6.25%  12/21/2065 460,000 458,456 441,600
Imc Global 7.38%  08/01/2018 190,000 229,476 217,877
Unpac Cmb Tr 2007 A Coll Ast Backed Bd g 5705 05/25/2037 2,649,530 2,374,445 2,493,041
Ingersoll Rand 6.88%  08/15/2018 1,500,000 1,497,855 1,741,299
Ingles Mkts 5.75%  06/15/2023 1,145,000 1,144,218 1,149,706
Ingram Micro 4.95%  12/15/2024 400,000 398,900 399,868
Intelsat Jackson 7.25%  04/01/2019 1,155,000 1,155,000 1,205,531
Intelsat Jackson 7.50%  04/01/2021 870,000 888,400 930,900
Intelsat Jackson Hidgs 7.25%  10/15/2020 1,630,000 1,688,600 1,721,688
Intelsat Jackson Hidgs 5.50%  08/01/2023 480,000 478,688 477,072
Intl Business 3.63%  02/12/2024 1,545,000 1,587,997 1,609,620
Intl Lease Fin 3.88%  04/15/2018 19,950,000 20,025,870 19,950,000
Intl Paper Co 3.65%  06/15/2024 57,000 56,733 56,959
Intl Paper Co 8.70%  06/15/2038 2,500,000 2,487,700 3,768,308
Intl Paper Co 4.80%  06/15/2044 156,000 156,211 159,308
Isle Capri Casinos 5.88% 03/15/2021 480,000 471,600 487,200
Istar Finl 4.00%  11/01/2017 630,000 637,088 612,675
ITT Corp 7.38%  11/15/2015 1,045,000 711,750 1,096,383
3 P Morgan Chase & Co 0.68%  04/23/2015 5,000,000 5,000,000 5,001,710
3 P Morgan Chase & Co 0.85%  02/26/2016 9,280,000 9,307,000 9,298,374
J P Morgan Chase & Co Medium Term 1.88% 03/20/2015 1,930,000 1,962,347 1,935,751
O Chase & Co Mtn/Tranche # St 4 350, | g3/20/2015 5,000,000 5,058,700 5,008,215
3P Morgan Chase 144a 3.36%  11/13/2044 1,100,000 1,099,656 1,140,105
Jabil Circuit 8.25%  03/15/2018 1,130,000 1,367,300 1,284,697
Jaguar Hidg Co I Sr Pik 144a 9.38%  10/15/2017 1,550,000 1,573,250 1,584,100
Jcp& L Transition 6.16%  06/05/2019 730,561 842,351 778,694
Jefferies Group 8.50%  07/15/2019 2,000,000 1,978,280 2,396,600
Jefferies Group 6.88%  04/15/2021 440,000 515,338 500,174
Jefferies Group 6.25%  01/15/2036 2,500,000 2,515,750 2,456,935
Jefferies Group 6.50%  01/20/2043 2,340,000 2,252,735 2,386,990
3P Morgan 0.44%  05/25/2036 5,500,000 1,677,500 3,779,364
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Corporate Bonds

JP Morgan Chase 3.70%  01/20/2015 $1,590,000 $1,597,823 $1,592,666
3P Morgan Chase 2.20%  10/22/2019 900,000 898,092 892,239
JP Morgan Chase 4.35%  08/15/2021 230,000 235,139 249,935
JP Morgan Chase 4.50%  01/24/2022 1,835,000 1,958,760 2,003,365
JP Morgan Chase 3.25%  09/23/2022 160,000 162,294 160,932
JP Morgan Chase 3.38%  05/01/2023 970,000 963,670 959,635
3P Morgan Chase 3.63%  05/13/2024 2,620,000 2,607,162 2,681,840
3P Morgan Chase 4.13%  12/15/2026 175,000 174,556 175,177
JP Morgan Chase 6.10%  10/29/2049 600,000 600,000 598,500
3P Morgan Chase 5.00%  12/29/2049 1,110,000 1,112,875 1,086,065
JP Morgan Chase & Co 6.13%  06/27/2017 1,500,000 1,500,000 1,655,158
3P Morgan Chase & Co 1.13%  01/25/2018 5,360,000 5,420,064 5,402,092
3P Morgan Chase & Co 3.88%  09/10/2024 595,000 591,876 595,506
JP Morgan Chase & Co 6.40%  05/15/2038 7,700,000 8,503,649 10,060,335
3P Morgan Chase & Co 5.63%  08/16/2043 555,000 590,879 645,411
7 TSGR (SR [ e e 6.00%  10/01/2017 4,725,000 5,375,207 5,244,202
Jpmbb Coml Mtg 4.42%  11/15/2045 790,000 832,636 858,773
Jpmbb Coml Mtg Secs Tr 2014 C24 Cl A 3.91%  11/15/2047 1,130,000 1,163,892 1,175,454
Kaiser Alum Corp 8.25%  06/01/2020 2,384,000 2,541,920 2,586,640
Kehe Distrs Lic 7.63%  08/15/2021 1,355,000 1,384,812 1,439,688
Kellogg Co 7.45%  04/01/2031 500,000 660,558 673,774
Kemet Corp 10.50% 05/01/2018 1,646,000 1,674,902 1,691,265
Kerr Mcgee Corp 6.95%  07/01/2024 390,000 428,262 476,665
Kerr Mcgee Corp 7.88%  09/15/2031 1,300,000 1,462,911 1,777,226
Key Energy Svcs 6.75%  03/01/2021 1,140,000 1,180,100 706,800
Keycorp Medium Term 5.10%  03/24/2021 435,000 504,160 490,940
SISO e s E 17 At A5G 0.47%  10/27/2042 976,121 849,225 922,242
Kinder Morgan 3.95%  09/01/2022 145,000 145,428 143,776
Kinder Morgan 4.25%  09/01/2024 115,000 114,807 115,231
Kinder Morgan 4.30%  06/01/2025 555,000 553,570 555,259
Kinder Morgan 6.55%  09/15/2040 20,000 23,199 22,717
Kinder Morgan 5.00%  08/15/2042 120,000 117,195 114,044
Kinder Morgan 5.50% 03/01/2044 454,000 442,675 461,509
Kinder Morgan 5.40%  09/01/2044 1,185,000 1,138,675 1,187,428
Kinder Morgan Energy Partners L P 3.50% 09/01/2023 40,000 38,300 37,974
Kinder Morgan Energy Partners L P 5.00% 03/01/2043 650,000 616,164 617,453
Kindred Escr Corp 8.00%  01/15/2020 860,000 859,950 913,750
Kla Tencor Corp 4.65%  11/01/2024 250,000 249,370 258,812
KLX 5.88%  12/01/2022 1,015,000 1,013,125 1,025,150
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Koppers Pa 7.88%  12/01/2019 $1,135,000 $1,124,887 $1,164,794
Kraft Foods Group 5.38%  02/10/2020 3,665,000 3,623,576 4,159,460
Kraft Foods Group 3.50%  06/06/2022 1,020,000 1,010,820 1,045,206
g;?"clf:'ymers RIS Nl (e T 6.75%  03/01/2019 1,125,000 1,139,062 1,150,312
Kratos Defense 7.00%  05/15/2019 3,270,000 3,283,380 2,779,500
Kroger Co 4.95%  01/15/2015 2,700,000 2,828,223 2,703,172
Kroger Co 6.15%  01/15/2020 120,000 122,123 138,693
Kroger Co 2.95%  11/01/2021 75,000 74,299 74,385
Kroger Co 6.90%  04/15/2038 350,000 427,623 465,735
L 3 Communications 3.95%  05/28/2024 400,000 398,504 403,309
L Brands 5.63%  10/15/2023 1,020,000 1,020,000 1,101,600
Ladder Cap Fin 5.88%  08/01/2021 990,000 990,000 940,500
Lamar Media Corp 5.88%  02/01/2022 140,000 140,000 145,250
Lamar Media Corp 5.38%  01/15/2024 1,445,000 1,453,388 1,488,350
'ifj:‘irys Restaurants Term Loan Lien 0.00%  04/24/2018 785,366 778,354 779,231
Lantheus Med Imaging 9.75% 05/15/2017 1,035,000 1,059,168 993,600
Lazard Group Lic 4.25%  11/14/2020 595,000 604,971 627,100
Lear Corp 5.25%  01/15/2025 1,475,000 1,475,000 1,493,438
Lennar Corp 4.75%  12/15/2017 3,560,000 3,729,100 3,649,000
Leucadia Natl Corp 5.50%  10/18/2023 2,000,000 1,972,820 2,048,244
Leucadia Natl Corp 6.63%  10/23/2043 3,000,000 3,120,150 3,049,920
Level 3 Fing 8.13%  07/01/2019 400,000 398,679 425,000
Lg& E & Ku Energy Lic 3.75%  11/15/2020 315,000 337,575 328,531
Limited Brands 8.50%  06/15/2019 350,000 368,375 414,750
Limited Brands 6.63%  04/01/2021 2,310,000 2,497,125 2,598,750
Limited Brands 5.63%  02/15/2022 860,000 920,000 924,500
Limited Brands 6.95%  03/01/2033 9,000,000 8,657,500 9,405,000
Limited Brands 7.60%  07/15/2037 5,000,000 4,989,375 5,475,000
Linn Energy Lic / Linn Energy Fin Corp 6.50%  05/15/2019 2,240,000 2,209,815 1,915,200
Lkq Corp 4.75%  05/15/2023 545,000 551,421 523,200
Loln Natl Corp 6.25%  02/15/2020 515,000 573,275 597,553
Long Beach Mtg Ln 1.07%  10/25/2034 2,240,000 1,624,000 2,121,390
'ézrc‘ge%ii‘fcgl'\ﬁ%” WP 2N e 0.33%  10/25/2036 393,294 198,368 190,793
Lorillard Tob Co 8.13%  06/23/2019 410,000 520,638 497,054
Lorillard Tob Co 3.75%  05/20/2023 190,000 179,048 188,191
Lorillard Tob Co 8.13%  05/01/2040 5,000,000 4,973,950 6,986,365
Lowes Cos 4.25%  09/15/2044 225,000 224,392 237,606
LSB Inds 7.75%  08/01/2019 345,000 345,963 358,800
M & T Bk Corp 6.88%  06/15/2099 2,760,000 2,858,292 2,822,100
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Ma Inst Tech 4.68%  07/01/2114 $600,000 $600,000 $693,919
Ma Mut Life Ins Co 7.63%  11/15/2023 465,000 592,047 596,591
Macys 2.88%  02/15/2023 510,000 488,658 495,252
Macy'’s . 6.90%  04/01/2029 500,000 628,882 636,442
Mallkrodt Intl 4.75%  04/15/2023 4,750,000 4,433,630 4,560,000
Marathon Pete Corp 3.50% 03/01/2016 480,000 494,996 491,877
Mariposa Borrower Sr Cash Pay 8.00%  10/15/2021 1,300,000 1,352,000 1,374,750
Markwest Energy 6.75%  11/01/2020 815,000 815,000 847,600
Markwest Energy Part / Fin 6.25%  06/15/2022 610,000 620,975 631,350
E“ﬁ;k;“yeiitféiiﬁy Partners Lp / Markwest 5 5q0,  02/15/2023 545,000 539,632 551,812
May Dept Stores Co 6.70%  09/15/2028 4,250,000 4,742,784 5,205,574
Mcdonalds Corp Medium Term 5.35% 03/01/2018 570,000 569,954 633,437
Mcgraw Hill Finl 6.55% 11/15/2037 5,200,000 5,171,948 5,644,434
Medtronic 4.45%  03/15/2020 700,000 698,880 768,012
Medtronic 3.13%  03/15/2022 180,000 179,449 182,259
Meritage Homes 7.00%  04/01/2022 280,000 280,000 296,800
Meritor 6.75%  06/15/2021 855,000 886,262 893,475
Merrill Lynch & Co 7.75%  05/14/2038 460,000 601,450 649,660
Merrill Lynch & Co Sub 5.70%  05/02/2017 990,000 1,089,842 1,070,196
Merrill Lynch Mtg 5.84%  06/12/2050 1,485,457 1,602,321 1,582,340
Met Life Global 0.61%  04/10/2017 9,000,000 9,023,120 9,024,300
Metlife 5.00%  06/15/2015 5,000,000 5,214,400 5,096,085
Metlife 4.75%  02/08/2021 720,000 719,820 804,753
Metlife 4.37%  09/15/2023 2,135,000 2,229,882 2,327,978
Metlife 5.88%  02/06/2041 330,000 325,327 411,279
Metlife 6.40%  12/15/2066 370,000 399,892 412,550
MGM Resorts Intl 6.63%  12/15/2021 860,000 930,500 903,000
MGM Resorts Intl 6.00%  03/15/2023 910,000 916,825 914,550
Mid State Tr Xi 4.86%  07/15/2038 167,360 162,340 177,917
Midamerican Energy 6.50%  09/15/2037 230,000 306,268 301,022
Midamerican Energy 5.15% 11/15/2043 200,000 206,421 226,305
Mirant 10.06% 12/30/2028 974,294 996,216 1,057,109
Mirant Americas 9.13%  05/01/2031 460,000 510,250 393,300
Mobile Mini 7.88%  12/01/2020 200,000 207,500 208,000
Mohegan Tribal Gaming Auth 9.75% 09/01/2021 1,000,000 1,015,000 1,020,000
Molson Coors 3.50%  05/01/2022 150,000 150,324 151,505
Mondelez International 5.38% 02/10/2020 11,312,000 12,213,428 12,814,279
Mondelez International 6.50%  02/09/2040 257,000 309,641 342,513
Morgan Stanley 4.75%  03/22/2017 210,000 209,622 223,691
Morgan Stanley 1.01% 01/05/2018 5,000,000 5,000,000 5,001,270
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Morgan Stanley 5.75%  01/25/2021 $3,675,000 $3,958,181 $4,218,720
Morgan Stanley 4.88% 11/01/2022 21,500,000 21,942,635 22,834,677
Morgan Stanley 3.75%  02/25/2023 785,000 770,782 805,269
Morgan Stanley 4.10%  05/22/2023 3,670,000 3,672,022 3,715,647
Morgan Stanley 5.00%  11/24/2025 1,860,000 1,934,858 1,984,834
Morgan Stanley 5.45% 12/29/2049 865,000 878,749 866,557
Morgan Stanley Bk 3.21%  02/15/2046 135,000 139,042 134,705
Morgan Stanley Bk 4.77%  10/15/2046 370,000 364,954 389,630
Morgan Stanley Bk 3.33%  12/15/2047 470,000 484,079 485,276
Morgan Stanley Bk 4.00%  12/15/2047 4,410,000 4,528,935 4,535,689
Morgan Stanley Cap 3.47%  08/11/2029 2,215,000 2,281,346 2,292,027
Morgan Stanley Cap 3.77%  03/15/2045 340,000 338,898 352,981
Morgan Stanley Cap 5.66%  04/15/2049 1,083,839 1,178,251 1,169,280
Morgan Stanley Fixed 3.70%  10/23/2024 1,180,000 1,177,947 1,196,072
T Sl & Felr [Hejay B2 007 B0CL g cron | i 1,010,000 1,013,747 1,006,969
Morgan Stanley Global Medium Term 6.63% 04/01/2018 2,260,000 2,011,400 2,574,219
Motorola Solutions 4.00% 09/01/2024 850,000 833,459 855,118
Motorola Solutions 5.50%  09/01/2044 7,500,000 7,526,525 7,907,348
MP Environmental 5.23%  07/15/2019 4,019,468 4,019,468 4,360,762
MPH Acquisition Hldgs Llc 144a 6.63%  04/01/2022 3,708,000 3,759,289 3,791,430
Mpt Oper Partnership L P 5.50% 05/01/2024 725,000 725,346 755,812
Mpt Oper Partnership L P / Mpt Fin Corp 6.38% 02/15/2022 1,326,000 1,352,520 1,408,875
Mtr Gaming Group 11.50% 08/01/2019 560,400 593,107 606,633
Multi Color Corp 6.13%  12/01/2022 615,000 615,000 615,000
Murphy Oil USA 6.00%  08/15/2023 1,940,000 2,021,650 2,027,300
Mylan 5.40% 11/29/2043 210,000 229,270 233,062
Nasdag Omx Group 5.55% 01/15/2020 500,000 5ilz,525 555,608
National City Corp 4.90%  01/15/2015 2,500,000 2,552,575 2,503,750
National City Corp 6.88%  05/15/2019 475,000 479,656 558,010
Nationstar Mtg Llc 6.50% 08/01/2018 680,000 680,000 647,700
Nationstar Mtg Llc 7.88%  10/01/2020 1,005,000 1,020,261 964,800
Natl Collegiate 0.45%  04/25/2029 150,000 136,078 146,063
g:(t:'kgg”egiate St L iy 2 T At 0.41%  11/27/2028 786,916 740,684 770,929
Natl Finl Partners 9.00% 07/15/2021 1,415,000 1,449,294 1,482,212
Natl Retail Pptys 3.30%  04/15/2023 3,660,000 3,655,315 3,593,765
Natl Rural Utils 10.38% 11/01/2018 1,890,000 2,674,406 2,462,160
Natl Semiconductor 6.60%  06/15/2017 160,000 167,106 180,031
Nbcuniversal Enterprise Gtd 0.92% 04/15/2018 1,440,000 1,441,080 1,451,981
Nbty 9.00%  10/01/2018 1,637,000 1,697,240 1,653,370
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U.S. Securities
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NCR Corp New

NCR Corp New

NCR Corp New

NCR Corp New

Ncua Gtd

Nevada Pwr Co

New Enterprise Stone & Lime Co
New Enterprise Stone & Lime Co Pik
New Jersey Bell

Newfield Expl Co
Newfield Expl Co

News Amer

News Amer

News Amer

News Amer

News Amer Hldgs

News Amer Hldgs
Nielsen Fin Llc / Nielsen Fin Co
Nielsen Fin Llc 144a
Nielsen Fin Llc Term Ln B
Noble Energy

Noble Energy

Noble Energy
Northeastern Univ Bd
Novastar Mtg Fdg
Novelis

Novelis

NRG Energy

NRG Energy

Nustar Logistics L

Nustar Logistics L

Nustar Logistics L Step Cpn
Oasis Pete

Oasis Pete New

Oasis Pete New
Occidental Pete

Olin Corp

Omnicom Group

Oncor Elec

Onex York Acgstn
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4.63%
5.88%
5.00%
6.38%
0.51%
6.50%

11.00%
13.00%

7.85%
6.88%
5.63%
4.50%
6.65%
6.75%
6.90%
9.50%
6.40%
4.50%
5.00%
0.00%
8.25%
5.25%
5.05%
5.28%
0.91%
8.38%
8.75%
8.25%
7.88%
4.80%
6.75%
8.15%
6.88%
7.25%
6.50%
3.13%
5.50%
3.65%
7.00%
8.50%

02/15/2021
12/15/2021
07/15/2022
12/15/2023
12/07/2020
08/01/2018
09/01/2018
03/15/2018
11/15/2029
02/01/2020
07/01/2024
02/15/2021
11/15/2037
01/09/2038
08/15/2039
07/15/2024
12/15/2035
10/01/2020
04/15/2022
04/09/2021
03/01/2019
11/15/2043
11/15/2044
03/01/2032
02/25/2034
12/15/2017
12/15/2020
09/01/2020
05/15/2021
09/01/2020
02/01/2021
04/15/2018
03/15/2022
02/01/2019
11/01/2021
02/15/2022
08/15/2022
11/01/2024
09/01/2022
10/01/2022

$200,000
180,000
2,335,000
1,520,000
453,719
4,395,000
1,930,000
2,299,358
339,000
230,000
1,005,000
150,000
3,100,000
40,000
50,000
860,000
195,000
1,755,000
4,975,000
690,311
1,630,000
575,000
1,400,000
215,000
2,908,463
1,135,000
1,940,000
315,000
370,000
2,500,000
780,000
1,595,000
415,000
2,456,000
135,000
570,000
1,095,000
400,000
550,000
575,000

$200,000
185,400
2,324,550
1,552,650
453,719
5,110,814
1,858,188
2,437,413
390,944
246,675
1,005,000
150,266
3,094,680
46,439
60,972
1,132,887
225,828
1,753,575
4,996,356
667,876
1,622,323
598,256
1,403,430
219,659
2,712,141
1,137,558
2,103,876
341,775
402,375
2,487,500
780,000
1,866,391
415,000
2,386,038
136,468
560,158
1,121,831
398,736
630,644
575,000

$194,000
184,950
2,276,625
1,580,800
454,231
5,092,249
1,785,250
2,425,823
445,253
233,450
994,322
164,188
4,139,306
52,228
67,784
1,190,617
254,506
1,763,775
4,999,875
685,997
1,954,209
583,940
1,383,799
243,257
2,735,973
1,177,562
2,056,400
336,262
398,675
2,350,000
824,850
1,788,952
377,650
2,345,480
122,850
563,398
1,108,688
400,186
696,659
575,000



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities

Corporate Bonds

Option One Mtg Ln Tr 2003 1 CI A 2 1.01%  02/25/2033 $112,412 $101,241 $104,569
Oracle Corp 1.20%  10/15/2017 1,700,000 1,697,059 1,693,950
Oracle Corp 3.40%  07/08/2024 723,000 728,922 738,958
Oracle Corp 4.30%  07/08/2034 530,000 529,788 567,456
Oracle Corp 4.50%  07/08/2044 455,000 480,262 494,210
e BT I e (COTTRES I 2.64%  10/15/2037 3,155,361 2,019,431 2,844,797
Oshkosh Corp 5.38%  03/01/2022 930,000 934,881 948,600
Owens Brockway 7.38%  05/15/2016 1,195,000 1,155,852 1,263,712
Owens Corning New 7.00%  12/01/2036 2,000,000 1,960,460 2,477,700
o ;E‘;”'ey BERE U S N olozo0 Noa/22 2051 526,746 512,260 512,260
Pac Gas & Elec Co 8.25%  10/15/2018 910,000 1,042,812 1,095,038
Pac Gas & Elec Co 6.05%  03/01/2034 120,000 129,530 152,772
Pac Gas & Elec Co 5.80%  03/01/2037 680,000 673,853 832,990
Pacificorp 5.75%  04/01/2037 565,000 724,460 725,809
Pacificorp 4.10%  02/01/2042 790,000 812,649 833,486
Packaging Corp 3.65% 09/15/2024 75,000 74,812 73,829
PDC Energy 7.75%  10/15/2022 1,995,000 2,082,188 1,895,250
Peabody Energy 6.00%  11/15/2018 395,000 385,125 358,462
Peabody Energy 6.50%  09/15/2020 955,000 981,487 828,462
Peabody Energy 6.25%  11/15/2021 1,175,000 1,173,662 1,004,625
Penn Va Res 8.38%  06/01/2020 1,514,000 1,595,794 1,616,195
Penske Automotive 5.75%  10/01/2022 1,060,000 1,060,000 1,099,750
Penske Automotive 5.38% 12/01/2024 975,000 975,000 987,188
Pepsico 0.70%  08/13/2015 1,690,000 1,689,442 1,693,179
Petroquest Energy 10.00% 09/01/2017 3,650,000 3,659,764 3,193,750
Pfizer 6.20%  03/15/2019 1,700,000 1,698,283 1,977,758
Pfizer 7.20%  03/15/2039 1,000,000 999,420 1,453,752
Pfizer 4.40%  05/15/2044 400,000 411,736 435,003
PHH Corp 7.38%  09/01/2019 100,000 107,857 100,250
Philip Morris International 3.88%  08/21/2042 40,000 38,984 37,976
Philip Morris Intl 2.90%  11/15/2021 1,510,000 1,489,706 1,532,276
Philip Morris Intl 2.50%  08/22/2022 540,000 533,909 527,703
Philip Morris Intl 3.25%  11/10/2024 355,000 350,667 355,173
Philip Morris Intl 4.50%  03/20/2042 725,000 720,809 765,426
Philip Morris Intl 4.13%  03/04/2043 555,000 546,303 544,043
Phillips 66 4.88%  11/15/2044 54,000 54,532 55,271
Pinnacle Foods Fin 4.88%  05/01/2021 500,000 487,500 487,500
Pioneer Nat Res Co 6.88% 05/01/2018 1,345,000 1,634,424 1,505,627
Plains All Amern 3.65%  06/01/2022 675,000 664,227 678,648
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Plains All Amern 6.65%  01/15/2037 $355,000 $422,722 $441,139
Plains Expl 6.88%  02/15/2023 46,000 49,450 51,175
Plains Expl & Prodtn Co 6.13%  06/15/2019 354,000 390,148 383,205
Plains Exploration 6.50%  11/15/2020 980,000 1,089,423 1,060,821
PNC Fdg Corp 3.30%  03/08/2022 1,735,000 1,677,688 1,784,305
PNC Pfd Fdg Tr II 1.46%  03/29/2049 660,000 633,700 620,400
Polyone Corp 7.38%  09/15/2020 285,000 303,981 303,169
Polyone Corp 5.25%  03/15/2023 2,055,000 2,050,806 2,053,623
PPL Cap Fdg 4.20%  06/15/2022 4,740,000 4,954,106 5,021,352
Ppn Wrigley Wm Jr Co 2.40%  10/21/2018 830,000 836,254 835,844
Precision 3.90%  01/15/2043 645,000 637,215 648,739
Prestige Brands 8.13%  02/01/2020 1,240,000 1,364,200 1,320,600
Pride Intl 7.88%  08/15/2040 2,500,000 2,500,000 3,016,958
Prin Finl Group 8.88%  05/15/2019 435,000 575,827 547,320
Prologis L P 4.25%  08/15/2023 260,000 269,602 274,725
Prospect Hldg Co L 10.25% 10/01/2018 1,080,000 1,049,350 891,000
Protective Life 7.38% 10/15/2019 660,000 754,577 794,241
Protective Life 8.45%  10/15/2039 435,000 595,003 655,488
Provident Fdg 6.75%  06/15/2021 1,325,000 1,325,000 1,285,250
Prudential Financial Tranche # Tr 00033 4.75% 09/17/2015 7,020,000 7,336,028 7,203,362
Prudential Finl 3.50% 05/15/2024 615,000 611,968 625,122
Prudential Finl 8.88%  06/15/2038 400,000 494,800 467,000
Prudential Finl Dtd 06 21 2010 5.38%  06/21/2020 1,230,000 1,222,497 1,388,201
Prudential Finl Med Trm 6.63%  12/01/2037 485,000 604,701 640,090
Pub Svc Co N Mex 7.95%  05/15/2018 1,495,000 1,489,600 1,759,407
Pub Sve Elec Gas Co Secd Medium Term 5 700 12/01/2036 1,240,000 1,234,745 1,602,138
Puget Energy New 6.50%  12/15/2020 4,175,000 4,809,099 4,906,422
Puget Energy New 6.00%  09/01/2021 125,000 135,046 146,231
Puget Energy New 5.63% 07/15/2022 850,000 914,571 983,559
Pvr Partners L P 6.50%  05/15/2021 795,000 795,000 802,950
Pvtpl 6.75%  11/01/2020 46,000 48,070 49,105
Pvtpl 144a Gannett Co 5.50%  09/15/2024 75,000 74,278 75,188
Pvtpl 1st Invs Auto Owner Tr 1.67% 11/16/2020 150,000 149,996 149,551
Pvtpl A S Merger Sub Llc 144a 7.88%  12/15/2020 1,005,000 1,011,306 1,025,100
Pvtpl Aaf Hlg/ Fin 12 Pik 12.00% 07/01/2019 1,770,000 1,770,000 1,716,900
Pvtpl ACI Worldwide 6.38%  08/15/2020 4,130,000 4,320,375 4,315,850
Pvtpl Activision Blizzard 5.63%  09/15/2021 1,275,000 1,279,712 1,338,750
Pvtpl Activision Blizzard 6.13%  09/15/2023 315,000 315,000 339,412
Pvtpl Aecom 5.75%  10/15/2022 300,000 303,000 306,750
Pvtpl Aecom 5.88%  10/15/2024 1,200,000 1,202,956 1,227,000
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Pvtpl Air 2 US Enhanced Equip 8.03% 10/01/2020 $311,502 $277,559 $333,307
Pvtpl Alliance Data Sys Corp 6.38%  04/01/2020 2,035,000 2,099,089 2,080,788
Pvtpl Alliant Techsystems 5.25% 10/01/2021 315,000 322,875 317,362
Pvtpl Allison Transmission 7.13% 05/15/2019 1,820,000 1,764,171 1,904,175
Pvtpl American Tower Tr I 144a 3.07%  03/15/2048 5,165,000 5,208,585 5,134,681
Pvtpl Amsted Inds 5.00%  03/15/2022 1,660,000 1,670,375 1,630,950
Pvtpl Ancestry Com Hldgs Llc 9.63%  10/15/2018 950,000 970,750 931,000
Pvtpl Antero Resources Finance 5.13% 12/01/2022 2,200,000 2,198,225 2,073,500
Pvtpl Arch Coal Sr Secd Second Lien 8.00%  01/15/2019 1,110,000 1,067,056 616,050
Pvtpl Asbury Automotive Group 6.00% 12/15/2024 1,620,000 1,626,400 1,648,350

Pvtpl ASG Resecuritization Tr 2009 2

e 4.66%  05/24/2036 6,875 6,514 6,870
Putpl Ashtead Cap 6.50%  07/15/2022 1,220,000 1,298,995 1,296,250
ngg?i?rﬁogowo‘)ds Uits [DE Jf Aelnzel 6.88%  02/15/2021 1,645,000 1,631,621 1,566,862
Pvtpl Av Homes 8.50%  07/01/2019 1,850,000 1,850,000 1,785,250
;‘:}Ejpg'é"f Bzt Cay (e Hie /il 5.13%  06/01/2022 1,230,000 1,233,075 1,242,300
Pvtpl Avis Budget Car Rent Lic Bnds 20125 1095 03/20/2019 900,000 899,598 900,284
Pvtpl Avis Budget Car/ Finance 5.50%  04/01/2023 1,225,000 1,223,362 1,249,500
Pvtpl Avis Budget Rent Car Fdg 1.92% 09/20/2019 600,000 599,745 593,743
Pvtpl Avis Budget Rent Car Fdg Licrent 2.97%  02/20/2020 850,000 849,856 871,462
Pvtpl BAE Sys Hidgs 5.20%  08/15/2015 460,000 459,908 472,064
Pvtpl BAE Sys Hidgs Gtd 3.80%  10/07/2024 250,000 249,258 256,270
Pvtpl Bayer US Finance Lic Bnds 3.38%  10/08/2024 635,000 631,935 646,158
Pvtpl Bayview Resh Ctr Lease Fin Tr 6.33% 01/15/2037 267,459 282,837 286,106
Pvtpl Belden 5.50%  09/01/2022 4,048,000 4,082,338 4,017,640
Putpl Belden 5.25%  07/15/2024 805,000 813,050 772,800
Putpl Blackstone Hidgs Fin L L C 6.63%  08/15/2019 4,865,000 4,883,720 5,681,493
Pvtpl Blueline Rent Fin Corp 7 Snr 7.00% 02/01/2019 1,175,000 1,197,886 1,204,375
Pvtpl Building Matls Corp Amer 6.75% 05/01/2021 2,070,000 2,149,751 2,189,025
Putpl C& S Group Enterprises Lic Gtd 5.38%  07/15/2022 1,860,000 1,862,060 1,846,050
Pvtpl California Res Corp 5.00% 01/15/2020 1,680,000 1,442,800 1,457,400
Pvtpl California Res Corp 6.00% 11/15/2024 1,380,000 1,331,556 1,166,100
Putpl Calpine Corp 6.00%  01/15/2022 1,617,000 1,644,054 1,722,105
Pvtpl Calpine Corp 5.88%  01/15/2024 2,110,000 2,136,812 2,247,150
Putpl Calumet Specialty Prods 6.50%  04/15/2021 2,695,000 2,715,660 2,398,550
E"ép;igac";fg el el S5 €9 L 7 EE o) i | epyil s 1,710,000 1,767,246 1,765,575
Pvtpl Carlson Travel Hlidgs 7.50% 08/15/2019 4,205,000 4,291,569 4,236,538
g‘l’ft':c'l'og?s OutdoorAmens CapiLic ACBSEE 0 500, | 02/15/2022 675,000 675,619 680,062
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Pvtpl Ccg Receivables Tr 2013 1 Ast

0,
Backed 1.05% 08/14/2020 $614,208 $615,431 $615,096
Pvtpl Cdk Global 4.50% 10/15/2024 300,000 300,000 304,318
Pvtpl CFG Hldgs Ltd / CFG Fin Llc 11.50% 11/15/2019 1,750,000 1,752,669 1,785,000
Pvtpl Cit Group New 2nd Priority 4.75% 02/15/2015 1,360,000 1,394,000 1,361,020
Pvtpl Citigroup Mtg Ln Tr 2005 He2 Ast 0.57% 05/25/2035 928 298 926

Bkd Ctf Cl A 144a Var Var Rt 5 25 2035
Pvtpl Cli Fdg V Lic 3.38% 10/18/2029 767,000 766,693 762,134
Pvtpl CMO Bamll Db 2012 OSI Tr Coml

et 4.83%  04/13/2029 735,000 756,870 766,507
Pzl o) (elftel o ol (e Ul 210a 0.91%  06/16/2033 1,265,000 1,265,000 1,266,204
388g Var Rt

Pvtpl CMO Citigroup Mtg Ln Tr 2009 6

s 2.70%  04/25/2037 31,838 31,917 31,934
;"IZLEMO Sl 202 e s Te e | g rons | GepinyariEs 208,000 219,538 213,438
Pvtpl CMO Comm 2014 Sava Mtg Tr

D i) S S 1.91%  06/15/2034 760,000 760,000 757,595
Pvtpl CMO Csmc Tr 2014 Coml Passthru

e 3.95%  09/17/2037 1,210,000 1,246,290 1,284,740
Pvtpl CMO Cwmbs 2004 R1 Performing 0.57%  11/25/2034 1,107,026 913,989 1,009,651

Ln Remic Tr 1a F Var Rt
Pvtpl CMO Cwmbs Reperforming Ln 0.59% 11/25/2034 994,900 822,036 874,258
Pvtpl CMO Dbccre 2014 Arcp Mtg Tr Pass

i Ctf Gl C 1945 var RE1 10 34 Beo 4.93%  01/10/2034 715,000 744,240 771,784
Pvtpl CMO Dbrr 1.64%  12/18/2049 2,079,638 2,076,448 2,090,360
Fl"ﬁ’; CMO Dbrr 2011 €32 Tr Reremic Ctf 5 550, | 671772049 800,000 864,500 859,764
Pvtpl CMO Dbubs 2011 Lcl Mtg Tr Mtg

Dacothr Gt I A 5 1448 4.53%  11/10/2046 2,305,000 2,314,382 2,487,994
Fodell S 9 Plaliles 20T e i) 17 4 3.74%  11/10/2046 2,920,150 2,940,672 2,991,607

Psthr Ctf Cl A 1 144a
Pvtpl CMO Fdic 2011 R1 Tr Ctf Cl A 144a 2.67% 07/25/2026 193,071 193,067 197,632
Pvtpl CMO GS Mtg Secs Corp Gsmps

0,
2005 Rp2 144a 1af Var Rt 0.52% 03/25/2035 1,250,390 1,250,390 1,093,015
Pvtpl CMO GS Mtg Secs Corp Tr 2012 ®
Shop Coml Mtg Ctf Cl A 144a 2.93% 06/05/2031 1,950,000 2,029,920 1,998,927
Pvtpl CMO Hilton USA Tr 2013 Hlt CI Afx 2.66% 11/05/2030 5,075,000 5,074,995 5,081,400
i I DI e Col g e 3.91%  05/05/2030 1,440,000 1,493,493 1,505,203
Pvtpl CMO J P Morgan Chase Coml| Mtg
Secstr 2013 A CI B 144a Var Rt 7 17 3.01% 07/17/2026 630,000 630,000 634,338
2026 Beo
Pvtpl CMO JP Morgan Chase Commercial @
Mortgage Se 2010 C2 A3 4.07% 11/15/2043 175,000 184,980 187,672
Pvtpl CMO La Hipotecaria Panamanian
Mtg 2007 1 Tr Ctf 144a Var Rt 12 23 36 4.25% 12/23/2036 4,878,082 4,873,509 4,756,130
Beo
Pvtpl CMO Lb UBS Coml Mtg Tr 2007 C6 6.11% 07/15/2040 505,000 485,116 546,673
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Pvtpl CMO Mastr Specialized Ln Tr 7.00% 08/25/2034 $82,137 $82,215 $83,907
Pvtpl CMO Rbssp Resecuritization Tr 2010

1 Resecuirtization Tr Ctf 08 26 35 2.48% 08/26/2035 5,752,925 5,849,107 5,840,916
Pvtpl CMO Scg Tr 2.11%  11/15/2026 1,465,000 1,465,000 1,469,500
;‘;;pgig"o Sipilniel ey e, L 1 2002 2 2.22%  10/25/2057 1,211,999 1,211,862 1,228,251
Pvtpl CMO Structured Ast Secs Corp

2005 Rf1 Cl A 144a Var Rt 0.52% 03/25/2035 835,588 618,466 701,077
Pvtpl CMO Timberstar Tr I Com Mtg

Psthructf 2006 1 144a A Fx 5.67% 10/15/2036 455,000 520,051 484,382
Pvtpl Cogent Communications Group 8.38% 02/15/2018 3,580,000 3,834,344 3,741,100
Pvtpl Collins & Aikman Prods Co 12.88% 12/31/2040 2,245,000 1,507,962 22
Pvtpl Commscope 5.00% 06/15/2021 300,000 300,000 295,500
Pvtpl Commscope 5.50% 06/15/2024 460,000 460,000 453,100
Pvtpl Compass Investors 7.75% 01/15/2021 1,130,000 1,130,000 1,101,750
Pvtpl Consol Energy 5.88% 04/15/2022 3,515,000 3,531,756 3,268,950
Pvtpl Cox Communications New 4.70% 12/15/2042 280,000 289,110 279,752
E‘éﬁ(‘ﬂ codeiuliii D AS ) 6.95%  06/01/2038 30,000 32,291 37,794
Pvtpl Cronos Containers Program I Ltd

2014 2 Abs 3.27% 11/18/2029 648,935 648,734 648,465
Pl Ciran (EREE B Von s AU 87 6.11%  01/15/2040 6,300,000 6,849,268 7,236,445
Secdrev

Eip (SO (B Ee S Ay 4.88%  08/15/2020 450,000 501,030 494,652
Pvtpl Daimler Fin N Amer Llc 1.30% 07/31/2015 970,000 968,235 973,960
Pvtpl Daimler Fin North Amer Lic Gtd 2.63%  09/15/2016 1,310,000 1,296,350 1,342,011
Pvtpl Digitalglobe 5.25% 02/01/2021 2,343,000 2,268,765 2,225,850
Pvtpl Dish Dbs Corp 5.88% 11/15/2024 1,865,000 1,859,682 1,874,325
Pvtpl Doric Nimrod Air 2012 1a 5.13% 11/30/2024 236,003 234,823 243,839
E;;péga‘”b”dge =izl QP eridizs 5.00%  08/01/2021 1,890,000 1,868,713 1,887,638
Pvtpl Drivetime Automotive Group 8.00% 06/01/2021 1,410,000 1,422,950 1,267,238
Pvtpl Dt Auto Owner Tr 2012 1 Ast

Backednt Cl D 144a 4.94% 07/16/2018 1,145,236 1,144,981 1,161,902
E‘(’)tr%' SCOELD R L/ ISREED 8.63%  06/15/2019 1,070,000 908,438 1,118,150
Pvtpl Endo Fin Llc / Endo Fo 7.00% 12/15/2020 2,000,000 2,000,000 2,100,000
Pvtpl Enpro Inds 5.88% 09/15/2022 1,305,000 1,315,609 1,318,050
Pvtpl Fairpoint Communications 8.75% 08/15/2019 620,000 668,604 623,100
Pvtpl Fid & Gty Life Hldgs 6.38%  04/01/2021 2,150,000 2,217,575 2,257,500
Pvtpl Fid Invs 7.57% 06/15/2029 625,000 755,927 858,431
Pvtpl First Data Corp 7.38% 06/15/2019 500,000 525,625 526,250
Pvtpl Firstfed Corp 8.11% 05/15/2024 350,000 450,625 351,642
Pvtpl Firstfed Corp Firstfed Cor 1996 1 B 8.06% 10/15/2022 37,928 51,203 26,697
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FIXED INCOME
U.S. Securities

Corporate Bonds

Pvtpl Fishers Lane Assocs Llc 3.67%
Pvtpl FI E Coast HIdgs Corp / Fla E Bd 9.75%
Pvtpl Flexi Van Leasing 7.88%
Pvtpl Florida East Coast Hldgs 6.75%
Pvtpl Ford Cr Auto Owner Tr 2013 D 1.72%
Pvtpl Forest Labs 4.38%
Pvtpl Forest Labs 4.88%
Pvtpl Forest Labs 5.00%
Pvtpl Fresenius Med Care US Fin II 5.63%
Pvtpl Fresenius US Fin II 9.00%
Pvtpl Fts Intl 6.25%
Pvtpl Gamestop Corp New 5.50%

Pvtpl Gen Amern Railcar Corp IIT 1999 1

Pass Thru Tr 144a 7:76%
IF:J\/Igp;I;‘ttg S:U%?;Sltes Llc 2012 2 Cel 4.34%
g\atr%llrsanCOCk John Mut Life Ins Co 7.38%
Pvtpl Heinz H J Fin Co Gtd 7.13%
Pvtpl Hilcorp Energy I L P / Hilcorp Fo 5.00%
Pvtpl Hiss 1.98%
Pvtpl Howard Hughes Corp 6.88%
Pvtpl Huntington Ingalls Inds 5.00%
Pvtpl Hyundai Cap Amer 2.13%
Pvtpl Itc Hidgs Corp 5.50%
Pvtpl Jbg / Rockville NCI Campus Llc 3.90%
Pvtpl Jll/ Delta Dutch Newco B V 7.50%
Pvtpl Jones Energy Hldgs Lic Corp 6.75%
Pvtpl Jurassic Hldgs III Sr Secd 2ndlien 6.88%
Pvtpl Keysight Technologies 4.55%
Pvtpl Kindred Escrow Corp II 8.75%
Pvtpl Kodiak Cdo I Ltd / Kodiak Cdo 1.73%
Pvtpl Land O Lakes 6.00%
Pvtpl Landrys 9.38%
Pvtpl Liberty Mut Group 6.50%
Pvtpl Light Tower Rentals 8.13%
Pvtpl Lumbermens Mut Cas Co Surp 8.30%
Pvtpl Medtronic 3.50%
Pvtpl Medtronic 4.63%
Pvtpl Mens Wearhouse 7.00%
Pvtpl Metlife Cap Tr IV Metlife Capital Tr 7.88%

v

08/05/2030
05/01/2020
08/15/2018
05/01/2019
07/15/2019
02/01/2019
02/15/2021
12/15/2021
07/31/2019
07/15/2015
05/01/2022
10/01/2019

08/20/2021

03/15/2042

02/15/2024

08/01/2039
12/01/2024
11/15/2046
10/01/2021
12/15/2021
10/02/2017
01/15/2020
07/15/2023
02/01/2022
04/01/2022
02/15/2021
10/30/2024
01/15/2023
08/07/2037
11/15/2022
05/01/2020
03/15/2035
08/01/2019
12/01/2037
03/15/2025
03/15/2045
07/01/2022

12/15/2067

$5,150,000
1,590,000
940,000
5,590,000
490,000
1,390,000
3,000,000
1,595,000
450,000
310,000
1,410,000
1,355,000

148,769

371,237

185,000

3,975,000
550,000
1,650,000
3,435,000
865,000
430,000
685,000
4,709,029
1,095,000
3,660,000
690,000
500,000
305,000
355,970
1,815,000
1,300,000
4,425,000
895,000
615,000
1,325,000
530,000
3,560,000

600,000
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$5,150,000
1,616,250
935,187
5,682,688
488,961
1,476,788
2,988,750
1,750,512
494,438
344,488
1,379,599
1,359,897

164,203

371,237

238,343

4,366,451
493,625
1,649,995
3,584,662
867,812
429,411
750,232
4,949,286
1,100,900
3,710,844
706,362
499,830
305,000
350,032
1,852,794
1,381,250
4,741,697
895,000
170,662
1,312,306
528,580
3,680,056

594,474

$5,195,119
1,582,050
930,600
5,534,100
489,915
1,468,354
3,216,657
1,727,107
480,375
319,300
1,029,300
1,358,388

170,465

389,540

230,937

4,293,000
484,000
1,633,830
3,555,225
880,138
432,096
738,094
4,919,240
1,111,425
2,781,600
641,700
500,200
328,256

4
1,942,050
1,378,000
5,406,315
695,862
308
1,355,435
574,515
3,657,900

766,500



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities

Corporate Bonds

Pvtpl Micron Technology 5.50%  02/01/2025 $7,000,000 $7,032,500 $7,070,000
Pvtpl Miramax Lic 3.34%  07/20/2026 379,080 381,035 379,113
Juep gl (A He 200 b b 3.04%  08/15/2028 190,000 189,941 196,837
acked
Pvtpl Mmaf Equip Fin Llc 2014 A Ast Bkd ~ 2.33%  12/08/2025 700,000 699,656 701,903
Pvtpl Modular Space Corp Sr Secd 2nd 10.25%  01/31/2019 250,000 216,250 216,250
Pvtpl Moog 5.25%  12/01/2022 1,315,000 1,315,000 1,331,438
pvtpl Morgan Stanley Cap [T 2014 MP 3 6905 08/11/2033 710,000 730,498 734,748
Pvtpl Msci 5.25%  11/15/2024 925,000 925,000 957,375
Pvtpl Mylan 7.88%  07/15/2020 4,325,000 5,103,500 4,606,968
Pvtpl N W Fla Timber Fin Lic N W FI 4.75% 03/04/2029 405,000 398,856 409,637
Pvtpl Nai Entertainment Hiding 5 5.00%  08/01/2018 940,000 940,000 963,500
Pvtpl Nationwide Finl Svcs 5.30%  11/18/2044 3,155,000 3,184,987 3,328,367
Pvtpl Navient Private Ed Ln Tr 1.92% 10/17/2044 1,525,000 1,487,409 1,510,034
Pvtpl Navient Pvt Ed Ln Tr 2014 A 0.64%  05/16/2022 2,137,290 2,137,290 2,137,290
Pvtpl Nbc Universal Ent In 5.25% 12/19/2049 800,000 800,000 830,000
Pvtpl New Eng Mut Life Ins Co Surp 7.88%  02/15/2024 270,000 342,732 346,208
i’tzp(')l'\f’l‘tg‘fa; Aemipkn Masiar s e aen | amepe 1,760,000 1,759,521 1,756,401
Pvtpl Odebrecht Fin Ltd 5.25%  06/27/2029 1,520,000 1,491,424 1,329,240
Pvtpl Ohio Natl Finl Svcs 6.38%  04/30/2020 510,000 600,715 585,527
Pvtpl Onemain Finl Hidgs 6.75%  12/15/2019 530,000 530,000 540,600
Pvtpl Onemain Finl Hldgs 7.25% 12/15/2021 935,000 935,000 958,375
Pvtpl Onemain Finl Issuance Tr 3.02%  09/18/2024 1,840,000 1,839,998 1,841,141
E‘I’%"lajgnvgfgi O EnleEEoR Aoy o lcer ol Moo 1072046 246,960 244,435 2
Pvtpl Outerwall 5.88%  06/15/2021 2,250,000 2,245,088 2,098,125
Pvtpl Pegasus Aviation Lease Secur 8.37% 03/25/2030 940,000 550,594 197,400
Pvtpl Pershing Rd Dev Co Lic IRS FacLs ~ 0.63%  09/01/2026 1,060,887 974,110 901,754
Pvtpl Pheaa Stud Ln Tr 0.76%  08/25/2040 4,290,570 4,290,570 4,290,570
Pvtpl Plastipak Hidgs 6.50%  10/01/2021 2,010,000 2,018,600 1,999,950
;‘L’jttz'nfgﬁislzgseﬁ:it\;’aEliiei"ab'es Tr20141 5 919%  07/15/2021 1,655,000 1,654,443 1,648,648
Pvtpl Prestige Brands 5.38%  12/15/2021 1,080,000 1,088,031 1,061,100
Pvtpl Prov Fdg As Lp / Pfg Fin Cp 10.13% 02/15/2019 475,000 475,000 498,750
Pvtpl Radio Sys Corp Sr Secd 2nd Lien 8.38%  11/01/2019 1,970,000 2,186,700 2,112,825
Pvtpl Rayonier A M Prods 5.50% 06/01/2024 1,620,000 1,642,784 1,330,425
Pvtpl Rex Energy Corp 6.25%  08/01/2022 960,000 946,325 715,200
Pvtpl Rialto Hidgs Llc 7.00%  12/01/2018 1,510,000 1,520,350 1,532,650
Pvtpl Rivers Pitt Borrower L P / Rivers P 9.50% 06/15/2019 940,000 1,010,813 996,400
Pvtpl Roche Hidgs Gtd 4.00%  11/28/2044 200,000 196,668 209,933
Pvtpl Rockies Express Pipeline Lic 6.85% 07/15/2018 1,725,000 1,809,094 1,776,750
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FIXED INCOME

U.S. Securities

Corporate Bonds

Pvtpl Rolta Amers Llc Gtd

Pvtpl Rsp Permian

Pvtpl Salix Pharmaceuticals Ltd
Pvtpl Sanchez Energy Corp
Pvtpl SBA Communications Corp

Pvtpl SBA Tower Tr 2010 2 Secd Tower
Revsecs 144a

Pvtpl Scholar Fdg 2013 A CI A Var Rt
Pvtpl Sealed Air Corp New
Pvtpl Shale Inland Hldgs Llc

Pvtpl Sierra Timeshare 2012 1 Receiv-
ables ClI A

Pvtpl SLM Student Ln Edc Repackaging
Tr 2013 M

Pvtpl Smb Private Ed Ln
Pvtpl Smb Private Ed Ln
Pvtpl Smb Private Ed Ln Tr

Pvtpl Sonic Cap Llc / Sonic Inds Llc / Ser
2011 1 A2 144a

Pvtpl Sothebys

Pvtpl Springcastle Spv

Pvtpl Springleaf Fdg Tr 2013 A Asset Cl A
Pvtpl Springleaf Fdg Tr 2014 A

Pvtpl Sprint Nextel Corp

Pvtpl Sprint Nextel Corp

Pvtpl Stearns Hldgs

Pvtpl Structured Ast Secs Corp Mtg Ln
Tr2006 Arsl Cl Al Var Rt

Pvtpl Sugar Hsp Gmng Prop/ Fin
Pvtpl Suttonpark Structured Settlements
Pvtpl Swiss RE Treas US Corp

Pvtpl Taylor Morrison Cmntys / Monarch
Cmn

Pvtpl Taylor Morrison Cmntys / Monarch
Cmntys

Pvtpl Temasek Finl I Ltd 144a

Pvtpl Tesoro Logistics Lp

Pvtpl Texas New Mex Pwr Co 1st Mtg Bd
Pvtpl Textainer Marine Containers Ltd
Pvtpl Time New

Pvtpl Triangle USA Pete Corp

Pvtpl Trinity Inds

Pvtpl TRW Automotive

8.88%
6.63%
6.00%
6.13%
4.88%

5.10%

0.85%
8.38%
8.75%

2.84%

3.50%

3.05%
1.66%
1.31%

5.44%

5.25%
2.70%
2.58%
2.41%
9.00%
7.00%
9.38%

0.38%

6.38%
4.92%
2.88%

7.75%

5.25%

2.38%
5.50%
9.50%
3.90%
5.75%
6.75%
4.55%
7.25%

07/24/2019
10/01/2022
01/15/2021
01/15/2023
07/15/2022

04/15/2042

01/30/2045
09/15/2021
11/15/2019

11/20/2028

10/28/2029

05/15/2026
04/15/2032
05/15/2026

05/20/2041

10/01/2022
05/25/2023
09/15/2021
12/15/2022
11/15/2018
03/01/2020
08/15/2020

02/25/2036

06/01/2021
11/15/2058
12/06/2022

04/15/2020

04/15/2021

01/23/2023
10/15/2019
04/01/2019
09/20/2038
04/15/2022
07/15/2022
10/01/2024
03/15/2017

$2,980,000
1,345,000
1,080,000
1,565,000
560,000

300,000

1,171,729
490,000
860,000

96,432

3,458,942

5,000,000
2,050,000
2,150,000

744,897

645,000
472,103
775,000
315,000
3,232,000
1,775,000
535,000

3,973,005

1,120,000
2,941,461
790,000

552,000

760,000

1,070,000
615,000
480,000
459,375

1,105,000

2,065,000

2,500,000
625,000
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$3,047,500
1,350,662
1,080,000
1,506,309
555,397

330,894

1,166,168
565,375
854,427

97,886

3,393,965

4,998,626
2,050,000
2,150,000

787,604

638,643
472,072
779,078
314,948

3,700,512

2,049,738
537,614

2,085,280

1,085,088
2,937,951
800,699

588,752

743,788

1,061,044
615,000
588,331
473,802

1,117,431

2,022,362

2,497,200
695,793

$2,562,800
1,250,850
1,101,600
1,314,600
539,000

315,772

1,160,303
547,575
868,600

97,793

3,493,837

5,066,985
2,064,512
2,161,176

788,559

609,525
471,351
777,231
314,739
3,676,077
1,917,000
535,000

234,165

1,019,200
3,326,233
775,418

585,120

748,600

1,040,138
610,388
611,174
468,772

1,069,088

1,362,900

2,428,202
690,625



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities

Corporate Bonds

Pvtpl Ttx Co Medium Term 4.40%  05/01/2021 $3,000,000 $3,310,590 $3,167,430
Pvtpl Univision Communications 5.13% 05/15/2023 520,000 520,000 525,200
Pvtpl Upcb Fin III Ltd 6.63%  07/01/2020 660,000 636,900 693,000
Pvtpl USG Corp 8.38% 10/15/2018 420,000 366,975 439,950
Pvtpl USG Corp 7.88%  03/30/2020 677,000 754,009 724,390
Pvtpl Valeant Pharmaceuticals Intl Cda 5.63% 12/01/2021 1,330,000 1,343,206 1,339,975
Pvtpl Valeant Pharmaceuticals Intl Gtd 7.00% 10/01/2020 301,000 312,128 317,555
Pvtpl Vander Inter Hldg 9.75% 02/01/2019 420,000 437,850 434,700
Pvtpl Vndo 2013 Penn Mtg Tr Coml CI C 3.95% 12/13/2029 205,000 204,234 212,481
Pvtpl Vpi Escrow Corp 6.38%  10/15/2020 1,370,000 1,370,000 1,431,650
Pvtpl VPII Escr Corp 7.50%  07/15/2021 570,000 619,050 615,600
pvtp! Waterford Gaming L L ¢/ Waterford o o995 09/15/2014 98,714 98,714 19,743
Pvtpl Wells Enterprises 6.75% 02/01/2020 736,000 758,490 754,400
Pvtpl Westgate Resorts 3.00% 01/20/2025 140,023 140,023 140,961
Pvtpl Westgate Resorts 2013 1 Lic 2.25% 08/20/2025 444,902 445,561 445,596
Pvtpl Wex 4.75%  02/01/2023 2,030,000 1,914,050 1,958,950
Pvtpl Wise Metals Grp Lic / Wise Alloys g 7500 12/15/2018 1,705,000 1,752,631 1,790,250
Pvtpl Wrigley Wm Jr Co 2.90%  10/21/2019 1,065,000 1,077,865 1,078,774
QEP Res 6.88% 03/01/2021 530,000 561,426 543,250
QEP Resources 5.25%  05/01/2023 720,000 713,000 673,200
Qvc 5.95%  03/15/2043 5,000,000 4,386,760 5,249,405
Radian Group 5.50%  06/01/2019 80,000 82,700 82,000
Range Res Corp 5.00%  08/15/2022 705,000 705,000 705,000
Range Res Corp 5.00%  03/15/2023 1,375,000 1,377,188 1,375,000
Realogy Corp Synthetic Lc 0.00% 10/10/2016 34,908 32,551 34,559
Realogy Corporation Term Ln B 0.00% 03/05/2020 1,136,003 1,059,323 1,114,230
Realty Ome Corp 4.13%  10/15/2026 230,000 229,215 234,460
Regency Energy 6.50% 07/15/2021 33,000 33,005 33,660
Regency Energy 5.88%  03/01/2022 660,000 673,412 658,350
Regency Energy 4.50% 11/01/2023 4,190,000 3,756,335 3,844,325
Regency Energy Partners 5.75% 09/01/2020 520,000 521,300 521,300
$:§r:1°git8r'a‘nBci;';’l‘gg‘t?r(‘;og';z'\"edi“m 7.50%  05/15/2018 7,000,000 7,881,250 8,126,265
Reliant Energy Mid Atlc Pwr Hidgs LI 9.68%  07/02/2026 815,000 926,288 863,900
Rensselaer Poly 5.60% 09/01/2020 520,000 544,418 593,423
Resdntl Ast Mtg 1.28%  08/25/2033 2,069,828 1,282,763 1,833,195
Rex Energy Corp 8.88%  12/01/2020 2,100,000 2,154,239 1,879,500
Reynolds Amern 6.75%  06/15/2017 720,000 719,338 802,032
Reynolds Amern 3.25% 11/01/2022 530,000 529,279 516,242
Reynolds Amern 6.15%  09/15/2043 348,000 397,381 403,566

2014 Addendum to the IMRF Comprehensive Annual Financial Report 36



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities

Corporate Bonds

Reynolds Group 5.75%  10/15/2020 $350,000 $359,625 $358,750
Reynolds Group 6.88%  02/15/2021 210,000 211,838 219,188
gfg’;ﬂgss(;{gul'%lss“e” REEES S 8.50%  05/15/2018 880,000 909,700 897,600
Rite Aid Corp 6.75%  06/15/2021 1,300,000 1,342,250 1,342,250
Rli Corp 4.88%  09/15/2023 250,000 249,285 263,400
Rock Tenn Co 3.50%  03/01/2020 340,000 338,471 345,027
Rock Tenn Co 4.00%  03/01/2023 250,000 247,984 254,688
Rosetta Res 5.88%  06/01/2024 1,975,000 1,975,000 1,757,750
Rowan Cos 5.00%  09/01/2017 3,000,000 2,985,120 3,126,000
Royal Bk Scotland Perpetual Regulatory 7 6505 08/29/2049 210,000 202,300 244,650
RRI Energy 7.88%  06/15/2017 5,665,000 5,455,371 5,636,675
Ryland Group 6.63%  05/01/2020 655,000 703,306 694,300
S Carolina Elec 6.05%  01/15/2038 1,175,000 1,410,681 1,528,805
S Carolina Elec 4.60%  06/15/2043 4,140,000 4,080,384 4,507,218
Sabine Pass 5.75%  05/15/2024 497,000 506,319 487,681
Sabine Pass Liquefaction Llc 5.63% 02/01/2021 1,195,000 1,247,281 1,174,088
Sabra Hith Care 5.38%  06/01/2023 1,060,000 1,060,000 1,081,200
Sally Hidgs Lic 6.88%  11/15/2019 585,000 585,000 621,562
Samson Invt Co 9.75%  02/15/2020 950,000 1,051,450 393,656
Santander Dr Auto 4.01%  02/15/2017 185,000 191,200 188,087
Santander Dr Auto 3.06%  11/15/2017 633,860 638,853 640,469
Santander Dr Auto 0.72%  04/16/2018 2,885,000 2,884,732 2,883,563
Santander Dr Auto 1.55%  10/15/2018 1,890,000 1,889,614 1,896,042
Santander Dr Auto 1.52%  01/15/2019 2,115,000 2,114,649 2,121,140
Santander Dr Auto 1.45%  05/15/2019 370,000 369,928 369,343
Santander Dr Auto 1.82%  05/15/2019 150,000 149,975 150,057
Santander Dr Auto 1.76%  09/16/2019 200,000 199,974 199,444
Santander Dr Auto 2.73% 10/15/2019 1,592,000 1,591,556 1,596,109
Santander Dr Auto 3.78%  10/15/2019 1,420,000 1,419,782 1,461,538
Santander Dr Auto 2.60%  11/16/2020 1,895,000 1,894,437 1,898,180
SBA 5.75%  07/15/2020 1,285,000 1,304,202 1,307,873
Scripps Networks 3.90%  11/15/2024 350,000 347,431 356,363
Seagate Hdd Cayman Fixed 4.75% 06/01/2023 5,000,000 5,012,500 5,193,240
g:f/?r?atﬁ Z";ff‘;ahtgrg’lEﬁ‘ghzgfggate et 3.75%  11/15/2018 790,000 790,000 810,738
Select Med Corp 6.38%  06/01/2021 1,000,000 1,037,500 1,015,000
SesiLLC 7.13%  12/15/2021 1,665,000 1,848,512 1,598,400
Silgan Hidgs 5.00%  04/01/2020 1,070,000 1,070,000 1,086,050
SR UeRE RIS LRI 0.00%  12/31/2019 2,746,119 2,746,119 2,540,732

Hldgs Llc Bk Term Ln
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Simon Ppty Group L 2.75%  02/01/2023 $980,000 $904,613 $959,521
Sistema Intl Fdg 6.95% 05/17/2019 960,000 989,136 662,400
SLM Corp Medium Term 7.25% 01/25/2022 18,350,000 20,085,500 19,909,750
S B [ 2 A0S 12 Eecis 0.83%  03/15/2038 2,186,129 2,027,293 2,015,130
Bkdsecs Cl B

Sm Energy Co 6.63% 02/15/2019 755,000 769,600 739,900
Sm Energy Co 6.13% 11/15/2022 495,000 495,000 465,300
Sm Energy Co 6.50% 01/01/2023 1,625,000 1,679,638 1,560,000
Sm Energy Co 5.00% 01/15/2024 1,150,000 1,136,350 994,750
Small Business 4.11% 05/01/2030 3,348,224 3,472,736 3,603,827
Small Business Admin Gtd Dev 2.20% 09/01/2032 590,788 587,301 582,611
Small Business Admin Gtd Dev Partn 3.38% 11/01/2033 926,707 967,540 966,405
Small Business Admin Gtd Dev Partn Ctf 2.63% 02/01/2032 397,197 397,197 398,317
Small Business Admin Gtd Partn Ctfs Gtd 2.35% 03/10/2023 8,211,266 8,180,384 8,120,203
Smithfield Foods 6.63% 08/15/2022 1,200,000 1,263,000 1,254,000
Sonat 7.00% 02/01/2018 475,000 521,812 525,046
Sonic Automotive 7.00% 07/15/2022 495,000 493,199 532,125
Southern Co 2.45% 09/01/2018 515,000 526,958 525,571
Southn Cal Edison 5.95% 02/01/2038 350,000 348,390 461,977
Southn Copper Corp 7.50% 07/27/2035 3,500,000 3,691,585 3,937,472
Southn Copper Corp 5.25% 11/08/2042 2,350,000 2,170,114 2,099,363
Southn Nat Gas Co 8.00% 03/01/2032 503,000 549,840 651,662
Spectra Energy 5.95%  09/25/2043 230,000 249,149 273,003
Spectrum Brands 6.38% 11/15/2020 738,000 776,520 769,365
Spectrum Brands 6.63% 11/15/2022 1,315,000 1,385,500 1,390,612
Speedway Motorsports 6.75% 02/01/2019 140,000 149,450 144,200
Speedy Cash Inter 10.75% 05/15/2018 940,000 953,885 921,200
Spirit Aerosystems 5.25% 03/15/2022 1,940,000 1,969,100 1,973,950
Sprint Cap Corp 6.88% 11/15/2028 2,095,000 1,954,981 1,843,600
Sprint Cap Corp 8.75% 03/15/2032 1,660,000 1,510,800 1,606,050
Sprint Corp 7.13% 06/15/2024 1,160,000 1,133,912 1,078,800
Sprint Corporation 7.88% 09/15/2023 3,390,000 3,453,892 3,346,608
Sprint Nextel Corp 7.00%  08/15/2020 1,260,000 1,384,238 1,260,000
SPX Corp 6.88% 09/01/2017 1,020,000 1,020,000 1,114,350
Sta Casinos Llc 7.50% 03/01/2021 1,000,000 1,047,500 1,025,000
tsrf:telf/tr Cap Tr IV State Street Capital- | 5,0, 0670172077 1,195,000 1,018,738 991,850
State Str Corp Step Cpn 4.96% 03/15/2018 1,900,000 1,947,987 2,057,793
Std Pac Corp New 5.88% 11/15/2024 615,000 615,000 615,000
Steel Dynamics 7.63%  03/15/2020 440,000 443,850 458,700
Steel Dynamics 6.38% 08/15/2022 1,000,000 1,094,375 1,060,000
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Stone Energy Corp 7.50% 11/15/2022 $5,200,000 $4,877,573 $4,472,000
Structured Asset Secs Corp 2.39% 08/25/2034 1,796,906 1,705,937 1,769,336
Structured Ast Secs Corp 1.20% 07/25/2032 397,622 311,181 384,619
Summit Materials Llc/ Fin 10.50% 01/31/2020 2,170,000 2,406,050 2,408,700
Summit Midstream Hidgs Lic /Summit 7 500, 07/01/2021 1,635,000 1,686,562 1,716,750
Suntrust Bks 3.50% 01/20/2017 570,000 587,093 594,199
Synchrony Finl 3.75% 08/15/2021 6,095,000 6,147,944 6,225,975
T Mobile USA 6.46% 04/28/2019 755,000 770,100 785,200
T Mobile USA 6.25% 04/01/2021 295,000 304,588 301,932
T Mobile USA 6.13%  01/15/2022 2,980,000 3,043,589 3,024,700
T Mobile USA 6.73% 04/28/2022 2,280,000 2,257,200 2,348,400
T Mobile USA 6.63%  04/01/2023 2,895,000 2,913,823 2,964,480
T Mobile USA 6.50% 01/15/2024 2,985,000 3,053,312 3,059,625
T Mobile USA 6.38% 03/01/2025 3,135,000 3,135,000 3,185,160
T Mobile USA 6 6.00% 03/01/2023 1,070,000 1,070,000 1,072,675
Target Corp 3.50% 07/01/2024 575,000 581,509 596,949
TCI Communications 7.88% 02/15/2026 730,000 848,826 1,018,210
TCI Communications 7.13% 02/15/2028 320,000 317,606 430,468
Teachers Ins 6.85% 12/16/2039 1,270,000 1,279,191 1,734,603
Teleflex 6.88% 06/01/2019 1,085,000 1,091,875 1,131,112
Telesat Cda / Telesat Lic Term Ln B 0.00% 03/28/2019 1,945,300 1,945,300 1,907,610
Tempur Sealy Intl 6.88%  12/15/2020 1,000,000 1,009,075 1,062,500
Tenet Healthcare 4.50% 04/01/2021 750,000 725,625 751,875
Tenneco 6.88% 12/15/2020 95,000 102,650 100,462
Tesoro Corp 5.38% 10/01/2022 330,000 333,300 334,125
Tesoro Corp 5.13% 04/01/2024 5,165,000 5,197,472 5,126,262
Texaco Cap 8.00% 08/01/2032 420,000 629,076 644,910
Thermo Fisher Scientific 5.30% 02/01/2044 160,000 163,438 183,759
Time Warner 3.55% 06/01/2024 460,000 459,384 458,210
Time Warner 6.25% 03/29/2041 120,000 124,864 149,009
Time Warner Cable 8.75% 02/14/2019 150,000 161,681 185,678
Time Warner Cable 8.25%  04/01/2019 1,220,000 1,257,496 1,493,454
Time Warner Cable 4.13% 02/15/2021 990,000 1,020,547 1,059,488
Time Warner Cable 6.55% 05/01/2037 1,290,000 1,321,555 1,660,861
Time Warner Cable 5.88% 11/15/2040 410,000 409,848 488,866
Time Warner Cable 5.50% 09/01/2041 100,000 99,160 116,192
Time Warner Cos 6.63%  05/15/2029 435,000 526,368 551,436
Time Warner Entmt 8.38% 07/15/2033 260,000 354,401 390,191
Time Warner New 4.70% 01/15/2021 600,000 599,359 656,740
Time Warner New 4.75% 03/29/2021 460,000 470,534 502,033
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Titan Intl IIl 6.88%  10/01/2020 $1,909,000 $1,928,442 $1,679,920
Toll Bros Fin Corp 4.00% 12/31/2018 3,845,000 3,931,382 3,864,225
Torchmark Corp 3.80% 09/15/2022 2,660,000 2,673,364 2,743,420
Toys R US Ppty Co 8.50% 12/01/2017 1,000,000 1,000,000 992,500
Trac Intermodal 11.00% 08/15/2019 1,455,000 1,480,075 1,571,400
Transdigm 5.50%  10/15/2020 790,000 790,000 772,225
Transdigm 6.00% 07/15/2022 1,710,000 1,715,000 1,705,725
Transdigm 6.50% 07/15/2024 865,000 865,000 869,325
Trimble Nav Ltd 4.75% 12/01/2024 300,000 300,220 307,378
Triumph Group 4.88% 04/01/2021 1,000,000 990,000 987,500
Tyson Foods 7.00%  05/01/2018 110,000 130,708 124,248
Tyson Foods 5.15% 08/15/2044 240,000 249,335 269,562
U S Bancorp Medium Fixed 3.60% 09/11/2024 490,000 488,981 497,602
U S Bancorp Medium Term Sub 2.95% 07/15/2022 695,000 692,828 685,113
ggs AG Stamford Brh Medium Term S 3 980, 01/15/2015 442,000 440,113 442,467
Ultramar Diamond Shamrock Corp 7.20% 10/15/2017 200,000 242,682 224,862
Un Carbide 7.88% 04/01/2023 500,000 634,910 630,260
Un Pac RR Co 6.63% 01/27/2022 125,544 142,963 140,359
Un Pac RR Co 3.23% 05/14/2026 5,356,000 5,356,000 5,389,529
Un Pac RR Co 5.08% 01/02/2029 3,512,660 3,763,561 3,897,096
oo Rr Co Pass Thru Ir passthru G g.00%  01/10/2021 762,039 896,531 863,712
United Airls 2014 2 Pass Thru Tr 3.75% 03/03/2028 150,000 150,000 151,125
Unitedhealth Group 6.00% 02/15/2018 1,810,000 1,720,204 2,037,430
Unitedhealth Group 3.38% 11/15/2021 350,000 348,147 363,139
Unitedhealth Group 4.25% 03/15/2043 330,000 333,297 345,960
Univision Communications Term Loan C 0.00% 03/01/2020 1,570,898 1,457,008 1,533,197
Unvl Hosp Svcs 7.63% 08/15/2020 1,190,000 1,190,000 1,023,400
US Awys Pass Thru 6.25% 04/22/2023 290,267 314,649 325,824
US Foods 8.50% 06/30/2019 520,000 560,675 551,200
Usb Cap Ix Normal Ome Tr Secs 3.50% 12/31/2049 4,296,000 3,352,975 3,458,280
Utd Airlines 10.40% 05/01/2018 591,798 664,921 659,440
Utd Airls 2014 2 Pass Thru 4.63% 03/03/2024 390,000 390,000 382,200
utd Airls Pass 9.75% 01/15/2017 107,927 107,927 119,799
Utd Rentals N 7.63% 04/15/2022 1,840,000 1,954,288 2,023,080
Utd Technologies 5.70% 04/15/2040 440,000 504,935 552,090
Utd Technologies 4.50% 06/01/2042 2,092,000 2,203,314 2,277,747
Va Elec & Pwr Co 6.00% 05/15/2037 270,000 352,814 355,732
Va Elec & Pwr Co 6.35% 11/30/2037 25,000 34,148 34,769
Vail Resorts 6.50% 05/01/2019 558,000 560,748 577,530

2014 Addendum to the IMRF Comprehensive Annual Financial Report 40



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

41

FIXED INCOME

U.S. Securities
Corporate Bonds

Valero Energy Corp
Valmont Inds

Ventas Rlty Ltd

Verizon

Verizon

Verizon

Verizon

Verizon

Verizon

Verizon Communications
Verizon Communications
Verizon Communications
Verizon Communications
Verizon Communications
Verizon Communications
Verizon Fixed

Viacom New

Virgin Media Invt Hldgs Ltd Term Ln B
Virginia Elec & Pwr Co
Visual Edge

Vndo 2012 6ave Mtg Tr
Vulcan Matls Co

W & T Offshore

Wachovia Bk Coml Mtg Tr Coml Mtg Pass
Thmtg Passthru Ctf Cl A J

Wachovia Bk Natl Assn Medium Term Sub
Bktranche # Sb

Wachovia Bk Natl Assn Medium Term Sub
Bktranche # Sb 00004

Wachovia Cap Tr III Fxd Fltg Rate Bd
Wachovia Corp New
Wal Mart Stores

Wal Mart Stores
Walgreens Boots Fixed
Waste Mgmt

Waste Mgmt

WCI Cmntys

Weekley Homes Llc
Wellpoint

Wellpoint

Wellpoint

Wellpoint

6.63%
5.25%
4.75%
1.77%
2.00%
6.35%
3.45%
2.45%
7.35%
4.50%
5.15%
6.40%
4.40%
6.00%
6.55%
3.00%
4.25%
0.00%
4.00%
6.00%
3.00%
7.50%
8.50%

5.66%

6.00%

4.88%

5.57%
0.51%
6.20%
4.30%
4.80%
3.50%
7.38%
6.88%
6.00%
1.25%
5.88%
7.00%
3.70%

06/15/2037
10/01/2054
06/01/2021
09/15/2016
11/01/2016
04/01/2019
03/15/2021
11/01/2022
04/01/2039
09/15/2020
09/15/2023
09/15/2033
11/01/2034
04/01/2041
09/15/2043
11/01/2021
09/01/2023
06/07/2020
01/15/2043
12/31/2018
11/15/2030
06/15/2021
06/15/2019

04/15/2047

11/15/2017

02/01/2015

12/31/2049
06/15/2017
04/15/2038
04/22/2044
11/18/2044
05/15/2024
05/15/2029
08/15/2021
02/01/2023
09/10/2015
06/15/2017
02/15/2019
08/15/2021

$207,000
650,000
585,000
7,000,000
200,000
210,000
490,000
485,000
100,000
450,000
12,206,000
15,535,000
655,000
1,452,000
3,011,000
5,000,000
1,425,000
730,000
335,000
975
225,000
915,000
1,540,000

500,000

2,140,000

4,000,000

1,590,000
5,000,000
160,000
525,000
440,000
570,000
480,000
610,000
1,850,000
370,000
130,000
258,000
310,000
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$253,784
641,420
643,425
7,000,000
204,068
248,181
493,765
484,514
136,437
451,480
12,667,944
18,706,574
650,258
1,759,840
3,544,055
4,984,950
1,428,707
728,337
340,258
975
220,139
1,004,725
1,582,103

510,141

2,365,902

4,081,600

1,516,769
4,995,850
160,878
549,896
442,341
568,564
600,672
607,772
1,859,250
369,848
129,020
257,587
309,640

$244,396
655,837
635,834
7,126,910
202,933
243,340
500,800
455,056
135,655
488,591
13,478,268
19,135,749
651,058
1,711,372
3,857,540
4,931,170
1,469,318
716,312
339,785
975
225,221
1,065,975
1,008,700

517,864

2,398,754

4,012,408

1,535,145
4,989,330
214,292
573,062
463,923
577,162
651,030
611,525
1,757,500
371,497
142,889
304,009
324,054



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities
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Wellpoint 3.13%  05/15/2022 $520,000 $517,338 $519,687
Wellpoint 4.65%  01/15/2043 470,000 468,327 489,158
Wellpoint 4.65%  08/15/2044 560,000 582,120 593,056
Wells Fargo & Co 4.48%  01/16/2024 683,000 756,756 728,218
Wells Fargo & Co 3.30%  09/09/2024 110,000 109,703 110,688
Wells Fargo & Co 4.10%  06/03/2026 5,925,000 5,977,621 6,055,688
Wells Fargo & Co 5.38%  11/02/2043 480,000 491,098 546,102
Wells Fargo & Co 5.61%  01/15/2044 2,059,000 1,817,934 2,423,880
Wells Fargo & Co 5.90% 12/29/2049 855,000 861,250 861,412
Wells Fargo & Co New Medium Term 1.50% 01/16/2018 610,000 608,902 606,662
Wells Fargo & Co New Medium Term 0.86% 04/23/2018 7,670,000 7,744,576 7,682,563
Wells Fargo & Co New Medium Term 4.65% 11/04/2044 2,710,000 2,691,355 2,796,343
Wells Fargo & Co Step Cpn 3.68%  06/15/2016 920,000 926,202 954,314
Wells Fargo & Co Tranche # Sr 00129 3.45%  02/13/2023 3,720,000 3,749,158 3,770,198
Wells Fargo & Company 4.60% 04/01/2021 230,000 247,011 255,912
Wells Fargo Coml 3.81%  12/15/2047 1,430,000 1,472,823 1,467,064
Wesco Distr 5.38% 12/15/2021 1,480,000 1,481,506 1,492,950
Westgate Resorts 2.50%  03/20/2025 423,399 425,410 425,203
Weyerhaeuser Co 4.63%  09/15/2023 500,000 514,278 538,560
Wfrbs Coml Mtg Tr 2012 C9 CI B 3.84% 11/15/2045 1,000,000 1,028,633 1,028,495
Wfrbs Coml Mtg Tr Mtg Pass 4.38%  05/17/2047 1,355,000 1,395,642 1,437,307
Whitewave Foods Co 5.38% 10/01/2022 1,110,000 1,115,288 1,143,300
Whiting Pete Corp 6.50% 10/01/2018 1,770,000 1,804,025 1,708,050
Wi Elec Pwr Co 5.70% 12/01/2036 870,000 869,330 1,148,836
William Carter Co 5.25%  08/15/2021 1,614,000 1,641,039 1,662,420
Williams Cos 7.88% 09/01/2021 941,000 1,057,840 1,087,019
Williams Cos 7.50%  01/15/2031 15,000 15,283 15,916
Williams Cos 7.75%  06/15/2031 52,000 45,061 55,688
Williams Cos 8.75%  03/15/2032 280,000 371,567 326,779
Williams Partners 3.90%  01/15/2025 910,000 876,964 874,579
Windstream Corp 7.75% 10/15/2020 50,000 51,750 51,500
Windstream Corp 7.50%  06/01/2022 2,000,000 2,090,000 1,995,000
Woodside Homes Co 6.75% 12/15/2021 955,000 956,625 950,225
World Finl Network 1.61% 12/15/2021 2,550,000 2,549,929 2,536,036
World Finl Network 3.14%  01/17/2023 560,000 559,986 582,193
World Finl Network Cr Card Ma 1.76%  05/17/2021 2,525,000 2,524,936 2,539,180
World Finl Network Cr Card Master 3.09%  04/17/2023 1,065,000 1,064,488 1,086,745
World Omni Auto 1.72%  08/17/2020 200,000 200,859 199,519
WPX Energy 5.25%  01/15/2017 260,000 274,625 262,600
WPX Energy 6.00%  01/15/2022 2,133,000 2,188,140 2,053,012
Wynn Las Vegas Llc/ Corp 5.38%  03/15/2022 1,470,000 1,503,300 1,492,050
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Zebra Technologies 7.25%  10/15/2022 $1,520,000 $1,520,000 $1,596,000
Ziff Davis Media 0.00%  12/31/2040 218,332 2,143,068 0
Zoetis 3.25%  02/01/2023 250,000 249,725 246,607

Total Corporate Bonds [ | | s2411,824,958 | $2,377,004,645 | $2,411,531,280

Asset Description Iné(;;eest Maturity Date Cost Value Market Value

FIXED INCOME
U.S Securities

Escrow Holdings

Cb Quebecor Prtg 0.00% $40,000 $0 $588
Esc Cb Lehman Bros Sub 0.00% 370,000 342,302 370
Esc GCB Lehman Brth Hid D12/ 21/ 07 6.75%  12/28/2017 4,065,000 789,415 0
Esc Lehman Broth Hid D05/ 17/ 07 0.00% 1,325,000 968,776 0
Escrow GCB Lear Corp D11/ 24/ 06 0.00%  12/01/2016 770,000 0 7,700
Escrow GM Corp Conv 06/ 01/ 2009 0.00% 0 555,000 0 6
Escrow GM Corp Sr Conv 06/ 01/ 20009 0.00% 0 180,000 0 2
Escrow GM Corp Sr Conv 06/ 01/ 2009 0.00% 0 2,780,000 0 28
Escrow GM Corp Sr Conv 06/ 01/ 2009 0.00%  05/15/2011 450,000 0 5
Escrow GM Corp Sr Conv 06/ 01/ 2009 0.00% 0 795,000 0 1
Escrow Jefferson Smurfit 0.00% 0 175,000 0 2
Escrow Smith Investment Co 0.00% 0 875,000 0 9
Escrow Stone & Webster 0.00% 0 450,000 0 5
GCB 144a Quebecor F D12/ 18/ 06 0.00% 3,230,000 0 47,481
Portfolio Account 0.00% 0

Total Escrow Holdings -_ $16,060,001 $2,100,493 $56,198

Asset Description In;\c;;zst Maturity Date Cost Value Market Value

FIXED INCOME
U.S Securities

Government & Government
Agency Securities

Alaska St Intl Arpts Revs 6.28%  10/01/2035 $30,000 $32,962 $32,953
American Mun Pwr Ohio Rev 7.33%  02/15/2028 300,000 381,000 389,898
American Mun Pwr Ohio Rev 7.83% 02/15/2041 135,000 194,578 204,856
Banque Centrale De Tunisie 1.69% 07/16/2019 365,000 365,000 363,452
Baraga Cnty Mich Mem Hosp Rev 6.50% 09/20/2036 4,650,000 4,746,038 5,325,645
Bexar Cnty Tex Hosp Dist 6.90%  02/15/2039 30,000 34,294 34,205
Bowling Green St Univ Ohio Gen Rcpts 6.73% 06/01/2039 20,000 22,504 23,366
gz' Divellilitie XIUSIGOVHGLAShIpINgE N 1) 620, N05/01/2027 1,717,727 1,728,393 1,914,698
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California Health Facs Fing Auth Rev 5.00%  08/15/2052 $305,000 $317,935 $341,435
California St 7.70% 11/01/2030 250,000 309,440 315,492
California St 7.95% 03/01/2036 280,000 342,192 347,743
California St 5.00%  09/01/2042 600,000 632,898 682,500
California St Pub Wks Brd Lease Rev 5.79% 12/01/2021 35,000 39,724 39,237
California St Pub Wks Brd Lease Rev 8.00%  03/01/2035 55,000 65,188 66,169
California State 7.55%  04/01/2039 100,000 146,302 154,144
Chicago Ill O Hare Intl Arpt Rev 6.12% 01/01/2026 10,000 11,681 12,072
Chicago Ill O Hare Intl Arpt Rev 6.84% 01/01/2038 110,000 122,743 125,586
CMO SBA Gtd Dev Partn Ctf 2004 20 L 4 870, 12/01/2024 316,392 316,951 338,903
Partn Ctf

CMO Small Business Admin Gtd Dev

Partn Ctf 2004 20 G Partn Ctf 5.19% 07/01/2024 2,312,678 2,420,631 2,502,618
Cook Cnty Ill 6.23% 11/15/2034 185,000 208,222 204,780
Dallas Fort Worth Tex Intl Arpt Rev 5.00% 11/01/2045 905,000 929,535 981,599
Dot Headgrtrs II Lease Backed Mtg Fim-

tgser 2004 Cl A 1 A Step Up 12 7 21 6.00% 12/07/2021 445,000 490,835 501,568
Dot Headquarters II Lease Backed Mtg

Fin Tr Cl A 2 144a Step Up 5.59% 12/07/2021 1,927,841 1,929,213 2,179,983
Ethiopian Leasing 1.51% 10/03/2024 437,500 421,094 417,148
Ethiopian Leasing 2.65% 05/12/2026 915,227 915,227 915,520
FN M A Gtd Remic Tr 1993 127 CI H 6.50% 07/25/2023 104,318 115,156 116,976
Fannie Mae 0.50% 10/22/2015 1,850,000 1,843,525 1,853,330
Farmer Mac Gtd 5.13%  04/19/2017 3,400,000 3,596,452 3,711,290
Fdic Gtd 3.25%  04/25/2038 669,000 690,742 684,845
Fed Home Ln Mtg Corp Gold Pool#

V80169 3due 3.00% 07/01/2043 3,249,786 3,138,456 3,287,896
Fed Home Ln Mtg Step Up 1.63%  09/12/2019 400,000 400,000 400,484
Federal Home Ln Bks 0.88% 05/24/2017 2,210,000 2,205,735 2,205,927
Federal Home Ln Bks 0 625 0.63% 12/28/2016 5,100,000 5,085,414 5,086,888
Federal Home Ln Bks Cons Bd Dtd 1.63% 03/27/2017 1,870,000 1,891,318 1,875,825
Eidera' Home Ln Bks Cons BA Dtd Step 4 550, 0g/28/2024 500,000 499,250 500,285
Federal Home Ln Bks Step Up 1.00% 12/24/2019 500,000 500,000 497,930
s S el B B Sely B el v 1.50%  12/12/2024 400,000 400,400 400,960
Federal Home Ln Bks Tranche Step Up 1.00% 12/29/2017 700,000 700,000 700,469
Federal Home Ln Mtg Corp 5.50% 07/01/2015 2,049 2,097 2,167
Federal Home Ln Mtg Corp 5.50% 11/01/2016 94,106 96,444 99,534
Federal Home Ln Mtg Corp 5.50% 10/01/2017 2,761 2,826 2,921
Federal Home Ln Mtg Corp 5.50% 08/01/2018 2,868 2,935 3,034
Federal Home Ln Mtg Corp 5.50% 11/01/2018 117,603 120,360 124,387
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Federal Home Ln Mtg Corp 5.50% 05/01/2019 $29,998 $30,701 $31,764
Federal Home Ln Mtg Corp 5.50% 07/01/2019 23,080 23,621 24,622
Federal Home Ln Mtg Corp 1.25% 08/01/2019 19,685,000 19,686,301 19,321,536
Federal Home Ln Mtg Corp 5.50% 12/01/2019 30,406 31,119 32,160
Federal Home Ln Mtg Corp 5.50%  04/01/2020 236,090 241,624 249,949
Federal Home Ln Mtg Corp 5.50% 04/01/2020 67,585 69,169 72,262
Federal Home Ln Mtg Corp 1.38%  05/01/2020 1,100,000 1,086,238 1,072,683
Federal Home Ln Mtg Corp 5.50% 05/01/2020 21,067 21,561 22,479
Federal Home Ln Mtg Corp 5.50% 05/01/2020 110,521 113,111 116,895
Federal Home Ln Mtg Corp 4.50%  08/01/2020 274,235 293,088 292,430
Federal Home Ln Mtg Corp 3.50% 11/01/2020 761,270 800,407 804,792
Federal Home Ln Mtg Corp 3.50%  12/01/2020 1,797,898 1,890,327 1,900,683
Federal Home Ln Mtg Corp 5.00% 12/01/2020 83,260 80,866 88,705
Federal Home Ln Mtg Corp 5.50%  07/01/2022 1,520,288 1,638,065 1,654,499
Federal Home Ln Mtg Corp 5.50% 09/01/2022 1,302,881 1,415,297 1,422,707
Federal Home Ln Mtg Corp 5.50% 04/01/2023 42,715 42,882 46,650
Federal Home Ln Mtg Corp 5.00% 10/01/2023 1,279,794 1,384,977 1,393,132
Federal Home Ln Mtg Corp 5.50% 07/01/2024 1,900,884 2,052,689 2,068,884
Federal Home Ln Mtg Corp 4.50% 01/01/2025 4,100,917 4,279,051 4,429,852
Federal Home Ln Mtg Corp 4.00%  05/01/2025 1,201,641 1,232,621 1,282,657
Federal Home Ln Mtg Corp 4.00%  06/01/2025 1,347,013 1,401,210 1,438,590
Federal Home Ln Mtg Corp 4.00%  10/01/2025 2,454,198 2,598,382 2,620,340
Federal Home Ln Mtg Corp 3.50% 11/01/2025 8,636,772 9,130,687 9,175,620
Federal Home Ln Mtg Corp 3.50%  11/01/2025 94,411 99,265 100,013
Federal Home Ln Mtg Corp 3.50% 02/01/2026 20,008 21,037 21,155
Federal Home Ln Mtg Corp 4.00%  05/01/2026 7,403,568 7,880,173 7,926,067
Federal Home Ln Mtg Corp 5.00%  06/01/2026 357,073 388,317 386,614
Federal Home Ln Mtg Corp 3.50% 06/01/2026 283,775 294,638 300,089
Federal Home Ln Mtg Corp 4.50% 09/01/2026 267,340 287,390 287,222
Federal Home Ln Mtg Corp 3.50% 02/01/2027 27,993 29,432 29,595
Federal Home Ln Mtg Corp 3.50% 08/01/2027 23,157 24,348 24,517
Federal Home Ln Mtg Corp 2.90%  08/13/2027 10,500,000 10,484,250 10,205,685
Federal Home Ln Mtg Corp 2.50% 12/01/2027 653,973 683,402 666,955
Federal Home Ln Mtg Corp 2.50% 01/01/2028 245,385 251,826 247,368
Federal Home Ln Mtg Corp 5.50% 01/01/2028 3,796,065 4,224,635 4,243,659
Federal Home Ln Mtg Corp 3.00% 07/01/2028 7,425,064 7,646,656 7,699,643
Federal Home Ln Mtg Corp 3.50%  09/01/2028 95,328 100,229 100,778
Federal Home Ln Mtg Corp 3.50% 04/01/2029 28,050 29,492 29,654
Federal Home Ln Mtg Corp 3.50%  06/01/2029 99,046 104,138 104,709
Federal Home Ln Mtg Corp 4.50% 08/01/2029 316,166 340,036 344,371
Federal Home Ln Mtg Corp 4.00% 02/01/2031 455,211 483,092 490,262
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

Federal Home Ln Mtg Corp 3.00% 12/01/2032 $697,767 $734,508 $720,605
Federal Home Ln Mtg Corp 3.50%  12/01/2033 369,748 380,956 389,207
Federal Home Ln Mtg Corp 3.50% 02/01/2034 839,681 865,134 882,361
Federal Home Ln Mtg Corp 5.00% 07/01/2035 1,760,129 1,712,826 1,942,655
Federal Home Ln Mtg Corp 5.00% 07/01/2035 1,657,931 1,797,301 1,836,569
Federal Home Ln Mtg Corp 5.00% 08/01/2035 1,644,054 1,623,504 1,819,064
Federal Home Ln Mtg Corp 6.00%  09/01/2035 53,392 54,326 60,340
Federal Home Ln Mtg Corp 5.00% 10/01/2035 109,907 103,391 121,553
Federal Home Ln Mtg Corp 5.50%  01/01/2037 768,884 763,958 858,643
Federal Home Ln Mtg Corp 2.69%  05/01/2037 3,568,007 3,539,575 3,852,699
Federal Home Ln Mtg Corp 2.56% 07/01/2037 771,257 768,907 823,996
Federal Home Ln Mtg Corp 6.00% 09/01/2037 1,743,020 1,742,475 1,969,403
Federal Home Ln Mtg Corp 5.50% 11/01/2037 32,767 32,731 36,673
Federal Home Ln Mtg Corp 6.00% 12/01/2037 248,162 251,322 280,393
Federal Home Ln Mtg Corp 5.00% 02/01/2038 541,442 534,167 596,837
Federal Home Ln Mtg Corp 5.50%  04/01/2038 5,073,721 5,045,776 5,675,947
Federal Home Ln Mtg Corp 6.00%  05/01/2038 80,238 88,739 91,184
Federal Home Ln Mtg Corp 5.50% 10/01/2038 464,432 463,126 520,183
Federal Home Ln Mtg Corp 5.50% 12/01/2038 241,599 259,266 272,313
Federal Home Ln Mtg Corp 6.00% 04/01/2039 490,824 558,006 558,803
Federal Home Ln Mtg Corp 4.50% 07/01/2039 490,974 541,184 540,685
Federal Home Ln Mtg Corp 5.00% 07/01/2039 2,552,249 2,627,620 2,816,049
Federal Home Ln Mtg Corp 5.00% 08/01/2039 2,847,926 2,971,633 3,166,637
Federal Home Ln Mtg Corp 6.50%  09/01/2039 266,123 298,723 307,166
Federal Home Ln Mtg Corp 4.50% 09/01/2039 3,813,835 4,102,256 4,134,274
Federal Home Ln Mtg Corp 4.50% 10/01/2039 3,620,990 3,894,827 3,925,258
Federal Home Ln Mtg Corp 4.00% 12/01/2039 6,489,764 6,812,224 6,926,136
Federal Home Ln Mtg Corp 5.00% 01/01/2040 4,438,598 4,627,932 4,957,425
Federal Home Ln Mtg Corp 4.50% 07/01/2040 3,780,501 3,936,447 4,102,146
Federal Home Ln Mtg Corp 4.50% 08/01/2040 790,621 857,823 858,004
Federal Home Ln Mtg Corp 4.50% 08/01/2040 667,683 724,436 724,554
Federal Home Ln Mtg Corp 4.00% 10/01/2040 92,302 97,299 99,356
Federal Home Ln Mtg Corp 4.00% 11/01/2040 8,821,359 9,085,193 9,419,440
Federal Home Ln Mtg Corp 4.00%  01/01/2041 5,956,526 5,923,616 6,357,579
Federal Home Ln Mtg Corp 4.00% 02/01/2041 5,742,020 6,017,435 6,128,114
Federal Home Ln Mtg Corp 4.00% 03/01/2041 4,880,231 4,747,931 5,208,382
Federal Home Ln Mtg Corp 5.50%  06/01/2041 2,019,068 2,200,785 2,257,123
Federal Home Ln Mtg Corp 5.00% 06/01/2041 309,001 342,895 342,701
Federal Home Ln Mtg Corp 4.50% 07/01/2041 7,175,160 7,795,138 7,787,689
Federal Home Ln Mtg Corp 5.00% 10/01/2041 260,770 285,054 288,534
Federal Home Ln Mtg Corp 4.00% 10/01/2041 268,057 282,570 288,451

2014 Addendum to the IMRF Comprehensive Annual Financial Report 46



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

Federal Home Ln Mtg Corp 3.50% 12/01/2041 $5,819,628 $5,929,655 $6,063,779
Federal Home Ln Mtg Corp 4.00%  04/01/2042 334,301 357,389 356,779
Federal Home Ln Mtg Corp 3.50%  04/01/2042 819,024 827,770 855,408
Federal Home Ln Mtg Corp 3.50% 05/01/2042 626,780 658,021 653,089
Federal Home Ln Mtg Corp 3.50%  06/01/2042 527,996 555,881 549,850
Federal Home Ln Mtg Corp 2.03% 07/01/2042 478,346 491,014 494,412
Federal Home Ln Mtg Corp 3.00% 07/01/2042 1,347,547 1,390,801 1,364,027
Federal Home Ln Mtg Corp 3.50%  08/01/2042 98,765 101,651 103,099
Federal Home Ln Mtg Corp 3.50% 09/01/2042 267,340 263,372 278,269
Federal Home Ln Mtg Corp 3.50% 10/01/2042 89,227 92,796 93,124
Federal Home Ln Mtg Corp 3.50% 11/01/2042 583,304 580,934 607,605
Federal Home Ln Mtg Corp 3.00%  01/01/2043 468,735 455,992 474,459
Federal Home Ln Mtg Corp 3.50% 02/01/2043 97,142 100,178 101,633
Federal Home Ln Mtg Corp 3.00% 03/01/2043 1,028,126 992,728 1,040,641
Federal Home Ln Mtg Corp 3.00%  05/01/2043 5,236,578 5,218,243 5,298,474
Federal Home Ln Mtg Corp 3.00% 07/01/2043 13,976,857 13,519,333 14,138,317
Federal Home Ln Mtg Corp 3.50%  07/01/2043 1,500,336 1,512,273 1,567,028
Federal Home Ln Mtg Corp 3.00% 08/01/2043 2,050,779 1,989,577 2,075,573
Federal Home Ln Mtg Corp 3.00%  09/01/2043 14,075,292 13,848,768 14,236,595
Federal Home Ln Mtg Corp 3.50%  09/01/2043 14,083,138 13,893,896 14,658,857
Federal Home Ln Mtg Corp 4.00% 09/01/2043 84,260 89,816 90,821
Federal Home Ln Mtg Corp 4.00%  11/01/2043 9,658,093 10,208,031 10,340,655
Federal Home Ln Mtg Corp 3.50% 11/01/2043 9,209,813 9,258,740 9,586,310
Federal Home Ln Mtg Corp 4.00% 11/01/2043 10,252,795 10,856,517 10,987,582
Federal Home Ln Mtg Corp 3.50% 12/01/2043 740,096 735,557 772,402
Federal Home Ln Mtg Corp 4.50% 12/01/2043 4,637,828 4,998,165 5,139,395
Federal Home Ln Mtg Corp 4.50%  12/01/2043 587,030 632,640 650,393
Federal Home Ln Mtg Corp 3.50% 01/01/2044 9,337,329 9,308,880 9,719,039
Federal Home Ln Mtg Corp 3.50% 01/01/2044 48,971 50,179 51,175
Federal Home Ln Mtg Corp 4.50%  02/01/2044 3,781,918 4,075,755 4,191,019
Federal Home Ln Mtg Corp 4.50% 03/01/2044 1,074,135 1,157,590 1,190,259
Federal Home Ln Mtg Corp 3.50% 04/01/2044 37,441 38,341 39,128
Federal Home Ln Mtg Corp 3.50% 05/01/2044 112,382 115,273 117,487
Federal Home Ln Mtg Corp 3.50%  06/01/2044 47,875 49,057 50,029
Federal Home Ln Mtg Corp 3.50%  07/01/2044 336,270 344,321 351,096
Federal Home Ln Mtg Corp 4.00% 08/01/2044 1,061,586 1,130,590 1,144,075
Federal Home Ln Mtg Corp 3.50%  08/01/2044 98,607 101,442 103,050
Federal Home Ln Mtg Corp 3.50% 09/01/2044 483,138 497,402 504,743
Federal Home Ln Mtg Corp 3.50% 11/01/2044 979,662 1,019,767 1,020,786
Federal Home Ln Mtg Corp Disc 0.00%  06/08/2015 5,000,000 4,996,707 4,998,413
Federal Home Ln Mtg Corp Gold Q 4.00% 10/01/2041 243,295 253,559 259,654
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Federal National Mortgage Assoc Step Up 1.00% 12/30/2020 $250,000 $250,000 $250,208
Federal Natl Mtg Assn Gtd Mtg Pool #ah 4.00% 03/01/2026 1,535,796 1,596,268 1,644,653
Federal Natl Mtg Assn Gtd Mtg Pool #ah 4.00% 01/01/2041 9,711,279 10,215,051 10,377,861
Federal Natl Mtg Assn Gtd Mtg Pool #ah  4.00%  02/01/2041 2,949,360 2,976,550 3,151,450
Federal Natl Mtg Assn Gtd Mtg Pool #ah 5.00% 04/01/2041 399,772 431,223 443,196
EREE ML 1) e (S L) [Foe] 3.50%  04/01/2026 46,982 49,529 49,690
#ah1715

EREE ML 1) e (S i) [Fon] 3.50%  01/01/2026 28,277 29,811 29,910
#ah2717

BRI [N 115 (s (S ) [Fou] 3.50%  01/01/2026 6,635,904 6,915,856 7,019,817
#ah3431

el (A g e e i el 4.50%  03/01/2041 302,668 327,451 328,619

Federal Natl Mtg Assn Gtd Mtg Pool

0,

e e 2.89%  02/01/2041 237,382 249,140 250,620
FederaliNalitiolssmGtdiRtgikeal 3.50%  04/01/2026 1,942,271 2,012,679 2,054,399
#ah9924

Federal Natl Mtg Assn Gtd Mtg Pool #ai  4.00%  06/01/2041 5,971,130 5,958,068 6,380,272
seerEl R Ve s (2 Il el 4.50%  05/01/2041 344,974 365,996 374,952
#ai1007

el RE e s L bl el 3.50%  08/01/2026 1,463,459 1,531,144 1,548,617
#ai7269

Federal Natl Mg Assn Gtd Mtg Pool 4.50%  08/01/2041 258,063 279,998 280,437
#2i8831

FederaliNatitloissniGtdiNtgites] 4.50%  08/01/2041 99,686 107,380 108,653
#2i9041

Federal Natl Mtg Assn Gtd Mtg Pool #aj ~ 5.00%  09/01/2041 275,214 303,724 310,708
Federal Natl Mtg Assn Gtd Mtg Pool #aj 4.00% 10/01/2041 518,227 537,822 554,011
Federal Natl Mtg Assn Gtd Mtg Pool #aj ~ 4.00%  12/01/2041 178,523 187,673 192,591
Federal Natl Mg Assn Gtd Mtg Pool 4.50%  09/01/2041 7,714,321 8,333,877 8,383,384
#2j1416

FederaliNatitlo =GNt giken] 4.50%  10/01/2041 315,579 341,419 343,010
#2j2075

FederaliNatitlai=sniGkdiRtgiken] 4.50%  10/01/2041 9,719,301 10,346,500 10,674,417
#aj3120

Sl B (118 A (Sl [ B 4.50%  10/01/2041 1,217,952 1,302,780 1,323,816
#aj4060

Federal Natl Mtg Assn Gtd Mtg Pool #ak  3.00%  02/01/2027 467,786 487,083 487,494
Federal Natl Mtg Assn Gtd Mtg Pool #ak 3.00% 04/01/2027 443,067 460,167 461,718
Federal Natl Mtg Assn Gtd Mtg Pool #ak 4.00% 02/01/2042 599,086 622,769 640,136
Federal Natl Mtg Assn Gtd Mtg Pool #ak  3.00%  03/01/2042 7,795,517 7,889,307 7,902,012
Federal Natl Mtg Assn Gtd Mtg Pool #ak 4.00% 04/01/2042 411,127 456,865 440,349
Federal Natl Mtg Assn Gtd Mtg Pool #ak ~ 4.00%  04/01/2042 87,181 96,880 93,412
Federal Natl Mtg Assn Gtd Mtg Pool #al 5.00% 04/01/2024 1,653,474 1,790,725 1,806,239
Federal Natl Mtg Assn Gtd Mtg Pool #al ~ 4.00%  09/01/2026 1,063,601 1,141,834 1,139,188
Federal Natl Mtg Assn Gtd Mtg Pool #al ~ 4.00%  12/01/2026 776,409 825,298 829,538
Federal Natl Mtg Assn Gtd Mtg Pool #al ~ 4.00%  05/01/2027 3,036,652 3,246,371 3,238,529
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49

FIXED INCOME

Government & Government
Agency Securities

Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al
Federal Natl Mtg Assn Gtd Mtg Pool #al

Federal Natl Mtg Assn Gtd Mtg Pool
#al0024

Federal Natl Mtg Assn Gtd Mtg Pool
#al0484

Federal Natl Mtg Assn Gtd Mtg Pool
#al0533 Adj Rt

Federal Natl Mtg Assn Gtd Mtg Pool
#al1704

Federal Natl Mtg Assn Gtd Mtg Pool
#al1972

Federal Natl Mtg Assn Gtd Mtg Pool
#al2168

Federal Natl Mtg Assn Gtd Mtg Pool
#al2301

Federal Natl Mtg Assn Gtd Mtg Pool
#al2935

Federal Natl Mtg Assn Gtd Mtg Pool
#al3414

Federal Natl Mtg Assn Gtd Mtg Pool
#al3429

Federal Natl Mtg Assn Gtd Mtg Pool
#al3484

Federal Natl Mtg Assn Gtd Mtg Pool
#al4009

Federal Natl Mtg Assn Gtd Mtg Pool
#al4010

Federal Natl Mtg Assn Gtd Mtg Pool
#al4014

Federal Natl Mtg Assn Gtd Mtg Pool
#al4221

3.00%
3.00%
6.00%
6.00%
6.00%
4.00%
4.00%
3.00%
4.00%
4.00%
4.00%
3.00%
4.00%
4.00%
4.00%
4.00%
4.00%

3.69%

5.50%

3.25%

6.50%

3.50%

3.50%

3.50%

3.50%

4.50%

4.50%

4.50%

3.50%

3.50%

3.50%

4.50%

09/01/2029
11/01/2033
09/01/2039
04/01/2040
06/01/2041
07/01/2042
11/01/2042
02/01/2043
03/01/2043
04/01/2043
05/01/2043
05/01/2043
11/01/2043
02/01/2044
08/01/2044
09/01/2044
10/01/2044

01/01/2021

05/01/2040

07/01/2041

05/01/2040

05/01/2032

06/01/2042

08/01/2042

02/01/2043

09/01/2041

06/01/2041

10/01/2042

07/01/2043

07/01/2043

07/01/2043

09/01/2043

$871,270
523,961
876,930
1,089,216
254,952
1,941,912
337,108
1,878,774
263,529
265,376
923,768
272,882
723,668
908,701
421,515
1,092,478
448,345

9,466,030

2,538,659

767,224

1,096,689

2,461,369

83,241

24,095,436

386,276

1,319,844

670,932

645,396

PRIOBE6S

758,310

2,278,862

918,809
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$892,099
534,224
1,002,989
1,202,733
281,523
2,037,642
362,444
1,935,138
276,870
275,411
968,657
274,737
754,367
952,645
452,272
1,172,024
480,499

9,408,346

2,753,922

798,033

1,233,261

2,571,938

85,491

25,362,285

396,446

1,436,980

730,477

686,339

2,172,882

762,694

2,264,619

997,984

$893,120
540,853
1,007,540
1,235,121
289,412
2,098,294
363,625
1,905,564
284,400
286,363
996,600
276,776
780,454
982,045
454,819
1,167,335
484,096

10,147,300

2,836,774

820,294

1,248,935

2,602,149

87,186

25,162,141

404,520

1,433,509

728,845

706,568

2,301,098

794,072

2,387,049

997,091



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

Federal Natl Mtg Assn Gtd Mtg Pool

P 3.50%  09/01/2028 $3,385,250 $3,571,439 $3,599,469
EEEME | N2 113) (e (Sfie 1) [Fou) 6.50%  05/01/2040 2,074,065 2,296,703 2,361,995
#al4324

SEREIE [NEE 119 S (S 1) [Fou 3.50%  07/01/2043 1,160,473 1,176,792 1,213,988
#214543

eiletia Ml [P sty Sre 15 ol 3.50%  12/01/2043 754,576 766,809 791,430
#a14682

FederaliNatittgiAssmGtdiNtgikaal 4.50%  01/01/2044 671,764 732,223 744,257
#al4741

FederaliNailitioiissmGtditgikacl 3.50%  02/01/2029 737,316 779,770 783,871
#a14922

SRl [ [ el (S [ ol 4.50%  09/01/2043 2,408,489 2,570,874 2,615,412
#al5097

SRl e (e R (Sl i) Fosl 4.50%  03/01/2044 39,107 42,477 42,478
#al5110

;z‘fgga;g'\‘at' ) e (Sl i) Fosl 3.50%  05/01/2029 3,557,482 3,748,836 3,761,255
Bl L () A (S [Hi) Bl 4.50%  04/01/2044 458,585 497,995 497,656
#al5537

SEBEIE ML 1) A (S i) F00] 4.50%  07/01/2044 1,080,566 1,184,233 1,192,738
#al5540

szderEl R W s () bl el 4.50%  04/01/2044 811,192 881,092 880,451
#al5562

SRR [REE b5 A (S i) [FOE! 4.50%  07/01/2042 3,301,495 3,589,860 3,582,782
#316003

;2‘?2;%'1'\‘3“ 21188 (T (Bl [ [FOE! 3.50%  12/01/2029 3,200,000 3,405,000 3,384,672
FHLB . 375 0.38%  06/24/2016 1,840,000 1,836,743 1,835,503
FHLB 1 625 1.63%  04/28/2017 10,585,000 10,714,124 10,630,632
FHLB Cons Bd 3 3.00%  11/08/2027 700,000 660,590 676,606
FHLB Disc 0.00%  03/06/2015 8,500,000 8,498,312 8,499,550
FHLB Step Up 1.00%  12/10/2019 400,000 400,000 399,768
FHLMC 5.50%  04/01/2018 40,003 40,940 42,310
FHLMC 5.00%  10/01/2020 76,764 74,545 81,780
FHLMC 6.00%  01/01/2026 448,837 457,603 507,379
FHLMC 2.24%  09/01/2035 271,846 267,259 292,713
FHLMC 2.38%  01/01/2037 1,062,712 1,076,287 1,138,792
FHLMC 2.81%  02/01/2037 989,369 997,717 1,061,455
FHLMC 3.12%  03/01/2041 198,430 208,878 207,611
FHLMC - Multiclass 6.90%  09/15/2023 46,690 47,916 51,990
FHLMC 1 25 1.25%  10/02/2019 5,710,000 5,677,028 5,586,498
FHLMC Disc 0.00%  05/18/2015 4,700,000 4,697,637 4,698,383
FHLMC Disc 0.00%  05/26/2015 5,750,000 5,747,035 5,747,939
FHLMC Dtd 10/ 25/ 2000 6.75%  03/15/2031 710,000 1,039,704 1,067,434
FHLMC Gold 5.50%  09/01/2017 37,305 38,179 39,456
FHLMC Gold 5.00%  06/01/2018 37,814 38,033 39,735
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Rate Date

FIXED INCOME

Government & Government

Agency Securities

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold

FHLMC Gold A3 9012
FHLMC Gold A6 0048
FHLMC Gold A9 5825
FHLMC Gold C6 2449 6
FHLMC Gold C9 0912 5
FHLMC Gold C9 1000 6
FHLMC Gold J1 4198
FHLMC Gold J1 7680 3
FHLMC Gold Pol#v80006 3
FHLMC Gold Pool

FHLMC Gold Pool E00975 6
FHLMC Gold Pool W3 0008
FHLMC Gold Pool#

FHLMC Gold Pool# Q
FHLMC Gold Pool# U
FHLMC Gold Pool# V80355
FHLMC Gold Pool#a9
FHLMC Gold Pool#q17792
FHLMC Gold Pool#u9 0768
FHLMC Gold Q0 3516
FHLMC Gold Q0 4338 4
FHLMC Gold Q01485
FHLMC Gold Q1 2117
FHLMC Gold Q1 6673 3
FHLMC Gold Q1 7095 3
FHLMC Gold Q1 8473 4
FHLMC Gold Q1 9134 4
FHLMC Gold Q1 9611 4
FHLMC Gold Q1 9615 4
FHLMC Gold Q2 0332

5.50%
6.00%
7.50%
4.00%
6.00%
6.00%
7.00%
6.50%
3.50%
3.50%
3.50%
5.50%
5.50%
4.00%
6.00%
5.00%
6.00%
3.50%
3.00%
3.00%
6.00%
6.00%
7.64%
4.00%
4.00%
4.00%
3.50%
4.00%
3.50%
3.50%
4.50%
4.00%
4.50%
3.50%
3.00%
3.00%
4.00%
4.00%
4.00%
4.00%
3.50%

12/01/2019
04/01/2021
01/01/2026
02/01/2035
10/01/2036
09/01/2037
03/01/2039
09/01/2039
09/01/2042
01/01/2043
02/01/2044
06/01/2035
05/01/2037
12/01/2040
01/01/2032
08/01/2025
11/01/2026
01/01/2026
02/01/2022
04/01/2043
07/01/2028
05/01/2016
05/01/2025
06/01/2043
06/01/2043
04/01/2043
08/01/2043
11/01/2040
05/01/2043
01/01/2043
09/01/2041
11/01/2041
06/01/2041
10/01/2042
03/01/2043
04/01/2043
05/01/2043
06/01/2043
07/01/2043
07/01/2043
07/01/2043

$67,345
73,336
70,238
149,636
1,956,847
993,816
782,309
378,014
644,256
570,568
23,578,637
86,029
796,692
714,195
14,301
1,437,947
750,026
200,168
721,850
18,178,970
33,204
4,611
3,860,719
96,547
283,815
1,028,189
759,680
90,260
2,377,614
86,659
14,247,138
5,953,783
459,580
9,749,144
726,188
179,926
93,146
178,843
541,807
815,359
9,097,569
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$67,776
79,489
73,310
131,349
2,227,136
1,003,444
923,614
418,592
687,140
604,802
23,679,952
82,615
787,356
698,907
14,524
1,555,547
759,577
207,580
748,017
18,474,379
33,204
4,755
4,517,488
100,047
294,124
1,062,167
767,039
95,146
2,546,276
91,919
15,012,922
6,145,421
478,394
9,814,646
748,939
184,776
96,697
185,046
563,775
846,126
9,121,735

$71,819
78,349
83,578
159,697
2,237,781
1,123,807
884,302
429,487
670,813
595,512
24,542,603
96,964
890,869
762,382
16,170
1,585,063
848,219
211,613
752,283
18,398,918
37,960
4,730
4,359,137
104,062
305,652
1,109,225
794,823
97,156
2,481,271
90,426
15,458,287
6,354,116
498,791
10,151,003
734,895
182,238
100,506
191,880
584,841
878,689
9,469,478



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

FHLMC Gold Single Family 3.00% (5,600,000) -5,604,375 5,656,874
FHLMC Gold Single Family 3.50% 2,800,000 2,888,617 2,911,345
FHLMC Gold Single Family 4.00% 10,250,000 10,895,964 10,925,864
FHLMC Gold Single Family 4.50% 5,700,000 6,168,016 6,178,042
FHLMC Gold Single Family 5.00% 2,100,000 2,320,828 2,317,302
e 5.50% 700,000 781,703 781,976
FHLMC Gold U6 2476 3.50%  04/01/2043 562,830 593,610 588,333
FHLMC Gold U9 0598 3.50%  12/01/2042 88,726 94,112 92,609
FHLMC Gold U9 0608 3.50%  12/01/2042 81,446 86,390 85,010
FHLMC Gold U9 0720 3.50%  01/01/2043 96,436 102,290 100,656
FHLMC Gold U9 0778 3.50%  01/01/2043 89,622 95,062 93,541
FHLMC Gold U9 0794 3.50%  01/01/2043 96,560 102,421 100,789
FHLMC Gold U9 0841 3.50%  02/01/2043 95,994 101,821 100,197
FHLMC Gold U9 0903 3.50%  02/01/2043 189,768 201,288 198,076
FHLMC Gold U9 0940 3.50%  02/01/2043 96,612 102,477 100,839
FHLMC Gold U9 1027 3.50%  02/01/2043 90,457 95,948 94,418
FHLMC Gold U9 5137 4 4.00%  08/01/2043 559,379 574,456 603,392
FHLMC Gold U90155 4 4.00%  09/01/2042 2,341,607 2,506,618 2,523,806
FHLMC Multiclass 4.32%  12/25/2015 1,232,735 1,245,054 1,262,906
FHLMC Multiclass 6.00%  09/15/2016 14,639 14,803 15,131
FHLMC Multiclass 1.60%  01/25/2022 429,824 417,534 425,132
FHLMC Multiclass 3.50%  05/15/2024 342,941 356,444 353,879
FHLMC Multiclass 4.00%  08/15/2024 326,582 337,604 335,514
FHLMC Multiclass 4.00%  01/15/2026 300,331 318,163 319,320
FHLMC Multiclass 3.00%  02/15/2026 664,436 683,538 684,250
FHLMC Multiclass 4.00%  08/15/2027 99,907 103,029 101,139
FHLMC Multiclass 6.50%  05/15/2032 249,404 265,244 278,991
FHLMC Multiclass 4.50%  05/15/2035 10,057 9,842 10,482
FHLMC Multiclass 6.00%  05/15/2036 810,480 934,099 920,621
FHLMC Multiclass 3.50%  10/15/2037 1,100,000 1,090,031 1,137,743
FHLMC Multiclass 3.50%  10/15/2038 649,595 675,579 680,334
FHLMC Multiclass 4.00%  03/15/2039 137,874 141,838 140,579
FHLMC Multiclass 4.50%  08/15/2039 163,595 168,145 167,669
FHLMC Multiclass 3.00%  06/15/2040 246,984 242,623 253,560
FHLMC Preassign 00074 2.38%  01/13/2022 14,000,000 14,268,880 14,144,116
FHLMC Ser 3857 Cl Ya 4 4.00%  12/15/2037 216,615 230,653 222,936
FHLMC Step Up 1.00%  11/05/2019 950,000 950,000 948,499
FHLMC Step Up 1.63%  11/26/2019 600,000 600,000 599,034
FHLMC Tranche # Tr 00456 5.63%  11/23/2035 1,580,000 1,578,894 1,645,867
Fin Corp Prin Fico Strips 0.00%  05/11/2018 2,265,000 1,657,195 2,153,687
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

Financing Corp Pripal Fico Strips 0.00% 02/08/2018 $470,000 $319,676 $449,373
Fing Corp Fed Beo Prin Fico Strips 0.00%  09/26/2019 90,000 54,660 82,102
Fing Corp Fed Book Entry Prin Fico 0.00% 04/06/2018 1,420,000 957,401 1,354,233
giggtrgorp Fed Book Entry Prin Fico Strps | o 6000 | 1470272018 1,660,000 1,073,729 1,552,273
Fing Corp Fed Book Entry Prin Fico

ggrgi;pser D Prin Pmt On 2018 8 3 2018 0.00%  08/03/2018 1,680,000 1,107,653 1,596,781
Fing Corp Prin Fico Strips 0.00%  08/03/2018 2,840,000 1,872,488 2,672,539
Fing Corp Prin Fico Strips 0.00% 03/07/2019 1,270,000 806,670 1,173,493
Fing Corp Prin Fico Strips 0.00%  06/06/2019 230,000 143,432 212,098
Florida Hsg Fin Corp Rev 2.80%  07/01/2041 9,420,783 9,420,783 9,340,328
Elg\ll'ida St Governmental Util Auth Util 7.08% 10/01/2040 45,000 51,318 51,515
Florida St Tpk Auth Tpk Rev 6.80%  07/01/2039 100,000 114,803 115,703
FNMA 2.96%  07/01/2015 963,149 966,309 963,033
FNMA 7.00%  12/01/2015 4,907 5,198 4,986
FNMA 7.00% 09/01/2016 2,523 2,588 2,584
FNMA 2.24%  01/01/2017 472,853 481,719 470,621
FNMA 4.50%  06/01/2017 22,000 23,004 23,109
FNMA 5.48% 06/01/2017 1,988,932 2,172,909 2,138,818
FNMA 5.00%  11/01/2017 28,122 27,335 29,629
FNMA 3.31%  03/01/2018 513,355 559,316 538,435
FNMA 6.50%  04/01/2018 156,219 170,473 163,689
FNMA 4.64% 06/01/2019 2,203,190 2,234,574 2,434,600
FNMA 4.70% 07/01/2019 1,841,107 1,870,594 2,035,528
FNMA 4.60%  08/01/2019 2,173,086 2,251,521 2,401,890
FNMA 4.93% 08/01/2019 1,601,042 1,684,534 1,787,676
FNMA 4.87%  08/01/2019 1,697,031 1,843,400 1,893,081
FNMA 4.67%  10/01/2019 1,821,095 1,885,118 2,017,446
FNMA 4.51% 12/01/2019 4,330,652 4,622,971 4,797,540
FNMA 4.65%  01/01/2020 1,605,713 1,688,964 1,754,113
FNMA 5.50%  02/01/2020 33,220 32,877 35,706
FNMA 4.60%  04/01/2020 4,680,716 4,930,937 5,174,017
FNMA 3.58%  09/01/2020 3,020,946 2,886,066 3,238,098
FNMA 3.50%  11/01/2020 68,675 72,368 72,639
FNMA 3.76%  12/01/2020 2,793,221 2,862,615 3,012,953
FNMA 4.50%  12/01/2020 766,149 789,253 810,952
FNMA 3.50% 12/01/2020 157,041 165,488 166,131
FNMA 7.00% 04/01/2021 72,950 75,013 79,259
FNMA 3.50%  06/01/2021 220,197 232,042 232,898
FNMA 3.50%  10/01/2021 895,380 950,654 947,259
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

FNMA 6.50% 01/01/2022 $86,686 $87,336 $93,107
FNMA 5.00% 04/01/2022 1,089,443 1,071,570 1,176,795
FNMA 5.50% 11/01/2022 1,583,667 1,731,969 1,737,631
FNMA 6.00% 02/01/2023 1,194,632 1,292,917 1,322,857
FNMA 5.50% 09/01/2023 815,551 879,875 887,757
FNMA 6.00% 11/01/2023 43,685 43,616 50,081
FNMA 6.00% 11/01/2023 199,153 182,691 225,479
FNMA 4.50% 12/01/2023 231,101 249,589 246,173
FNMA 4.00% 04/01/2024 155,514 163,338 165,164
FNMA 4.00% 04/01/2024 402,378 432,494 429,957
FNMA 5.00% 06/01/2024 1,265,020 1,371,480 1,382,052
FNMA 5.00% 08/01/2024 1,934,265 2,099,647 2,089,625
FNMA 4.50% 09/01/2024 242,026 261,426 261,570
FNMA 2.63% 09/06/2024 7,080,000 7,015,360 7,170,065
FNMA 4.00% 06/01/2025 1,708,134 1,776,064 1,825,346
FNMA 5.00% 09/01/2025 1,980,253 2,165,902 2,166,605
FNMA 5.00% 10/01/2025 1,589,090 1,717,936 1,754,406
FNMA 3.50% 10/01/2025 939,823 990,780 994,182
FNMA 3.50% 12/01/2025 33,789 35,621 35,752
FNMA 3.50% 01/01/2026 330,107 346,768 349,246
FNMA 5.33% 04/01/2026 4,447,758 4,639,220 5,374,225
FNMA 5.50% 06/01/2026 1,230,724 1,348,019 1,375,248
FNMA 3.50% 08/01/2026 2,728,904 2,910,120 2,896,922
FNMA 5.00% 03/01/2027 2,265,688 2,450,837 2,462,032
FNMA 3.00% 09/01/2027 988,584 1,021,642 1,030,253
FNMA 2.50% 09/01/2027 5,377,182 5,590,589 5,489,458
FNMA 2.50% 10/01/2027 1,739,688 1,751,105 1,763,104
FNMA 3.00% 05/01/2028 298,734 308,676 311,048
FNMA 3.00% 05/01/2028 193,454 199,923 201,413
FNMA 5.00% 07/01/2028 2,702,179 2,980,841 2,984,881
FNMA 3.50% 07/01/2028 761,382 802,336 804,994
FNMA 7.00% 08/01/2028 118,519 123,070 139,661
FNMA 7.00% 02/01/2029 94,984 97,507 112,456
FNMA 5.50% 02/01/2029 1,736,035 1,899,213 1,940,870
FNMA 2.50% 03/01/2029 40,121 40,490 40,897
FNMA 3.50% 03/01/2029 1,130,086 1,192,947 1,201,417
FNMA 3.50% 03/01/2029 36,576 38,559 38,671
FNMA 3.00% 04/01/2029 772,681 798,095 805,884
FNMA 3.00% 04/01/2029 459,578 474,873 478,247
FNMA 3.00% 05/01/2029 274,215 283,341 285,354
FNMA 3.00% 05/01/2029 580,663 600,124 606,143
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

FNMA 3.50% 05/01/2029 $23,546 $24,823 $24,895
FNMA 3.50% 05/01/2029 21,939 23,128 23,195
FNMA 3.00% 05/01/2029 558,164 576,739 580,836
FNMA 2.50% 06/01/2029 949,970 958,729 968,352
FNMA 3.00% 06/01/2029 1,062,611 1,101,711 1,108,388
FNMA 3.00% 06/01/2029 199,531 206,171 207,636
FNMA 3.00% 06/01/2029 447,084 461,963 465,244
FNMA 3.00% 07/01/2029 667,427 689,639 694,538
FNMA 3.50% 07/01/2029 46,216 48,722 49,141
FNMA 3.00% 07/01/2029 61,023 63,054 63,502
FNMA 2.50% 08/01/2029 461,402 465,656 470,330
FNMA 3.50% 08/01/2029 3,261,419 3,438,253 3,450,418
FNMA 3.50% 08/01/2029 1,083,208 1,152,770 1,151,937
FNMA 2.50% 09/01/2029 240,671 242,890 245,328
FNMA 3.00% 09/01/2029 679,953 704,920 709,300
FNMA 2.50% 09/01/2029 323,863 326,849 330,130
FNMA 3.50% 09/01/2029 2,116,793 2,252,730 2,251,294
FNMA 3.00% 09/01/2029 464,541 480,001 483,410
FNMA 2.50% 09/01/2029 636,850 642,722 649,173
FNMA 2.50% 09/01/2029 286,265 288,904 291,804
FNMA 3.00% 10/01/2029 1,938,381 2,003,045 2,017,118
FNMA 2.50% 10/01/2029 29,660 29,934 30,234
FNMA 3.00% 10/01/2029 99,085 102,398 103,110
FNMA 3.00% 10/01/2029 197,330 203,897 205,345
FNMA 2.50% 10/01/2029 560,122 565,286 570,960
FNMA 3.00% 10/01/2029 7,233,078 7,474,952 7,526,885
FNMA 2.50% 10/01/2029 103,579 104,534 105,584
FNMA 3.00% 10/01/2029 431,457 445,816 448,983
FNMA 2.50% 10/01/2029 649,250 655,236 661,813
FNMA 3.00% 10/01/2029 464,693 480,233 483,569
FNMA 3.00% 10/01/2029 196,880 203,464 204,877
FNMA 3.00% 10/01/2029 355,022 366,894 369,443
FNMA 3.00% 10/01/2029 739,524 764,254 769,564
FNMA 2.50% 11/01/2029 563,785 568,983 574,694
FNMA 3.00% 11/01/2029 1,450,233 1,498,728 1,509,141
FNMA 3.00% 11/01/2029 3,665,665 3,788,244 3,814,564
FNMA 5.00% 11/01/2029 2,328,201 2,581,029 2,578,692
FNMA 3.00% 11/01/2029 1,139,640 1,177,750 1,185,933
FNMA 5.00% 03/01/2030 1,493,563 1,620,515 1,652,642
FNMA 4.00% 12/01/2030 398,861 413,974 429,662
FNMA 4.00% 02/01/2031 228,105 243,930 245,945
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

7.00%
5.50%
5.00%
6.00%
6.00%
4.50%
4.00%
6.00%
4.00%
4.50%
5.00%
5.00%
4.50%
5.00%
4.50%
6.00%
4.00%
4.50%
4.50%
4.00%
4.50%
4.00%
4.00%
4.50%
4.00%
4.00%
4.00%
4.00%
4.50%
4.50%
4.50%
4.50%
4.50%
4.50%
5.00%
3.50%
4.50%
3.50%
4.00%
3.50%
4.00%

02/01/2039
04/01/2039
04/01/2039
06/01/2039
07/01/2039
07/01/2039
08/01/2039
10/01/2039
12/01/2039
01/01/2040
06/01/2040
06/01/2040
07/01/2040
07/01/2040
08/01/2040
09/01/2040
09/01/2040
09/01/2040
10/01/2040
11/01/2040
11/01/2040
11/01/2040
12/01/2040
12/01/2040
01/01/2041
01/01/2041
02/01/2041
02/01/2041
02/01/2041
03/01/2041
04/01/2041
06/01/2041
10/01/2041
11/01/2041
01/01/2042
04/01/2042
05/01/2042
05/01/2042
05/01/2042
06/01/2042
06/01/2042

$1,130,462
538,552
1,260,117
137,574
107,261
20,410
509,900
899,526
4,277,365
30,762
424,832
512,295
476,244
310,460
1,324,909
108,379
7,930,418
14,476
6,597,659
1,797,948
252,310
2,811,549
1,546,015
381,753
2,605,896
537,643
15,699,184
10,876,549
5,432,324
5,270,582
4,291,753
55,399
763,107
1,438,135
1,881,449
1,171,707
716,929
7,696,170
171,006
82,196
655,174
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$1,305,684
555,634
1,365,261
153,782
119,915
22,168
534,120
972,683
4,512,620
33,281
470,634
564,309
516,427
325,498
1,432,247
119,674
8,492,982
15,662
6,755,384
1,838,121
272,969
2,925,591
1,521,375
413,011
2,590,728
564,022
16,469,426
11,389,786
5,626,700
5,375,170
4,397,706
59,935
816,256
1,525,097
2,082,529
1,195,507
775,631
8,071,601
177,612
82,672
692,028

$1,272,539
600,933
1,391,207
159,686
121,525
22,148
545,353
1,021,420
4,570,429
33,412
474,899
568,743
517,220
344,066
1,439,606
122,966
8,473,811
15,710
7,170,203
1,919,166
273,807
3,004,207
1,650,232
414,904
2,781,560
579,795
16,774,892
11,621,756
5,908,522
5,783,041
4,658,440
60,119
829,466
1,563,856
2,085,492
1,223,473
778,011
8,036,594
184,778
86,074
700,067



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

FNMA 3.50%  07/01/2042 $80,116 $84,958 $83,814
FNMA 2.02%  07/01/2042 511,813 525,168 531,353
FNMA 4.00%  07/01/2042 2,247,068 2,471,424 2,408,259
FNMA 3.50%  07/01/2042 3,368,243 3,499,288 3,515,233
FNMA 3.00% 08/01/2042 8,037,855 8,272,711 8,147,491
FNMA 3.00%  08/01/2042 4,625,981 4,796,564 4,689,218
FNMA 3.00%  09/01/2042 3,699,328 3,880,826 3,752,103
FNMA 4.50%  09/01/2042 25,507 27,595 27,705
FNMA 4.00%  09/01/2042 87,085 96,950 93,328
FNMA 3.00%  09/01/2042 7,650,332 8,019,102 7,759,548
FNMA 4.50%  09/01/2042 87,650 95,538 97,088
FNMA 4.00%  10/01/2042 7,290,142 7,651,232 7,789,663
FNMA 3.50%  10/01/2042 10,586,402 11,262,939 11,049,240
FNMA 2.50%  10/01/2042 2,521,311 2,572,721 2,465,139
FNMA 4.00%  10/01/2042 1,240,406 1,353,981 1,338,012
FNMA 3.50%  10/01/2042 97,411 100,668 102,163
FNMA 3.50%  11/01/2042 596,581 629,206 622,950
FNMA 4.00%  11/01/2042 1,702,304 1,831,041 1,836,231
FNMA 3.50%  12/01/2042 504,593 550,716 527,380
FNMA 4.00%  12/01/2042 1,087,458 1,185,329 1,166,216
FNMA 3.50%  12/01/2042 542,344 591,663 566,902
FNMA 4.00%  12/01/2042 8,024,898 8,430,315 8,576,847
FNMA 3.50%  12/01/2042 453,415 494,860 474,061
FNMA 3.00%  12/01/2042 656,548 640,083 665,502
FNMA 4.00% 01/01/2043 93,832 104,872 100,695
FNMA 3.50%  01/01/2043 474,989 491,168 495,696
FNMA 3.00%  01/01/2043 3,556,925 3,407,018 3,605,335
FNMA 3.00%  02/01/2043 339,174 330,774 344,024
FNMA 3.00%  02/01/2043 337,083 328,735 341,886
FNMA 3.00%  03/01/2043 422,119 437,153 427,787
FNMA 3.00%  03/01/2043 1,363,503 1,413,884 1,382,527
FNMA 3.00%  03/01/2043 5,979,783 6,040,923 6,060,316
FNMA 3.50%  03/01/2043 8,240,424 8,810,816 8,614,853
FNMA 3.00%  04/01/2043 372,750 385,971 377,636
FNMA 3.50%  04/01/2043 853,455 855,856 890,837
FNMA 3.00%  04/01/2043 853,943 887,645 865,334
FNMA 3.00%  04/01/2043 547,396 567,386 554,717
FNMA 3.00%  04/01/2043 888,447 920,029 900,566
FNMA 3.50%  04/01/2043 4,295,119 4,593,428 4,490,250
FNMA 3.00%  04/01/2043 578,832 594,931 585,483
FNMA 3.00%  05/01/2043 983,079 1,009,807 997,106
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61

Government & Government
Agency Securities

FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

3.50%
3.00%
3.00%
3.50%
4.00%
3.00%
3.50%
3.50%
4.00%
3.50%
4.00%
4.00%
3.00%
4.00%
4.00%
4.00%
3.00%
4.00%
3.00%
4.00%
3.00%
3.50%
3.50%
3.50%
4.00%
3.00%
3.50%
4.00%
3.50%
4.00%
3.00%
3.50%
3.50%
3.50%
4.00%
4.50%
3.50%
4.50%
4.50%
3.50%
4.50%

05/01/2043
05/01/2043
05/01/2043
05/01/2043
05/01/2043
05/01/2043
05/01/2043
05/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
06/01/2043
07/01/2043
07/01/2043
07/01/2043
07/01/2043
07/01/2043
07/01/2043
07/01/2043
08/01/2043
08/01/2043
08/01/2043
08/01/2043
08/01/2043
08/01/2043
08/01/2043
08/01/2043
09/01/2043
09/01/2043
09/01/2043
09/01/2043
09/01/2043
09/01/2043

$275,574
354,948
537,532
6,047,887
1,535,570
403,531
22,462,205
457,904
814,915
389,088
359,812
270,899
124,941
284,792
822,506
97,397
30,304
181,539
477,842
1,048,460
9,354,112
132,072
839,214
346,030
3,452,090
28,054,135
1,307,874
484,560
920,642
1,709,129
14,112,820
22,583
374,474
209,565
475,130
808,504
35,906
615,259
960,018
2,091,043
1,233,320
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$277,942
368,370
559,789
6,027,097
1,593,633
405,738
22,687,704
492,247
846,334
400,730
372,968
281,144
124,824
295,783
855,021
100,958
30,470
188,161
480,456
1,085,483
9,107,471
133,206
868,914
348,869
3,584,511
27,415,837
1,352,321
500,611
928,122
1,757,733
13,945,231
23,240
377,604
211,757
490,869
867,120
36,876
665,636
1,038,624
2,085,162
1,344,993

$289,022
360,017
545,208
6,315,929
1,650,272
409,552
23,441,422
478,723
877,234
407,068
387,478
292,635
126,719
307,019
887,622
105,090
30,755
195,250
484,967
1,125,063
9,474,219
138,531
880,125
362,484
3,712,478
28,417,100
1,370,102
522,827
964,137
1,826,239
14,294,170
23,652
392,143
219,608
512,620
877,392
37,616
667,728
1,041,984
2,182,938
1,366,452



FIXED INCOME

Interest Maturity

Rate Date Par Value Cost Value Market Value

Asset Description

FIXED INCOME
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

FNMA 4.00% 08/01/2044 $66,703 $71,625 $71,973
FNMA 4.00% 09/01/2044 1,792,914 1,930,184 1,937,889
FNMA 4.00%  09/01/2044 31,554 33,768 34,039
FNMA 3.50% 09/01/2044 99,083 102,381 103,866
FNMA 4.00% 09/01/2044 72,658 77,983 78,400
FNMA 4.00% 09/01/2044 44,079 47,371 47,560
FNMA 3.50% 09/01/2044 1,200,816 1,237,028 1,256,866
FNMA 4.00%  09/01/2044 31,472 33,749 33,924
FNMA 3.50% 09/01/2044 99,400 102,316 104,015
FNMA 4.00% 09/01/2044 101,002 108,088 108,995
FNMA 4.00% 09/01/2044 49,997 53,661 53,951
FNMA 3.00% 09/01/2044 14,864,790 14,928,082 15,052,235
FNMA 4.00% 10/01/2044 35,071 37,532 37,847
FNMA 4.00% 10/01/2044 24,933 26,760 26,907
FNMA 4.00%  10/01/2044 24,933 26,760 26,903
FNMA 4.00% 10/01/2044 25,088 26,891 27,074
FNMA 4.00% 10/01/2044 107,759 115,623 116,281
FNMA 4.00%  10/01/2044 87,276 93,618 94,180
FNMA 4.00% 10/01/2044 25,012 26,845 26,992
FNMA 4.50%  10/01/2044 6,530,999 7,161,648 7,202,497
FNMA 4.00% 11/01/2044 674,689 723,634 728,197
FNMA 4.00% 11/01/2044 260,994 280,283 281,693
FNMA 4.00% 11/01/2044 43,132 46,293 46,553
FNMA 4.00% 11/01/2044 464,155 496,773 500,967
FNMA 4.00% 11/01/2044 103,087 110,875 111,263
FNMA 4.00% 11/01/2044 25,139 26,985 27,133
FNMA 4.00% 11/01/2044 77,023 82,631 83,132
FNMA 4.00%  11/01/2044 380,381 407,263 410,686
FNMA 4.00% 11/01/2044 25,234 27,083 27,235
FNMA 4.00%  12/01/2044 1,360,015 1,461,863 1,467,892
FNMA 4.00% 12/01/2044 110,826 118,804 119,616
FNMA 4.00% 12/01/2044 25,250 27,124 27,253
FNMA . 2.31% 07/01/2042 146,185 151,039 151,364
FNMA . 875 0.88%  02/08/2018 3,560,000 3,550,139 3,519,217
FNMA 15 Year Pass Throughs 5.50% 1,900,000 2,008,805 2,007,179
FNMA 2011 27 Cl Jq 4 4.00% 09/25/2039 557,112 582,879 577,105
FNMA 2011 M1 A2 3.61% 06/25/2021 8,250,000 8,208,750 8,789,764
FNMA 30 Year Pass Throughs 6.00% 500,000 566,016 567,012
FNMA 30 Yr Pass Throughs 5.50% (1,900,000) -2,124,328 -2,125,329
FNMA Bd 6.25%  05/15/2029 2,020,000 2,302,358 2,814,371
FNMA Cap 0.00% 10/09/2019 7,590,000 4,909,781 6,823,934
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

FNMA Dtd 3/ 28/ 2013 1.13%  03/28/2018 $8,400,000 $8,419,380 $8,316,008
FNMA FNMA 4 4.00% 03/25/2038 12,634 13,199 12,631
FNMA Ma1652 3.50% 11/01/2033 450,037 460,420 474,800
FNMA Preassign 00164 5 5.00% 12/25/2032 167,294 181,395 174,798
FNMA Prin Strip 0.00%  02/01/2019 780,000 348,450 725,098
FNMA Prin Strip Prin Pmt On 0.00%  01/15/2030 2,235,000 1,170,321 1,367,494
FNMA Prin Strip Prin Pmt On 0.00% 05/15/2030 1,290,000 667,446 784,464
FNMA Remic 6.50%  02/25/2022 189,264 206,681 209,336
FNMA Remic 2.00% 12/25/2022 248,582 249,165 250,898
FNMA Remic 5.50%  04/25/2042 2,740,096 3,159,245 3,033,374
FNMA Remic 6.00%  05/25/2042 1,270,519 1,458,317 1,426,907
FNMA Remic Tr 7.00% 03/18/2027 84,851 87,714 95,142
FNMA Remic Tr 1996 G3 Cl Z 7.50% 11/20/2026 27,155 28,359 31,244
FNMA Remic Tr 2005 29 Cl Za 5.50%  04/25/2035 3,071,591 3,455,540 3,405,325
FNMA Remic Tr 2006 106 Cl PC 5.50%  09/25/2035 163,413 162,188 169,444
FNMA Remic Tr 2011 36 Cl La 4.50% 01/25/2030 116,682 122,042 120,386
FNMA Ser 2011 144 Cl Ce 1.25% 06/25/2035 267,014 266,680 267,574
FNMA Ser 2012 28 CI B 6.50%  06/25/2039 400,160 467,687 448,070
FNMA Ser 2013 9 Cl Bc 6.50%  07/25/2042 6,604,515 7,978,048 7,505,120
FNMA Series 2012 M2 Class A2 2.72%  02/25/2022 300,000 300,270 304,567
FNMA Single Family Mortgage 2.00% 1,400,000 1,386,438 1,394,313
FNMA Single Family Mortgage 2.50% 10,700,000 10,802,828 10,840,211
FNMA Single Family Mortgage 3.00% 5,300,000 5,491,297 5,508,894
FNMA Single Family Mortgage 3.50% (12,630,000) -13,138,332 -13,220,817
FNMA Single Family Mortgage 4.00% 20,235,000 21,574,416 21,595,885
FNMA Single Family Mortgage 4.50% 9,735,000 10,572,951 10,591,377
FNMA Single Family Mortgage 5.00% (7,700,000) -8,522,820 -8,507,145
Qi SOt S SR 3.00% (2,515,000) -2,510,036 -2,544,081
FNMA Tranche 515 . 65 0.65%  02/27/2017 3,700,000 3,698,150 3,679,835
FNMA Tranche 518 . 375 0.38%  07/05/2016 1,850,000 1,843,618 1,844,909
FNMA Tranche 540 1.88%  09/18/2018 690,000 692,728 701,231
GNMA 3.50% 09/15/2018 103,161 108,577 109,481
GNMA 3.50% 02/20/2026 1,089,299 1,152,710 1,162,315
GNMA 3.50%  03/20/2026 327,826 347,788 349,397
GNMA 3.50% 12/20/2026 338,406 355,531 361,208
GNMA 3.00%  01/20/2027 6,012,932 6,375,587 6,328,731
GNMA 6.00% 12/15/2028 75,463 69,854 86,643
GNMA 6.00% 12/16/2029 106,752 106,635 119,275
GNMA 4.50%  09/15/2033 108,911 120,755 120,050
GNMA 5.00% 11/15/2033 321,556 319,948 356,030
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

GNMA 2011 HO6 Remic Passthru Ctf Cl Fa
GNMA 2011 HO7 Remic Passthru Ctf Cl Fa
GNMA 2011 HO9 CI Af Var

GNMA 2012 033 Remic CI B

GNMA 2012 053 Remic Passthru Ctf Cl Ac

4.00% 10/15/2040
4.50% 10/15/2040
4.00% 10/20/2040
5.00% 11/20/2040
4.00% 12/15/2040
4.00% 12/20/2040
4.00%  02/15/2041
4.00%  02/20/2041
4.50%  04/20/2041
5.00%  04/20/2041
4.50%  04/20/2041
4.50%  05/20/2041
5.00%  05/20/2041
5.00%  06/20/2041
6.00%  06/20/2041
4.50%  06/20/2041
4.50%  07/20/2041
5.00%  07/20/2041
4.50%  07/20/2041
4.50% 11/15/2041
6.00% 11/20/2041
6.00% 12/20/2041
4.00% 11/20/2043
3.00%  01/20/2044
3.50%  02/20/2044
4.00%  04/20/2044
3.50%  07/20/2044
4.00% 07/20/2044
3.50% 08/20/2044
4.00% 08/20/2044
4.12% 09/16/2044
3.50% 10/20/2044
4.00% 10/20/2044
4.00% 12/20/2044
4.80% 01/20/2061
4.35% 03/20/2061
0.61% 02/20/2061
0.66% 02/20/2061
0.66% 03/20/2061
2.89% 03/16/2046
2.38% 12/16/2043

$5,949,945
1,001,072
78,494
37,451
4,902,261
1,100,639
4,733,783
14,245
589,726
143,883
10,424,650
321,998
26,821
379,192
747,209
496,148
2,999,713
198,532
354,541
692,455
2,516,100
196,291
370,583
687,930
674,098
6,696,047
1,801,262
580,271
6,441,952
108,075
4,435,082
19,600,582
31,518,292
6,000,000
2,872,556
3,963,150
4,547,002
1,359,321
978,689
7,850,000
4,697,213

$6,120,076
1,103,838
83,804
40,248
5,032,477
1,174,766
4,722,688
15,182
643,631
157,934
11,476,888
338,274
29,440
416,222
835,940
540,569
3,273,658
217,920
386,200
762,242
2,814,887
219,601
393,745
693,949
697,691
7,114,550
1,864,307
616,537
6,666,414
115,481
4,656,836
20,630,603
33,724,756
6,427,254
2,996,398
4,124,030
4,529,825
1,356,968
978,689
7,921,141
4,812,442

$6,395,536
1,096,675
84,438
41,805
5,263,998
1,184,194
5,083,089
15,327
646,851
160,551
11,434,455
353,108
29,930
423,121
852,237
543,912
3,287,895
221,532
388,601
758,521
2,871,381
223,588
397,688
704,330
708,322
7,185,782
1,893,127
622,944
6,771,052
117,040
4,545,116
20,605,425
33,862,307
6,446,736
3,036,809
4,177,041
4,527,245
1,355,033
976,465
7,634,149
4,616,322
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date
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FIXED INCOME

Government & Government
Agency Securities

GNMA 2012 130 Remic Passthru Ctf CI
Pa 3

GNMA 2012 147 Remic Passthru Secs Cl
Mx Ad

GNMA 2013 178 Cl A

GNMA 2013 193 Remic Cl Ab
GNMA 3 20367 2011 096 Cl Ad
GNMA Fltg Rt

GNMA Ser 2013 55 Cl Ac

GNMA I & II - Single Issuer Gold Pool#
Aal688

GNMA I Single Family Mortgage
GNMA I Single Family Mortgage
GNMA I Single Family Mortgage
GNMA I Single Family Mortgage
GNMA I Single Family Mortgage
GNMA 11

GNMA II

GNMA II

GNMA II

GNMA II

GNMA 11

GNMA II

GNMA II

GNMA II

GNMA II

GNMA 11

GNMA II

GNMA II

GNMA II

GNMA II

GNMA 11

GNMA II

GNMA II

GNMA II Jumbos

GNMA II Jumbos

GNMA II Jumbos

GNMA II Jumbos 4 30 Years Settles Jan
GNMA Nt 144a

GNMA Remic

GNMA Remic

GNMA Remic

3.00%

1.75%

2.25%
2.00%
3.20%
2.90%
1.65%

4.47%

3.00%
3.50%
4.00%
4.50%
5.00%
4.50%
5.00%
6.00%
6.00%
5.00%
5.00%
4.00%
3.50%
3.50%
3.50%
4.00%
3.50%
4.00%
4.00%
4.72%
4.70%
4.86%
4.56%
3.00%
3.50%
4.50%
4.00%
0.92%
4.50%
1.76%
2.68%

04/20/2041

12/16/2045

03/16/2035
12/16/2049
09/16/2044
06/16/2044
08/16/2048

11/20/2062

12/20/2034
02/20/2037
05/20/2038
07/20/2038
05/20/2040
07/20/2040
01/20/2041
10/20/2042
11/20/2042
01/20/2043
02/20/2043
04/20/2043
07/20/2043
11/20/2044
04/20/2061
05/20/2061
06/20/2061
04/20/2063

02/25/2031
08/20/2036
04/16/2038
05/16/2050

$367,164

5,525,518

648,913
545,705
5,790,884
1,314,583
5,965,071

5,522,305

1,200,000
7,300,000
2,400,000

800,000
500,000
347,201
2,073,158
48,226
1,850,315
252,382
420,892
828,557
94,463
255,927
94,488
186,394
1,186,201
93,338
9,280,710
4,840,770
4,395,616
4,962,031
4,304,283
8,800,000
(1,775,000)
1,200,000
(37,900,000)
250,232
135,895
7,437,650
5,152,994
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$387,472

5,596,314

658,495
544,426
5,848,793
1,354,842
6,016,252

6,337,493

1,223,859
7,632,812
2,564,625
873,375
551,289
335,153
2,009,343
53,953
2,070,039
261,886
449,841
883,710
97,976
269,683
98,444
195,655
1,233,171
99,551
9,953,090
5,212,703
4,790,691
5,410,577
4,865,705
8,987,953
-1,827,191
1,311,188
-40,534,828
235,375
138,952
7,437,650
5,423,377

$379,640

5,252,790

655,967
543,081
5,886,926
1,342,787
5,795,007

5,965,746

1,227,150
7,662,722
2,574,722
874,094
550,654
382,619
2,274,254
54,417
2,081,175
281,679
469,740
891,550
99,316
265,204
99,342
200,135
1,246,900
100,184
9,971,715
5,126,181
4,660,364
5,323,560
4,668,339
8,999,100
-1,863,196
1,311,140
-40,635,470
240,065
138,342
7,397,487
5,139,596



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

Golondrina Leasing 1.82% 05/03/2025 $827,868 $799,224 $796,657
Government Natl Mtg Assn Remic 1.90%  02/16/2053 1,039,076 1,058,234 984,748
Government Natl Mtg Assn Remic 2.70% 06/16/2051 4,859,468 5,134,843 4,920,721
Helios Leasing I Lic 1.48%  12/04/2024 571,019 531,048 541,400
LD S i el e el 5.50%  11/15/2043 500,000 483,750 523,030
1/0 Fed Home Ln Mtg Corp 3.50%  10/15/2027 4,912,677 786,796 705,903
I/0O Federal Home Ln Mtg Corp 6.04% 05/15/2039 784,927 190,345 157,197
JolRedsaliNationaliotoagsia=sh 6.48%  03/25/2042 1,796,142 359,710 318,172
Remicfltg Rt

IO izl (e [ st () Rl 0.00%  03/25/2042 128,296 118,674 117,018
Pass Thr Tr

1/0 FHLMC Multiclass 1.73%  10/25/2021 767,160 81,736 65,677
1/0 FHLMC Multiclass 3.50%  04/15/2024 360,816 42,396 12,226
1/0 FHLMC Multiclass 4.50%  09/15/2027 61,443 8,564 749
1/0 FHLMC Multiclass 3.00%  09/15/2031 1,889,557 249,185 244,176
1/0 FHLMC Multiclass 3.50%  10/15/2032 1,189,411 225,988 209,221
1/0 FHLMC Multiclass 5.87%  05/15/2038 787,539 90,567 89,712
1/0 FHLMC Multiclass 5.89%  08/15/2039 2,390,199 376,456 273,408
1/0 FHLMC Multiclass 6.07%  01/15/2040 951,604 147,142 153,575
1/0 FHLMC Multiclass 5.79%  10/15/2041 968,350 194,821 179,610
1/0 FHLMC Multiclass 6.44%  11/15/2041 1,363,812 317,086 270,929
1/0 FHLMC Multiclass 5.89%  07/15/2042 165,326 41,125 37,917
1/0 FHLMC Multiclass 5.84%  08/15/2042 3,055,998 703,357 703,329
1/0 FHLMC Multiclass 5.89%  08/15/2042 328,545 76,181 71,022
1/0 FHLMC Multiclass 6.09%  09/15/2042 1,438,932 296,846 274,079
1/0 FHLMC Multiclass 5.99%  11/15/2042 938,914 234,635 198,017
1/0 FHLMC Multiclass 5.79%  02/15/2044 1,057,732 245,592 239,490
1/0 FHLMC Multiclass 5.84%  05/15/2044 584,948 138,194 135,410
1/0 FHLMC Multiclass 3773 Cl Ia 3.50%  06/15/2025 348,540 45,310 21,902
{//aor E:“'MC il R (DL QU 1.20%  01/25/2020 4,081,942 275,691 175,213
/O FHLMC Multiclass Fhms K007 X1 Var 4 5095 04/25/2020 7,928,772 583,807 364,874
;\/to RECHEREIUElass ks RUUBEARE N, (5 17 ool No6/25/2020 2,433,889 248,167 164,862
1/0 FNMA 3.00%  09/25/2027 1,671,202 238,146 195,165
1/0 FNMA 5.00%  01/25/2038 200,485 43,957 24,193
1/0 FNMA 1.83%  08/25/2044 8,794,732 663,727 608,604
1/0 FNMA 407 Cl 5.00%  01/25/2039 237,096 51,198 37,633
1/0 FNMA 407 Cl 23 Var 5.00%  01/25/2039 123,655 26,624 15,646
1/0 FNMA 407 Cl 27 Var 5.50%  01/25/2039 110,264 22,225 14,378
1/0 FNMA FNMA Strip Tr 409 CI C 2 3 3.00%  04/01/2027 2,046,235 221,249 227,228
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

69

FIXED INCOME

Government & Government
Agency Securities

I/O FNMA Remic
I/0 FNMA Remic
I/O FNMA Remic
I/O FNMA Remic 2012 133 CI Cs

I/0 FNMA Remic Tr 2006 104 CI Ic Var
Rate

I/O FNMA Remic Tr 2010 142 Cl Sm

I/0 FNMA Remic Tr 2010 27 Cl As Var
Rate

I/0 FNMA Remic Tr 2011 59 CI Sw

I/0 FNMA Remic Tr 2011 90 CI As Var
Rate

I/O FNMA Remic Tr 2011 90 CI Qi 5
I/O FNMA Remic Tr 2012 118 CI Ci

I/0 FNMA Remic Tr 2012 128 CI Sq Var
Rate

I/0 FNMA Remic Tr 2012 133 CI SA Var
Rate

I/O FNMA Remic Tr 2012 139 CI Di

I/0 FNMA Remic Tr 2012 70 Cl Hs Var
Rate

I/0 FNMA Remic Tr 2012 75 CI NS Var
Rate

I/O FNMA Remic Tr 2012 93 CI Sg

I/0 FNMA Remic Tr 2013 10 Cl Js Var
Rate

I/O FNMA Remic Tr 2013 10 CI Sj Var
Rate

I/0 FNMA Remic Tr 2013 126 CI Cs Var
Rate

I/O FNMA Remic Tr 2013 26 CI Hi

I/0 FNMA Remic Tr 2013 67 Cl Ks Var
Rate

I/O FNMA Smbs Tr 000390 ClI
I/O FNMA Strip Tr 409 CI

I/O FNMA Strip Tr 409 CI C 13
I/O FNMA Strip Tr 409 CI C 18 4
I/O FNMA Strip Tr 409 CI C 22

I/O FNMA Stripped Mtg Backed Secs
Smbs Tr 407 Cl 41

I/O FNMA Tranche
I/0 GNMA
I/O GNMA
I/0 GNMA
I/O GNMA
I/0 GNMA

0.35%
6.48%
5.98%
5.98%

6.43%

6.36%

6.31%

6.47%

6.23%

5.00%
3.50%

5.98%

5.98%

3.00%

5.83%

6.43%

5.93%

5.98%

5.98%

5.98%

3.00%

5.93%

6.00%
4.00%
3.50%
4.00%
4.50%

6.00%

5.98%
6.58%
5.83%
5.94%
5.99%
5.43%

12/27/2022
02/25/2041
11/25/2042
12/25/2042

11/25/2036
12/25/2040
04/25/2040
07/25/2041
09/25/2041

05/25/2034
12/25/2039

11/25/2042

12/25/2042
12/25/2027

07/25/2042

07/25/2042
09/25/2042

02/25/2043

02/25/2043

09/25/2041
04/25/2032
07/25/2043

07/25/2038
11/25/2041
11/01/2041
04/25/2042
11/01/2039

01/01/2038

12/25/2042
12/20/2039
08/20/2040
10/16/2041
06/16/2043
08/20/2044

$75,442,165
372,141
524,428
924,394

1,019,056
392,218
1,649,288
1,646,143
282,741

776,581
841,527

786,559

259,618
2,268,547

943,240

490,130
1,229,514

844,981

969,218

3,292,335
1,708,895
537,240

411,953
1,761,793
1,387,362
1,397,421

635,604

519,531

615,600
1,803,147
598,609
603,326
1,938,012
2,007,701
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$1,364,734
87,453
132,910
249,586

222,918
53,828
284,502
276,758
58,271

117,094
156,208

195,411

66,446
288,767

194,543

105,378
298,849

209,133

245,333

611,140
197,591
124,573

73,637
420,628
234,984
261,434

79,450

93,353

183,910
381,478
114,718
117,460
356,715
341,309

$1,060,641
67,577
122,268
204,586

230,563
60,542
242,211
338,878
56,979

97,926
133,547

162,989

54,887
255,488

206,347

96,007
252,725

178,897

210,070

483,285
202,186
124,108

74,375
381,274
260,741
305,413
114,293

90,582

129,116
325,773
112,931
123,045
324,241
312,234



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

1/0 GNMA 0.89%  08/16/2052 43,366,982 $239,897 $212,433
IC/IOGgNMA 200 CIE e essdun € g cone | i 860,882 156,035 114,091
IC/IOIbGNMA 2007 017 Remic Passthru Ctf ¢ a0, | 0472072037 832,931 178,039 158,159
1/O GNMA 2010 085 Remic Passthru Ctf ¢ 480, 01/20/2040 266,876 50,623 44,112
Cl Hs Var Rt

1/0 GNMA 2010 31 Remic Cl GS 6.33%  03/20/2039 346,835 63,135 43,450
1/0 GNMA 2010 47 Xn 6.39%  04/16/2034 52,821 4,234 1,964
IC/I?wG‘lNMA DAL A [Reme Feesiint) 258 84 arern STy sIE/ PP 438,860 53,486 58,797

I/0 GNMA 2011 65 Remic Passthru Ctf CI

L e oo 1.89%  08/16/2040 1,340,549 124,734 74,236
Ic/io (Sl 202 e e e FEEe WA S S cren | rery et 1,746,187 302,926 229,772
1/0 GNMA 2013 057 Remic Passthru 0.79%  06/16/2054 21,180,722 1,143,428 1,092,353
IC/IOIOGNMA AL} 79 35 DS MR (Cii7 0.95%  06/16/2055 3,500,783 235,072 206,004
1/0 GNMA 2013 69 Remic Cl Ai 3.50%  05/20/2043 818,346 197,767 148,662
L e ool 00 20 2000 139,849 25,435 22,911
042 CI BS

1/0 GNMA Remic 5.04%  08/16/2042 974,776 218,715 156,088
1/0 GNMA Remic 6.53%  06/20/2043 1,804,800 380,418 349,792
1/0 GNMA Remic 1.17%  11/16/2055 14,283,225 1,162,744 1,099,237
1/0 GNMA Remic 2013 187 CI S Var Rt 5.08%  12/20/2043 857,547 170,066 170,396
Tllinois St 7.10%  07/01/2035 215,000 237,414 241,243
Israel St U S Govt Gtd 0.00%  05/15/2022 315,000 230,602 262,716
Israel(state Of) Aid Israel 5.50%  09/18/2033 4,385,000 4,837,842 5,891,226
Eg”;g\fky Repes f LIRSy o) G 3.16%  04/01/2018 464,273 467,330 477,458
La Habra Calif Util Auth Wtr Rev 7.55%  11/01/2040 20,000 23,772 24,230
Las Vegas Nev Ctfs Partn 7.75%  09/01/2029 25,000 29,612 30,206
Las Vegas Nev Ctfs Partn 7.80% 09/01/2039 125,000 148,604 150,915
Las Vegas Valley Nev Wtr Dist 0.00%  06/01/2039 875,000 1,007,519 1,012,742
Lightship Tankers III Llc US Govt Gtd

e 6.50%  06/14/2024 297,000 372,735 340,407
Lightship Tankers V Lic US Govt Gtd

Sl 6.50%  06/14/2024 565,000 676,600 659,434
Long Island Pwr Auth N Y Elec Sys Rev 5.85% 05/01/2041 25,000 26,202 28,710
MEEEEE S S0 i ) ALl DEElERs | anen | aysis 385,000 411,434 440,313

edsales Tax Rev
Menlo Park Calif Fire Protn Dist Ctfs Partn 7.14% 08/01/2029 185,000 213,784 217,114

Metropoli Govt Nashville & Dvdsn Cnty

. 6.73% 07/01/2043 445,000 493,045 598,258
Tenn Convention

Metropolitan St Louis Mo Swr Dist

0,
Wastewtr Sys Rev 5.00%  05/01/2042 385,000 423,681 438,869
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

Metropolitan Wash D C Arpts Auth Dulles

SR 5.00%  10/01/2053 $430,000 $446,959 $459,545
Metropolitan Wtr Dist Southn Calif
Wernits Rou 6.54%  07/01/2039 540,000 611,398 619,601
Milwaukee Cnty Wis 6.84%  12/01/2028 10,000 12,319 12,577
MTESS 18 g Piey Comim SHiElE = o) a5 ks 4,425,000 4,425,000 4,215,388
ily Mtg Rev
Moulton Niguel Calif Wtr Dist Ctfs Partn 6.97%  09/01/2039 40,000 46,163 45,949
E:\‘;V JeiEeyliicaltinCarsiiacsRingraUt 5.00% = 07/01/2044 330,000 365,122 369,716
New Jersey St Transn Tr Fd Auth 6.10%  12/15/2028 625,000 705,654 697,569
New Jersey St Transn Tr Fd Auth 5.00% 06/15/2036 1,695,000 1,806,213 1,834,515
New Jersey St Transn Tr Fd Auth 6.88%  12/15/2039 845,000 940,911 950,194
New York N Y 6.27%  03/01/2031 500,000 571,275 578,420
New York N Y 6.25%  06/01/2035 705,000 810,423 824,349
N V- e 5200 25,000 28,312 29,094
& Swr Sys Rev
nEn VLS O 17 Sy b B D S W 1S eees ey 575,000 607,516 648,410
& Swr Sys Rev
New York St Urban Dev Corp Rev 5.00%  03/15/2024 775,000 908,842 941,997
Nma Pool #at 4.00% 06/01/2043 93,829 97,260 101,244
Northern Ariz Univ Revs 6.59%  08/01/2030 245,000 279,066 283,222
Ny N Y Taxable Build Amer Bds F 1 6.65%  12/01/2031 550,000 649,026 659,637
Oregon St 5.76%  06/01/2023 380,000 471,136 443,620
Osceola Cnty Fla Cap Impts Rev 6.95%  10/01/2039 170,000 192,353 195,133
Overseas Private 2.07%  05/15/2021 562,800 562,800 561,544
Overseas Private Invt 4.44%  02/27/2027 204,449 234,200 229,410
R RIS CEp U 07 Gtd  474%  03/15/2022 399,836 0 439,943
Overseas Pvt Invt 2.04%  11/13/2019 1,360,000 1,360,000 1,370,594
Overseas Pvt Inv Corp US Govt Gtd Partn
Cif Sr 518 5002 406 1G 3.37%  05/15/2021 3,559,263 3,559,263 3,762,639
P/ O FNMA 0.00%  03/25/2042 64,148 59,337 58,509
Pasadena Calif Uni Sch Dist 7.19% 08/01/2034 620,000 719,173 729,653
Penta Aircraft 2.65%  11/25/2025 719,578 727,925 720,600
22': pe Auth For Indl Dev Pension Ret 55 3500 04/15/2028 380,000 431,452 429,305
Private Expt Fdg Corp 2.13%  07/15/2016 2,010,000 2,007,488 2,050,632
Safina Ltd 1.55%  01/15/2022 738,290 731,424 728,729
San Clemente Leasing Lic Gtd 3.59%  08/27/2021 329,118 353,026 347,660
—e LS sy Gl Regl e A 6.63%  07/01/2040 435,000 495,569 496,004
rptrev
San Francisco Calif City & Cnty Ctfs Partn 6.36% 11/01/2029 225,000 265,364 267,674
San Jose Calif Arpt Rev 6.45% 03/01/2032 60,000 68,446 69,022
Santa Monica Malibu Uni Sch Dist Calif 6.63% 07/01/2035 60,000 70,018 71,314
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

Small Busines Admin Gtd De Part Ctf

Partctf 3.62% 01/01/2033 $10,211,461 $10,749,847 $10,720,124
Small Business 5.68% 06/01/2028 886,931 960,102 991,625
Small Business 4.43% 05/01/2029 3,927,619 4,194,332 4,272,542
Small Business 4.38% 01/01/2030 5,790,141 6,123,527 6,267,087
Small Business 2.51% 03/01/2032 516,063 512,632 517,296
Small Business Adm Gtd Dev Partn Ctf 4.77% 04/01/2024 628,495 632,801 666,803
Small Business Admin 4.05% 12/01/2029 4,422,933 4,850,809 4,738,244
Small Business Admin Gtd Dev Partn 1.98% 05/01/2024 5,110,832 5,110,832 5,134,444
Small Business Admin Gtd Dev Partn 3.21% 03/01/2034 5,882,680 6,004,930 6,085,545
Small Business Admin Gtd Dev Partn Ctf 5.08% 11/01/2022 411,755 424,046 442,501
Small Business Admin Gtd Dev Partn Ctf 4.07% 06/01/2023 94,875 99,855 98,631
Small Business Admin Gtd Dev Partn Ctf 4.89% 12/01/2023 173,069 173,232 185,921
Small Business Admin Gtd Dev Partn Ctf 4.93% 01/01/2024 974,544 965,158 1,045,667
Small Business Admin Gtd Dev Partn Ctf 4.72% 02/01/2024 749,741 754,737 798,613
Small Business Admin Gtd Dev Partn Ctf 5.17% 08/01/2024 774,450 823,120 838,318
Small Business Admin Gtd Dev Partn Ctf 4.86% 01/01/2025 347,212 345,202 373,191
Small Business Admin Gtd Dev Partn Ctf 4.95% 03/01/2025 538,450 540,320 584,068
Small Business Admin Gtd Dev Partn Ctf 5.35% 02/01/2026 2,503,461 2,711,651 2,707,493
Small Business Admin Gtd Dev Partn Ctf 6.07% 07/01/2026 732,479 769,332 822,140
Small Business Admin Gtd Dev Partn Ctf 5.51% 11/01/2027 2,614,264 2,813,357 2,932,370
Small Business Admin Gtd Dev Partn Ctf 5.29% 12/01/2027 2,741,284 2,899,121 3,031,421
Small Business Admin Gtd Dev Partn Ctf 6.22% 12/01/2028 2,365,562 2,619,227 2,702,228
Small Business Admin Gtd Dev Partn Ctf 2.76% 10/01/2031 5,216,612 5,218,727 5,293,557
Small Business Admin Gtd Dev Partn Ctf 2.37% 08/01/2032 5,777,084 5,575,829 5,763,225
Small Business Admin Gtd Dev Partn Ctf 3.00% 05/01/2034 8,311,273 8,427,177 8,502,225
Small Business Admin Gtd Dev Partn Ctf

2004 20 F Partn Ctf 5.52% 06/01/2024 902,674 928,658 994,656
Small Business Admin Gtd Dev Partn Ctf

2004 20 I Partn Ctf . 0001 4.99% 09/01/2024 2,880,100 3,153,964 3,113,198
Small Business Admin Gtd Dev Partn Ctf

2004 20k Partn Ctf 4.88% 11/01/2024 1,027,884 1,009,431 1,107,490
e e ool o701 2025 823,691 804,958 878,368
2005 20g

Small Business Admin Gtd Dev Partn Ctf 4 560, 9/01/2025 738,960 738,808 788,530
2005 20i

Small Business Admin Gtd Dev Partn Ctf

2006 20e Partn Ctf 5.87% 05/01/2026 2,490,146 2,578,259 2,782,979
Small Business Admin Gtd Dev Partn Ctf &

2006 20j Partn Ctf 5.37% 10/01/2026 923,232 952,356 1,003,034
Small Business Admin Gtd Dev Partn Ctf

2007 20e Partn 5.31% 05/01/2027 3,035,708 3,293,743 3,338,869
Szl Azt el (G Do el G5 | Seen - s 7,753,553 8,375,520 8,573,623

2008 20a Partn Ctf
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

73

FIXED INCOME

Government & Government
Agency Securities

Small Business Admin Gtd Dev Partn Ctf
2008 20e Partn Ctf

Small Business Admin Gtd Dev Partn Ctf
2008 20g Partn Ctf

Small Business Admin Gtd Dev Partn Ctf
2008 20k Partn Ctf

Small Business Admin Gtd Dev Partn Ctf
2009 20a Partn Ctf

Small Business Admin Gtd Dev Partn Ctf
2009 20f Partn Ctf

Small Business Admin Gtd Dev Partn Ctf
2012 20a

Small Business Admin Gtd Dev Partn Ctf
2012 20e Cl 1

Small Business Admin Gtd Dev Partn Ctf
SBA 04 20c Cl 1

Small Business Admin Gtd Dev Partn Ctf
SBA 2005 10f

Small Business Admin Gtd Partn Ctfs
Small Business Admin Gtd Partn Ctfs
Small Business Admin Gtd Partn Ctfs
Small Business Admin Partn Certs
Small Business Administration

Small Business Administration Particip
2002 20f 1

Small Business Administration Particip
2003 20e 1

Sonoma Cnty Calif Pension Oblig

Tennessee Valley Auth 2011 Global Pwr
Bdser A

Tennessee Valley Auth Global Pwr Bd
2009ser C

Tennessee Valley Auth Tennessee Valley
Authority

Texas Transn Commn St Hwy Fd Rev

Totem Ocean Trailer Express 2002 1 Bd
Fin Oblig

Tx St Dept Hsg & Cmnty Affairs Resdntl
Mtg Rev

Ukraine Aid

United States Gov Natl Treas Bd
Strippedprin Pmt

United States Of Amer Treas Bonds
United States Of Amer Treas Bonds 0 75
United States Of Amer Treas Notes

United States Of Amer Treas Notes Infla-
tion Index 0 125

5.49%

5.87%

6.77%

5.72%

4.95%

2.76%

2.38%

4.34%

5.20%

4.94%
5.94%
3.19%
5.11%
2.21%

5.80%

4.64%

6.00%

3.88%

5.25%

4.65%

5.18%

6.36%

2.88%

1.84%

0.00%

2.75%
0.79%
1.00%

0.12%

05/01/2028

07/01/2028

11/01/2028

01/01/2029

06/01/2029

01/01/2032

05/01/2032

03/01/2024

11/01/2015

08/10/2015
08/10/2018
03/10/2024
08/01/2025
02/01/2033

06/01/2022

05/01/2023
12/01/2029

02/15/2021

09/15/2039

06/15/2035
04/01/2030

04/30/2028

07/01/2041
05/16/2019
05/15/2040

08/15/2042
02/15/2042
12/15/2017

07/15/2024

$2,470,405

3,693,727

2,212,339

1,392,930

4,369,325

2,977,260

266,515

428,361

71,172

204,053
271,597
594,403

3,331,305
356,702

530,732

107,583
400,000

2,040,000

660,000

4,906,000
435,000

5,140,000

4,220,000
520,000
13,230,000

22,465,000
2,505,000
20,010,000

12,450,000
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$2,616,979

3,972,880

2,399,961

1,440,809

4,614,512

3,047,801

266,515

417,111

71,081

197,421
294,980
594,403

3,574,606
338,310

542,632

115,921
458,271

2,024,251

652,621

4,611,411
527,687

6,193,700

4,215,298
520,000
5,442,293

19,997,975
2,626,866
19,992,437

12,108,145

$2,718,616

4,159,798

2,537,266

1,572,312

4,881,060

3,007,658

263,313

449,740

72,731

208,575
297,070
615,932

3,606,737
351,686

573,058

115,024
470,572

2,246,679

840,223

5,903,817
521,909

5,929,761

4,205,061
523,510
6,569,118

22,457,991
2,557,752
19,963,097

11,990,295



Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

United States Of Amer Treas Notes Infla-

tion Index 0 125 0.12%  07/15/2024 $10,890,000 $10,524,735 $10,487,896
United States Treas 4.00%  02/15/2015 12,000,000 12,139,766 12,055,308
United States Treas 1.38% 11/30/2015 2,110,000 2,132,748 2,131,100
United States Treas 0.38%  05/31/2016 1,680,000 1,676,850 1,678,950
United States Treas 1.50% 07/31/2016 165,000 167,417 167,526
United States Treas 3.00%  08/31/2016 18,650,000 19,683,920 19,407,656
United States Treas 0.50%  11/30/2016 54,485,000 54,434,866 54,348,788
United States Treas 0.88%  11/30/2016 2,975,000 2,983,853 2,988,016
United States Treas 2.80%  01/15/2017 510,000 651,543 630,014
United States Treas 4.63% 02/15/2017 3,550,000 4,070,482 3,840,656
United States Treas 1.00% 03/31/2017 1,180,000 1,183,227 1,184,978
United States Treas 0.88%  04/15/2017 820,000 819,931 821,089
United States Treas 0.13%  04/15/2017 5,495,000 5,845,626 5,749,179
United States Treas 0.88%  06/15/2017 35,335,000 35,260,150 35,315,672
United States Treas 1.00% 09/15/2017 7,700,000 7,717,023 7,704,212
United States Treas 0.75%  10/31/2017 3,450,000 3,447,864 3,422,507
United States Treas 0.88% 11/15/2017 180,000 179,427 179,142
United States Treas 3.50%  02/15/2018 4,000,000 4,477,500 4,286,564
United States Treas 0.75%  02/28/2018 5,225,000 5,219,897 5,153,156
United States Treas 2.63%  04/30/2018 3,800,000 3,990,841 3,972,486
United States Treas 0.63%  04/30/2018 4,110,000 4,085,614 4,026,518
United States Treas 1.38%  06/30/2018 4,095,000 4,098,418 4,102,998
United States Treas 1.38% 07/31/2018 270,000 267,862 270,274
United States Treas 1.50% 08/31/2018 11,790,000 11,790,366 11,847,111
United States Treas 1.75%  10/31/2018 29,300,000 30,207,195 29,670,821
United States Treas 1.50%  02/28/2019 5,350,000 5,356,896 5,353,761
United States Treas 0.13%  04/15/2019 5,250,000 5,361,225 5,261,585
United States Treas 0.13% 04/15/2019 17,715,000 18,317,496 17,754,092
United States Treas 3.13%  05/15/2019 16,000,000 17,475,496 17,056,256
United States Treas 1.13%  05/31/2019 9,300,000 9,046,339 9,135,074
United States Treas 3.63%  08/15/2019 8,835,000 9,661,291 9,638,437
United States Treas 1.75%  09/30/2019 12,220,000 12,336,652 12,291,597
United States Treas 1.50%  11/30/2019 43,505,000 43,365,704 43,229,700
United States Treas 1.63%  12/31/2019 10,640,000 10,582,154 10,624,210
United States Treas 2.00%  07/31/2020 70,000 69,461 70,875
United States Treas 2.63%  08/15/2020 1,265,000 1,319,252 1,321,036
United States Treas 2.13% 08/31/2020 20,000 20,071 20,355
United States Treas 2.63%  11/15/2020 14,350,000 14,912,185 14,978,932
United States Treas 3.13% 05/15/2021 400,000 451,078 429,250
United States Treas 2.13%  08/15/2021 10,000,000 9,982,812 10,117,970
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

United States Treas 2.00%  11/15/2021 $34,300,000 $34,248,031 $34,425,950
United States Treas 1.88%  11/30/2021 17,985,000 17,873,435 17,879,626
United States Treas 2.00%  02/15/2022 11,240,000 10,919,263 11,268,100
United States Treas 1.63%  08/15/2022 5,620,000 5,585,941 5,466,327
United States Treas 1.63%  11/15/2022 2,505,000 2,352,830 2,430,045
United States Treas 2.00%  02/15/2023 62,700,000 62,609,994 62,464,875
United States Treas 0.38%  07/15/2023 13,760,000 13,603,791 13,880,835
United States Treas 2.75%  11/15/2023 4,550,000 4,715,756 4,789,940
United States Treas 2.75%  02/15/2024 2,110,000 2,117,275 2,220,281
United States Treas 2.50%  05/15/2024 11,055,000 11,088,434 11,388,375
United States Treas 2.38%  08/15/2024 17,935,000 18,082,044 18,267,084
United States Treas 2.25%  11/15/2024 47,252,300 47,355,414 47,569,788
United States Treas Bds 2.88% 05/15/2043 255,000 215,006 260,817
United States Treas Bds 1.40%  02/15/2044 12,390,000 13,786,941 14,287,298
United States Treas Bds 3.38% 05/15/2044 1,340,000 1,350,386 1,508,547
United States Treas Bds 3.13%  08/15/2044 62,130,000 62,269,915 66,886,797
United States Treas Bds 3.00%  11/15/2044 17,335,000 17,327,205 18,218,010
United States Treas Bds 0 4.63%  02/15/2040 1,700,000 1,889,990 2,310,938
United States Treas Bds 00202 4.75%  02/15/2037 1,575,000 2,058,402 2,172,638
United States Treas Bds 00205 4.38%  02/15/2038 1,500,000 1,483,125 1,962,774
United States Treas Bds 8 1 8.13%  08/15/2021 4,635,000 6,476,062 6,439,392
United States Treas Bds Bd 5.25%  11/15/2028 2,175,000 2,785,674 2,916,029
United States Treas Bds Bd 3.75% 08/15/2041 4,335,000 4,706,112 5,224,689
United States Treas Bds Bd 3.13%  02/15/2043 4,995,000 4,846,244 5,362,992
el States Treas Bds Did 02/ 15/ 4.50%  02/15/2036 2,295,000 2,833,277 3,061,135
Dpjisd States Treas Bds Dtd 02/ 15/ 3.13%  02/15/2042 310,000 308,641 333,710
Dpited States Treas Bds Dtd 11/ 15/ 2.75%  11/15/2042 10,000,000 8,758,105 9,989,840
United States Treas Bds Index Linked 1.98%  01/15/2028 5,000,000 5,510,322 6,415,888
United States Treas Bds Treas Bds 3.63% 02/15/2044 905,000 955,914 1,065,001
BE:EZg orores Treas g:”: 04 30 2015 0.00%  04/30/2015 1,680,000 1,679,775 1,679,753
[ited States Treas Bils 06 18 2015 0.00%  06/18/2015 200,000 199,927 199,921
g”ited SIS RS S8 S 2l50 s 0.00%  08/15/2035 11,310,000 5,384,210 6,460,883
Mt00841
University N C Sys Pool Rev 6.73% 10/01/2039 45,000 50,199 50,710
University Tex Univ Revs 6.28%  08/15/2041 370,000 407,370 424,645
US Of Amer Treas Bonds 2.63%  04/30/2016 825,000 889,034 849,106
US Of Amer Treas Notes 3.75%  11/15/2018 17,000,000 18,227,414 18,520,701
US Treas 2.39%  01/15/2016 2,670,000 3,306,854 3,241,475
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

Government & Government
Agency Securities

US Treas

US Treas

US Treas

US Treas

US Treas

US Treas

US Treas

US Treas

US Treas

US Treas Bd Stripped Prin Pmt
US Treas Bds

US Treas Infl Indexed Bonds
US Treasury Dtd 02/ 15/ 2010
US Tsy Infl Ix Treas Bd 0 625
Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas

Utd States Treas Zero Cpn

Vessel Mgmt Svcs U S Gov Gtd Ship Fing
Obligs

Vessel Mgmt Svcs US Govt Gtd Ship Fing

Vessel Mgmt Svcs US Govt Gtd Ship Fing
Bd 1998

Virginia St Hsg Dev Auth Comwlth Mtg
Wa Biomedical Resh Facs 3 Wash L Amer
West Vy Mission Cmnty College Dist Calif

2.00%
3.25%
2.38%
4.75%
1.84%
2.35%
2.35%
2.08%
0.13%
0.00%
5.25%
2.99%
2.33%
0.64%
0.50%
0.75%
0.50%
0.88%
2.38%
1.38%
1.63%
1.00%
1.50%
1.00%
2.00%
2.38%
2.25%
2.00%
2.25%
2.13%
1.75%
0.00%

5.13%

5.85%

6.08%

2.75%
6.52%
6.54%

01/31/2016
03/31/2017
07/31/2017
08/15/2017
01/15/2018
01/15/2019
01/15/2019
07/15/2019
07/15/2022
05/15/2043
02/15/2029
01/15/2025
02/15/2040
01/15/2024
06/30/2016
03/15/2017
07/31/2017
10/15/2017
05/31/2018
09/30/2018
04/30/2019
08/31/2019
10/31/2019
11/30/2019
09/30/2020
12/31/2020
04/30/2021
05/31/2021
07/31/2021
09/30/2021
05/15/2022
08/15/2030

04/16/2035
05/01/2027
05/20/2024

04/25/2042
07/01/2042
08/01/2035

$230,000
2,600,000
16,300,000
7,665,000
10,000,000
10,000,000
1,695,000
20,000,000
5,475,000
8,755,000
100,000
7,205,000
1,530,000
9,415,000
1,220,000
3,250,000
6,100,000
630,000
3,370,000
40,000
5,100,000
6,750,000
420,000
590,000
10,000,000
32,870,000
10,460,000
5,440,000
21,910,000
22,340,000
9,745,000
6,665,000

4,341,000
237,000
1,257,800

4,356,358
120,000
240,000

$235,274
2,769,816
16,991,196
8,578,515
10,768,116
10,783,202
2,072,315
20,158,924
5,904,335
2,708,381
130,365
10,830,632
2,352,258
9,732,204
1,220,995
3,234,780
6,041,859
631,680
3,511,154
40,107
5,121,316
6,678,809
416,981
571,378
9,964,102
33,028,068
10,733,758
5,417,212
21,910,000
22,601,797
9,346,071
2,861,396

4,696,402
279,345
1,321,741

4,356,358
152,028
272,388

$234,097
2,742,392
16,892,146
8,417,128
11,868,352
11,883,990
2,014,336
23,871,701
5,508,013
3,892,412
134,438
10,656,118
2,178,832
9,622,440
1,220,381
3,248,729
6,030,899
627,588
3,493,214
39,962
5,117,534
6,565,954
417,441
572,254
10,100,780
33,843,248
10,674,922
5,467,200
22,344,782
22,591,325
9,579,793
4,408,738

5,034,041
270,370
1,411,704

4,341,982
157,466
277,234

j[otaliGoveminen JRIGovEmmEnt -- $3,032,788,660 | $2,888,260,230 | $2,948,775,562
Agency Securities
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME
U.S. Securities

Fixed Income Funds

CF Blackrock US 0.00% 0 $20,497,830  $1,267,542,384  $1,347,775,007
L"Lf’; dNt Collective Aggregate Bond Index 4, 0 2,909,687  1,042,014,166  1,461,623,026

Total Fixed Income Funds [ | | s$23.407,517 | $2,309,556,550 | $2,809,398,033

Asset Description InFt{Z';ZSt Maturity Date Cost Value Market Value

International Securities

Australia

Asciano Fin Ltd 4.63%  09/23/2020 $5,000,000 $5,179,900 $5,221,290
BHP Billiton Fin 3.25%  11/21/2021 390,000 386,478 402,778
BHP Billiton Fin 5.00%  09/30/2043 1,235,000 1,238,350 1,399,898
BHP Billiton Fin USA Ltd 6.50%  04/01/2019 2,280,000 2,272,681 2,679,823
Bluescope Stl Fin Ltd/ Bluescope Stl Fi 7.13%  05/01/2018 1,530,000 1,552,219 1,583,550
Comwith Bk 1.25%  09/18/2015 1,630,000 1,629,185 1,637,408
Macquarie Bank Ltd 144a Var Rt 0.69%  06/15/2016 4,500,000 4,500,000 4,504,936
National Australia Bk Limited 1.60%  08/07/2015 690,000 689,558 693,998
Pvipl Commonwealth Bank Aust Tranche 5 0995 10/15/2019 440,000 437,571 491,248
Pvtpl Fmg Res August 2006 Pty Ltd 6.88%  04/01/2022 1,640,000 1,609,750 1,365,300
Pvtpl St Barbara Mines Ltd 8.88%  04/15/2018 1,810,000 1,740,588 1,448,000
Putpl Transfield Svcs Ltd 8.38%  05/15/2020 1,940,000 2,003,525 2,066,100
S g sl AL L vt 8 5.00%  10/23/2023 563,859 563,859 580,775

44a Cl A

Rio Tinto Fin USA 4.13%  05/20/2021 350,000 347,056 368,051
Rio Tinto Fin USA 3.75%  09/20/2021 600,000 599,130 616,681
Rio Tinto Fin USA Ltd 9.00%  05/01/2019 270,000 359,929 341,594
Westpac Bkg Corp 1.38%  07/17/2015 3,665,000 3,729,507 3,682,915
Belgium

Anheuser Busch Inbev Fin 4.63%  02/01/2044 $285,000 $288,666 $309,987
Bermuda

Pvtpl Ironshore Hidgs US Gtd 8.50%  05/15/2020 $1,000,000 $1,002,005 $1,201,461
Textainer Marine 3.27%  10/20/2039 467,083 466,925 466,479
Brazil

Andrade Gutierrez 4.00%  04/30/2018 $2,470,000 $2,452,450 $2,136,550
Banco Do Brasil S 3.88%  10/10/2022 455,000 416,356 417,462
Banco Nacional De 4.00%  04/14/2019 1,135,000 1,132,253 1,117,975
Brasil Telecom SA 5.75%  02/10/2022 2,090,000 1,991,505 1,912,350
Braskem Fin Ltd Gtd 6.45%  02/03/2024 1,380,000 1,469,700 1,383,450
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FIXED INCOME

Interest Maturity

Rate Date Par Value Cost Value Market Value

Asset Description

FIXED INCOME
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Asset Description i B LIy Par Value Cost Value Market Value
Rate Date

FIXED INCOME

International Securities

Canada

Agrium 5.25%  01/15/2045 $575,000 $572,073 $621,066
Barrick Gold Corp 6.95%  04/01/2019 1,065,000 1,091,238 1,212,726
Barrick Gold Corp 3.85%  04/01/2022 410,000 409,766 394,561
Barrick Gold Corp 4.10%  05/01/2023 1,350,000 1,347,260 1,313,817
Barrick N Amer Fin 7.50%  09/15/2038 300,000 349,707 354,533
Barrick Na Fin Llc 4.40%  05/30/2021 920,000 947,484 928,972
Bk Nova Scotia B C 2.80%  07/21/2021 5,425,000 5,380,081 5,427,278
Bombardier 6.13%  01/15/2023 350,000 348,000 357,000
Brookfield 6.13% 07/01/2022 510,000 510,259 530,400
Catamaran Corp 4.75%  03/15/2021 1,110,000 1,110,000 1,110,000
Cdp Finl 4.40%  11/25/2019 3,295,000 3,286,828 3,628,210
Fairfax Finl Hldgs 8.30%  04/15/2026 485,000 417,425 592,230
Kinross Gold Corp 6.88%  09/01/2041 2,500,000 2,500,000 2,376,900
Kodiak Oil & Gas Corp 5.50%  01/15/2021 500,000 533,750 501,250
Magna Intl 3.63%  06/15/2024 900,000 911,646 901,840
Master Cr Card Tr II 0.78%  04/21/2017 4,140,000 4,139,184 4,141,325
New Brunswick Prov Cda Bd 2.75%  06/15/2018 4,900,000 4,883,900 5,086,764
Ont Prov Cda Bd 4.00%  10/07/2019 4,500,000 4,956,795 4,921,515
Ontario Prov Cda Bd 0.95%  05/26/2015 1,350,000 1,349,716 1,353,352
Pac Rubiales 5.63%  01/19/2025 2,905,000 2,855,449 2,229,588
Potash Corp Sask 4.88%  03/30/2020 270,000 288,144 300,086
Pvtpl Aurico Gold Sr Secd 2nd Lien 7.75% 04/01/2020 2,295,000 2,265,712 2,111,400
Pvtpl Brookfield Resdntl Pptys 6.50% 12/15/2020 244,000 256,200 254,980
Pvtpl Cogeco Cable 4.88%  05/01/2020 1,040,000 1,048,069 1,040,000
Pvtpl Evraz Na Cda 7.50%  11/15/2019 1,210,000 1,219,300 1,170,675
Pvtpl Mattamy Group Corp 6.50%  11/15/2020 2,765,000 2,754,306 2,778,825
Pvtpl Meg Energy Corp 6.38%  01/30/2023 410,000 415,125 365,925
Pvtpl New Gold Cda 7.00%  04/15/2020 1,370,000 1,396,612 1,372,055
Pvtpl New Gold Cda 6.25% 11/15/2022 2,440,000 2,442,475 2,391,200
Pvtpl Norbord 5.38%  12/01/2020 4,790,000 4,805,066 4,646,300
Pvtpl Seven Generations Energy Ltd 8.25% 05/15/2020 420,000 413,700 403,200
Pvtpl Videotron Ltd / Videotron Ltee 5.38%  06/15/2024 1,675,000 1,678,400 1,708,500
Pvtpl Xstrata Fin Cda Ltd Gtd 5.80%  11/15/2016 270,000 307,932 288,830
Quebecor Media 5.75%  01/15/2023 2,670,000 2,678,375 2,730,075
Rogers 6.80%  08/15/2018 120,000 119,932 138,497
Ultra Pete Corp 6.13% 10/01/2024 200,000 200,000 172,000
Videotron Ltee 9.13%  04/15/2018 279,000 274,966 288,416
Videotron Ltee 5.00%  07/15/2022 470,000 473,712 478,225
Xstrata Fin Cda Step Cpn 2.70%  10/25/2017 1,790,000 1,792,565 1,810,956
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FIXED INCOME

Interest
Rate

Maturity
Date
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FIXED INCOME
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Interest Maturity
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FIXED INCOME

Interest Maturity

Rate Date Par Value Cost Value Market Value

Asset Description

FIXED INCOME

2014 